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Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr@aSUMY SECUMHES. ......ucvueerreieeieieieieierieise e ses i | sebeesssnsins 8,805,329 |.......... 28.0 | oo 8,805,329 | ....ccoviriireirirns (110 I 8,805,329 |.......... 28.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......veuvrrerrereirrrrnrereeeresssneseienns | sereesnssessssesnssensnnssens (O] I 0.0 | o (0 (0 (0] 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........cuvererernienies | covvrevremsssssiessenesseenns (0] I 0.0 [ oo (01 (0 (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....cvervveiriiiieicisiesie e ssesnss | sebessesesssssssensessssneen (0] I 0.0 | oo (01 (0 (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............c..ccceeees | ovvvevevreiennns 490,918 |............ 16 | oo 490,918 ..o (01 I 490,918 |............ 16
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccceeeveurenenereininens | corrreneineinns 500,850 |..cccoeer 1.6 | v 500,850 | o0 | e 500,850
1.43 Revenue and assessment obligations..............cccceveeiviereieeeieiesns | coevveevenns 20,148,452 20,148,452
1.44 Industrial development and similar obligations...............ccoeveeveeviceies | covrveieieieieie e 0 |00 [0 [0 [ 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoevevvereeveeeierieeeens | ceverevenreennnnnnnn 19,376 [ {15 I 19,376 | .o (01 IR 19,376 |............ 0.1
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevveeecviec | cerveviercviniieieinnnnd0 i 0.0 [ oo (01 O (01 T (O] IO 0.0
1,513 All OtNE ..ottt stensnssens | senesessessassnssessenssnsan (V] I (00 (01 DO 0 (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeveeveneirniniinnennennd (0] I 0.0 [ o (0 (0 (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........covvieinieeieinieeieen | v (O] I 0.0 | oo (01 (0 (O] I 0.0
1,523 All ONEI ..ottt sstenssssens | sensessessessnssessenssnenn (V] I (00 (01 D [0 (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

21

22
23

Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
Unaffiliated non-U.S. securities (including Canada
Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds
Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential Properties..........covvevereernrenririnrnreseessssseseeeseenens
Multifamily residential properties.
COMMENCIAl [OANS.......cvvereriierirrie et
Mezzanine real €state I0aNS..........cocueieiueeniiniireiieesee s

Real estate investments:

5.1
52

53

Contract loans

Property occupied by COMPANY.........cccocurieieiiiriieieiesseie s
Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §.......... 0 property acquired in

satisfaction of debt)

DBIIVAIVES. ...ttt nnn

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets
. Total invested assets

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
............ 0.0

.............................. 0 [oieenn00 | i 0 0 .00
.............................. 0 [riieenn0.0 | i 0 0 0.0
......................... O RSN | B ISR 0
......................... 0 [ om0 | iiinn0.0
......................... O RSO | B ISR 0
......................... 0 [ 24,188 | .ee. 01
......... 9,9, 9, SO (R0, 9, GRS B, 0,0, %
......................... 0. 1,448,116 | ...........4.6
......................... 0 |0 | i 0.0
......................... 0].......31437,228 |......100.0
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Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0
3. Current year change in encumbrances:

3.4 Totals, Part 1, COlUMN 13 ... 0

3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

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

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane 0

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 0

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 0

8.2 Totals, Part 3, COIUMN ...t 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt 0
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans 0

3.2 Totals, Part 3, COIUMN 1. ...ttt 0

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O..........coviuiueriiieciciescee e o LG B e 0
5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0

0

6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.iiiiiiiec ettt bbb s bbb bbbt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses 0
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t 0

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas 0

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 0
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 0
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........co ittt bbbt 0
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Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 3,197,445
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0
3.2 Totals, Part 3, COIUMN 12.......coiiceeeieicctee sttt bbbt s s st s st b s et ee 0 0
4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 0

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 0 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes 3,197,445
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 0

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 0

10.2 Totals, Part 3, COUMN 1. ..ot 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 29,421,422
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 3,554,498
BT Yol (= o o101 SO TR 23,471
4. Unrealized valuation increase (decrease):

40 PaMt A, COIUMN 12, 0

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen 0

4.3 Part 2, SECHON 2, COIUMN 3. 0

O T T 070) 111123 I B TR 0 0
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt (15,842)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 2,863,856
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 154,767
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, 0

8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee 0

8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et 0

8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee 0 0
9. Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee 0

9.2 Part2, SECtON 1, COIUMN 7.ttt 0

9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 0

9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0 0
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 29,964,926
11, Deduct total NONAAMITEEA BMOUNES........c..v. ittt bbbttt 0
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 29,964,926
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Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccoevveenens | covvrverrcrniincnnns 8,824,705 | .ooovvivvieiins 8,998,760 | ...ccovrvrcrrrines 9,594,661 | ...cvrvvverrris 8,735,809
Governments (Including all obligations 2. Canada.........cocveereereneenenne [ v 0 |0 | 0 | 0
guaranteed by governments) 3. Other Countries......cooveevnes [ ovnneineinininiieiinn0 |0 [0 | 0
4. 8,735,809
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ocoeeveveeeeeeeerereees | oo 490,918 | .o 533,050 [ ..oovovrreeee 487,595 | oo 500,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooveverereeererereces | oo 500,850 | ...ocvevree... 557,020 [ ..o 502,625 | ..o 500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals............. ...21,381,787 .20,040,000
Industrial and Miscellaneous and Hybrid 8. United States.......ccocovvveeres [ el | e L0 TR | SO 0
Securities (Unaffiliated) 9. Canada.......cccooeevenneeneens [ o0 | 0 | cerreereenesneeeeeeen0 | 0
10. Other Countries......coovrvree | corrinisissisisicieeines 0 s 0 ] i [0 0
11, TOtAIS. e [ e (U [T 0 [ 0 [ 0
Parent, Subsidiaries and Affiliates 12, TOtalS.......veveeeveeeeevenereeees | e (U P [ oo (U 0
13. Total Bonds......cooueemmensiens | coneriiiniinininas 29,964,925 | ..o 31,470,617 | oo 30,837,124 | oo 29,775,809
PREFERRED STOCKS 14. United States........covvvrrvrns [ crrvreerirenrneneinnineies O (0 [ 0
Industrial and Miscellaneous (Unaffiliated) 15, €anada.......ccocovevieenenninins | e (O (01 RN 0
16. Other Countries......cocoorvres [ corrinieieiisiscicenas 0 [ (O 0
17, TotalS...coovieciiiiii | e 0 [ 0 i 0
Parent, Subsidiaries and Affiliates 18. TotalS......oveveeeeeeeeverreees Lo, (O I (U T 0
19. Total Preferred Stocks..... [ ..o, 0 [ 0 s 0
COMMON STOCKS 20. United States........ccovvrrernees | coremerrineireineisieneineens O O [ e 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooeevieninninns | e (O (01 RN 0
22. Other Countries. ......coovivns | oo 0 [ [0 O 0
23, TotalS....ccoovvveeiiiiiiies | e 0 [ 0 s 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....c.cvoveceereerereereeies | e (O IR (U o 0
25. Total Common Stocks......| ...oocovvviiviciiiciiiicnnn, 0 [ 0 i 0
26. Total Stocks......ommrmersmrnnes | v 0 [ 0 [ 0
27. Total Bonds and Stocks...| .................. 29,964,925 | ..o 31,470,617 | oo 30,837,124
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

U.S. Governments

2.7

TOMAIS. ...ttt

U.S. States, Territories and Possessions, etc., Guaranteed

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

...... 0

.................. 500,850

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

............... 3,870,101 | ..............5,846,179 | .............18,831,708 | ......ccccccs0ee.....60.2 | .............20,068,903 | .....ccooviiirrenen68.2 | 1 18,831,708 | 0
..... 1,316,744 | ... 1,316,744
....... 0. ceevenrennenn0
............................. 0 SO |
............................. 0 ST
............................. 0 [0 | i l0 coevnrnennrensseneen0 | .0
............... 4,203,667 | ..............5,846,179 | .............20,148,452 20,148,452 | 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

.......................... 0.0

.......................... 0.0
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

...... ...983,178

..... .1,316,744

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
............... 3,501,591 | ...............8,049,750 ceernennennn 29,947,952 ceenerennnnn 29,947,952

1,316,744

Line 9.7a5a2 % 0f COL 6......coovverereerereereeeeeeeeeeee e

10.

Total Bonds Prior Year

TOHAIS. ...
Line 10.7a5a % Of COL 8......ooevererereeeeeeeee e

Total Publicly Traded Bonds
NAIC 1..
NAIC 2..

Line 11.7a52 % 0f COL B.....ooveeeeecrereececeee e
Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........................

........... 8,049,750
...... ...983,178

..28,439,940
..981,481

Total Privately Placed Bonds

TOHAIS. ..ot

12.8 Line 12.785@ % Of COl. B....eoeveeeerereereieeceecseeeeene

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9..........................

(@) Includes$.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, $..........0 prior year of bonds with Z designations and §.......... 0 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes$.......... 0 current year, $..........0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6 designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

(d)

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....299,807;

NAIC 2§........... 0;

NAIC 3§............ 0;

NAIC4S........... 0;

NAIC5S............ 0;

NAICBS.......... 0.
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
ISSUET ObBlIGAtIONS. ........ucvieiiciieieieie s
Residential Mortgage-Backed Securities............ccccvvvrirnierieinnnnns
Commercial Mortgage-Backed Securities...........ccoooevenininincinn.
Other Loan-Backed and Structured Securities..

All Other Governments
ISSUET OblIGAtIoNS..........cvvveieieieieieeiee s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........c.covvvnereneininnne
Other Loan-Backed and Structured Securities..........ccoevvrrrreererenes

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations............cccvcveereueerireeninnenes
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.............ccccoeovvirevcrennne

4.1

43
44
45

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

IsSUEr OblIGAtioNS..........ccviveicieieieicie e
Residential Mortgage-Backed Securities............ccccvrrirninnieninnnnn
Commercial Mortgage-Backed Securities............coccvvceriveiivennnnnn.
Other Loan-Backed and Structured Securities............ccoveevierienenee.
TOtAIS. ..t

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
ISSUEr OblIGAtioNS..........cveviveieieieieicie e

Residential Mortgage-Backed Securities............ccoovernirninninnnnn
Commercial Mortgage-Backed Securities............coccoveriieeiiieinnnn.
Other Loan-Backed and Structured Securities............ccoveenirniennnee

Industrial and Miscellaneous (unaffiliated)

ISSUET OblIGAtIONS. ........ueeiriiciieieiee s
Residential Mortgage-Backed Securities.............cccovrreerieirieinnnn
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............ccooeriveiriennnee

Hybrid Securities
ISSUET OblIGAtIoNS..........cveveieeieieieieieie s

Residential Mortgage-Backed Securities.............coovvnirninncnnienns
Commercial Mortgage-Backed Securities............coocvrriiniiininnnn.
Other Loan-Backed and Structured Securities..........cocvvrrrnrninenns

TO AIS ...ttt nenas

Parent, Subsidiaries and Affiliates

ISSUET ObBlIGAtIoNS. .........evvreirciieiee s

Residential Mortgage-Backed Securities.............cccovrvirnirneninnnnn
Commercial Mortgage-Backed Securities............c.ccoevcvercvercveinnnn.
Other Loan-Backed and Structured Securities............cccccoeervircvcvennne

TOtAIS e s
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 IsSUEr OblIgations..........cceviveirireiiieiieiee e
9.2 Residential Mortgage-Backed Securities.............covreerrvivierennennns
9.3 Commercial Mortgage-Backed Securities............ccocrevriiinniininnenn.
9.4 Other Loan-Backed and Structured Securities............cccoooevieinienenee
9.5 TOtAIS.....cuiieicic e
9.6 Line 9.5as@ % 0f COl 6...ccoviviriiiiiiiisiieie e
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. ......veuveerrrrereireeeeeeieeseeeeseesseseesenssnessesseesesseesenns | evsessesnennnes 351,969 | .o 10,684,354 | .....ooecenv 4,926,834 | ............. 7,895,316 | ..cvvnvene 5,537,679 |..coovvenee. ) 9.9, GO RO )., SO O 29,396,152 | ..vvvrveviriiciens 999 [ v 29,396,152 | .covvuvvriieiine 0
10.2 Residential Mortgage-Backed SecUrities............cccovuereeneeniennins | veevieinecceee (01 I (0] PRIVL N I (01 (1 ),9,9, SN BT D,9,9, CHRI IR 25,268 | oveeeeeeeeieiend (V1% [ 25,268 | oo 0
10.3 Commercial Mortgage-Backed SECUNtIEs...........oveverevrerniineninines | e (0 (O (O (01 T (U ). 9,9 CHURIN IR ) 9.9, TN I (V1 T (U101 N (0] IO 0
10.4 Other Loan-Backed and Structured Securities............cooeureevrieneeins oo, [N I (U1 I [0 P (1N I [ I D00, S I XXX | v [ I 0.0 | i (U1 I 0
10.5 TOHAIS. ...ttt enetenns | eereeeineieieeas 351,969 | .ocvennne 10,684,354 | ... 4,952,102 | oo 7,895,316 | ..cccvnenn 5,537,679 |..ccccouenee. 9,00, GO T )., SO R 29,421,420 | c.oovevin 100.0 | v 29,421,420 | oo, 0
10.6 Line 10.5a5@ % 0f GOl 8.....cviiiiiieiisiieisiicisicisieseissiseisnsesnne | cereesessieesesesseseenees 12 i, 36.3 | oo 16.8 | oo 268 | i 18.8 | oo, 20,9, S I 0.9, ST RN 100.0 [ .o D00, ST [P 100.0 | oo 0.0
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS. ......vvvvrereeieieieieieieeseis s sersesesesssssessessesseens | seessenssnnens 8,186,740 | ....cccceuve. 3,492,739 | .o 9,025,077 | oevvrene 4,694,585 | ............. 5,846,179 | ............. 31,245,320 | .o 999 | i 29,396,152 | ..ovvvriiririieiens 999 [ v 31,245,320 |.............. XXX
11.2 Residential Mortgage-Backed SECUNES..........o.rwerverrerrenernrrnirnirenees | woverrereeeinenennes 2,673 | o 8,852 [ oo 7,851 [ oo (U1 IR (1N IR 19,376 | oo 0.1 | v 25,268 | oo (015 I PN 19,376 | oo XXX i
11.3 Commercial Mortgage-Backed SECUNtES..........ovvrrrrerereerrireerenenes [ e (01 IO (01 N (U1 IR (01 IR (U1 OO (O IR 0.0 | oo (U1 IO 0.0 [ e (V) [ XXX.oonnn
11.4 Other Loan-Backed and Structured Securities............cooerrereereceies oo, [N I [V I [ I (U I [ I (1 I 0.0 | oo [ I 0.0 | oo (U XXX.........
115 TOtAIS. ...t | e, 8,189,413 | .ooein 3,501,591 | oo 9,032,928 | ............ 4,694,585 | ............ 5,846,179 | ........... 31,264,696 | ....ccooveeeine 1000 | oo 29,421,420 | oo 100.0 | v 31,264,6% |.............. XXX
11.6 Line 11.5a5@ % 0f COL. B.....couviierirreeneeseeee e | e, 26.2 | oo T2 | e 289 [ o 15.0 | v 18.7 | o 100.0 | .o XXX [ e XXX [ XXX eovevee | e 100.0 | .o, XXX
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9.......c.coceeverninninciin [ e, 26.2 | oo 112 | e, 289 [ i 15.0 | v, 18.7 | oo 100.0 [, 20,9, S I 20,9, S IR D00, ST [P 100.0 [.oooinen. XXX
Total Privately Placed Bonds
12,1 1SSUET OBlIGAtIONS. ......veveereriricieireieieeieeseseeeeesesesssssssssesssnsenns | seeseessessensssssessessennns (01 IR (01 PN (U1 I (01 I (O OO (O IR 0.0 | oo (U1 I 0.0 |oevirenee 9,00, GO [ 0
12.2 Residential Mortgage-Backed Securities.............cccvueveerrieseesiies | coevicceecccicee [0 (01 (O (0 (01 (O 0.0 [ oo (0] 0.0 [ )00 GO [ 0
12.3 Commercial Mortgage-Backed SECUNtIES.........orvrrrrerereereireerenenes [ e (01 IO (01 IO (U1 IR (01 IR (O OO (O IR 0.0 | oo (U1 I 0.0 [ ) .0 GO 0
12.4 Other Loan-Backed and Structured Securities...........ccoevreveereceres oo, [ I [ I (O (O (1 I (1 I 0.0 [ [V 0.0 )i XXX oo | e 0
12.5 TOMAIS....cveveieeicee st nnes | eererieie s (01 IR (01 R (01 IO (01 IO (I N (O PO 0.0 | oo [0 0.0 | oo XXX eovveieen [ e, 0
12.6 Line 12.5a5@ % Of COL ..o | v 0.0 | oo 0.0 | o 0.0 | o 0.0 | o 0.0 | o 0.0 |oiviennne 9.0, SO S XXX [ v )0, 0, SO I D00, SO [ 0.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9........ccooevieninnninnces [ coviiniiiiiin, 0.0 | v 0.0 | o 0.0 | v 0.0 | oo 0.0 ] oo 0.0 | 20,9, S IR 20,9, S IR XXX [ .09, S [ 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEmBEr 31 Of PHOT YEAI........vuierrerirrnirrieieieieieiseiseesessesssssssssssssessessssesssssnes | sressesssesessssnssssssssssssssassessessessessessesseens 0 | e 0 | o0 | 0 |
2. Cost of short-term iNVeStMENS ACAUITEA............cuiiriviiiciricicricrcse st snns | sesessssessses s ses s es s s s s sssnes 5,598,099 | oo 5,598,009 | ..o [ e 0 | s
BT Yool (= o 7T 1 OO (OO 0 L T O 0t L o | R RO 0 B OO
4. Unrealized valuation INCTEASE (ABCTEASE).........curriuriieriierieirieirire ettt ettt || ebeesebets et ee bbbt s bbbttt 0 | e 0 | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS........c..eviriviiicriiicisieisieisietse ettt bbbt ssaesssenas | ebesssbessesas s s s st ss b ss b s b s s baes (B11)] e (B11)] ovverrerereeveeveeveeseeserensererseeeeen0 | 0 [
6. Deduct consideration reCeived 0N dISPOSAIS..........cc.eeiieriiueiiieiiie ettt ettt snses | 2stessssesssses e tes et 4,298,833 [ ..o LT T O | R OO | (O
7. Deduct amOortization Of PIEMIUM...........c.o ittt bbb b s b s s b s b s ebessebens | oebebssbeb et eb st et et et et bbbttt ntes 0 | ot 0 | o0 | e 0 |
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............coiueiiiriiiriiiriinireeeeseisisiseeseeinens | otreeeise st sees 0 | e 0 | o0 | 0 |
9. Deduct current year's other-than-temporary impairment reCOGNIZEA.........ccvurvieererrririeresseieeeeeisissssesessssssses | creessssssseesessssssrseessssssnsersesssssssssssesanas 0 ] oot 0 iiiiiiiciceiiiieieieisnsiseeeee0 | s [ s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cocvrririinininiiriienieieens [ 1,299,771 | oot 1,299,771 | oveveveneneneeneeneesseneeeneen0 | 0 [ e
11. Deduct total NONAAMItEd BMOUNLS...........c.iiiiiiieieiee bbb ens | eeseeee sttt 0 [ o 0 ] i | e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiiuiiiiiiiiciceecscecesee e sssiensnies | eeseessiesessesessessaenssesseessenes 1,299,771 | o 1,299,771 | oveeeeeicscescesscesseesseesneeienen0 | a0 | i
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 O PriOr YEar.........c.vueueereeeerereieiniineineeneenesseensesssnees | eerresesssesnssssssssessessenenennes (01 TR [0 TN

2. Cost of cash equIvalents aCQUINEM...........coeuriiericirieeeeseee et sssesesesnees | cerresesissesssse s 799,964 [ ooeevreeee 799,964 [ ...ooooovoeeeeeeeeee,

3. ACCTUAL OF QISCOUNL. .....coeucvaeiriaieieiee bbbttt ssenne | creseiesese e st 26 | oo 26 [ oo

4. Unrealized valuation iNCrease (AECTEASE)...........c.vurrrurrereereereereieieieieeseises e sessssssssssssssssssss | sesessessessessessessessessenenenens (01 RN [0 TN

5. Total gain (I0SS) ON dISPOSAS...........cevuuerreieiicirieieieeiee ettt | eesessessessessensensessensenennes (1) [G1S) TR

6. Deduct consideration received On diSPOSALS.............couururirririieiriieiriieneieeeeieieseeienssissseessieennees | e eienes 799,931 [ oo 799,931 [ v

7. Deduct amortization Of PFEMIUM...........coiiiiiriiiee ettt | eeebetnbes bbbt ees (01 RN (01 TN

8. Total foreign exchange change in book/adjusted Carrying ValUE..............cooeurieinieninnennieneens | e (01 RN [0 TN

9. Deduct current year's other-than-temporary impairment reCognized...........c.coerveurireerienienieiniies | o seieneeas 0 ] o 0 o
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccoccvvrvves | ornirinieniererneeeeeead (01 RN (01 RO
11. Deduct total nonadmitted @MOUNLS...........cvuerieieiiciisee e ssenns | erssrs s 0 s 0 s
12. Statement value at end of current period (Line 10 MinuS LiNe 11)........ccvieiiiiieeiiiccceeesiseen | e 0 | e 0] e
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI15
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

EO01, EO02, EO3, E04, EOS5, E06, E07, E08
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange
Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest B/AC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inBJ/ACV Disposal Consi i Disposal (Loss) on Disposal on Disposal Income
Fixed or Variable Interest Rate That Have Underlying C istics of Bonds - Unaffiliated
59219# 10 9 | Metropolitan Money Market Pool Participation................ Variou: |NY... |Metropolitan Money Market POOL.......ccocvivinis [onenriniininnns 03/21/2015. 3,197,445 0 0 0 0 0 0 3,197,445 0 0 0 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated ,197,445 0 0 0 0 0 0 3,197,445 0 0 0 0
4499999. Subtotal - Unaffiliated . ,197,445 0 0 0 0 0 0 3,197,445 0 0 0 0
4899999, TOAIS........vovvvoreseeseeseeeseesesesee e eesesss et et ss et s s s ens | eesseesAee e e enss | eeieneisnen 3,197,445 0 0 0 0 0 0 3,197,445 0 0 0 0
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

ol

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 16 19 20 21 22
Current Year's
Unrealized Other-Than- Stated
NAIC Rate Used Valuation Current Year's Temporary Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description CHAR | nation Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912810 DX 3 |UNITED STATES TREASURY. 2105719 | 5,012,126 | ..oovvrrnnc 4,741,000 | ..oovvrnnes 4847397 | o0 [ s (117,514) (VN [OUOURRRROOON | B IO 7.500 45,912 355,575 | 12/09/2013. | 11/15/2016.
912828 B3 3 |UNITED STATES TREASURY. ...100.344 275,945 275,000 275,157 0 (49) (VN [UPOORRRROON | B I 1.500 1,726 3,600 | 02/18/2014.| 01/31/2019.
912828 G9 5 |UNITED STATES TREASURY. ...100.000 | ..............1,600,000 | .....cccoo..ec 1,600,000 | .....ooucee. 1,597,855 0 602 (VN [OOPOORRRROOON | N IO 1.625 |.....1.659 [JD..ccco. | oo 142 | 26,000 |12/31/2014. | 12/31/2019.
912828 M8 0 [UNITED STATES TREASURY.......ocosriiiririiisriinneisssiissessissenssissssssssissnsssssssssssssssssssssnsssnns | coneeee | o [eoveseiinns | connveenn ] [ i 1,984,087 | ... 99.469 | .............. 1,989,375 | ...ccoooece. 2,000,000 | ..ccovvvune 1,984,073 0 6 (V0 [OOSR | B IO 2.000 3,497 0 [ 12/30/2015. | 11/30/2022.
912828 SV 3 |UNITED STATES TREASURY 1.75% 05/15/2022.........covvecererisrrcessreisssissnsssssssssesssssssssessssssssssssssssees | ODue | | eveessereenns | ensrerenn] | cveenriennnnn 101,262 |, 98.359 98,359 100,000 100,847 0 (125) 0 [ | 1.750 08/10/2012. | 05/15/2022.
0199999. U.S. Government - Issuer Obligation: XXX 8,975,805 8,716,000 8,805,329 JOJ [P (117,080) 0 XXX XXX XXX
U.S. Government - ial Mortgage-Backed Securities
36225B QN 1 | GNMA1 Platinum Pool 781361 7.5% 12-15-25, | ....... | | ......... 2 ‘ ........... 1 ...115.881 22,955 19,809 19,376 (49) 0 [ | 7.500 |......8.180 |MON... | ..cccovvrcriunnes 124 | oo 1,486 | 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 22,955 19,809 19,376 (49) 0 XXX XXX XXX
0599999. Total - U.S. Government XXX 8,998,760 8,735,809 8,824,705 (117,129) 0 XXX XXX XXX
U.S. States, Territories & F i (Direct and - Issuer Obli
882721 3T 8 | TEXAS ST Texas St - Student Loan | AAAAAAA I . | ......... 1 ‘ ...... 1FE ...106.610 533,050 500,000 490,918 (1,296) 0 [0 s 5.000 06/03/2008. | 08/01/2028.
1199999. U.S. States, Teritories & Possessions - Issuer Obligation XXX 533,050 500,000 490,918 (1,296) 0 XXX . XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX 533,050 500,000 490,918 (1,296) 0 XXX [ XXX | XXX [ s 10,417 [ oo 25,000 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
64966H AX 8 [NEW YORK N Y New York City Of. | ....... | . | ......... 1 ‘ ...... 1FE ...111.404 557,020 500,000 500,850 (291) (O SOOI | 5.250 8,750 26,250 | 11/05/2008. | 09/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX 557,020 500,000 500,850 (291) 0 XXX 8,750 26,250 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: XXX 557,020 500,000 500,850 (291) 0 XXX 8,750 26,250 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obligations of Agencies and Authoriti and Their U.S. Political
130534 A9 1 | CALIF PCFA - PG&E California Pollution C ...105.587 1,055,870 983,178 0 1,696 0 03/26/2010. | 12/01/2023.
13078H AP 7 |CALIFORNIA STATEWIDE CMNTYS DE CA Statew. ..108.781 | ..............1,087,810 | ..............1,000,000 | .............. 1,000,000 0 0 0 09/15/2010. | 09/01/2029.
19648A WK 7 |COLORADO HEALTH FACS AUTH REV CO HEALTH ...112.160 ..1,285,241 0 (6,015) 0 . 12/05/2011. | 02/01/2031.
249182 FG 6 |DENVER COLO CITY&CNTY ARPT Denver CO Cit 114464 | . . ...1,250,000 | ... ..1,377,203 0 (16,960) (VN [OOSR | B IO 5.000 |......3.331 [MN..occ. | oovvrirnrrirnns 7,986 | oo 62,500 |10/11/2012. | 11/15/2028.
442348 3W 6 [HOUSTON AIRPORT SYSTEM HOUSTON TX AIRPOR ...110.952 832,140 750,000 763,466 0 (4,961) 0 [0 [ 5.500 |.....4.730 [Jducs| v 20,625 | ..o 41,250 | 11/23/2010. | 07/01/2034.
45200F  KQ 1 |lllinois Fin lllinois Finance Authority ...105.440 316,320 300,000 303,190 0 (1,063) 0 5.250 |.....4.832 |AO...... | ccoovrrrrrnen. 3,938 | v 15,750 | 06/04/2008. | 10/01/2025.
45200F  WW 5 |IL FIN AUTH NORTHWESTERN MEMOR lliinois ..114.615 114,615 100,000 97,591 0 51 0 [0 [ 6.000 2,267 6,000 |03/25/2009. | 08/15/2039.
45202H AB 9 |lllinois Fin lllinois Finance Authority. 101183 | s 1,517,745 | ... 1,500,000 | ...cooonevne 1,420,886 0 3,798 0 [ corrirrrceen0 [ 5.050 |.....5.610 [FA....| cooroorrnenas 31,563 | oo 75,750 | 12/05/2007. | 08/01/2029.
462590 JF 8 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD ...107.579 548,653 510,000 512,070 0 2,070 (V0 [OOSR | B IO 5.000 2,125 25,500 | 12/06/2011. | 12/01/2021.
49126K  HS 3 |KY EDA BAPTIST HEALTHCARE HOSP KY ECONOM ...106.568 266,420 250,000 248,515 0 (438) 0 [0 [ 5.000 12/14/2011. | 08/15/2042.
57583U CL 0 |MASSACHUSETTS ST DEV FIN AGY Massachuset ...116.120 2,322,400 2,000,000 1,969,607 0 254 0 5.250 04/28/2011. | 04/01/2037.
57583U SR 0 |MASSACHUSETTS ST DEV FIN AGY MA HEALTH A 2106212 | s 1,052,120 | ..ccovvneve. 1,000,000 | .............. 1,009,400 0 (1,201) 0 [0 [ 4.000 08/21/2012. | 10/01/2035.
592643 BQ 2 |METROPOLITAN WASHINGTOND C AR ...106.090 318,270 300,000 333,566 0 11,870 0 [0 [ 0.000 0 0 |01/05/2015. | 10/01/2044.
646139 2K 0 [NEW JERSEY ST TURNPIKE AUTHORI New Jerse. ...100.000 80,000 80,000 80,000 0 (417) (V0 [ORRRROON | B IOON 6.500 2,600 5,200 | 11/21/2012.| 01/01/2016.
646139 2L 8 |NEW JERSEY ST TURNPIKE AUTHORI New Jerse ...100.000 160,000 160,000 160,000 0 (834) 0 [0 [ 6.500 |......5.956 [JJ.ccccce| ovvriiiariinnns 5,200 | .o 10,400 | 11/21/2012.| 01/01/2016.
646139 F8 3 [NEW JERSEY ST TURNPIKE AUTHORI New Jerse. ...100.000 80,000 80,000 80,000 0 (523) (0 [OOOROON | N I 6.500 2,600 5,200 | 08/09/2005. | 01/01/2016.
646139 YC 3 [NEW JERSEY ST TURNPIKE AUTHORI NEW JERSE ...100.000 50,000 50,000 50,000 0 0 0 [0 e 6.500 10/03/2003. | 01/01/2016.
64970H EU 4 |NEWYORKNY CITY HSG DEV CORP. ...103.934 727,538 700,000 705,535 0 (590) (VN [OOPPORRRRRRORON | N IO 3.700 01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta ...102.158 2,043,160 2,000,000 2,000,000 0 0 (VN FUOUSRRRRORPRROON | B 3.700 02/13/2013. | 10/01/2038.
64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME ...109.918 549,590 500,000 539,078 0 (3,532) (VN VORI | I IO 4.000 01/08/2015. | 03/15/2032.
65486M AS 6 [NJB PPTYS LEASE REV WA NJB Properties - ..103.897 | oo 1,724,690 | .............. 1,660,000 | .............. 1,669,572 0 (10,058) (V0 [SORRRROON |B IOO 5.000 12/06/2010. | 12/01/2027.
708796 EU 7 |PENNSYLVANIA HSG FIN AGY Pennsylvania Ho. ...101.616 609,696 600,000 577,278 0 1,755 0 [0 [ 4.600 . ....27,600 | 07/10/2007. | 10/01/2027.
88275A BG 4 | TEXAS ST DEPT HSG & CMNTY AFFA Texas Dep. ...102.420 2,048,400 2,000,000 1,983,076 0 465 (VN [SOOPPORRORRRROOON | B IO 5.000 cerven.100,000 | 06/08/2007. | 01/20/2047.
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
944514  FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter........cccoccisiiiniiisiiisiisssisssisssisssi s | s . I 1FE | ... ..1,000,000 | ...104.355 1,043,550 1,000,000 | .... ..1,000,000 0 0 0 0 [ 5.000 |..... 5.000 | JD..... 4,167 01/17/2008. | 12/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 20,252,243 XXX 21,381,787 | .. ..20,040,000 20,148,452 0 (24,633) 0 0 XXX XXX XXX [ ... .258,207 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 20,252,243 XXX |, 21,381,787 | ............ 20,040,000 20,148,452 0 (24,633) 0 0] XxX XXX XXX | e 258,207 XXX XXX
Totals
7799999. Total - Issuer Obligation: 30,817,986 XXX | e 31,447,662 | ............ 29,756,000 29,945,549 [ (143,300) 0 0] XxX XXX XXX .328,877 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 19,138 XXX 22,955 19,809 19,376 0 (49) 0 0] XxX XXX XXX ..1,486 XXX XXX
8399999. Grand Total - Bonds 30,837,124 XXX | e 31,470,617 | ............ 29,775,809 29,964,925 (U (143,349) 0 0] XxX XXX XXX 377,241 XXX XXX




Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828 M8 0 |UNITED STATES TREASURY.......ccccrvvvun | | 12/30/2015........ WELLS FARGO & CO 1,984,067 | oo 2,000,000 3,388

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 1,984,067 | oo 2,000,000 3,388
Bonds - U.S. Special Revenue and Special A

592643 BQ 2 |METROPOLITAN WASHINGTON D C AR. 01/05/2015........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieiseireeeissiesiesessssiesesisseessesnenes 321,696

64970H EU 4 |NEW YORKNY CITY HSG DEV CORP.... 01/07/2015........ CANTOR FITZGERALD & CO.....ccorvverrrirerinririrerinnis 706,125

64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME.........cccoviiiinirmmnrissrsnsssiensanennes 01/08/2015........ BARCLAYS CAPITAL INC.... 542,610

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 1,570,431

8399997, Total - BONAS = PAM 3.........couiveiiiieieeiei ettt esnens 3,554,498

8399999, Total - BONS. ... 3,554,498 | .o 3,500,000

9999999. Total - Bonds, Preferred and Common Stocks 3,554,498 XXX
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361........coccvvmrinrirrinrinrinnens .. | 12/01/2015. | Paydown 5,959 5,959 5,757 5,843 0 116 0 116 0 5,959 0 12/15/2025.
912828 G9 5 |UNITED STATES TREASURY. . | 01/05/2015. | HSBC SECURITIES 399,313 399,313 0 1 0 1 0 399,314 0 12/31/2019.
0599999. Total - BONdS - U.S. GOVEINMENE. ...ttt sess sttt snis snbenssns st esssnssnssnssnssnssnssssssssssssnsssnssnsssssssssssssssssssssssssssssosnes | eeneeneen 407,086 | iiiinr.405,959 | coviiinins 405,070 405,156 0 117 0 117 0 405,273 0 XXX
Bonds - U.S. Political Subdivisions of States
64966K F2 4 [NEWYORKNY 5.000% 09/01/22. .. 09/01/2015.|Call  100.0000. 0 985,000 0 0 49,250 | 09/01/2022.
64966K G2 3 [NEWYORKNY 5.000% 09/01/22 .. | 09/14/2015.|Call  100.0000 0 15,000 0 0 | e | e 777 |09/01/2022.
999999 99 8 |Summary Adjustment . | 12/31/2015. | Various. 0 0 0 (0] [P o [ [P 15,937 | 01/01/2017.
2499999. Total - Bonds - U.S. Palitical Subdivisions of States. ....1,000,000 ....1,000,000 | ........... 981,609 | ........c.... 983,838 [ ..o 0] 16,162 | .coccvvcencnd 0 16,162 | ...cccoeeen 0] 1,000,000 0 0 65,964 XXX
Bonds - U.S. Special Revenue and Special A
462590 JF 8 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD .. 12/01/2015.|Call  100.0000 55,000 55,000 ..55,343 55,000 0 0 0 0 0 55,000 0 0 12/01/2021.
646139 YC 3 |NEW JERSEY ST TURNPIKE AUTHORI NEW JERSE. .|..101/01/2015. | Redemption  100.0000. 360,000 360,000 383,171 360,000 0 0 0 0 0 360,000 0 (0 [ O | I I 11,700 | 01/01/2016.
927793 WK 1 |Virginia Comwlth Transport Brd VA COMMON...........cccoounsiiiennnin. .. | 07/14/2015. | MORGAN STANLEY & CO .......1,041,820 | ........ 1,000,000 ..1,077,600 1,063,651 .0 0 (4,227) 0 .1,059,425 .0 [.....(17,605)| ........(17,605) | ....... 26,889 | 05/15/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ....1,456,820 | ........ 1,415,000 ,516,114 1,478,651 .0 0 (4,227) 0 1,474,425 .0 ].....(17,605) | ........(17,605) | ....... 40,589 XXX
8399997. Total - Bonds - Part 4. 2,863,856 | ........ 2,820,959 2,902,793 2,867,645 0 .0 .0 .2,879,698 ..0].....(15,842) | . ....106,909 XXX
8399999. Total - Bonds. o0 2,863,856 | ........ 2,820,959 ..2,902,793 2,867,645 .0 0 .2,879,698 0 15,842)| . .....106,909 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....2,863,856 XXX 2,902,793 2,867,645 0 .0 .2,879,698 .0 ]....(15,842) | . ....106,909 XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

E15, E16
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE DA - PART 1

ecember 31 of Current Year

Codes

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

2 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obli
UNITED STATES TREASURY .1 09/02/2015. | BARCLAYS CAPITAL INC. . [ 01/14/2016. | .. 0 325 0 (V1N IO 1,000,000 999,639 0 0....0.000 ... 0.099 [N/A.....
UNITED STATES TREASURY. . [ 12/03/2015. | BARCLAYS CAPITAL INC. . | 04/14/2016. | .. 0 53 0 0 300,000 299,754 0 0]....0.000 |...... 0.226 [N/A.....
0199999. U.S. Government Bonds - Issuer Obligation: 0 378 0 0 ..1,300,000 0 0 XXX XXX XXX
0599999. Total - U.S. Government Bonds 0 378 0 0 ..1,300,000 0 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 0 378 0 0 . 0 0 XXX XXX XXX
8399999. Subtotals - Bonds 0 378 0 0 . .1,299,393 0 0 XXX XXX XXX .
9199999. Total - Short-Term Investment: 0 378 0 0 e XKX s | i 1,299,393 0 0 XXX XXX XXX | 0] i 0




Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
JP Morgan Chase. NEW YOrK, NEW YOTK......cocveviieiiieieieieieieieiis e sssvesesisiesessnenenennees | ceevenens ......0.000 0 0 148,345 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 148,345 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 148,345 | XXX
0599999. Total Cash XXX XXX 0 0 148,345 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 78,482 | 4. April 150,240 | 7. July. 73,580 | 10. October. 113,260
2. February. (3,823,630) | 5. May 18,764 |8. August 69,754 | 11. November. 242,494
3. March 38,441 | 6. June 144,896 | 9. September. 177,987 | 12. December. 148,345

E26
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Annual Statement for the year 2015 ofthe  IVl@tropolitan Direct Property and Casualty Insurance Company
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Annual Statement for the vear 2015 of e IMl@tropolitan Direct Property and Casualty Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Poli

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o 0 0 0 0
2. Alaska... 0 0 0 0
3. Arizona. 0 0 0 0
4. ATKansas.......ccoeeroeerernerenec AR [ L B.... [ARVSD BY INS CODE SECTION 23-63-206 0 0 158,059 161,656
5. California.. 0 0 0 0
6. Colorado... M 0 0 0 0
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO 0 0 0 0
8. Delaware...... 0 0 0 0
9. District of Columbia 0 0 0 0
10, FIOMida. ..o FL|...... B.... |[FL RSD BY INS CODE SECTION 624.411 0 0 333,316 344,643
11, GeOrgid. . GA|... B.... | GA RSD Section 33-3-9. 0 0 92,020 95,147
12.  Hawaii 0 0 0 0
13, Idaho [0 S 0 0 0 0
14, lliinois. IL 0 0 0 0
15, Indiana..........coocionriinriincriins IN|. 0 0 0 0
16.  lowa {12 I 0 0 0 0
17.  Kansas. 0 0 0 0
18.  Kentucky. 0 0 0 0
19, Louisiana........ccccooemeveneriiinniinnncd LA| s 0 0 0 0
20. 0 0 0 0
21. 0 0 0 0
22. 0 0 0 0
23.  Michigan... 0 0 0 0
24.  Minnesota. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana... 0 0 0 0
28.  Nebraska.. 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey NJ RSD BY INS CODE TITLE 17B:23-3 0 0 35,785 37,002
32.  New Mexico.. NM RSD NMSA 1978 59A 5-18 & 59A-5-19 0 0 664,587 687,172
33.  New York.. 0 0 0 0
34, North Carolina.. NC RSD Statute 58-5-10. 0 0 306,733 317,156
35. 0 0 0 0
36. 0 0 0 0
37. OK RSD TITLE 36 CH 1 ART 6 SECT 613 0 0 306,733 317,156
38.  Oregon OR VSD FOR WC TITLE 56 CH 731.628 0 0 178,927 185,008
39.  Pennsylvania 0 0 0 0
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,116,455 2,188,378 0 0
41, South Carolina.. SC RSD BY INS CODE SECTION 38-9-80 0 0 209,601 216,723
42.  South Dakota 0 0 0 0
43.  Tennessee.... 0 0 0 0
44. TXRSD BY INS CODE ARTICLE 8.05 PAR 1 0 0 71,571 74,003
45, 0 0 0 0
46. . 0 0 0 0
A7, Virginiae...coveeeeveeeeeenereeseeeneneen VA | B.... [VARSD TITLE 38-2 CH 10 SECT 1045, 0 0 224,937 232,581
48.  Washington 0 0 0 0
49.  West Virginia. . 0 0 0 0
50.  WISCONSIN.......ovveurireriiicriians WIRSD BY INS CODE ARTICLE 601.13 0 0 46,010 47,573
51. Wyoming 0 0 0 0
52.  American Samoa.. 0 0 0 0
53, GUAM....oiicc 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Islands.. 0 0 0 0
56.  Northern Mariana Islands........... MP | ....ccccc.. 0 0 0 0
57.  Canada. 0 0 0 0
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 2,116,455 2,188,378 2,628,279 2,715,820
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 0 0

E28
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