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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS. bbb | seresseennea 3,247,883,936 | ...ovvereerirereiereninnenne | v 3,247,883,936 | ............. 3,275,742,848
2. Stocks:
2.1 PrEferred SIOCKS. .. ..ottt sttt nsensnans | ssessessessesean 46,821,790 | oo | e 46,821,790 | oo 49,530,000
2.2 COMMON SOCKS. .. ..eererrerrereeesessesesesessssssesssesssssessssssssssssesssssssssessessssssessesssnssessessanssns | ssesssessessanes 781,721,178 | oo 956,437 | .ooovveerennen 786,764,741 | ..coveene 867,929,705
3. Mortgage loans on real estate:
31 FIISEENS et | ceeeiennennees 389,291,323 | ..o | s 389,291,323 | ..o 349,510,837
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(72,584,375)), cash equivalents ($.....122,381,697)
and short-term iNVeStMENts ($.....37,582,417).......vuereeeeeeeeeeeeeeeeeeeeeseeeeeeeeeieeseeseesnenes | oeeveeesaessesesas 87,379,739 | ..o | eveveeieiernienas 87,379,739 | wcevvevrerne 3,126,595
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DEIIVALIVES. ....oooocveeerireeiceseeissees sttt nnsnnes | sessssensesstinees 9,599,980 | ....vverueererrrerernerineenins | e 9,599,980 | .oooovvrirriin 5,756,845
8. Other iNVESLET SSELS......c.uuuveririreiierieciiriec sttt eessennes | eenseesteenens 321,369,763 | ...oovvercrercrerenrineeinenin | v 321,369,763 | ..ooovvvvenne 307,543,169
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa (O ST 842,768
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for iNVEStE @SSELS..........cveviiieeieicicse s | anreressseessesssaees 337,554 | v [( ) 337,554 | o 498,509
12.  Subtotals, cash and invested assets (LINES 110 11).....cccirieecnieeesisseesseseeiesiens | cvreeeennens 4,890,405,263 | ....cocoverrereinnns 956,437 | .ovvrrnes 4,889,448,826 | ............. 4,860,481,276
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 17,249,920 | ..o 4,565,818 | ...cooeverrne. 12,684,102 | .cooovcrvrnes 17,604,986
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccccevververeniies | ovrverrennns 1,314,615,255 | .ovovvvrvieinne 7414962 | ... 1,307,200,293 | ............. 1,341,794,692
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cceuiveireiereiseesieieseese e sesessssienes | evsesssesssssenens 2,689,050 | ...ccvevirieianan 463,054 | ..ooovever 2,225,996 | ..oooooeririrnnns 2,947,202
16.2 Funds held by or deposited with reinsured COMPANIES............ccoevrveiveerriereiriicieiieieens | oo AB AT | oo | e ABA1T | oo 48,417
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccceevveveens | covveerrerrivereinenns 872,252 | .ooeeeeeeeeeeeeees | e 872,252 | oo 7,693,501
18.2 Net deferred taX @SSEL...........vrruriiierierisses st sess s ssssssssns | eessseesssnenens 107,883,216 | ..oovvvvvrcrirnecn 2,830,885 | .cooovvvrennen 105,052,331 | ..oovvvvernens 100,508,792
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveieiieeiiiieieee e | eerenesssensenans 4,013,435 [ oo | s 4,013,435 | oo 3,858,732
20. Electronic data processing equipment and SOfWaTE............ccccueuerieieiiiniieieeeeeie s | everieiesienans 67,419,414 | oo 67,419,414 | oo L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... (1) ISR IDSTTTRRRRRON 1,172,285 | .....ccovvvevee. 1,172,285 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceiseeeseieeees | e 32,519,553 | ..o 17,218 | oo 32,402,335 | coveiiinne 30,230,630
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 396,770,116 | .oovvverae, 22,924241 | oo 373,845,875 | ..ooovvrinnas 367,851,572
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereesiiesinsieesesseseesssessssesssessssssssssssesssssses | sessnsensen 6,869,804,212 | .......ccconve. 107,864,314 | ............. 6,761,939,898 | ............. 6,771,170,544
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ruuiererereireeireiseissseeeseeseseessse st sssssessssesesssssssssessesssssssessenssnssns
DETAILS O
1101. Receivables for investments other than SECUMHES.............covrieiierierinenennnereiresis
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 :@DOVE).......cccurrurrreenimenrrrinerssereessenssssnnees | seeesssesssssssssenns 337,554 | i (VR 337,554 | o 498,509
2501. Value of company-owned life iNSUFANCE..........c..c.euiveieicieieie et | evesssnssenaes 334,312,382 | oo | e 334,312,382 | ..ocovuen. 337,177,928
2502. Equities and deposits in pools and asSOCIAtIONS...............cueuiveiieieieieeisieessiese e ssieseseses | cvresessssessenns 39,533,493 | ..o | e 39,533,493 | .o 30,673,644
2503. Prepaid EXPENSES. ... .cvourvereeeesaersseesssessseeessessssessseessassssseesssesssssesssesssssssssssssasssssessssssssssssssns | sesesssessssnens 22,922,388 | oo 22,922,388 | ... O
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccccevievevenieeeieniies | coveveveiieiessssniennns 1,853 | o 1,853 | o 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccueurverrrerseresisinesenseensssssessnnes | cosenssssesnns 396,770,116 | ..o, 22,924,241 | ..o 373,845,875 | ..coovvvienn 367,851,572




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....414,701,929).........coovrrereererreeeseiessessss s ssss s ssssssesss s s ssnssnnns | evseessessnsaensens 1,308,895,145 | ...coovvrrrae 1,290,722,474
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES..........ccvwruerririmirrieieireireieeeeseiseessessisssssesessssssssssens | sereseseseeeseeeeeseeens 4,531 | o 24,910
3. LosS adjustment EXPENSES...........cvvrevrircirieeiiieieie sttt 264,961,721 ...274,980,301
4. Commissions payable, contingent commissions and other Similar Charges............cocoeveriieiirieeieeieseese s | veeeiieieseeseienaes 55,372,157 | cooveeeeeeeeee 67,062,683
5. Other expenses (excluding taxes, lICENSES @NA fEES)........ccuiuiiiuriiirieiiee et sessens | ebessessssessssessssenees 31,364,403 [ ..o 38,377,441
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME TAXES)..........cvivruriieiriiriiieieieiee s siessiessesnssnnns | errsernsesesseesnsesees 8,771,344 | oo, 20,016,633
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).........cueueurerreereereererreerees | corerreireineineiseieineieiseiseiseessenes | e
7.2 Net deferred taX HADIIEY.........cvveereece bbbttt enenne | retes ettt enees | e
8. Borrowed money $.....800,000,000 and interest thereon $.....405,979............cccrvrrmeeerereeiseeeeieessiseeeesesseeseessessssssessenns | serieessissesssissans 800,405,979 | ..coovevererere. 801,129,076
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....17,833,370 and including
warranty reserves of §..........0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........corrrnrrreninnenenseneensensneenns | cvveveensensennennes 1,788,387,671 | ..ooevne 1,803,361,968
10, AQVANCE PrEMIUM. .. .uvuieiveieeiseseteteestseseeeteesesesesesessssesesessss s sss e sesesesesesesesessasasetesasassesesesas s e sesesesessesesesesessssnsesesassnsnsesasasnsns | sresesessssssesesesssnens 42,580,843 | ..ooeverieeeine, 23,518,683
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ... ..ottt senen | nebiesienssssens s ens st nnnrenen | serieniene e 1,090,654
11,2 POICYNOIAETS. ... vttt sttt e e s et b s s e s et b s e st b et s e sesesnsssnsesesass | sbsssssesesesesnsesesesessnsetesesnssrnntes | eretetesaneset et et ettt s s s
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........c.cceveurireiriieiriresie e snaes | evesesesesssse s 2,948,821 | oo 5,262,390
13. Funds held by company Under reinSUraNCE trEAES...........co it snenns | resetsssessss et eb s enntaes | rebesnebes bbbt neees
14, Amounts withheld or retained by company for account of Others............cccevrrieniciic s | e 4,075,469 | ..ooooviiiiiiie 3,696,414
15.  Remittances and itemS NOt @lIOCALEM. ...........ccveveveiiecreeee ettt st eess bt setessssssansennans | ovresesesssssnresesesases 3,685,960 | ..ovveverrecrern 3,359,804
16.  Provision for reinsurance (including $.......... 0 CEMIfIEA). .. vevvvrererereere ettt ssenes | cressensens e eenees 90,940 | oo
17.  Net adjustments in assets and liabilities due to foreign XChaNGE FaLES. ... seeeesenes | reereeseeneeseessese s ssssessssnses | reeeeneee e eseeeeees
18, DIaftsS OUISTANGING. ... vreureeieiiei ettt s st | neeseeeee e et ettt st anntants | eteinee et een
19.  Payable to parent, subsidiaries and AffiliateS...........cccceuerieiirieee ettt | b 29,746,842 | .o 40,164,895
20, DBIIVALVES......cooveeceeteieiee ettt ettt s ettt e s bbb es st et b e s et et s s ettt es s et ettt ensetetebasassesetessnanaesesenas | sebesesereeetetesinnantetanan 17,349 | oo 1,070,848
21, Payable fOr SECUMLIES. ......c.iuiiieicieicie sttt bttt nsessnsesnsenns | boninssetnssesnnsesnes 106,847,344 | ...
22, Payable for SECUNHIES IENAING.......c.oeuiieiiieiiiceese ettt essssenses | bosbessebessesnesenees 200,047,217 | oo 225,027,359
23.  Liability for amounts held Under UNINSUTEA PIANS...........ccereieierieniiniiriiiisieieieee e ssessessessessees | resesessssnesssssssssssesnsssssnssnses | conemissesesnsssesesesssssssssssssses
24. Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt stenes | ehbenees st ettt st sttt st | ehieet ettt
25.  Aggregate Write-ins fOr [ADIIIHES. ...........ceirieieeiee et ssensenens | breienssenssenssesnses 18,582,442 | ... 13,185,422
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........ccriiriiiriirencreseseeeeeeeeeieneiens | eeeeeiseeeneieens 4,666,786,178 | .....cocvvvvene 4,612,051,955
27, ProteCted COIl HADIILIES. ..........euieeiieciiiei ettt ettt s et ensebensebensesnbesns | Shetetesetessstensetansetentessntsnntesss | ossebsssesassesassessnbennbenssbanssianea
28.  Total liabilities (LINES 28 @NT 27)........ccurruierrierierriereireeneiesieiesise s ss st ssb bbb bbbt stessenes | _snsssensssssesssees 4,666,786,178 | ...ocovvrerns 4,612,051,955
29.  Aggregate write-ins for SPecial SUMIUS UNDS...........cuiiiimiiiiriiieeicicceceee ettt | frtbneb bbbt nsenae (0 T 0
30, COMMON CAPIAl SEOCK.........cvueieiiiieiiete ettt bbbt s bbbttt st s ebensenas | sbetsetesiesastesnntetneas 3,000,000 | .oovovereririiiirerernns 3,000,000
31, Preferred Capital SIOCK...........oriiiriiiee ettt ennenns | enbeneben s 315,000,000 | .ocovrrrrrne 315,000,000
32.  Aggregate write-ins for other than special SUTPIUS fUNAS............cocuriiiriiriniie ettt snesensenes | ettt (0 T 0
33, SUMIUS NMOES......eoceiiiitiitie ettt s bbb e bbbkttt bbbt st s et essebensetas | cbetsetessetetsetansetenbet s betebessnbesas | betsebssebassebass et s b es s b enssbensebanias
34.  Gross paid in and contributed surplus...... .1,101,058,128 ....1,101,058,128
35, UnasSigned fUNAS (SUMPIUS)........euiveurieririieiiieiseisiseistie sttt bbbttt essesennenas | conbnisebnssesnssenens 676,095,592 | ..ooviiriiriins 740,060,461
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) ettt | nerer et ntees | ceet et
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt nres | netereten ettt enrensnrensntens | eenrneet et ee sttt
37.  Surplus as regards policyholders (LINES 29 10 35, 185 36)........cvvuerrerrrreririrnirrininieieeseeseeseesessesssssssssssssssssssesesessessees |_ssssssssssssessesens 2,095,153,720 | oo 2,159,118,589
38, Totals (Page 2, LINE 28, COL. 3).......cuuiiuiiirirriiniriiriresisee ettt | eeiesinenenienes 6,761,939,898 | ....coevvvrrerinc 6,771,170,544
DETAILS OF WRITE-INS
2501. Cash collateral received ON DEMVATIVES..........c..ceueiiiireiii et ensensenes | crneeeineensinee e 14,247,792 [ oo 7,979,578
2502. Deferred gain on transfer of bond INVESIMENL.............c.ccccuiiiiiiircecscc et ssse s s senes | cresresissesesse e 4,318,150 | oo, 5,193,009
2503, MISCRIIANEOUS.........oveviriirireieie e | enbestessensentens e s sensenia 16,500 [ oo, 12,835
2598. Summary of remaining write-ins for Line 25 from oVerfloW Page..........cccceuieiiieiciciccie ettt niens | ceveiess e e 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE).........reririiieiriiieirisiseseseeeniscrssnisenssssenssesssesenssnesenssnesenssnessnssssn | sersenesessensessssess 18,582,442 | ..o, 13,185,422
20071, Rttt ens | nebieni ettt | neri s
2002, RS n b
2903, s
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE)... ... rururererrerrerseseessessessesessessessessnssnsensesssnssnssssasssssesssssessssessesns | sossssssasssssansssssssessassessesssssens 0 ] 0
3201, eSS RR RS eS£ReEAE RS Resnsessessen st nentnes | essnssensenss st st st sttt ntnstens | nersenssest st et s st
3202, SRS Re R £ £ R RS RE £ R RS e st ssen et nen s | estnssess st st st st nt st ntnstens | nessensest ettt
3203, SRS R £ RS RE £ ARE£R ARt n et n et sensnns | estentsess st st st ettt st nstens | nersensrest ettt
3298. Summary of remaining write-ins for Line 32 from OVEIfIOW PAGE.........uevrriiriiiiirireseie s eeeeeesessessees | sesessssssssnssssssssassessessessesnesn (0 TR 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0OVE).......euuiurrererierieriesiesiessssnisssseseessnssessnssssenssnsessensessensessessssssssssssssss | sesesssssssssssanssssassasssssessessesses 0 e 0




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (written $.....791,202,939).......currerrrrerrerieeerere st ssss s nesssnssnes | eeveeenenns 771,540,691 | .............759,519,073 | .......... 1,545,534,075
1.2 Assumed........ (written $ B I 1,075,702,707 | .......... 1,130,042,315 | . .2,276,857,427
1.3 Ceded............ (WIItEN §.....31,631,072) ..ottt snssenns | rriiensinnees 33,037,295 | ..o 35,026,022 | ...cooovvnnnt 69,838,813
14 Net................ (Written $.....1,799,231,808)..........ccuevrrrrerieeeiecie e sess s sssssnsenns | seeriieens 1,814,206,103 | .......... 1,854,535,366 | .......... 3,752,552,689
DEDUCTIONS:
2. Losses incurred (current accident year $.....931,508,271):
2 DIIECL ...ttt et bt a bbb | eresiesenns 421,649,952 | .............420,542,835 | .............869,730,307
............. 556,091,777 | .............653,700,526 | ..........1,398,844,825
............... 10,710,346 | ...............14,079,145 | ...............25,626,816
...967,031,383 | .......... 1,060,164,216 | . .2,242,948,316
3. LosS adjustment EXPENSES INCUITEM...........c.iuiiiuiiiriiieieir ettt s reeeeenn. 181,022,700 | ..............379,305,691
4. Other underwriting EXPENSES INCUITEM. .........cuvuierrierrerierseiseisesessess st cereeennnn006,204,396
5. Aggregate write-ins for underwriting dedUCHIONS.............ceviiieiicccecceecee e eeesseseeseississenees |0 | s 0.
6. Total underwriting deductions (Lines 2 through 5).........cccceuviiniiniinicieseeeieeeeiseeeseeseeseeseeeseeenes | e 1,609,035,188 | oo 1,747,391,312
7. Netincome of protected Cells..........ocvuevercencnercrenennn. eer s | s .
8. Net underwriting gain (loss) (Line 1 MiNUS LIN€ 6 + LINE 7).......c.oiriiiiriririieieeses e ....107,144,054 | .............103,235,358
INVESTMENT INCOME
9. Net investment iNCOME EaMMEH. ..ottt ssensiees | coeeneinnaees 153,026,833 | ......coecne. 66,774,668 | .............309,949,151
10. Net realized capital gains (losses) less capital gains tax of $ 1,812,823 (2,467,153)] .. (6,292,123)
11. Net investment gain (I0SS) (LINES 9+ 10).......ccviueiiieiiriiciicrieree ettt ssssennees | sveviesesinns 154,839,656 | ............... 64,307,515 ....303,657,028
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....60,575 amount charged off §.....5,230,552)..........ccerierererneeerreseessesssseessssssssessssssessens | oeveessesnienns (5,169,977) ..vvveev. (6,666,670)| ..............(12,803,341)
13. Finance and service charges not included in premiums............ccce.... 2 1,329657 | 1,549,352 | .. ...3,055,941
14. Aggregate write-ins for miscellaneous income............ el ....(13,431,213) (6,614,578)] ..............(24,073,687)
15. Total other income (LINES 12 throUGN 14)...........ovevirireeeeseiee e sssssssnnes | osssessenseees (17,271,533) [ ..o (11,731,896) | ...........(33,821,087)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOme taxes (LINES 8 + 11+ 15)......iueiieiceicciesie ettt eb s snsens | aoiesssesns 342,739,038 | .............159,719,673 | .............373,071,299
17. Dividends t0 POICYNOIAETS............cueiuieeieiiieiie ettt sss et sssse s sensens | snsessnsessnsessnsessnsensnsenens | srsssesissesenas 1,886,805 | ................. 1,889,799
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17)........coiuriiriiriinicneesee ettt 342,739,038 ....... 157,832,868 ....371,181,500
19. Federal and foreign iNCOME taXES INCUMTEA...........cuivririiieiriieiiiei ettt snnens | ensienssesnaas 45275509 | ............... 19,752,033 .16,995,017
20. Netincome (Line 18 minus Line 19) (to Line 22) 297,463,529 ....138,080,835 ....354,186,483
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PriOr YEAI........ovverrerrrrirnrrrrrinieieeeeseeeseeseseseesessesssssssssssssesss | seseeneens 2,159,118,589 | .......... 2,322,041,920 | .......... 2,322,041,920
22. Netincome (from LINE 20)........c.eueurerirriririririeicisiseisssssssssssssssssssse s s s s ssessessessessessessesssssessesssssssnss | svsessesseses 297,463,529 | .............138,080,835 | .............354,186,483
23. Net transfers (o) from Protected Cell @CCOUNES...........cvuvurvererrinirrcrnirnirrirnininieisesseesesssssessesseessesesssesssssssssnses | sesseessssssssssssssssssssssssenss | seessessesesnsesnssnsesesss | sereessessssessessessessssseens
24. Change in net unrealized capital gains or (losses) less capital gains tax of $ ..(93,720,778) 46,746,137 | ..............(89,483,355)
25. Change in net unrealized foreign exchange capital gain (10SS)..........cccoeevveveveiireiireiieriiennns | e 334,745 [ ..o (379,375)[ ..o (1,120,099)
26. Change in net deferred INCOME taX.........c.eurruririririeieee ettt st st essessessessnnns | eessesnssnsnens (1,807,377) | cevvveiene (A1) ) — 16,434,463
27. Change in NONAAMILtEA ASSELS...........ccovivireiiieieie ettt st nse e | eresiesnseeas (12,944,390) | ...cvcvvvenee (1,921,942)
28. Change in provision for reinsurance... ..(90,940)
29. Change iN SUMIUS NOLES.........cuevuivieiieiicieiieietieissie sttt et s st bbb st s b s st s s sssesses | 4evsebessesassessssessnsessnsesas
30. Surplus (contributed to) withdrawn from protected CEIIS............ccviueiiiiiciieecece e eiens [ et | errerisse s sesesens | cresessse e
31. Cumulative effect of changes in acCoUNtiNg PrINCIPIES. ........cvveviveiiieieiccieie ettt ssssesns | esetesiesesssssesssessssesns | eeseressesissessssessssesesessess | cresesssessssesssse e sssenes
32. Capital changes:
321 P IN..coeiee ettt en s ssensantenaas | ersensessessessessessessessesaens | sevesesesee e ses e sens | eereesesen s sees
32.2 Transferred from surplus (StOCK DIVIEN)..........cccuriiuriiericiiieicee ettt sesens | erissssssssesssesssessssesns | erressssessssessssessssessssessens | cesiessssesssessssessssesssenes
32.3 TranSErTEA 10 SUMPIUS......vc ettt essens st ess st st st ensessassans | sesessssnssssssssnssassassansanss | sessemsessessnsnsssensssessesses | reeeeesesessesseeeenens
33. Surplus adjustments:
331 PI MMttt ntestents | eesestestestessestessessessesaens | sertesese s sens | eereesese s es
33.2 Transferred to capital (StOCK DIVIAENG)........cvvrrirrerrireieireireirereineseeseeseess s seesessssssssssssssssessessessessessessesnes | soneensenssnssnesnssnsssssssssnss | sessessessessesnssessseesesses | oneseeseeseesesessssessnseens
33.3 Transferred from capital
34. Net remittances from or (10) HOME OffiCE........uurrriiriiriirisieseececis e sesesees | ressesseesessesesssssesesees | sesnesssssssnsensensssssnssnssnnes
35. Dividends t0 StOCKNOIAETS...........cueveveieececeeecececte ettt sa et s s s s enssaesasenans | eveseesesas (253,199,658) [ .....ovvvvev. (5,415,806)
36. ChaNge iN trEASUNY STOCK. ......cvuveurieeeceeieciceciciecresiecse ettt ssssnssnes | essessessnessssesssssessesnnes | nesnsssesssnssnssnssnssnssessnnes
37. Aggregate write-ins for gains and 10SSES IN SUMPIUS...........vuvereirrierirriereieeieeie e seesseees | setsssssessessssssansessensenes [0 R 0
38. Change in surplus as regards policyholders (Lines 22 through 37) ol ...(63,964,869)] .............170,639,131
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........ccoveeierrienienieriesieseeseenns | e 2,095,153,720 | .......... 2,492,681,051

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page...........c.coveeecencnenneneneseseseeneeseeseseeseeeene
Totals (Lines 0501 thru 0503 plus 0598) (LiNE 5 8DOVE)......c..ivuiuiriiiiiiiiseisiisei s

1401.
1402.
1403.
1498.
1499.

Restated quota share - dividends, write-0ffs, payment fEES...........cvuurierieriiriiniini e
North Carolina clean Fisk SUDSIAY............c.ciueuiuriiiriieie et

Change in value of company-owned life insurance
Summary of remaining write-ins for Line 14 from overflow page...........cccoerieurienienieiniecessee s
Totals (Lines 1401 thru 1403 plus 1498) (LiNe 14 @DOVE). ... cuieieiieiieiiiniisiiiieisi s

................. 2,478,935
...4,830,136

n(13,923,649) [ .

onn(28,296,021)
................. 4,202,334

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page....
Totals (Lines 3701 thru 3703 plus 3798) (LiNE 37 @DOVE)......cuiiuiiiiiiiitiieisi s
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,795,061,215 | ............ 1,840,336,017 | ............ 3,722,926,606
2. Netinvestment income... 144,291,931 J1,773,697 | ... 222,413,273
3. MISCEHIANEOUS INCOME........ouiiieiieisciceesie ettt sttt ns st en s b s bessenss | snsensessssaneas (17,271,533) | covoerevnna (11,731,896 | ....cvcveeen (33,821,088)
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,922,081,613 | ............ 1,900,377,818 | ............ 3,911,518,791
5. Benefit and 10SS related PAYMENLS.........ciuiieiiieiree ettt sntensenne | sressesnssenies 939,308,848 | ............ 1,034,630,423 | ............ 2,193,748,068
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS...........coveveiiiriieieesseie s essissesesseienns | ceseenssennes 664,521,700 | ............... 697,342,369 | ............ 1,364,238,432
8. Dividends paid t0 POICYNOIAETS.........ceuriieeiicieiicie sttt a st se st sssnsessnses | sresessssnsessnsesessnssesansesenes 3,086,805 | ...ccevrireinnes 3,089,799
9.  Federal and foreign income taxes paid (recovered) net of $.....(1,002,136) tax on capital gains (losses).. ..40,000,000 .29,000,000 ....35,259,941
10. Total (Lines 5 through 9) .1,643,830,548 | ............ 1,764,059,597 | ............ 3,596,336,240
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccooeuiiiriieiiieiiceeeee ettt esae e ssnsaens | eresssessesens 278,251,065 | .....cccoee 136,318,221 | ............... 315,182,551
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 BONMAS...eeeeeee ettt Rkttt nenta | sbieeiesienias 589,914,110 | ..ccovveeee 1,637,936,535 | ............ 2,171,053,035
12.2 Stocks ....5,270,443 2,124,453 | oo 3,218,917
12.3 Mortgage loans ....5,940,239 8,282,137 | v 26,545,793
124 REAIESIALE. .. vuoeeeeie bbb | eeben bbbttt | erbesten e 819,000 | c.vvvvrrrrrrinene 819,000
12,5 Other INVESIEA @SSELS.........cvuirieciriicicie ettt bbb bbbt | sbeinensnssesiees 7,761,548 | ..ccoovvne 31,133,504 | ..o 27,261,929
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............ccccveveviereicveeerceeeeeeie | e 65,164 | oo 25,861 | coovevrceieian 28,791
12.7  MISCEIIANEOUS PrOCEEAS. .......cvvuevieieiiiiise ettt bbbttt s st s s bensessens | ersssssassans 107,851,067 | ..occverennnes 26,190,340 | .oovoieeeea
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeiiieciereeie ettt s ssssssenaes | evessssssanns 716,802,570 | ....cocee 1,706,511,830 | ............ 2,228,927,465
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ottt Rttt n s s st | sesessestentans 556,789,769 | ............ 1,722,799,963 | ............ 1,908,329,139
1312 SHOCKS .ottt | Sinetens e eees 5,429,849 | ..o 2,085,716 | coeovvvrririnnes 3,275,278
13,3 MOMGAGE I0BNS........coeveieiieiicicicte sttt a bbb b s et s s s s snsebensntesensnnes | sesensesesssenas 45,890,349 | ................43,010,677 | overerrrnnnns 82,264,264
134 REAIESIAIE. ... ettt | nebiesb ettt ntenies | snbnenenenteni e n e s OO | ersenteeneniest st nenineaa 232
13.5  Other iNVESIEA @SSELS........cvueviveiecicteece ettt sttt es e enses s snns | evaesssssssesas 33,761,989 | ................28,519,553 | .........c...... 65,967,725
13.6  MisCellaneous apPlICALIONS........c.ceviirireiieiiisrieieieise st ssesssssssessesessssensessessssensens | erssssnsensesssssnsanessessnsensens | cornersnssnssnsenseness 38,907 | torivsrarinrsnead 6,683,745
13.7 Total investments acquired (Lines 13.1 to 13.6)... ...2,066,520,384
14, Netincrease or (decrease) in contract 10ans and PrEMIUM NOLES.........cviueieieiiinieieiesseseesssese s ssssstes | sesessessessssessessesssssssessesins | sssesssssssessesssssssessesssssssens | sressessessessssessesessssessessess
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccouevirvirereicreeisieeeeseeseseesesee s seiens | cveveesessesaenns 74,930,614 | ................(89,998,213) | ............... 162,407,081
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 DivIdENdS 10 STOCKNOIAETS.........ceuveiercircieeeieecieei ettt ettt et essnnns | sbsessessesenn 254,290,312 | .ooeoverene 5,546,176 | ..coveennenn 440,678,292
16.6  Other cash provided (APPHEA).........ovvevreverieeieiieiesee ettt b s sse s saessesssbessessesens | svsessssssinens (14,638,223) | ................ (15,913,395) | ...cocoovvernnnnas 5,293,172
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (268,928,535) | .....ccvuue (21,459,571 | ..o (435,385,120)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccevveveeeves | covvrrverernnn. 84,253,144 | ..o 24,860,437 | ..coovrvrernn 42,204,512
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ....vveerirrireiierie ittt s st s sttt ensensssssantnsns | stessssssessassanes 3,126,595 | ...ovvovrennnne (39,077,917) | oo (39,077,917)
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieireineiseiseieisiesiis ettt ss bbb snssenes | sessesiesiaes 87,379,739 | oo (14,217,480) | ..ovvvvervrnnee 3,126,595
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  MetLife Legal Plans - premium 56,338,204 39,612,887 | oo 46,074,407
20.0002  Security exchanges 17,975,943 613,742,017 | oo 77,634,802
20.0003  MetLife Legal Plans - professional services provided 17,604,241 | ..o 5,441,072 | oo 24,841,908
20.0004  Dividend received in the form of bonds..................... 16,698,641 [ | e ....98,805,832
20.0005 MetLife Legal Plans - losses............. 8,931,526 ..3,223,929 | ..... ....15,200,961
20.0006  Other Invested Assets NON cash CONHDULIONS.............cccviieiciciicieicsee e sssssseseses | senvesseseseessnsenne TOZA2D [ iiiiiieiieiieeiieeeeeeieieens | e 19,517
20.0007  Dividend received in the form of bonds due and aCCIUBA.............ceveveveieiieiercieseeseeeeeesee e | enreneseeseennnsnnen 3 T3 et | e 1,220,807
20.0008  Capitalized INtEreSt 0N DONGS..........cvrvererieiierire ettt sessess s sessessssssssessansnssessenes | nessessessnssessnssens 18,DB8 | eereerersersnesseesmssasssnesssens | sesessesssssssssessnens 35,805
20.0009  Mortgage loan refinancing
20.0010  Other invested asset sale offset to Net INVESIMENE INCOME...........ccovuiieiiiiiieicceee et | coesessss et ssaens | coessessesssessessesessssssessess | evesissessesssssesass 3,573
20.0011  Joint venture distribution paid in the form of COMMON STOCKS........cuuriuieririsieerissiesi s ersses s snessessnsssessesnes | eessnssnessssssssnssssssssenssnsnes | sossssssessssssssssssanes 1,998 |,
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Statement for June 30 2020 of the Metropolitan Property and Casualty Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

1

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying financial statements of Metropolitan Property and Casualty Insurance Company (the “Company” or
“MPC”) have been prepared on the basis of accounting standards prescribed or permitted (“RI SAP”) by the State of
Rhode Island (“RI”’) Department of Business Regulation, Insurance Division (the “Department” or “RIDBR?”).

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

The Department has not adopted any prescribed accounting practices that differ from those found in NAIC SAP. A
reconciliation of the Company’s net income and capital and surplus between RI SAP and NAIC SAP is as follows:

Financial
Financial  Statement
SSAP Statement Line For the Six Months For the Year Ended
Number @ Page Number Ended June 30, 2020 December 31, 2019
Net income, RI SAP $ 297,463,529 $ 354,186,483
State prescribed practices: NONE —
State permitted practices: NONE —
Net income, NAIC SAP $ 297,463,529 $ 354,186,483
June 30, 2020 December 31, 2019
Statutory capital and surplus, RI SAP $ 2,095,153,720 $ 2,159,118,589
State prescribed practices: NONE —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 2,095,153,720 $ 2,159,118,589

() Statement of Statutory Accounting Principles (“SSAP™)
Use of Estimates in the Preparation of the Financial Statements

The preparation of the statutory financial statements requires that management make estimates and assumptions that affect
the reported amounts of assets and liabilities at the dates of the financial statements. In applying these estimates,
management makes subjective and complex judgments that frequently require assumptions about matters that are
inherently uncertain, including the novel coronavirus COVID-19 pandemic. It also requires disclosure of contingent
assets and liabilities at the dates of the financial statements and the reported amounts of revenues and expenses during
the reporting periods. Actual results may differ from those estimates.

All references to realized and unrealized net capital gains (losses), including other than temporary impairments (“OTTI)
and impairments, are pre-tax unless otherwise noted.

Accounting Policy

(1) No significant change.

(2) The Company did not sell and reacquire any Securities Valuation Office Identified Funds.
(3-5) No significant change.

(6) Mortgage-backed bonds, included in bonds, are generally stated at amortized cost using the scientific method
unless they have a NAIC rating designation of 3, 4, 5, or 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 or 2 are stated at amortized cost, while RMBS
and CMBS with initial designations of 3, 4, 5 or 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.

(7-15) No significant change.
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Statement for June 30 2020 of the Metropolitan Property and Casualty Insurance Company
NOTES TO THE FINANCIAL STATEMENTS

D. Going Concern
Management does not have any substantial doubt about the Company’s ability to continue as a going concern.
2. Accounting Changes and Corrections of Errors

On March 27,2020, President Trump signed into law the Coronavirus Aid, Relief and Economic Security Act (“CARES Act”).
Provisions of the act specifically address temporary relief from troubled debt restructurings and temporary modification of
loan provisions due to the economic stress caused by shutdown of the U.S. economy. Additionally, Federal and state government
agencies and prudential banking regulators have provided temporary relief measures to financial institutions to accommodate
temporary loan modifications to borrowers and to insurance carriers to provide temporary relief to premiums due.

On April 15,2020, the NAIC adopted interpretive accounting guidance in response to the economic effects of the COVID-19
Pandemic. The guidance adopted is temporary and applicable to the financial statements over specific periods of time unless
extensions are adopted in the future..

Interpretation No. 20-02, Extension of Ninety-Day Rule for Impact of COVID-19, which permits a one-time optional
extension of the ninety-day rule for uncollected premium balances, bills receivables for premiums, amounts due from
agents and policyholders, amounts due from policyholders for high deductible policies and amounts due from non-
government uninsured plans based upon certain restrictions. This guidance is only applicable for the March 31 and June
30, 2020 financial statements and will expire automatically as of September 29, 2020. The Company did not utilize the
one-time optional extension.

Interpretation No. 20-03, Troubled Debt Restructuring Due to COVID-19, which clarifies that a modification of mortgage
loan or bank loan terms in response to COVID-19 shall follow the provisions detailed in the April 7, 2020 “Interagency
Statement on Loan Modifications and reporting for Financial Institutions Working with Customers Affected by the
Coronavirus” and the CARES Act in determining whether a modification shall be reported as a troubled debt restructuring
within SSAP No. 36, Troubled Debt Restructuring (“SSAP 36”). This guidance is only applicable for the period beginning
on March 1, 2020 and ending on the earlier of December 31, 2020, or the date that is 60 days after the date on which the
national emergency concerning COVID-19 terminates. The Company has elected the option under this guidance not to
account for or report qualifying concessions as troubled debt restructurings and does not classify such mortgage loans as
either past due or nonaccrual during the payment deferral period. The adoption of this guidance did not have an impact
on the Company's financial statements.

Interpretation No. 20-04, Mortgage Loans Impairment Assessment Due to COVID-19, which addresses the impact of loan
forbearance or prudent modifications for bank loans, mortgage loans, as well as investments with underlying mortgage
loans. Particularly this guidance considers whether a temporary, limited-time exception for the assessment of impairment
shall be granted for these loans. This exception would only defer the assessment of impairment due to situations caused
by the forbearance or modification of mortgage loan payments and would not delay the recognition of other than temporary
impairments if the company made a decision to sell the investment and/or if provisions other than the limited-time
forbearance or modifications of mortgage loans payments caused the entity to identify that they would not recover the
reported carrying value of the investment. This guidance is only applicable for the March 31 and June 30, 2020 financial
statements and will automatically expire as of September 29, 2020. The adoption of this guidance did not have an impact
on the Company's financial statements.

On May 20, 2020, the NAIC adopted additional interpretive accounting guidance in response to the economic effects of the
COVID-19 Pandemic. The guidance adopted is temporary and applicable to the financial statements over specific periods of
time unless extensions are adopted in the future.

Interpretation No. 20-05, Investment Income Due and Accrued, which clarifies that investment income shall continue to
be recorded when due or accrued. If investments have been impacted by forbearance or other modification provisions,
a reporting entity should assess whether the investment income has been earned in accordance with the modified terms.
For mortgage loans, bank loans, and investment products with underlying mortgage loans impacted by forbearance or
modification, reporting entities may presume that borrowers and investments that were current as of December 31, 2019,
were not experiencing financial difficulties at the time of the forbearance or modification for purposes of determining
collectability. The guidance also provides an exception for the nonadmittance of recorded investment income due and
accrued that is deemed collectible and over 90-days past due, except for mortgage loans that are in default. When a
payment holiday is granted to a borrower and interest is not accrued, the guidance provides two alternative methods for
the recognition of interest income during the payment holiday. This guidance is only applicable for the June 30, 2020
financial statements and will expire automatically as of September 29, 2020. In accordance with this guidance, the
Company continues to accrue interest income on mortgage loans that have deferred payment under a forbearance
concession. The adoption of this guidance did not have a material impact on the Company’s financial statements.
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Interpretation No. 20-07, Troubled Debt Restructuring of Certain Debt Investments Due to COVID -19, which clarifies
that this interpretation (i) does not provide exceptions to the recognition of a troubled debt restructuring for debt securities
with modifications that result in non-insignificant concessions to the debtor that is experiencing financial difficulties; (ii)
does not provide exceptions to the assessment or recognition of impairment for debt instruments; (iii) does not provide
exceptions for troubled debt restructuring determination and impairment assessments for situations in which the reporting
entity is a direct, active participant in negotiating debt instrument modifications, (iv) provides limited-time practical
expedients in determining whether a modification is a concession under SSAP 36; (v) provides that debt security
restructurings in response to COVID-19 that solely impact covenant requirements are not considered troubled debt
restructurings; (vi) provides additional instructions in determining whether a modification that is not a troubled debt
restructuring needs to be assessed as an exchange; and (vii) provides the Company the ability to present certain troubled
debt restructurings to the domiciliary state regulator for a permitted practice exception. This guidance is only applicable
for the period beginning on March 1, 2020 and ending on the earlier of December 31, 2020, or the date that is 60 days
after the date on which the national emergency concerning COVID-19 terminates. The adoption of this guidance did not
have an impact on the Company's financial statements.

On June 15, 2020 and July 22, 2020, the NAIC adopted and amended, respectively, Interpretation No. 20-08, COVID-19
Premium Refunds, Limited-Time Exceptions, Rate Reductions and Policyholder Dividends in response to the economic effects
of the COVID-19 Pandemic. The guidance clarifies that (i) voluntary and jurisdiction-directed refunds that are not required
by the policy term, are return of premiums and accounted for as an adjustment to premiums and provided a limited-time
exception to allow for underwriting expense reporting for property & casualty line of businesses which met certain
requirements. The limited-time exception also includes additional disclosure requirements; (ii) refunds in accordance with
insurance policy terms should continue to follow existing guidance in SSAP 53, Property & Casualty Contracts - Premiums,
SSAP 54R, Individual and Group Accident and Health Contracts, or SSAP 66, Retrospective Rated Contracts; (iii) offering
rate reductions instead of premium refunds shall be recognized is as immediate adjustments to premiums if it is on in-force
business or reflect in the premium rate charged on future renewals; (iv) disclosures and reporting of policyholder dividends
on property and casualty contracts are not impacted by this interpretation but provides additional guidance when dividends
are issued in response to COVID-19 decreases in activity; and (v) disclosures on refunds, rate reductions and policyholder
dividends because of decreased activity due to COVID-19 are disclosed as unusual and infrequent items in Note 21 Other
Items - Section A, Unusual or Infrequent Items, in addition to any other existing disclosures relating to policyholder payments.
This guidance will be nullified on January 1, 2021. The Company has complied with all required accounting and disclosure
requirements. See Note 21A.

3. Business Combinations and Goodwill
No significant change.
4. Discontinued Operations
No significant change.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) The maximum and minimum interest rates for new mortgage loans funded or acquired during the six months ended
June 30, 2020 were:

Maximum Minimum
Farm loans 4.35% 2.60%
Commercial loans 2.85% 2.84%

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

The maximum percentage of any one loan to the value of the underlying real estate at the time of the origination and
originated during the period covering the six months ended June 30, 2020 was: 63.8%

(3) No significant change.
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(4) The Company’sage analysis of mortgage loans and identification of mortgage loans in which the insurer is a participant
or co-lender in a mortgage loan agreement, aggregated by type, was as follows:

Residential Commercial
All
Farm Insured Other Insured All Other Mezzanine Total
a.  June 30, 2020
1. Recorded Investments (All)
(a) Current $ 159,669,961 $ — $ — 8 —  $224997264 $ 427,874  §$385,095,099
(b) 30-59 days past due $ 4430755 $ — $ — § — 3 — 3 — $ 4,430,755
(c) 60-89 days past due $ - $ — 8 — 3 — 3 — 3 — 3 —
(d) 90-179 days past due S - $ — % — s — 3 — 3 — 3 —
(e) 180+ days past due S - $ — % — $ — 3 — 3 — S —
2. Accruing Interest 90-179 Days Past Due
(a) Recorded investment $ - $ — 8 — 3 — 3 — S — S —
(b) Interest accrued $ - $ — 8 — 5 — 3 — 8 — 8 —
3. Accruing Interest 180+ Days Past Due
(a) Recorded investment S - $ — 8 — $ — 3 — 3 — S —
(b) Interest accrued $ - $ — 8 — 3 — 3 — 3 — 3 —
4. Interest Reduced
(a) Recorded investment $ 4,293,831 s — 8 — $ — $ 52,250,133 $ — $ 56,543,964
(b) Number of loans 4 — — — 12 — 16
(c) Percent reduced 1.2% —% —% —% 1.0% —% 1.0%
5. Participant or Co-lender in a Mortgage
Loan Agreement
(a) Recorded investment $112,630,691 $ — 5 — $ — $224,997,264 $ 427,874 $ 338,055,829
b. December 31,2019
1. Recorded Investments (All)
(a) Current $141254380 $ — $ — § —  $207,828,811 $ 427,646  $349,510,837
(b) 30-59 days past due $ - $ — 8 — 3 — 3 — 3 — 3 —
(c) 60-89 days past due S - $ — % — s — 3 — 3 — 3 —
(d) 90-179 days past due $ - $ — % — $ — 3 — 3 — S —
(e) 180+ days past due $ - $ — 8 — 5 — 3 — 8 — 8 —
2. Accruing Interest 90-179 Days Past Due
(a) Recorded investment $ - $ — 8 — 5 — 3 — 3 — S —
(b) Interest accrued $ - $ — 8 — 3 — 3 — S — S —
3. Accruing Interest 180+ Days Past Due
(a) Recorded investment S - $ — % — $ — 3 — 3 — 8 —
(b) Interest accrued $ - $ — 8 — 5 — 8 — 3 — S —
4. Interest Reduced
(a) Recorded investment $ 1,596,295 L $ — $ — $ 48,195,290 $ — $ 49,791,585
(b) Number of loans 1 — — — 12 — 13
(c) Percent reduced 2.5% —% —% —% 0.7% —% 0.7%
5. Participant or Co-lender in a Mortgage
Loan Agreement
(a) Recorded investment $ 89,872,852 $ — s — $ — $207,828,811 $ 427,646 $298,129,309

(5-9) No significant change.
B-C. No significant change.
D. Loan-backed Securities
(1) Prepayment assumptions were obtained from published broker dealer values and internal estimates.

(2) a. The Company did not recognize any OTTI on the basis of the intent to sell during the six months ended June 30,
2020.

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, 2020.

(3) As of June 30, 2020, the Company has not recognized any OTTI on its loan-backed securities based on cash flow
analysis.
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(4) AtlJune 30,2020, 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 $ 10,063,170
2. 12 Months or Longer $ 8,501,202

b The aggregate related fair value of securities with
unrealized losses:
1. Less than 12 Months $ 174,751,156
2. 12 Months or Longer $ 149,141,362

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1-2) No significant change.
(3) Collateral received
The Company participates in a securities lending program as discussed in Note 17.

a. The aggregate amount of collateral received as of June 30, 2020, was as follows:

1. Securities Lending Fair Value
Open'” $ —
30 days or less 132,763,250
31 to 60 days 31,162,500
61 to 90 days 36,050,000
Greater than 90 days —
Sub-Total $ 199,975,750
Securities received —
Total collateral received $ 199,975,750

() The related loaned security could be returned to the Company on the next business day requiring the Company to immediately
return the cash collateral.

2. The Company did not have any cash collateral received from dollar repurchase agreements.
b. Asof June 30, 2020, the Company did not have collateral that was sold or repledged.

c. Asthe Company did not have collateral that was sold or repledged, as of June 30, 2020, there is no associated
information about the sources and uses of that collateral.

(4) No significant change.

Q06.4



Statement for June 30 2020 of the Metropolitan Property and Casualty Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

K.

(5) Collateral Reinvestment

a. The aggregate amount of cash collateral reinvested as of June 30, 2020, was as follows:

1. Securities Lending Amortized Cost Fair Value
Open $ — 3 —
30 days or less 30,497,814 30,498,361
31 to 60 days 2,699,530 2,699,532
61 to 90 days — —
91 to 120 days 999,622 999,629
121 to 180 days — —
181 to 365 days 13,637,897 13,656,897
1 to 2 years — —
2 to 3 years 15,449,605 15,462,490
Greater than 3 years 136,206,058 138,414,860
Sub-Total $ 199,490,526 §$ 201,731,769
Securities received — —
Total collateral reinvested* $ 199,490,526 $ 201,731,769
*Additional collateral reinvested
Common Stocks $ — S —
Preferred Stocks — —
Mortgage Loans — —
Derivatives — —
Cash (28,729) (28,729)
Payables, receivables and all other, net 203,300 203,300
Total other $ 174,571  $ 174,571
Grand total reinvestment portfolio and security collateral $ 199,665,097 $ 201,906,340

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

b. The reinvestment portfolio acquired with cash collateral consisted principally of high quality, liquid, publicly-
traded long term bonds, short term investments, cash equivalents, or held in cash. If the securities on loan or the
reinvestment portfolio become less liquid, the Company has the liquidity resources of most of its general account
available to meet any potential cash demands when securities are returned to the Company.

(6-7) No significant change.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not have any repurchase agreement transactions accounted for as secured borrowings as of June 30,
2020.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not have any reverse repurchase agreement transactions accounted for as secured borrowings as of
June 30, 2020.

Repurchase Agreements Transactions Accounted for as a Sale

The Company did not have any repurchase agreement transactions accounted for as a sale as of June 30, 2020.
Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company did not have any reverse repurchase agreement transactions accounted for as a sale as of June 30, 2020.
Real Estate

(1)  No significant change.

(2) a. No significant change.

b. The Company had no gain/(loss) on real estate sales for the six months ended June 30, 2020. For the year ended
December 31, 2019, the Company had gains of $806,042 on real estate sales.

(3-5) No significant change.

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

No significant change.
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Statement for June 30 2020 of the Metropolitan Property and Casualty Insurance Company

L. Restricted Assets

(1) Restricted Assets (Including Pledged)

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

Gross Restricted

2020

1 )
General
Account

Supporting
Separate
Account

Activity @

Restricted
Asset Category

Total General
Account

3)

Total
Separate
Account

Restricted
Assets

“4)

Separate
Account
Assets
Supporting
General
Account
Activity

(%)

2020
(1 plus 3)

(6)

December 31,
2019

@

Increase/
(Decrease)
(5 minus 6)

®) ©)

Total Current
Year
Admitted
Restricted

Total Non
Admitted
Restricted

Percentage

(10)

Gross
Restricted
to Total
Assets

(1

Admitted
Restricted
to Total
Admitted
Assets

Subject to
contractual
obligation
for which
liability is
not shown $

Collateral held
under
security
lending

agreements 192,611,378

Subject to
repurchase
agreements

Subject to
reverse
repurchase
agreements

Subject to
dollar
repurchase
agreements

Subject to
dollar
reverse
repurchase
agreements

Placed under
option
contracts

Letter stock or
securities
restricted as
to sale -
excluding
Federal
Home Loan
Bank
(“FHLB”)
capital
stock

FHLB capital
stock 32,963,900

On deposit with
states 4,910,453

On deposit with
other
regulatory
bodies

Pledged
collateral to
FHLB
(including
assets
backing
funding
agreements)  1,050,768,009

Pledged as
collateral
not captured
in other

categories 3,429,188

Other restricted
assets

192,611,378

32,963,900

4,910,453

1,050,768,009

3,429,188

217,432,432

32,963,900

4,757,068

1,017,421,065

2,133,740

(24,821,054)

153,385

33,346,944

1,295,448

192,611,378

32,963,900

4,910,453

1,050,768,009

3,429,188

—%

2.80

0.48

0.07

15.30

0.05

2.85

0.49

0.07

15.54

0.05

Total
restricted

assets $1,284,682,928  $

$1,284,682,928

$1,274,708,205

$1,284,682,928

(a) Subset of column 1.
(b) Subset of column 3.

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

Gross Restricted

2020 Percentage
m ® ® @ ®) ©® 4 ® © (10)
Separate
General Account
Account Total Assets Total Admitted
Supporting Separate Supporting Current Gross Restricted
Separate Account General Increase/ Year Restricted to Total
Collateral Total General Account Restricted Account 2020 December 31, (Decrease) Admitted to Total Admitted
Agreement Account Activity ® Assets Activity ® (1 plus 3) 2019 (5 minus 6) Restricted Assets Assets
Derivative OTC
Centrally
Cleared -
Securities
Pledged $ 3,420,188 § — 3 — 3 — 3429188 $ 2,133,740 $ 1295448 $ 3,429,188 0.05% 0.05%
Total $ $ — 3 — 8 — 3,429,188 $ 2,133,740 $ 1,295448 3,429,188 0.05% 0.05%

3,429,188

(a) Subset of column 1.
(b) Subset of column 3.

(c) Cash collateral pledged for OTC Cleared is reported in aggregate write-ins for invested assets as cash collateral on derivatives.

(3-4) No significant change.
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O-P.

Working Capital Finance Investments

The Company had no working capital finance investments as of June 30, 2020.

Offsetting and Netting of Assets and Liabilities

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

Prepayment Penalty and Acceleration Fees

During the six months ended June 30, 2020, the Company had securities sold, redeemed or otherwise disposed of as a

result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate amount of
investment income generated as a result of a prepayment penalty and/or acceleration fees were as follows:

General Account Protected Cell

Number of CUSIPs 5 —
Aggregate Amount of Investment Income $ 240,627 $ —

6. Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

7.  Investment Income

No significant change.

8. Derivative Instruments

A. Derivative Instruments under SSAP No. 86, Derivatives

As of June 30, 2020, there were no significant changes in the Company's derivative policy or investments other than those
described below.

Credit Risk

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

The table below summarizes the collateral pledged by the Company in connection with its OTC derivatives at:

Cash @ Securities ? Total

December 31, December 31, December 31,
June 30, 2020 2019 June 30, 2020 2019 June 30, 2020 2019

Initial Margin:

OTC-cleared $ — 3 — 3 3,429,188 $ 2,133,740 $ 3,429,188 § 2,133,740
Variation Margin:

OTC-cleared — — — — — —
Total OTC $ — 3 — 3 3,429,188 $ 2,133,740 $ 3,429,188 § 2,133,740

D Cash collateral pledged for OTC-cleared is reported in aggregate write-ins for invested assets as cash collateral pledged 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.

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

Cash @ Securities @ Total
December 31, December 31, December 31,
June 30, 2020 2019 June 30, 2020 2019 June 30, 2020 2019
Variation Margin:
OTC-bilateral $ 13,388,574 § 5,868,574 $ — 8 — 3 13,388,574 $ 5,868,574
OTC-cleared 859,218 2,111,004 — — 859,218 2,111,004
Total OTC $ 14,247,792 $ 7,979,578 $ — § — $ 14,247,792 $ 7,979,578

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

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

@ Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements. These amounts are also reported
in Note 16 because the securities are held off-balance sheet.
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9. Income Taxes
A-B. No significant change.

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

June 30, 2020 December 31, 2019

Current income tax:
Federal $ 45,275,509 $ 16,995,017
Foreign — —

Subtotal 45,275,509 16,995,017
Federal income tax on net capital gains/(losses) 1,545,740 (374,113)
Utilization of capital loss carryforwards — —
Other — —
Federal and foreign income taxes incurred $ 46,821,249 $ 16,620,904

The changes in the main components of deferred income tax amounts were as follows:

Deferred tax assets (“DTASs”):

Ordinary:

June 30, 2020

December 31, 2019

Change

Discounting of unpaid losses $ — 3

Unearned premium reserve

86,955,980

Policyholder reserves —

Investments

Deferred acquisition costs —

Policyholder dividends accrual —

Fixed assets

Compensation and benefits accrual —

Pension accrual

Receivables - nonadmitted —

Net operating loss carryforward —

Tax credit carryforwards

303,246

Other (including items <5% of total

ordinary tax assets)

Employee benefits

Litigation reserves

Nonadmitted assets

Subtotal

139,176
2,735,814
1,113,000

21,856,169

— $
87,148,244

512,378

139,176
4,905,153
609,000
19,301,346

(192,264)

(209,132)

(2,169,339)
504,000
2,554,823

113,103,385

Statutory valuation allowance adjustment —
Nonadmitted
Admitted ordinary DTAs

Capital:

Investments

112,615,297

488,088

113,103,385

2,830,885

Net capital loss carryforward —

Real estate

Other (including items <5% of total

capital tax assets)

Subtotal

112,615,297

2,052,306

488,088

778,579

2,830,885

Statutory valuation allowance adjustment —

Nonadmitted
Admitted capital DTAs
Admitted DTAs

(2,830,885)

2,052,306

(2,052,306)

778,579

(778,579)

$ 113,103,385 $

112,615,297 $

488,088

Deferred tax liabilities (“DTLs”):

Ordinary:

Investments

Fixed assets

$ (4,321,803) $
(3,729,251)

Deferred and uncollected premiums —

Policyholder reserves —

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

Subtotal

(9,773,302) $
(2,333,203)

5,451,499
(1,396,048)

(8,051,054)
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June 30, 2020 December 31, 2019 Change
Capital
Investments — —
Real estate — — —
Other (including items <5% of total

capital tax liabilities) — —
Subtotal — — —

DTLs $ (8,051,054) $ (12,106,505) $ 4,055,451
Net DTAs/(DTLs) $ 105,052,331 $ 100,508,792 $ 4,543,539
Change in nonadmitted DTAs 778,579
Tax effect of unrealized gains (losses) (7,129,495)
Change in net DTAs  § (1,807,377)

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

June 30, 2020
Net income, before net realized capital gains (losses), after dividends to
policyholders and before all other Federal and foreign income taxes @ 21% $ 71,594,505
Net realized capital gains (losses) @ 21% 705,298
Tax effect of:
Prior years adjustments and accruals $ 145,361
Meals and entertainment 54,441
Nondeductible expenses 45,834
Penalties 1,246
Tax credits (28,665)
Change in nonadmitted assets (2,554,823)
Tax exempt income (5,282,957)
Dividend received deduction (16,051,614)
Total statutory income taxes (benefit) $ 48,628,626
Federal and foreign income taxes incurred including tax on realized capital gains $ 46,821,249
Change in net DTAs 1,807,377
Total statutory income taxes (benefit) $ 48,628,626

E-H. No significant change.
I.  Alternative Minimum Tax Credit

The Company’s recognized amount of Alternative Minimum Tax (“AMT”) Credit was as follows:

June 30, 2020
(1) Gross AMT Credit Recognized as:
a. Current year recoverable $ 208,317
b. DTAs $ 299,986
(2) Beginning Balance of AMT Credit Carryforward $ 508,303
(3) Amounts Recovered 208,317

(4) Adjustments —

Ending Balance of AMT Credit Carryforward
() (5=2-3-4) 299,986

(6) Reduction for Sequestration —
(7) Nonadmitted by Reporting Entity —
(8) Reporting Entity Ending Balance (8=5-6-7) $ 299,986

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

A-C. The Company paid extraordinary dividends to MetLife, Inc. (“MetLife”) of $250,000,000 $230,000,000, and
$200,000,000 in the form of cash on May 22, 2020, November 22, 2019, and December 13, 2019, respectively.

The Company paid extraordinary preferred stock dividends to MetLife Credit Corp. (“MLCC”) of $4,290,312 and
$10,678,292 in the form of cash during 2020 and 2019, respectively.
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E-O.

11. Debt

A.

On May 20, 2020, the Company received extraordinary cash dividends from its subsidiaries, Metropolitan Group Property
and Casualty Insurance Company (“MGPC”), Economy Fire & Casualty Company (“EFAC”) and Metropolitan General
Insurance Company (“MGEN”) of $50,000,000, $5,104,021 and $3,105,566, respectively, as well as extraordinary
dividends in the form of bonds from EFAC and MGEN of $14,895,979 and $1,894,434, respectively. The bonds received
from EFAC and MGEN had an estimated fair value of $15,666,620, including accrued interest of $91,772.

On November 18, 2019, the Company received extraordinary cash dividends from MGPC and EFAC of $34,630,481 and
$16,563,687, respectively, as well as extraordinary dividends in the form of bonds from MGPC and EFAC of $65,369,519
and $33,436,313, respectively. The bonds received from MGPC and EFAC had an estimated fair value of $98,805,832,
including accrued interest of $1,220,808.

The Company has receivables and payables with affiliates for services necessary to conduct its business. Receivables
expected to be settled within 90 days are admitted. Receivables from affiliates totaled $32,519,553 and $30,682,567 at
June 30, 2020 and December 31, 2019, respectively, of which $117,218 and $451,937 were nonadmitted. Payables to
affiliates totaled $29,746,842 and $40,164,895 at June 30, 2020 and December 31, 2019, respectively.

No significant change.

Debt

(1-6) During 2019 and 2020, the Company issued short-term advances associated with FHLB of Boston agreements with

B.

stated maturity dates in 2020. At June 30, 2020, the Company had $800,000,000 of short-term debt outstanding, plus
accrued interest of $405,979, with issue dates in 2019 and 2020 and stated maturity dates in 2020. Interest was paid
monthly between 0.39% and 2.12% per annum. The debt is required to be collateralized by assets in the general
account of the Company with a fair value at least equal to the outstanding principal.

(7) At June 30, 2020, securities with a carrying value of $1,050,768,009 and a fair value of $1,118,680,421 served as
collateral for this borrowing.

(8) Interest paid during 2020 on short-term advances was $6,275,347.
(9) The Company had no significant debt terms, covenants or any violations of the above debt.
(10) The Company had no sinking fund requirements for each of the 5 years subsequent to June 30, 2020.

(11) None of the debt was considered to be extinguished by in-substance defeasance prior to the effective date of this
statement.

(12) The Company had no reverse repurchase agreements.
Federal Home Loan Bank Agreements
(1) The Company is a member of the FHLB of Boston. Through its membership, the Company has conducted business
activity (borrowings) with the FHLB. Itis 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 $3,380,969,949. The Company calculated this amount in accordance with RI regulatory and
or FHLB specific borrowing limits.
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(2) FHLB Capital Stock

a. The Company’s aggregate total for FHLB capital stock was as follows at:
June 30, 2020
General Separate
Total Account Account
Membership stock - Class A $ — 3 — § —
Membership stock - Class B 963,900 963,900 —
Activity stock 32,000,000 32,000,000 —
Excess stock — — —
Aggregate total $ 32,963,900 $ 32,963,900 $ —
Actual or estimated borrowing capacity as
determined by the insurer $ 3,380,969,949 §$ 3,380,969,949 —
December 31, 2019
General Separate
Total Account Account
Membership stock - Class A $ — 3 — § —
Membership stock - Class B 963,900 963,900 —
Activity stock 32,000,000 32,000,000 —
Excess stock — — —
Aggregate total $ 32,963,900 $ 32,963,900 $ —
Actual or estimated borrowing capacity as
determined by the insurer $ 3,385,585,272  $ 3,385,585,272 —

b. The Company’s membership stock (Class A and B) eligible for redemption at June 30, 2020 was as follows:

Not Eligible 6 Months to 1 to Less
for Less Than 6  Less Than 1 Than 3 3toS
Total Redemption Months Year Years Years
Membership stock
Class A — 3 — 3 — — — —
Class B § 963,000 § 963,900 $ — — — —
(3) The Company’s collateral pledged to FHLB was as follows:
a. Amount pledged as of:
June 30, 2020
Aggregate Total
Fair Value Carrying Value Borrowing
1. Total collateral pledged - Total General and
Separate Accounts $ 1,118,680,421 $ 1,050,768,009 $ 800,000,000
2. Total collateral pledged - General Account $ 1,118,680,421 $ 1,050,768,009 $ 800,000,000
3. Total collateral pledged - Separate Account — 3 — 3 —
December 31, 2019
4. Total collateral pledged - Total General and
Separate Accounts $ 1,082,707,845 $ 1,017,421,065 $ 800,000,000

b. Maximum amount pledged during the reporting period ended:

June 30, 2020
Amount Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Maximum collateral pledged - Total General and
Separate Accounts § 1,139,242917 $ 1,070,082,205 $ 800,000,000
2. Maximum collateral pledged - General Account $ 1,139,242917 $§ 1,070,082,205 $ 800,000,000
3. Maximum collateral pledged - Separate Account $ — — —
December 31, 2019
4. Maximum collateral pledged - Total General and
Separate Accounts $ 1,192,373,445 § 1,121,711,359 $ 800,000,000
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(4) The Company’s borrowing from FHLB was as follows:

a. Amount borrowed as of:

June 30, 2020
Funding
Agreements
General Separate Reserves
Total Account Account Established
Debt $ 800,000,000 $ 800,000,000 — —
Funding agreements — — — —
Other — — — —
Aggregate total $ 800,000,000 $ 800,000,000 $ — 3 —
December 31, 2019
Funding
Agreements
General Separate Reserves
Total Account Account Established
Debt $ 800,000,000 $ 800,000,000 — —
Funding agreements — — — —
Other — — — —
Aggregate total $ 800,000,000 $ 800,000,000 $ — 3 —
b. Maximum amount borrowed during the reporting period ended:
June 30, 2020
Total General Account Separate Account
Debt $ 800,000,000 $ 800,000,000 $ —
Funding agreements — — —
Other — — —
Aggregate total $ 800,000,000 $ 800,000,000 $ —

c. FHLB - Prepayment Obligations:

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

Debt No

Funding agreements —
Other _

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

A. Defined Benefit Plan
As of June 30, 2020, the Company did not sponsor a defined benefit plan.
B-I. No significant change.
13. Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations
(1-3) No significant change.

(4)  The Company paid extraordinary dividends to MetLife of $250,000,000, $230,000,000, and $200,000,000 in the form
of cash on May 22, 2020, November 22, 2019, and December 13, 2019 respectively.

The Company paid extraordinary preferred stock dividends to MLCC of $4,290,312 and $10,678,292 during 2020 and
2019, respectively.

(5-9) No significant change.

(10) The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(6,196,241) at
June 30, 2020.

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

A-F. No significant change.
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G. All Other Contingencies
Uncollectible Premium Receivables

In response to regulators, the Company has temporarily extended the grace period for the payment of premiums or offered
alternative payment arrangements in light of current economic conditions (See Note 1B). Based upon Company
experience, the amount of premiums and other accounts receivable that may become uncollectible and result in a potential
loss is not material to the Company’s financial condition.

Litigation

In Montez v Perez, the Company anticipates a California bad faith suit from its alleged failure to promptly respond to a
claimants' settlement demand. The Company will vigorously defend the underlying claim against its insured and any
subsequent bad faith suit.

In Hunter v Burns, Metropolitan Direct Property and Casualty Insurance Company (“MDIR”) anticipates a South Carolina
bad faith suit from its alleged failure to promptly respond to a claimants' settlement demand. MDIR will vigorously
defend the underlying claim against its insured and any subsequent bad faith suit.

In Martin v Miner, MGPC anticipates a Utah bad faith suit from MGPC’s alleged failure to promptly respond to claimants’
settlement demand. MGPC will vigorously defend the underlying claim against its insured and any subsequent bad faith
claim.

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 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.

On a quarterly and annual basis, management reviews relevant information with respect to liabilities for litigation,
regulatory investigations and litigation-related contingencies to be reflected in the Company’s financial statements.
Liabilities are established when it is probable that a loss has been incurred and the amount of the loss can be reasonably
estimated.

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.

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) with off-balance sheet credit risk:

Assets Liabilities
June 30, 2020 December 31, 2019 June 30, 2020 December 31, 2019
Swaps $ 67,441,371 § 90,550,100 § — 8 25,205,271
Futures — — — —
Options — — — —
Total $ 67,441,371 § 90,550,100 $ — 3 25,205,271

(2) SeeNote 8 foradescription of the nature and terms of the Company’s derivatives, including market risks, cash requirements
and related accounting policy.

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

The Company manages its credit risk related to derivatives by entering into transactions with creditworthy counterparties
and establishing and monitoring exposure limits. The Company’s OTC 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
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“4)

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 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 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 $4,496,243 and $851,557 at June 30, 2020 and
December 31, 2019, respectively.

At June 30, 2020 and December 31, 2019, the Company held no off-balance sheet collateral on its OTC-bilateral
derivatives.

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

A.

Transfers of Receivables Reported as Sales
No significant change.
Transfer and Servicing of Financial Assets

(1) The Company enters into securities lending transactions, whereby blocks of securities, which are included in invested
assets, are loaned to third parties, primarily brokerage firms and commercial banks. Securities lending transactions
are treated as financing arrangements and the associated liability is recorded as the amount of the cash received. The
Company obtains collateral at the inception of the loan, usually cash, in an amount generally equal to 102% of the
estimated fair value of the securities loaned, and maintains it at a level greater than or equal to 100% for the duration
of the loan. Securities loaned under such transactions may be sold or re-pledged by the transferee. The Company is
liable to return to the counterparties the cash collateral received. Security collateral on deposit from counterparties
in connection with securities lending transactions may not be sold or re-pledged, unless the counterparty is in default,
and is not reflected in the accompanying Statutory Statements of Admitted Assets, Liabilities and Capital and Surplus.
The Company monitors the ratio of the collateral held to the estimated fair value of the securities loaned on a daily
basis and additional collateral is obtained as necessary throughout the duration of the loan.

Securities with a cost or amortized cost of $192,611,378 and an estimated fair value of $195,594,787 were on loan
under the program at June 30, 2020. The Company was liable for cash collateral under its control of $199,975,750
at June 30, 2020.

The Company does not hold any security collateral over which it does not have exclusive control at June 30, 2020.

The Company does not have collateral for securities lending that extends beyond one year from June 30, 2020.

(2-3) The Company did not have any servicing assets or servicing liabilities during the six months ended June 30, 2020.

(4) The Company did not have securitizations asset-backed financing arrangements, and similar transfers accounted for
as sales where the Company has continued involvement with the transferred financial assets.

(5-7) No significant change.

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 three months
ended June 30, 2020.

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

No significant change.

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

No significant change.
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20. Fair Value Measurement

A. (1) Assets and Liabilities Measured and Reported at Estimated Fair Value or net asset value (“NAV”) at Reporting Date

Hierarchy Table

The following table provides information about financial assets and liabilities measured and reported at estimated

fair value or NAV at:

June 30, 2020
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 NAV Total
Assets
Bonds:
Industrial & Miscellaneous $ —  $ 86,776,415 § 13,614,935 — $ 100,391,350
Unaffiliated Bank Loans — 61,623,557 3,838,319 — 65,461,876
Total bonds — 148,399,972 17,453,254 — 165,853,226
Perpetual preferred stocks:
Industrial & Miscellancous — — 40,921,790 — 40,921,790
Common stocks:
Industrial & Miscellaneous 20,915,535 32,963,900 7,123 — 53,886,558
Derivative assets: ®
Foreign currency exchange rate — 1,896,000 — — 1,896,000
Total assets $ 20,915,535 $§ 183,259,872 §$ 58,382,167 $ — $ 262,557,574
Liabilities
Derivative liabilities: @
Foreign currency exchange rate — 3 17,349 § — 3 — 17,349
Total liabilities $ — 3 17,349 § — — 17,349

M 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.

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

Rollforward Table - Level 3 Assets and Liabilities

Arollforward of the estimated fair value measurements for all assets and liabilities measured and reported at estimated

fair value using significant unobservable (Level 3) inputs for their respective time periods was as follows:

Estimated Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains
and
Losses
Total Gains included
Balance, Transfer Transfer and Losses in Capital Balance,
March 31, into out of included in and June 30,
2020 Level 3 Level 3 Net Income @ Surplus Purchases © Sales @ Issuances ®  Settlements 2020
Assets
Bonds - Industrial &
miscellaneous $11,262,865  $ — 3 — 3 (179) $ 2,420,067 $ —  $ (67,818) § — 3 —  $13,614,935
Bonds - Unaffiliated Bank
Loans 23,512,446 — (19,101,759) 29,652 7,241 — (609,261) — — 3,838,319
Perpetual preferred stocks -
Industrial & miscellaneous 38,919,600 — — — 1,451,770 550,420 — — — 40,921,790
Common stocks - Industrial
& miscellaneous — — — — (81,919) 89,042 — — — 7,123
Total $73,694911  $ —  $(19,101,759) $ 29473 $ 3,797,159 $§ 639,462 $(677,079) $ — 3 —  $58,382,167

Bonds that were measured at estimated fair value at the beginning of the period, but were measured at amortized cost at the end of the period,
as amortized cost was less than estimated fair value at the end of the period - are reported within transfer out of Level 3 column in the amount
of $1,584,719.

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

The amount reported within purchases, sales, issuances and settlements is the purchase/issuance price (for purchases and issuances) and the
sales/settlement proceeds (for sales and settlements) based upon the actual date purchased/issued or sold/settled.

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 Level 3

Transfers into or out of Level 3 are presented in the table above. 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
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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, 2020, there were no transfers into Level 3.

During the quarter ended June 30, 2020, transfers out of Level 3 for bonds of $17,517,040 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) 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 in active
markets 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 ofthe 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
ofthe assets and liabilities. Unobservable inputs reflect the reporting entity’s own assumptions about the assumptions
that market participants would use in pricing the asset or liability.

The valuation of most instruments listed below are determined using independent pricing sources, matrix pricing,

discounted cash flow methodologies or other similar techniques that use either observable market inputs or
unobservable inputs.
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Instrument

| Level 2 Observable Inputs

Level 3 Unobservable Inputs

Bonds

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

Valuation Techniques: Principally the market and
income approaches.

Key Inputs:
« 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

» 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

 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

* independent non-binding broker quotations

Loan-backed securities - included within Industrial & Miscellaneous

* not applicable

Valuation Techniques: Principally the market and
income approaches.

Key Inputs:
« credit spreads

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

« independent non-binding broker quotations

Common and preferred stocks

Valuation Techniques: Principally the market
approach

Key Input:

« 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

. . 1
Derivatives

)

Foreign currency exchange

rate

Valuation Techniques: Principally the income
approach

Key Inputs:

* swap yield curves
* basis curves
 currency spot rates

¢ cross currency basis curves

* not applicable

O]

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

pricing models.

B. The Company provides additional fair value information in Notes 5, 11, 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, 2020

Not
Practicable
Aggregate Admitted (Carrying
Fair Value Value Level 1 Level 2 Level 3 NAV Value)
Assets
Bonds $3,434,490,090  $3,247,883,936  $125,869,998  $3,119,959,918  $188,660,174 $ — 3 —
Preferred stocks 46,821,798 46,821,790 — 5,900,000 40,921,798 — —
Common stock - unaffiliated 53,886,558 53,886,558 20,915,535 32,963,900 7,123 — —
Mortgage loans 402,027,688 389,291,323 — — 402,027,688 — —
Cash, cash equivalents and short-term
investments 87,449,252 87,379,739 70,835,607 16,613,645 o o o
Derivative assets " 13,698,004 9,599,980 — 13,698,004 — — —
Investment income due and accrued 34,146,036 34,146,036 — 34,146,036 — — —
Receivables for investments other than
securities 337,554 337,554 — 337,554 — — —
Total assets $4,072,856,980  $3,869,346,916  $217,621,140  $3,223,619,057 $631,616,783 § — 3 —
Liabilities
Borrowed money (including interest
thereon) $ 800,405,979 $ 800,405,979 $ — § 800,405,979 $ — 8 — 8 —
Derivative liabilities " 17,349 17,349 — 17,349 — — —
Cash collateral received on derivatives 14,247,792 14,247,792 — 14,247,792 — — —
Total liabilities $ 814,671,120 $ 814,671,120 $ — § 814,671,120 $ — — $ —
December 31, 2019
Not
Practicable
Aggregate Admitted (Carrying
Fair Value Value Level 1 Level 2 Level 3 NAV Value)
Assets
Bonds $3,482,143,474  $3,275,742,848  $141,234,893  $3,228,711,440 $112,197,141 § — 8 —
Preferred stocks 49,530,008 49,530,000 — 5,900,000 43,630,008 — —
Common stock - unaffiliated 68,472,092 68,472,092 35,508,192 32,963,900 — — —
Mortgage loans 359,903,995 349,510,837 — — 359,903,995 — —
Cash, cash equivalents and short-term
investments 3,152,775 3,126,595 3,152,775 — — — —
Derivative assets ") 6,208,354 5,756,845 — 6,208,354 — — —
Investment income due and accrued 38,150,744 38,150,744 — 38,150,744 — — —
Receivables for investments other than
securities 498,509 498,509 — 498,509 — — —
Total assets $4,008,059,951  $3,790,788,470  $179,895,860  $3,312,432,947  $515,731,144 $ — 8 —
Liabilities
Borrowed money (including interest
thereon) $ 801,129,076 $ 801,129,076 $ — § 801,129,076 $ — 3 — 8 —
Derivative liabilities 159,383 1,070,848 — 159,383 — — —
Cash collateral received on derivatives 7,979,578 7,979,578 — 7,979,578 — — —
Total liabilities $ 809,268,037 $ 810,179,502 $ — § 809,268,037 § — 3 — 8 —

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

net admitted assets and liabilities.

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

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

Excluded from the disclosure are General Account 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, 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.
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D.

E.

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

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

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

Derivatives

The estimated fair value of OTC derivatives is determined through the use of pricing models. 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 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, interestrate curves, credit curves and volatility.
Derivative valuations can be affected by changes in interest rates, foreign currency exchange rates, financial indices,
credit spreads, default risk, nonperformance risk, volatility, liquidity and changes in estimates and assumptions used in
pricing models. Generally, these derivatives are classified in Level 2.

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

Investment Income Due and Accrued

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

Receivables for Investments Other Than Securities

The estimated fair value of receivables for investments other than securities approximates carrying value. The receivable
account, classified within Level 2, essentially represents the equivalent of demand receivable balances and is generally
received over ashort period. Excluded from the disclosure are those assets that are not considered to be financial instruments
subject to this disclosure.

Borrowed Money (Including Interest Thereon)

The estimated fair value for borrowed money (including interest thereon) approximates carrying value due to the short-
term maturities of these instruments. These amounts are generally classified in Level 2.

Cash Collateral Received on Derivatives

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

At June 30, 2020, the Company had no investments where it was not practicable to estimate fair value.

The Company did not have any investments that were measured using NAV as a practical expedient as of June 30, 2020.

21. Other Items

A.

B-E.

Unusual or Infrequent Items

The Company has issued $16,859,994 of premium refunds related to COVID-19 for the period ended June 30, 2020. The
Company accounted for these refunds as a reduction of premium in the Statement of Income.

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. The subprime RMBS portfolio is performing within
expectations and is in an unrealized gain position. The Company continues to closely monitor the performance of
the subprime RMBS portfolio and the credit quality of the underlying assets.

(2) The Company had no direct exposure through investments in subprime mortgage loans at June 30, 2020.

(3) AtJune 30, 2020, the Company had direct exposure to subprime mortgage risk through other investments as follows:

BACV
(excluding OTTI Losses
Actual Cost interest) Fair Value Recognized
RMBS $ 21,669,030 $ 21,646,376 $ 21,723,620 § —
CMBS — — — _
Collateralized debt obligations — — — _
Structured securities — — — —
Equity investment in SCA — — _ _
Other assets — — — —
Total $ 21,669,030 $ 21,646,376 $ 21,723,620 § —

G-H. No significant change.
22. Events Subsequent

The Company has evaluated events subsequent to June 30, 2020 through August 12, 2020, which is the date these financial

statements were available to be issued, and has determined there are no material subsequent events requiring adjustment to

or disclosure in the financial statements.

The Company is not subject to the annual fee imposed under Section 9010 of the Affordable Care Act (“ACA”).

23. Reinsurance
No significant change.
24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
A-E. No significant change.
F. The Company is not subject to the risk sharing provision of the ACA.
25. Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December, 2019 were $1,565,702,775. As of June 30, 2020, $513,990,558 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years as
of June 30, 2020 are $1,074,557,551. As aresult, the incurred losses and loss adjustment expenses attributable to insured
events of prior years has increased by $22,845,324 in June, 2020. The prior year incurred losses have increased mainly
for the small commercial auto and auto liability coverage segments. In June, 2019 the incurred losses and loss adjustment
expenses attributable to insured events of prior years decreased by $13,467,124. The Company has no retrospectively
rated policies and no additional premiums or return premiums have been accrued as a result of the prior-year effects.

B. Beginning in 2019, for the auto casualty coverages (bodily injury, uninsured motorists bodily injury and no fault), the
Company changed its assumptions from a reliance on a five year average for the development factors to a weighted three
year average. For the other coverages, the Company had no significant change in methodologies or assumptions when
the Company calculated the liability for unpaid losses and loss adjustment expenses. In 2020, for the auto line of business,
the Company also reviewed accident month data in order to estimate the impact of reduced driving and accidents due to
the “shelter in place” mandates due to the COVID-19 pandemic which began in the middle of March, 2020.

26. Intercompany Pooling Arrangements

No significant change.

27. Structured Settlements
No significant change.

28. Health Care Receivables

No significant change.
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29. Participating Policies
No significant change.

30. Premium Deficiency Reserves
No significant change.

31. High Deductibles
No significant change.

32. Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant change.

33. Asbestos/Environmental Reserves
No significant change.

34. Subscriber Savings Accounts
No significant change.

35. Multiple Peril Crop Insurance
No significant change.

36. Financial Guaranty Insurance
A. No significant change.

B. As of June 30, 2020, the Company did not have any financial guaranty contracts.
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GENERAL INTERROGATORIES
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 Part 1. Organization Chart - regarding information concerning activities of insurer members of a holding company group.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 1099219
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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] NAJ]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

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. 12/31/2016

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). 01/11/2018

6.4 By what department or departments?
Rhode Island Insurance Division / Department of Business Regulation

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[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

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 Ifthe 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 Investment Management, LLC Whippany, NJ YES
MetLife Investors Distribution Company New York NY YES
MetLife Investments Securities, LLC Whippany, NJ 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[ ]

(@) 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).
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GENERAL INTERROGATORIES

10.1

10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3

PART 1 - COMMON INTERROGATORIES

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).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]
If yes, give full and complete information relating thereto:
FHLB $1.050,768,009 Wells Fargo Securities LLC $3.429,187.62
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 800,414,051 733,834,619
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 81,711,469 83,221,554
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 882,125,520 $ 817,056,173
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 201,703,040
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 199,461,797
Total payable for securities lending reported on the liability page: $ 200,047,217
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] 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
JP Morgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY, 10004
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
MetLife Investment Management, LLC A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
142463 MetLife Investment Management, LLC | EAUO72Q8FCR1S0XGYJ21 SEC DS
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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 30,2020, two issues did not meet the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office. These issues have not been filed
due to lack of final documentation.

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]

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

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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3.1
3.2

4.1

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 36.100%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 63.900%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
10677........... 31-0542366.......... The Cincinnati INSUrance COMPANY........ v ruuierereriaisseeersssssess s ses s sens s OH............ Authorized........ | .......................... ‘ .........................
All Other Insurers
AA-3191400......... CONVEX RE LIMITEA.......ceuveieeeiiciiet st Unauthorized.... | o [
AA-1120175......... Fidelis Underwriting LIMIted...........coverinincicisecscsseeec et sssesseeenn UNnauthorized.... [ ..cveeeerenerens | e
AA-1120156......... Lloyd's Syndicate NUMDEE 1686............ccoruriirieieiirieieisseieissiese et snees Authorized........
. |AA-1120157......... Lloyd's Syndicate Number 1729.. . Authorized........ .
AA-1120171......... Lloyd's Syndicate NUMDEE 1856.............ccovururieieiiiiiieieiseeisiseiese et sesnees Authorized........
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Lo | v 18,971,896 | ....oeevvnnee. 22,578,747 | v 11,932,369 | .ocovieene 12,704,239 | ..ccvvvvenne. 13,067,471 | v 12,000,762
2. AlasKa.......coooee AK|....... Nuve [ errrirrrrirersneesinsenes | verrereeeessieseessisssseseene | seeseesssessesssssssesesssessesne | rssessesessstesesetessesesnes | sresnssestesessssessesennsnssens | srestesesnssestesessenssesiesas
3. ANiZONA.... AZ|.... Lo | v 9,730,631 | oo 7,413,236 | v 4,107,891 | oo 4,149,001 | oo 4,976,204 | .....ooovverennns 4,135,068
4, Arkansas.........coomrrerninnenns AR |...... IS T 8,190,003 | ..coovvrerrrenee 8,654,301 | .ovverrrrrnnne 5,523,980 | .covvvrrririnns 4,135,324 | oo 5,472,563 | ..coovvrrerrenn 3,905,094
5. California.......cccoerernieneirenen CA|.. Nt e [ e | st | stirenen sttt | et sttt ens | seben et
6. Colorado........coeurrerrerenrennenes CO ... IS T 8,370,080 | .cccovrreene 10,200,123 | oo 4,687,531 | oo 6,987,368 | ..cocovvrrrnenne 7,825,985 | .oovvnn 10,138,154
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 34,802,808 | .......coeenee 34,920,802 13,818,720 ....18,204,762 27,314,438 | ..o 27,800,565
8. Delaware.......c.ccoeovrerrcneennenn. DE | i L.... 702,556 769,553 276,582 435,365 471,302 | oo 686,252
9. District of Columbia................ DC|...... Lt [ e [ e | e | stineree et | ettt nsiens | seben et
10, Florida. ..o 2,403,090 | ..oooorrrrenee 2,150,614 817,107 551,958 | .ovoviirernnn 2,710,618 | oo 2,591,368
11.  Georgia ...11,049,291 .12,008,916 7,252,145 ..6,153,221 ..6,150,292
12, Hawali.....coccovvrenrrrnieircenne 236,912 127,597 | oo 59,361 | 146,452
13. 7,472,516 ....3,407,817 5,140,813
14. ...4,851,273 2,513,750 7,138,404 ..7,133,932
15. 11,195,577 ....5,316,042 ....6,965,369 5,518,838
16, 1oWa. e A [l | 3,961,987 | 4,733,883 | oo 2,106,855 | ...covevreenee 2,070,228 | ..covvreienee 2475102 | oo 2,220,775
17, Kansas.......ooovevvvneneriennenn K8 il | i 11,100,790 | e 10,935,679 5,118,197 5,850,974 3,133,922 | i 5,654,950
18, Kentucky.....ocooevveneereenecneeeed KY il | 000 22,375,231 | e 20,872,641 10,975,440 ...11,437,759 12,517,032 | oo 13,244,768
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 24,607,346 | ....covvenee 24,503,956 | .....cocrernee 15,733,870 | cocvvvrene 11,848,992 | ...oovvvvvnnee. 21,692,714 | ...ccoovernee 19,191,594
20.  MainB....ocooeeeenierererineineieinae 18,188,912 | ..ocvvvvnne 17,065,321 ....1,837,354 <r.8,349,542 BT SETA | 8,404,851
21.  Maryland 3,122,954 | ..o 3,183,229 ....1,072,690 1,603,902 2,162,691 | e 1,892,530
22. Massachusets........c..ccceneenee. MA|...... Lo | v 123,057,065 | .......co.c... 131,680,307 | .oovvvrerrnn 45,356,253 | ..ccovreene 61,216,779 | .ovvvveenee 57,556,600 | ......cocuuenee 59,075,311
23, Michigan........ccccooerrerninrerrennns MI 10,695,279 | .ovvvvvrenes 10,907,309 2,741,104 2,307,289 TA55,775 | oo 7,763,390
24, Minnesota........cccoeererreerneen . MN | e L.... 22,571,264 | ....covvnenee 22,214,948 11,571,417 ....10,844,103 10,492,270 | covvvverernn 10,482,203
25, MiSSISSIPPI....vererrerrrrnrerernns MS | e IO ST 11,637,893 | oo 10,934,127 | oo 9,251,298 | ..vvorvreenn 4,198,480 | ..coovvrrrrnenn 4,401,201 | oo 4,274,942
26, MiSSOUM......oceveneeneerernrneens MO | il | viiii06,037,159 | i 5,800,881 ...3,311,571 3,495,126 8,451,226 | o 3,143,682
27.  Montana........cccooveeervrrrrreend MT o L | eiei00.2,588,930 | oo 2,580,423 ....1,892,601 1,021,300 ..2,309,641 | oo 1,137,468
28.  Nebraska.........cooeenenerveeineend NE | oLt | 1,486,850 | oo 1,725,562 | ...oooovvne. 1,295,670 | ..covvvvirnne 1,400,257 | .coovveerriines 952,553 | ..o 2,055,997
29. Nevada.......ccorvmemmmmermeenened NV | ol | 05,374,862 | oo 5,439,285 ....2,050,896 3,400,126 102,503,652 | ..o 3,095,436
30. New Hampshire...........cc....NH| ... 16,069,395 3,598,408 ..1,669,497 3,782,037 | ... .4,324,844
31, New Jersey.....oveneencenen. 80,945,514 37,454,889 ....44,700,569 91,962,797 | c.ovvven 81,141,468
32, New Mexico.......ccourevrrnennee 4,857,763 1,593,138 3,014,759 3,312,139 | v 2,377,281
33.  New York..... ..97,033,881 | ... .87,664,991 ..39,430,020 44,075,447 ..63,407,934 ....52,221,889
34.  North Carolina 38,956,078 | ......ccoonenes 43,191,851 24,643,037 ...27,223,791 20,616,220 25,138,160
35. 9,016,087 | ..ooeveverenee 9,389,719 | v 2,927,295 3,502,666 | ....cocorverneenee 3,058,541 | oo 2,339,713
36. ..27,068,735 | ... .26,011,442 . 14,726,917 16,201,046 ..16,360,756 | .... .. 17,786,267
37. 5,662,915 | ..oovvereeenes 6,638,924 | ....ooevvennn 4,604,399 3,650,960 3,833,152 | o 3,428,561
38, 0regon......cocvevveeneerererneenend OR v L i 9,247,106 | ..oovvvrrrenee 9,374,240 | coovvvvrrnn 3774725 | e 5,084,586 | ......ccocrvrenee 5,322,267 | c.ovvvvrernnnd 6,156,014
39.  Pennsylvania 17,358,944 | ................ 16,170,483 10,296,152 6,412,573 15,973,483 | oo 13,185,224
40. Rhode Island 26,326,473 | .ovvevnee 23,146,289 7,368,093 7,699,863 10,456,105 | ...covvercnneee 12,664,942
41.  South Carolina.........coceevevenee. SC| ... Lo | v 3,658,358 | ..coverrrreenee 3,642,217 | e 3,315,301 | oo 1,566,524 | ....oovvveenne. 3,722,183 | e 1,581,107
42.  South Dakota........cccrerrrnrenee SD|....... L. 2,395,672 | ..ooovvrerenee 2,862,698 2,094,564 1,263,480 1,868,397 | ..o 1,253,670
43.  Tennessee 13,156,322 | ..cvvvrnne 13,305,005 16,818,814 <.....7,050,390 10,228,660 | ...cvovercrrenas 4,147,788
44, TeXaS....ovvvrinereriernenereee IX |l | viinin.8,460,456 | .. 10,552,946 | .....coovveennnn 6,640,599 | ..ccovivririnnne 5,095,154 | ......ccccoouee. 15,625,711 | e 8,476,026
45, Utah..ooenciencnceeenlUT |l | 004,609,450 | oo 4,485,395 ....2,349,552 ......1,505,960 102,360,005 | oo 1,893,039
468, Vermont......cccoevvveerrereneenee VT |l | 002,488,903 | oo 2,601,057 ....1,265,898 1,737,531 926,848 | ...cvovvernnn 1,862,128
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 9,543,243 | ..o 9,121,130 | cooerrererrreenns 4,412,699 | ..o 3,301,238 | .o 3,999,205 | ..oovviverenas 2,736,916
48. Washington 19,365,994 | .......co.... 19,411,692 ....1,628,146 ....11,007,813 8,152,182 | e 14,912,470
49.  West Virginia......c..cccorvveneenee. WV |....... Lo | e 2,276,780 | ..ccovvrerrenee 2,739,973 642,811 ......1,043,209 1,380,779 | e 1,824,723
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... IO ST 14,288,755 | ...ovvvene. 13,566,641 | ..oovvvereenns 5,890,174 | oo 6,015,108 | ..coovvvrrrrnenne 9,418,595 | oo 6,455,070
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 3,412,922 | ..o 3,612,731 | e 2,141,207 | oo 1,747,680 | ...ocovvvnenne. 2,181,652 | covvvirereinne 1,546,882
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | 791,202,942 | 794,067,679 ....384,565,637 | ..............397,668,207 | .............523,663,485 | .............. 494,439,669
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 49 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 8
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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PART 1 - ORGANIZATIONAL CHART

MetLife, Inc.
13-4075851

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

Insurance Company
13-5581829, (NY) 65978

O,

MetLife Chile
Inversiones Limitada
(CHL)

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

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

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

MetLife Insurance
Brokerage, Inc. (NY) —
81-2253384

MetLife Investors
Group, LLC.(DE)
95-3947585

Metropolitan
Property and Casualty
Insurance Company

Cova Life Management
Company (DE)
36-3665871

Newbury Insurance
Company, Limited
22-3805708 (DE)

MetLife Capital Trust IV
(DE) 26-6122204

13-2725441, (RI) 26298

O;

MetLife Investment

Management Holdings,

LLC (DE) 82-2405817

MetLife Reinsurance

Company of Vermont ||

26-1511401, (VT)
13092

110

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

@,

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

@

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

@

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

MetLife European
Holdings, LLC (DE)
20-4607161

MetLife Home Loans
LLC (DE)
27-0858844

MetLife Investors

Distribution Company | |

(MO)
43-1906210

MetLife Group, Inc.
(NY) _
55-0790010

MetLife Global, Inc.
(DE)
20-5894439

Inversiones MetLife
Holdco Dos Limitada ®
(CHL)

Federal Flood
Certification LLC (TX)
75-2417735

PetFirst Healthcare LLC
(KY) 20-1360022

MetLife Digital
Ventures, Inc (DE).
13-3179826

MetLife Services and
Solutions, LLC (DE)
20-5707084

MetLife Solutions Pte.
Ltd. (SGP)

MetLife Services East
Private Limited *
(IND)

MetLife Global
Operations Support
Center Private Limited ? -
(IND) 98-0613376

72.35109659% of MetLife Chile Inversiones Limitada is owned by MetLife, Inc., 24.8823628% by American Life Insurance Company, 2.76654057% is owned by

Inversiones MetLife Holdco Dos Limitada and 0.00000004% is owned by Natiloportem Holdings, LLC.
99.99999% of MetLife Global Operations Support Center Private Limited is owned by MetLife Solutions Pte. Ltd. and 0.00001% is owned by Natiloportem Holdings,

LLC.

99.99946% of Inversiones MetLife Holdco Dos Limitada is owned by MetLife, Inc., 0.000535% is owned by MetLife International Holdings, LLC. and 0.0000054% is

owned by Natiloportem Holdings, LLC.
99.99% of MetLife Services East Private Limited is owned by MetLife Solutions Pte. Ltd and .01% is owned by Natiloportem Holdings, LLC.

MetLife Investments
Securities, LLC (DE)
43-1906210
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

D

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

t P Missouri Reinsurance, - - ]
500 G[f?; (%tget ¢ ML Bellevue Member, 6104 Hollywood, LLC Inc. (CYM) 85 Broad Street Vl\gitttfgsprLoLpCe?lfé) R MetLlfegowerl Cﬂr;)lgrate RLeLeg I(Estéa)te
R T LLC (DE ] DE) 26-0291767 N _ M ine LLC (DE) +— , esources Group, Inc. | oldings,
20-2985998 (DE) (DE) 43-1822723 ezzanine LLC (DE) o e dings, LLC {
500 Grant Street MetLife Member Solaire The Building at 575 Fifth White Oak Royalty - St. James Fleet
Associates Limited | |— M- Clal Ik/lgg\)ber, LLe ) L LLC (DE) — Avenue Mezzanine LLC Company (OK) | | Met 106(5Dll-5|c)>tel, LLC MSV IrV|n2e Property, Investments Two
Partnership ' 13-5581829 (DE) 43-6026902 LLC “ (DE) Limited
(CT) | (CYM)
. e L ) Metropolitan Tower - |
CC Holdco Manager, | | | MetLife Securitization The Building at 575 Fifth Realty Company, Inc. ||| 1001 Properties, LLC Housing Fund  — OMIMLIC
MLIC CB Holdings | | | -LC (DE) 46-0800386 Depositor LLC (DE) Retail Holding LLC (DE) (DE )13-3170235 (DE) 13-5581829 Manager, LLC (DE) — Investments Limited
LLC (DE) - | | (CYM) 98-0391368
| Euro CL Investments | | | WFP 1000 Holding The Building at 575 Fifth Midtown Heights, LLC | | | Tﬁczggg&“gg‘ml-;a”:y& MTC Fund I, LLC (DE) |....
l\ggtrb:ii SREErgT'\?Jn)t || LLC (DE) Company GP, LLC (DE) Retail Owner LLC (DE) (DE) 01-0855028 (MT) 22-2375428 260405155 *
22-3140349 23rd Street
— MTU Hotel Owner, LLC MetLife Legal Plans, MEX DF Properties, LLC MTC Eund II. LLC *
- i (DE) 13-5581829 | | 'Mvestments, Inc. (DE) Inc. (DE) 34-1650967 — |  (DE) 86-1176467 e
MLIC Asset Holdings MetLife 'E'g'g)'“gs' Inc. 13-3619870 : (DE)
LLC (DE) —— . . -
26-2853672 13-3237278 |_|Buford Logistics Center, Metlife Capital | MetLife Legal Plans of | | MTC Fund IIl, LLC®
Credit L.P. °(DE) Florida, Inc. (FL)
LLC (DE) 46-5563450 061193029 241631590 (DE)
14-2013939
MetLife Capital 1
. ; Met Canada Solar ULC . 3 Bequest, Inc. (DE)
MetLife Funding, Inc. Metlife Credit Corp. 98-1107266 (CAN) Limited Partnership “(DE) - Reg #5724867
(DE) 13-3237277 (DE) 91-1273824
13-3237275 i | |
Long Island Solar Farm, Willwiser LLC (FL) The Inheritance
LLC °(DE) 47-3091406 Company (DE)

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

2 96% of MSV Irvine Property, LLC is owned by Metropolitan Life Insurance Company and 4% is owned by Metropolitan Tower Realty
Company, Inc.

3 1% General Partnership interest is held by 23" Street Investment, Inc. and 99% Limited Partnership interest is held by
Metropolitan Life Insurance Company.

4 Housing Fund Manager, LLC is the managing member and owns .01% and the remaining interests are held by a third party member.
5 90.39% membership interest is held by LISF Solar Trust in which MetLife Capital Limited Partnership has a 100% beneficial interest and the
remaining 9.61% is owned by a third party.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
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Metropolitan Life
Insurance Company (NY)
13-5581829 NY 65978

Oconee Hotel MLIC Asset MetLife CB WIA, LLC

MetLife C? Member, ML Swan Mezz, ML Southmore, LLC*| M 1[301 IALBLC
LLC"(DE) - — LLC (DE) (DE) 46-4584166 anagen
46-0803970 46-3608641 (DE)
I MetLife 1201 TAB
— ML Swan GP, LLC 1925 WJC Owner, | | Member, LLC 2
150 North Riverside LLC (DE)
PE Member, LLC ® (DE) 46-3589015 (DE) 46-2460801
(DE) 82-3135079 : Boulevard
ML DLfi'gh'BéV'eZZ- Residential, LLC ~ |— MetLife LHH
e iPE) (DE) 26-1762232 Member, LLC *(DE)
ML Port Chester SC I 46-2477278
Member, LLC " (DE) - ML Dolphin GP, MetLife Ontario Street
83-2970698 LLC (DE) Member, LLC (DE) | |
46-3593573 - LLC (DE) ML 300 Third
" Member LLC (DE)
MetLife 555 12 Haskell East

Member, LLC 7 (DE)
46-4158087

ML Southlands
Member, LLC " (DE)
82-4889675

ML Cerritos TC
Member, LLC "' (DE)

82-4019470

Village, LLC (DE)

MetLife Cabo Hilton
Member, LLC ® (DE)
46-3426206

Pacific Logistics
Industrial South, LLC
(DE) 82-5393412

ML Sloan’s Lake
Member, LLC "
(DE)

MetLife Ashton Austin
Owner, LLC (DE)

MetLife Acoma
Owner, LLC (DE)

Marketplace
Residences, LLC
(DE) 30-0777814

MetLife RC
SF Member, LLC
(DE)

1 95.122% of MetLife CC Member, LLC is held by Metropolitan Life Insurance Company and 4.878% by Metropolitan Tower Life Insurance
Company.

2 96.9% of MetLife 1201 TAB Member, LLC is owned by Metropolitan Life Insurance Company and 3.10% is owned by Metropolitan Property
and Casualty Insurance Company.

3 99% of MetLife LHH Member, LLC is owned by Metropolitan Life Insurance Company and 1% by Metropolitan Tower Life Insurance Company.

4 99% of ML Southmore, LLC is owned by Metropolitan Life Insurance Company and 1% by Metropolitan Tower Life Insurance Company.

5  95.199% of the membership interest is owned by Metropolitan Life Insurance Company and 4.801% by Metropolitan Property and
Casualty Insurance Company.

6 99% of MetLife Camino Ramon Member, LLC is owned by Metropolitan Life Insurance Company and 1% by Metropolitan Tower Life Insurance
Company.

7 94.6% of MetLife 555 12th Member, LLC is owned by Metropolitan Life Insurance Company and 5.4% is owned by Metropolitan Tower Life
Insurance Company.

Company, LLC (DE)

Holdings Il LLC —
80-0821598 J (DE)

(DE) 27-0226554

Oconee Land

Company, LLC (DE)+—

MCJV, LLC (DE)

ML Bridgeside
Apartments LLC

T 800823015 13-5581829 (DE) 46-4133357
Oconee Marina MetLife OFC Member,
Company, LLC ML Sentinel LLC (DE)

(DE) 37-1694299 Square Member,
LLC (DE) MetLife Camino Ramon
Oconee Golf | | ~ ——mmm | . Member, LLC® (DE)
Company, LLC MetLife THR 46-4283517
(DE) 90-0853553 Investor, LLC (DE) MetLife 425 MKT
46-4229772 L1 Member, LLC (DE)
46-4129811
gzggﬁ;;ae?f: ML Matson Mills
Company, LLC Member LLC (DE) South‘creek Industrial
(DE) 80-0823413 | | Holdings, LLC (DE)
MetLife 13-5581829
ConSquare
Member, LLC (DE)
81-3382498

83.1% of MetLife Cabo Hilton Member, LLC is owned by Metropolitan Life Insurance Company and 16.9% by Metropolitan
Tower Life Insurance Company.

81.45% of 150 North Riverside PE Member, LLC is owned by Metropolitan Life Insurance Company, 18.55% is owned by
Metropolitan Tower Life Insurance Company.

60% of ML Southlands Member, LLC is owned by Metropolitan Life Insurance Company and 40% is owned by Metropolitan
Tower Life Insurance Company.

60% of ML Cerritos TC Member, LLC is owned by Metropolitan Life Insurance Company and 40% is owned by Metropolitan
Tower Life Insurance Company.

55% of ML Sloan’s Lake Member, LLC is owned by Metropolitan Life Insurance Company and 45% is owned by Metropolitan
Tower Life Insurance Company.

60% of ML Port Chester SC Member, LLC is owned by Metropolitan Life Insurance Company and 40% is owned by
Metropolitan Tower Life Insurance Company.



Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company
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Metropolitan Life Insurance
Company (NY)
13-5581829 NY 65978

| ML-Al MetLife Sandpiper Cove S
MC Portfolio JV Member 1. LLC® Assofi;tes LLC 10700 Wilshire, LLC MetLife FM Hotel White Tract I, LLC MetLife Park Tower
MMP Owners ll, Member, LLC (DE ' ’ (DE) 20-8254446 Member, LLC (DE DE Member, LLC (DE
LLC (DE) ember, LLC (DE) (DE) 46-4196012 (DE) 20-8349277 ember, LLC (DE) (DE) ember, LLC (DE)
I
ML-AI MetLif i
| Vit 26L|I_Ce: 3 Sandpiper Cove Chestnut Flats LHCW Holdings MetLife 1007 Park Tower REIT,
MotLife Treat Towers, (DEET a7 2085444 ?szc;cz%t%siazlllélg_;g Wind, LLC (DE) (US) LLC (DE) Stewart, LLC (DE) 4;"25(()25%2
Met.LIfe Multi- Member, LLC (DE) : | - |
FTITWIII_VLEa(gr;rS 81-0770888 M'bl-Al aﬂeﬂélfe ML Milifani Member, ML Terraces. LLC LHC Holdings MetLife OBS Park Tower JV
’ emoer 3, ] LLC '(DE) ; Member, LLC (DE)
| LLC (DE) 47-3741955 (DE) 46-4255167 (US) II_LC (DE) 47-1256270 Member, LLC (DE)
ML-Al MetLife : RIETR N :
,O ML Armature Member, | MetLife Japan US Viridian Miracle MetLife SP 2
= MMP Holdings LLC ’ (DE) Member 4, Equity Owners LLC Mile, LLC (DE) Hol'a';CZVL'I'_'th'DE) - Holdings, LLC (DE) Mc(:gg) s tons
= lll, LLC (DE) LLC " (DE) (DE) 20-3700390 9 13-55|81829
w . :
| ML-Al MetLife Sino-US United MetLife Boro Station LHCW Hotel MetLife Private MetLife Chino
1 ember, i Equity Holdings,
| | | Member 5, LLC (DE) MotLite Iyrance Member, LLC (DE) Holdings (2002) Member, LLC (DE)
o. Ltd." (CHN) 13-5581829 LLC (DE) LLC (DE) 82-1637862
MMP Cedar iy 13-5581829
MMP South Park MMP Olivian
Street REITr REIT. LLC (DE) REIT, LLC (DE) MetLife HCMJV 1 GP, L MMP Owners,LLC 6 LHCW Hotel MetLife 8280
LLC (DE) ' ’ LLC (DE) (DE) 83-2270141 ML Block 40, LLC Operating Member, LLC (DE)
MetLife HCMJV 1 LP, | | LLC (DE)
MMP Cedar MMP South Park - LLC (DE)
Street Owner, Owner, LLC Ov,\\//ln,\gf SI_II(\ZH?ISE)
LLC (DE) (DE) ’

1 95% of ML Mililani Member, LLC is owned by Metropolitan Life Insurance Company and 5% is owned by Metropolitan Tower Life
Insurance Company.

2 87.34% of MCPP Owners, LLC is owned by Metropolitan Life Insurance Company, 1.81% by Metropolitan Tower Life Insurance
Company and 10.85% by MTL Leasing, LLC.

3 98.97% of ML-Al MetLife Member 2, LLC is owned by Metropolitan Life Insurance Company and 1.03% by Metropolitan Tower Life
Insurance Company.

4 50% of Sino-US United MetLife Insurance Co. Ltd. is owned by Metropolitan Life Insurance Company and 50% is owned by a third
party.

5 60% of ML-Al Member 4, LLC is owned by Metropolitan Life Insurance Company and 40% is owned by Metropolitan Tower Life
Insurance Company.

6 98.82% of MMP Owners, LLC is owned by Metropolitan Life Insurance Company and 1.18% is owned by Metropolitan Property and
Casualty Insurance Company.

7  87.34% of ML Armature Member, LLC is owned by Metropolitan Life Insurance Company and 12.66% is owned by Metropolitan Tower
Life Insurance Company.

8  95.199% of the membership interest is owned by Metropolitan Life Insurance Company and 4.801% by Metropolitan Property and
Casualty Insurance Company.
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Metropolitan
Property and Casualty
Insurance Company
13-2725441, (RI) 26298

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

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

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

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

Metropolitan Lloyds,
Inc. (TX)
05-0476998

MetLife Auto & Home

Insurance Agency, Inc.

(RI) 95-3003951

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

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

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

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

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

Metropolitan Tower Life
Insurance Company
13-3114906, (NE)

MTL Leasing, LLC (DE)

97136
MetLife Assignment Plaza Drive
Company, Inc. (DE) A
38-4035918 Properties, LLC (DE)

PREFCO
Fourteen Limited
Partnership ' (CT)

PREFCO

XIV Holdings LLC (CT)

1320 Venture LLC (DE)

1320 GP LLC (DE)
13-3114906

1 99.9% of PREFCO Fourteen Limited Partnership is owned by MTL Leasing, LLC and .10% is owned by PREFCO XIV Holdings LLC.

2 99.9% of 1320 Owner LP is owned by 1320 Venture LLC and .10% is owned by 1320 GP LLC.

1320 Owner LP 2
38-3846857 (DE)
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<

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

MetLife Health Plans,
Inc. 33-0733552
(NJ) 14170

SafeGuard Health
Plans, Inc.
95-2879515
(CA) 933-0034

SafeHealth Life
Insurance Company
33-0515751, (CA)
79014

SafeGuard Health
Plans, Inc.
65-0073323, (FL) 52009

SafeGuard Health

Plans, Inc. 75-2046497

(TX) 95051
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&

Insurance

American Life

98-0000065, (DE)
11583,

Company

60690

|
MetLife Global

e MetLife Insurance : i
BIDV MetLife Life K.K. (Japan) Borderland Investments Holding Company | ALICO Propezrtles, Inc | tional Technical
Insurance Limited AA-1580066 L GmbH (Swiss) (DE) nternational Technical
Liability Company * Limited (DE) 13-3912049 and Advisory Services
Viet — 020649743 | Limited (DE)
(Vietnam) Communication One H | 51-0205283
Kabushiki Kaisha MetLife Global MetLife, Life -
(Japan) ALICO Hellas Single Holding Company Il | | Insurance Company Global Properties,
Member Limited GmbH (Swiss) (Egypt)' Inc. (DE)
Fortissimo Co., Ltd. Liability Company 13-3919049
(Japan) (Greece)

1 84.125% of MetLlife, Life Insurance Company (Egypt) is owned by MetLife Global Holding Company | GmbH and the remaining interest by
third parties.

51% of ALICO Properties, Inc. is owned by American Life Insurance Company and the remaining interest by third parties.

63.44% of BIDV MetLife Life Insurance Limited Liability Company is held by American Life Insurance Company and the remainder

by third parties.

w N
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G

MetLife Global Holding
Company Il GmbH (Swiss)

ALICO European Holdings MetLife International
Limited (Ireland) Holdings, LLC (DE) —.@
98-0552186 13-3759652 ] ) ] MetLife Syndicated MetLife Investment
Closed Jomtstock TN t t ALICS_g;zgré;uons, MetLife EU Holding Company Bank Loan Lux GP, Management Holdings —
etLite Investmen u Limited (Ireland) S.a.r.l. (Luxembour Ireland) Limited
C°mpi?y Master-D — Management Limited 30-0615846 ( 9 ( )
( US'SIa) (England/UK) MetLife Investments
Joint-Stock Company ) . . SR
“MetLife Insurance MetLife Innovation || MetLife Seguros MetLife Syndicated Asia Limited
Company” 4 (Russia) — Centre Limited S.A. (Uruguay) Ban7k Loan Fund, (Hong Kong)
(relandy | | SCSp’ (Luxembourg)
MetLife En;eklilik ve MetLife Asset 98-1372721 MetLife | iment
Hayat A.S.? (Turkey) [~ . - etlife Asse etite 'nvestments
AA-1860015 MetLife Asia Holding L Management Corp. Limited (England/UK) ]
| | Company Pte. Ltd. (Japan)
MetLife Reinsurance (Singapore) -
I MetLife BL Feeder
Company of Bermuda Ltd. —— : - 8 . ) )
MetLife Innovation | | e (Cayman), LP MetLife Latin America
(Bermuda) . :
i Centre Pte. Ltd. MetLife Asia 98-1372544 Asesorias e Inversiones |_|
MMSG|Obar|t %pe;atlons (Singapore) Services Sdn. Bhd Limitada * (CHL)
upport Center, ~ }--- : —
S.A. de C.V. 5(Mexico) : (Malaysia) MetLife BL Feeder
I LumenLab Malaysia | @ ——  ——————— e LP® (DE) 823255634
Fundacion MetLife Sdn. Bhd. (Malaysia) MetLife Global
Mexico, A.C. (Mexico) Infrastructure LUX GP, —
S.a.r.l.(Luxembourg)
. 3 MetLife Colombia
PJs(Sk’\r/la?:'e';e Seguros de Vida S.A.
(Colombia)

1 89.9999657134583% of MetLife Colombia Seguros de Vida S.A. is owned by MetLife Global Holding Company | GmbH, 10.0000315938813% is

owned by MetLife Global Holding Company | GmbH, International Technical and Advisory Services Limited, Borderland investments Limited and 6 99.99% of Metl_.lfe Latin Amerlf:an Asesorias e Inver3|ongs Limitada is owned by MetLife Investment Management Holdings (Ireland) Limited and .01% is
¥ . o owned by MetLife Global Holding Company || GmbH (Swiss).

Natiloportem Holdings, LLC each own 0.000000897553447019009%. 7  MetLife Syndicated Bank Loan Lux GP, S.a.r.l. is the general partner of MetLife Syndicated Bank Loan Fund, SCSp (the “Fund”). The only investors in the

2 99.98% of MetLife Emeklilik ve Hayat A.S. is owned by MetLife Global Holding Company Il GmbH (Swiss) and the remaining by third parties. yndic: »Sar 9 P 4 » SSP - Y
o P N " o : N d . . Fund are MetLife BL Feeder (Cayman), LP and MetLife BL Feeder, LP.
3 99.9988% of PJSC MetLife is owned by MetLife Global Holding Company Il GmbH, .0006% is owned by International Technical and Advisory Services . . " . iy - - L . . .
PN L o : . 8  MetLife BL (Cayman) Feeder, LP is an investor in the Fund. The following affiliates hold limited partnership interest in the feeder: MetLife Insurance K.K.
Limited and the remaining .0006% is owned by Borderland Investments Limited

o iy R N .y o R . (97.15%) and MetLife Insurance Company of Korea Limited (2.86%).
4 glﬁs;;;lntgsfgh Company MetLife Insurance Company is owned by Closed Joint-stock Company Master D and 49% is owned by MetLife Global Holding 9  MetLife BL Feeder, LP is an investor in the Fund. The following affiliate holds limited partnership interest in the feeder: Metropolitan Life Insurance

e N ! ! . A
5 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 Company (73.76%). In addition, there is one third party investor (26.24%).
held by MetLife Global Holding Company | GmbH (Swiss).
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MetLife International
Holdings, LLC (DE)
13-3759652

PNB MetLife India

6'TTO

MetLife 8
Natiloportem Holdings, MAXIS GBN S.AS. " MetLife Asia Limited MetLife Mas. S.A. de Seguros S.A.? BestAMarkgt SA. Insurance Company
LLC (DE) 13-3953333 (France) (Hong Kong) C.V. (Mexico)'® (Argentina) A(A'g?gggﬁ)z Limited’
AA-2130012 ) AA-5344102

Excelencia Operativa y
Tecnologica, S.A. de
C.V."(Mexico)

Metropolitan Life
Seguros e Previdencia
Privada S.A. ® (Brazil)

MetLife International
Limited, LLC (DE)

MetLife Planos
Odontologicos Ltda.?
(Brazil)

MetLife Worldwide
Holdings, LLC (DE)
06-1597037

AmMetLife Insurance
Berhad (Malaysia) "'

MLA Comercial,

1 S.A. de C.V. " (Mexico)

MetLife Ireland Holdings
One Limited

Compania Inversora
MetLife S.A. °
(Argentina)

MLA Servicios,

S.A. de C.V.” (Mexico)

MetLife Global Holdings
Corporation S.A. de
C.V. (Mexico) '

MetLife Servicios S.A.*
(Argentina)

MetLife Seguros de
Retiro S.A.°
(Argentina)

AA-2130046

AmMetLife Takaful
Berhad '? (Malaysia)
AA-5480033

MetLife Administradora
de Fundos
Multipatrocinados
Ltda. ' (Brazil)

1 32.0526% of PNB MetLife India Insurance Company Limited is owned by MetLife International Holdings, LLCand 7  99% is owned by Excelencia Operative y Technologica, S.A de C.V. and 1% is owned by MetLife Mexico Servicios S.A. de C.V.
67.9474% is owned by third parties. 8 5% of the shares are held by Natiloportem Holdings, LLC and 95% is owned by MetLife International Holdings, LLC.

2 99.999% of MetLife Planos Odontologicos Ltda. is owned by MetLife International Holdings, LLC and .001% is 9 96.8897% is owned by MetLife International Holdings, LLC, 3.1102% is owned by Natiloportem Holdings, and .0001% is owned
owned by Natiloportem Holdings, LLC. by International Technical and Advisory Services Limited.

3 95.5242% of MetLife Seguros S.A.is owned by MetLife International Holdings, LLC and 2.6753% is owned by 10 99.99998% of MetLife Administradora de Fundos Multipatrocinados Ltda. is owned by MetLife International
Natiloportem Holdings, LLC and 1.8005% is owned by International Technical and Advisory Services Limited. Holdings, LLC and .00002% by Natiloportem Holdings, LLC.

4 18.87% of the shares of MetLife Servicios S.A. are held by Compania Inversora MetLife S.A., 79.88% is owned by 11 50.000002% of AmMetLife Insurance Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.

MetLife Seguros S.A., .99% is held by Natiloportem Holdings, LLC and .26% is held by MetLife 12 49.9999997% of AmMetLife Takaful Berhad is owned by MetLife International Holdings, LLC and the remainder by a third party.
Seguros de Retiro S.A. 13 50% of MAXIS GBN S.A.S. is held by MetLife International Holdings, LLC and the remainder by third parties.

5 66.662% is owned by MetLife International Holdings, LLC, 33.337% is owned by MetLife Worldwide 14 99% of Excelencia Operativa y Tecnologica, S.A. de C.V. is held by Natiloportem Holdings, LLC and 1% by MetLife Mexico
Holdings, LLC and 0.001% is owned by Natiloportem Holdings, LLC. Servicios S.A. de C.V.

6 95.46% is owned by MetLife International Holdings, LLC and 4.54% is owned by Natiloportem Holdings, LLC. 15 99.99964399% MetlLife Mas, SA de C.V. is owned by MetLife International Holdings, LLC and.00035601% is owned by
International Technical and Advisory Services Limited.
16  98.9% is owned by MetLife International Holdings, LLC and 1.1% is owned by MetLife International Limited, LLC.
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MetLife International
Holdings, LLC (DE)
13-3759652

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

OT'TTO

(Mexico)
|
Metropolan Globa) e de R do oV e e, (relangy
(DE/Ireland) 13-3047691 (Mexico) AA-2730030 e
| ‘ | |
MetLife Insurance MetLife Mexico Me'tLife MetLifelMexico

Company of Korea
Limited ® AA-5420018

MetLife Financial
Services, Co., Ltd.
(South Korea)

S.A. ? (Mexico)
AA-2730030

Pensiones Mexico
S.A. #(Mexico)

Servicios S.A.
de C.V. ® (Mexico)

ML Capacitacion
Comercial S.A. de
C.V.” (Mexico)

MetLife Insurance Limited
(Australia) ° AA-1930041

MetLife General Insurance
Limited (Australia)

The Direct Call Center
PTY Limited (Australia)

MetLife Investments PTY | |

Limited (Australia)

MetLife Insurance and
Investment Trust 2
(Australia)

i
~

98.9% is owned by MetLife International Holdings, LLC and 1.1% is owned by MetLife International Limited, LLC. 99% is owned by MetLife Mexico S.A. and 1% is owned by MetLife Mexico Servicios, S.A. de C.V.

2 MetLife Insurance and Investment Trust is a trust vehicle, the trustee of which is MetLife Investments PTY Limited (‘MIPL”). 8 99.7% is owned by MetLife Global Holdings Corporation S.A. de C.V. and 0.3% is owned by MetLife International
MIPL is a wholly owned subsidiary of MetLife Insurance PTY Limited. Holdings, LLC.

3 99.050271% is owned by MetLife Mexico Holdings, S. de R.L. de C.V. and .949729% is owned by MetLife International Holdings, LLC. 9 91.16468% of MetLife Insurance Limited (Australia) is owned by MetLife Ireland Treasury d.a.c. and 8.83532% by

4 97.5125% is owned by MetLife Mexico Holdings, S. de R.L. de C.V.and 2.4875% is owned by MetLife International Holdings, LLC. MetLife Global Holdings Corp. S.A. de C.V..

5 98% is owned by MetLife Mexico Holdings, S. de R.L. de C.V. and 2% is owned by MetLife International Holdings, LLC. 10 99.99995% is owned by Metropolitan Global Management, LLC and .00005% is owned by Exelencia Operativa y

6 14.64% is owned by MetLife Mexico, S.A. and 85.36% is owned by Metropolitan Global Management, LLC. Tecnologica, S.A. de C.V.
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GD

MetLife EU Holding
Company Limited (Ireland)

MetLife Towarzystwo

Ubezpieczen na Zycie | ] MetLife Solutions Agenvita S.r.l. MetLife Services EOOD MetLife Life Insurance
S.A.S. (France (Italy) Bulgaria S.A. (Greece ]
Reasekuracji S.A. (Poland) ( ) (Bulgaria) ( )
MetLife Slovakia s.r.o. v MetLife Services . MetLife M;Jtual Fund
i i ikvidacii 2 @) [T i MetLife Europe Insurance
MetLife Services Sp z.0.0. | _| likvidacil ~ (Slovakia) Sociedad Limitada d apc Company ' (Greece)
(Poland) (Spain) 4.6
First American-Hungarian ‘Metropolitan .Lilfe
Insurance Agency Limited —— MetLife Europe MetLife Europe Someta’;e de Admlnlstr?re
MetLife Towarzystwo (Hungary) d.a.c. (Ireland) Services Limited a unui Fond de Pensii
Funduszy Inwestycyjnych — AA-1780108 (Ireland) Administrat Pri\_/at SA. ?
S.A. (Poland) AA-9640009 | (Romania)
MetLife Services Cyprus MetLife Pension
Ltd (Cyprus) Trustees Limited
(England/UK.)

MetLife Powszechne
Towarzystwo
Emerytalne (Poland)

1 90% of MetLife Mutual Fund Company is owned by MetLife Life Insurance S.A. and the remaining interest by a third party. 3 ?9'9560/," of :\/I_Ifthir:‘elSI?valgi\z.r:o. v Igvid'acii (Elloyal;ia) is owned by MetLife EU Holding Company Limited and 0.044% is owned by
2 99.9903% of Metropolitan Life Societate de Administrare a unui Fond de Pensii Administrat Privat S.A. is owned by MetLife EU nternational Technical and Advisory Services Limited.
Holding Company Limited and 0.0097% by MetLife Services Sp z.0.0.
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D

MetLife Chile
Inversiones Limitada
(CHL)

ZT'110

MetLife Chile Seguros
de Vida S.A." (CHL)
AA-2280000

Inversiones MetLife
Holdco Tres Limitada *
(CHL)

MetLife Chile
Administradora de
Mutuos Hipotecarios
S.AZ(CHL)

MetLife Chile Seguros
Generales, S.A.°(CHL)

AFP Provida S.A°
(CHL)

Provida Internacional
S.A°(CHL)

AFP Genesis
Administradora de
Fondos y Fidecomisos
S.A.” (Ecuador)

99.997% is held by MetLife Chile Inversiones Limitada and .003% by International Technical and Advisory Services Limited. 5
99.9% is held by MetLife Chile Seguros de Vida S.A. and 0.1% by MetLife Chile Inversiones Limitada.

99.98% of MetLife Chile Seguros Generales, S.A. is owned by MetLife Chile Inversiones Limitada and 0.02% by Inversiones
MetLife Holdco Dos Limitada.

4 97.13% of Inversiones MetLife Holdco Tres Limitada is owned by MetLife Chile Inversiones Limitada and 2.87% is owned by
Inversiones MetLife Holdco Dos Limitada.

42.3815% of AFP Provida S.A. is owned by Inversiones MetLife Holdco Dos Limitada, 42.3815% owned by Inversiones
MetLife Holdco Tres Limitada and 10.9224% by MetLife Chile Inversiones Limitada and the remainder is owned by the public.
99.99% of Provida Internacional S.A. is owned by AFP Provida S.A. and .01% by MetLife Chile Inversiones Limitade.

99.9% of AFP Genesis Administradora de Fondos y Fidecomisos S.A. is owned by Provida Internacional S.A. and 0.1% by MetLife Chile
Inversiones Limitada.

WN =
~N o
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<>

MetLife Investment
Management Holdings,
LLC (DE) 82-2405817

. . MetLife Investment ML Venture 1 Manager,
ML Venture 1 Servicer, MetLife Real Estate 1
LLC (DE) 82-2405817 Lending, LLC (DE) Ma”a%‘;’_‘;i%tégkf (DE) S.de R("\';I'E‘;g CV.

©

1. 99.9% of ML Venture1 Manager, S. de R.L. de C.V. is owned by MetLife Investment Management Holdings, LLC and 0.1% is owned by MetLife Investment Management Holdings (Ireland)
Limited.



YT'110

Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

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

CD

MetLife Investment
Management, LLC (DE)

| | | I |
MIM Property M'\g',!\gg:;‘;i?{,f MetLife Alternatives GP, LLC MetLife Commerial MetLfle Loan Asset MLIA SBAF MLIA Manager |, LLG | | MetLife Middle Market
Management, LLC |— Georaia 1 LLC (DE) Mortgage Income Fund anageD"éen Manager, LLC (DE) Private Debt Parallel ||
(DE) 46-4140926 %DE)’ GP, LLC (DE) 13- (DE) (DE) GP, LLC (DE)
4075851 i
MIM MetWest MetLife Senior Direct MLIA Park Tower MLIA SBAF Colony ML Bell MetLlfe Middle Market
| International Lending GP, LLC — @ || Manager, LLC (DE) Manager, LLC (DE) " eLEI}_\gjeDE Private Delgt Parallel
Manager, LLC (DE) (DE) 82-2405817 anager, ( ) Fund, LP (CYM)
@ MetLife Core Property MetLife International ML-URS Port MeiLife Middle Market
| M'\;Il\;lnl\:;fll_\ll_?t(lgz)5 Fund GP, LLC (DE) MIM | MIM EMD GP, PE Fund V,LP 7 ] Chester SC Private Debt GP, LLC —
g LLC (PA) LLC (DE) (CYM) Manager, LLC (DE) (DE)
@ 38-3853223 26-0333595 13-4075851 :
MetLife Middle Market
| MIM Clal General | Private Debt Fund, LP®
Partner, LLC (DE) - (DE)
MetLife International MetLife International MetLife International MetLife International MetLife International MetLife International MetLife Veilia J Us
PE Fund IV, LP ® PE Fund Ill, LP* HF Partners, LP 2 PE Fund VI, LP PE Fund |, LP’ PE Fund II, LP ® International PE e vapat
y ’ i ’ ’ ) Fund VII, LP ™ Equity Fund GP LLC |
(CYM) 98-1277596 (CYM) 98-1226825 (CYM) 98-1150291 (CYM) (CYM) (CYM) 98-1162663 (CYM) (DE)
MetLife Japan US Equity MetLife Japan US
Owners (Blocker) LLC " Equity Fund LP "'
(DE) (DE)
1 95.88% of the limited partnership interests of MetLife International PE Fund |, LP is owned by MetLife Insurance K.K. 7 96.53% of the limited partnership interests of MetLife International PE Fund VI, LP entity is owned by MetLife Insurance K.K. (Japan) and 3.47% is owned
(Japan), and 4.12% is owned by MetLife Mexico S.A. by MetLife Insurance Company of Korea.
2 90.30% of the limited partnership interests of MetLife International HF Partners, LP is owned by MetLife Insurance K.K. 8 MetLife Middle Market Private Debt, GP, LLC is the general partner of MetLife Middle Market Private Debt Fund, L.P (the “Fund”). The following affiliates
(Japan) and 9.70% is owned by MetLife Insurance Company of Korea Limited. hold limited partnership interests in the Fund: 30.96% is held by MetLife Private Equity Holdings, LLC, 30.96% is held by Metropolitan Life Insurance
3 97.90% of the limited partnership interest of MetLife International PE Fund Il, LP is owned by MetLife Insurance Company, .99% is held by MetLife Middle Market Private Debt, GP, LLC. The remainder is held by a third party.
K.K. (Japan) and 2.1% is owned by MetLife Mexico, S.A. 9 MetLife Middle Market Private Debt Parallel GP is the general partner of MetLife Middle Market Private Debt Parallel Fund, LP. The following affiliate holds
4 92.09% of the limited partnership interest of MetLife International PE Fund IlI, LP is owned by MetLife Insurance K.K. a limited partnership interest in the Fund: MetLife Insurance K.K. (Japan) (100%).
(Japan) and 7.91% is owned by MetLife Insurance Company of Korea Limited. 10 MetLife Alternatives GP, LLC is the general partner of MetLife International PE Fund VII, LP. MetLife Insurance K.K. (Japan) is the sole limited partner.
5 96.21% of the limited partnership interests of MetLife International PE Fund IV, LP is owned by MetLife Insurance K.K, 11 MetLife Japan US Equity Fund GP, LLC is general partner of MetLife Japan US Equity Fund LP. The following affiliates hold a limited partnership interest
(Japan) 3.79% is owned by MetLife Insurance Company of Korea Limited. in the Fund: 51% is owned by Metropolitan Life Insurance Company and 49% by MetLife Insurance K.K. (Japan).
6 96.73% of the limited partnership interests of MetLife International PE Fund V, LP is owned by MetLife Insurance K.K. 12 MetLife Japan US Equity Fund GP, LLC is the manager of MetLife Japan US Equity Owners (Blocker) LLC. MetLife Insurance K.K. (Japan) is the sole

(Japan) and 3.27% is owned by MetLife Insurance Company of Korea.

member.
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(&)

MetLife Core Property
Fund GP, LLC (DE)

MetLife Core Property MetLife Core Property MetLlfe Core Pgoperty
Fund, LP' (DE) 80-0946518 REIT, LLC Holdings, LLC? (DE)
’ (DE) 80-0947139 46-3934926
[
MCP Property .
Management, LLC Meﬂfgesof[g Plr)oEperty
(DE) 80-0947139 ,LLC (DE)

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 limited partnership interests in the Fund: Metropolitan Life Insurance Company owns 12.42%, Metropolitan Life Insurance Company (on behalf of Separate Account 746) owns
2.00%, MetLife Insurance Company of Korea Limited owns 1.53%, MetLife Insurance KK owns 6.94%, Metropolitan Property and Casualty Insurance Company owns 1.40% and Metropolitan Tower Life

Insurance Company owns 3.61%.

MCP Common Desk
TRS, LLC (DE)

MetLife Core Property Holdings, LLC also holds, directly or indirectly, the following limited liability companies (indirect ownership indicated in parenthesis): MCP Alley24 East, LLC; MCP Property Management, LLC; MCP
One Westside, LLC; MCP 7 Riverway, LLC; MCPF Acquisition, LLC; MCP SoCal Industrial — Springdale, LLC; MCP SoCal Industrial — Concourse, LLC; MCP SoCal Industrial — Kellwood, LLC; MCP SoCal Industrial —

Redondo, LLC; MCP SoCal Industrial — Fullerton, LLC; MCP SoCal Industrial — Loker, LLC; MCP Paragon Point, LLC; MCP 4600 South Syracuse, LLC; MCP The Palms at Doral, LLC; MCP Waterford Atrium, LLC; MCP

EnV Chicago, LLC; MCP 1900 McKinney, LLC; MCP 550 West Washington, LLC; MCP 3040 Post Oak, LLC; MCP Plaza at Legacy, LLC; MetLife Core Property TRS, LLC; MCP SoCal Industrial — LAX, LLC; MCP
Industrial - Anaheim, LLC; MCP SoCal Industrial - Canyon, LLC; MCP SoCal Industrial — Bernardo, LLC; MCP Ashton South End, LLC; MCP Lodge At Lakecrest, LLC; MCP Main Street Village, LLC; MCP Trimble

SoCal

Campus, LLC; MCP Highland Park Lender, LLC; MCP Buford Logistics Center Bldg B, LLC; MCP 22745 & 22755 Relocation Drive, LLC (100%); MCP 9020 Murphy Road, LLC; MCP Northyards Holdco, LLC; MCP Northyards

Owner, LLC (100%); MCP Northyards Master Lessee, LLC (100%); MCP VOA Holdings, LLC; MCP VOA | & IlI, LLC (100%); MCP VOA Il, LLC (100%); MCP West Broad Marketplace, LLC; MCP Grapevine, LLC;
MCP Union Row, LLC; MCP Fife Enterprise Center, LLC; MCP 2 Ames, LLC; MCP 2 Ames Two, LLC (100%); MCP 2 Ames One, LLC (100%); MCP 2 Ames Owner, LLC (100%); MCP 350 Rohlwing, LLC; MCP —
Wellington, LLC; MCP Onyx, LLC; MCP Valley Forge, LLC; MCP Valley Forge Two, LLC (100%); MCP Valley Forge One, LLC (100%); MCP Valley Forge Owner, LLC; MCP MA Property REIT, LLC; MCPF —

Needham, LLC (100%); MCP 60 11th Street Member, LLC; 60 11th Street, LLC (100%); MCP-English Village, LLC; MCP 100 Congress Member, LLC; Des Moines Creek Business Park Phase II, LLC (100%); MCP
Magnolia Park Member, LLC; MCP Denver Pavilions Member, LLC; MCP Buford Logistics Center 2 Member, LLC; MCP Seattle Gateway Industrial 1, LLC; MCP 249 Industrial Business Park Member, LLC; MCP Seattle
Gateway Industrial Il, LLC; MCP Seventh and Osborn Retail Member, LLC; MCP Seventh and Osborn MF Member, LLC; Seventh and Osborn MF Venture, LLC (92.5%); High Street Seventh and Osborn Apartments,

LLC (92.5%); MCP Block 23 Member, LLC; MCP Burnside Member, LLC; MCP Mountain Technology Center Member TRS, LLC; MCP Vineyard Avenue Member, LLC; MCP 93 Red River Member, LLC;
MCP Frisco Office, LLC; MCP Center Avenue Industrial Member, LLC; MCP 220 York, LLC; MCP 1500 Michael, LLC; MCP Vance Jackson, LLC; MCP Sleepy Hollow Member, LLC; MCPF Foxborough, LLC;
MCP Clawiter Innovation Member, LLC; MCP Hub I, LLC; MCP Hub 1 Property, LLC (100%); MCP Shakopee, LLC; MCP Bradford, LLC; MCP Stateline, LLC.
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(&)

MetLife Senior Direct
Lending GP, LLC (DE)

MetLife Senior Direct MLJ US Feeder LLC (DE)"
Lending Fund, LP (CYM)

MetLife Senior Direct
Lending Finco, LLC (DE)

MetLife Senior Direct
Lending Holdings, LP (DE)

1. MetLife Senior Direct Lending GP, LLC is the Manager of MLJ US Feeder LLC. MetLife Insurance K.K. is the sole member
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MetLife Commercial
Mortgage Income
Fund GP, LLC (DE)
13-4075851

MetLife Commercial
Mortgage Income
Fund, LP ' (DE)
47-2630137

MetLife Commercial
Mortgage REIT, LLC
(DE) 47-2688528

MetLife Commercial MCMIF

Mortgage Holdco
Originator, LLC' (DE) Il, LLC (DE)
47-2703778

MCMIF
Holdco I, LLC (DE)
47-5495603

1 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 limited partnership interests in the Fund: Metropolitan Life Insurance Company owns 32.15%, MetLife
Insurance Company of Korea, Limited. owns 1.44%, and Metropolitan Tower Life Insurance Company owns 3.68%.
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1) The voting securities (excluding directors’ qualifying shares, if any) of each subsidiary shown on the organizational chart are 100% owned by their respective
parent corporation, unless otherwise indicated.

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

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

4) MetLife Services EEIG is a cost-sharing mechanism used in European Union for European Union-affiliated members.
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Board of
....................................................... 00000... [13-4075851.. | ....2945824 | ....1099219 [NYSE, ISE........|MetLife, INC........ccceceevveervereeirrcercevrseereesesveenes | DEecnee. |UDP............... | BOArd of Directors..........ccccccoceevvevvevererennneee.. | Directors ceververeereenenes | BOAIA OF DIFECHOrS.....ooeecvevcveeceereeeens | eereeY i | e
0241 | MetLife......cvrererrrerrercieriennes 65978... [13-5581829.. | ....1583845 | ...... 937834 | ..o Metropolitan Life Insurance Company................ ) G A, MetLife, INC...vvvrrcieiecsee e Ownership......... ....100.000 | MetLife, INC....vvvvreireiereieieieeie s | v | TR IS
....................................................... 00000... [20-2985998.. | ....cccovvrrurrers | cerrererrnenenens | eerreereereineneennnee | 900 Grant Street GP, LLC.......ccccocovvevvverenneens | Do | NIA.............. | Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC.......oveevererreenrenrerrrninenereieenenes e N [
500 Grant Street Associates Limited
....................................................... 00000... [eereeeerererrene | rerrereneerenieens | eeveersensinenens | severseessnineneneneee | PartNErship CT...cceeeeee. [NIA............... | Metropolitan Life Insurance Company..............|Ownership......... |.....99.000 |MetLife, INC......c.cocrrurernenirrennrneneneininenenees | veenelNuciiis [
500 Grant Street Associates Limited
....................................................... 00000... [ccorrerrerrnreres | errevenrreieens [ evvenrenieinninns | cvssieseneinnnennennn. | Partnership 500 Grant Street GP LLC..........ccccoeevverrerenenne. | OWnership....... | .......1.000 | MetLife, INC...vvveverrereiveeieveeciereeesieniennns | eeeedNeiins [
....................................................... 00000... [22-3140349.. MetLife Retirement Services LLC..........ccccocevene. Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 |MetLife, INC......cccovrvrvreenrerrrrirnenererersennnenne | eoeeedNeis | e
....................................................... 00000... |.ccverrrerrrernnns MLIC CB Holdings LLC.........ccceoevrverereririrernes Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 | MetLife, INC.........cccecvvvereerreverrveeeeceeveceeees [ eeeedNucis [
........ 00000... | coeererrirrriennns ML Clal Member, LLC .......ccoevevreeviereierae Metropolitan Life Insurance Company Ownership......... |....100.000 | MetLife, Inc N
........ 00000... |46-0800386.. |.... . |CC Holdco Manager, LLC............... . | Metropolitan Life Insurance Company.. .... | Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... [13-5581829.. MetLife Private Equity Holdings, LLC MetLife SP Holdings, LLC...........cccccecceveunene. | Ownership ....100.000 | MetLife, Inc N
........ 00000... | cceeereerrirrirnnes Euro CL Investments LLC............cccooevirvirrinnnes Metropolitan Life Insurance Company.............. | Ownership ....100.000 | MetLife, Inc N
........ 00000... [13-5581829.. |.... . [ 1001 Properties, LLC . | Metropolitan Life Insurance Company.. ..| Ownership. ....100.000 | MetLife, Inc.. N
........ 00000... |26-0291767.. 6104 Hollywood, LLC Metropolitan Life Insurance Company Ownership ....100.000 | MetLife, Inc N
The Building at 575 Fifth Avenue Mezzanine
........ 00000... |.ccoerrrerrrernnns LLC DE...........|NIA............... | Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, Inc N
The Building at 575 Fifth Avenue Mezzanine
........ 00000... |.... . | The Building at 575 Fifth Retail Holding LLC..... . |[LLC Ownership. ....100.000 | MetLife, Inc.. N
........ 00000... The Building at 575 Fifth Retail Owner LLC....... The Building at 575 Fifth Retail Holding LLC... | Ownership ....100.000 | MetLife, Inc N
........ 00000... |20-8254446.. 10700 Wilshire, LLC........overrereirereereireeeeeneiens Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
.......... 00000... {20-8342977.. |.... . | Sandpiper Cove Associates Il, LLC. . | Metropolitan Life Insurance Company.. ..| Ownership. ....100.000 |MetLife, Inc.. N
........ 00000... [47-3741955.. ML Mililani Member, LLC Metropolitan Life Insurance Company.............. | Ownership .....95.000 | MetLife, Inc N
....................................................... 00000... [47-3741955.. ML Mililani Member, LLC..........ccocoorrrrrmernrerrirnenns Metropolitan Tower Life Insurance Company... | Ownership......... | ........5.000 |MetLife, INC......covvrrrvrnrrrrrrnrnenrrernrnsnnnenns | eoeeeeNueins | e
....................................................... 00000... |47-5228317.. MCPP Owners, LLC........cccoovevirrerrnrieneriinns Metropolitan Life Insurance Company..............|Ownership......... |......87.340 | MetLife, INC......ccccccovvvrevrvrreresiiereieinieiennens | eeeedNeiens [
....................................................... 00000... [47-5228317.. MCPP Owners, LLC........c.oovnrenincneerrincneeneenns Metropolitan Tower Life Insurance Company... | Ownership......... | ........1.810 | MetLife, INC......covvrvrreieeninrnrnnerereeenenenns [N |
....................................................... 00000... |47-5228317.. MCPP Owners, LLC.........ccccoovvieviricrrcrcene MTL Leasing, LLC.......cccccoeveviveevrcernrenenee. | OWRETShip........ | ......10.850 | MetLife, INC.....c.cvvvevvecrereeieiiveeeceeeveeeeens [ eeeedNucs [
....................................................... 00000... {20-3700390.. Viridian Miracle Mile, LLC..........cccovevvvvererrirrnnan Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC........ccccovverreveerrereeeerieeesnerienees | oo Neiiis [
....................................................... 00000... [98-1107266.. | ....cccovverrerrers | wemrererrrermennes | wereenrreirnernennne. | Met Canada Solar ULC.......coeveveeivercriens MetLife Capital, Limited Partnership................ | Ownership......... |....100.000 |MetLife, INC......coccvrvrvrreerrrrrrrnenrrrreernrnnnenns | eoreeeNeins | e
....................................................... 00000... [86-1176467.. | ..ccovrrrrrrnnes MEX DF Properties, LLC........cccoovevivrrerirrrnnnns Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC......c.ccccovvvrevrrrierrnrierereisieiennns | eeeeeNeiiis [
....................................................... 00000... Met 1065 Hotel, LLC........cocvevverercrieieciee Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC.........ccccovververvirereveeieiereesieiesees | eeeedNeiss [
........ 00000... Corporate Real Estate Holdings, LLC................ Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
.......... 00000... . | WFP 1000 Holding Company GP, LLC... . | Metropolitan Life Insurance Company.. ....| Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... MTU Hotel Owner, LLC.......ccooovvvvrririnrirnireenne Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
....................................................... 00000... |.oeeerieerieeens | evrveererierees | everesreieisiieiens | eevervevesenenverennnnen. | ML-Al MetLife Member 5, LLC.......c.coovevvievennne Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 | MetLife, INC.........ccceovuvereeereverveeeeeeevereenees [ eevedNucies [
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.......... 00000... |.... . | ML Bellevue Member, LLC.. ..|DE. ..|NIA.... . | Metropolitan Life Insurance Company.. ....| Ownership......... |....100.000 |MetLife, Inc..
........ 00000... MSV Irvine Property, LLC Metropolitan Life Insurance Company.............. | Ownership......... |......96.000 | MetLife, Inc
........ 00000... |.oeerereereereenenns MSV Irvine Property, LLC Metropolitan Tower Realty Company, Inc........ | Ownership......... | .......4.000 | MetLife, Inc N [
.......... 00000... [13-3619870.. |.... . | 23rd Street Investments, Inc . | Metropolitan Life Insurance Company ..| Ownership. ....100.000 |MetLife, Inc.. Y
........ 00000... {06-1193029.. MetLife Capital Credit L.P....... Metropolitan Life Insurance Company.............. | Ownership......... | ......99.000 | MetLife, Inc N [
....................................................... 00000... {06-1193029.. MetLife Capital Credit L.P................... 23rd Street Investments, Inc...............ccue.eeee. | Ownership......... |........1.000 | MetLife, INC......cccevvevvcceeeieveieeeeieeiiiees | ceeeelNeii [
....................................................... 00000... {91-1273824.. MetLife Capital, Limited Partnership... Metropolitan Life Insurance Company.............. | Ownership......... |......99.000 | MetLife, INC........ccccovverreveerreveeeerierenneienens | oo Neiins [
....................................................... 00000... [91-1273824.. MetLife Capital, Limited Partnership.................. 23rd Street Investments, Inc...........ccccvvreeenee. | OWnership......... |........1.000 [ MetLife, INC...ovvvrvvververeenenrnerniinenrresseernsnns | eoneeeNueiins | e
....................................................... 00000... |.cccereeerrrerennns Long Island Solar Farm, LLC...........cccccecevrerneee. MetLife Capital, Limited Partnership................ |Ownership......... |......90.390 | MetLife, INC.........cccecvvvereeveverveeeeeieieveceeens [ eevedNucies [
....................................................... 00000... [43-1822723.. | ... Missouri Reinsurance, INC...........cocveerreeeneeneenee Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 |MetLife, INC......cocovrvvreenenrnnininererersennnenns | e Y e | e
....................................................... 00000... [13-3237278.. MetLife Holdings, INC.......cc.ccvvvereverresierecirienns Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC......c..cccovvrvevererrerreerercerreseereeeees | eeeeeY oo e
....................................................... 00000... [13-3237275.. MetLife Credit COrp......c.vrrierererererereisiiennns MetLife Holdings, Inc. (DE)..........ccccccecrvunenene. | Ownership........ |....100.000 | MetLife, INC.....c..cvvvvvvereevireieieeieieeesneiesees | eenedNeins [
....................................................... 00000... [13-3237277.. MetLife Funding, INC.......ccoovvverrreinrnrrrirnienes MetLife Holdings, Inc. (DE)........cccccccovrreruenee | Ownership......... |....100.000 |MetLife, INC...ovoverrvrreeeercrrreeencnereiisennnenns | eoeeeeNeeins | s
....................................................... 00000... [ correrrerrrirrenes [ ererrieireieiens [evnrinreireiniiens [eevieineissienenenn | 85 Broad Street Mezzanine LLC.........o.vvvveeneene Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC........ccccovvvrevrviernnrierereisiieiennns | eeeeedNeiens [
....................................................... 00000... |46-5563450.. Buford Logistics Center, LLC Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC.........cccooverrervererreverererrereesiieeesens | oo Neiss [
....................................................... 00000... | coererrrrrerrrnenns MetLife Park Tower Member , LLC .... Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovrrrvrerrrrrrnrinrnernrersnnnsenns | eoeeeeNeeins | e
........ 00000... [47-5505232.. Park Tower REIT, INC.....coovvvivevirieeieieseieaes MetLife Park Tower Member, LLC .................. |Ownership......... |....100.000 | MetLife, Inc N
........ 00000... |.cccorrrrrrrrreennns . | Park Tower JV Member, LLC . . | Park Tower REIT, Inc. ...... ... | Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... |82-1637862.. MetLife Chino Member, LLC...........ccccooeeverevnenne. Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 | MetLife, Inc N
........ 00000... [13-5581829.. MetLife Boro Station Member, LLC.................... | DE............. NIA............... | Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, Inc N
........ 00000... |83-2270141.. | .... . |MMP Owners, LLC . | Metropolitan Life Insurance Company.. ..| Ownership......... |.....98.820 |MetLife, Inc.. N
Metropolitan Property and Casualty Insurance
....................................................... 00000... |83-2270141.. MMP Owners, LLC..........c.cccoecvrrcmercnercnercnencnenens | DEeccceees | DS | Company Ownership......... |.......1.180 | MetLife, INC....coververerereieinirecrecrerreennes | ceeedNuiis Lo
....................................................... 00000... [13-5581829.. MetLife 8280 Member, LLC............ccceceseviveenes | DE.cceo. [NIAL............... | Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC.......ccvevevvereererercereereeeereseienieenns [ eeeeeelNuceiis [ e,
....................................................... 00000... [.cerverrerinrienees | erreveenieieiens [evveissieieissiens | evssveveseisssennennns | MC Portfolio JV Member, LLC...........cccccecoeveeveer | DE........ [ NIAL.............. |Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC......cccocovverrevrerievenieiereesieiesies | oo Neiins [
....................................................... 00000... MMP Owners lll, LLC........ccccoccovvvenerernrneeneene | DEueceees INIALL............... | Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovverrerrrrvrnerernennreneersennnenns | eoeeeeNeeins | e
....................................................... 00000... MetLife Multi-Family Partners Ill, LLC................ | DE............ [NIA............... [MMP Owners Ill, LLC.............ccceceevverrrrererennene. | Ownership......... |....100.000 |MetLife, INC....cocvvvevverervecreeeieveceeeeceeseeeies | ceeeelNeiics [
........ 00000... MMP Holdings lll, LLC.......ccovrreririreercirnineenee MetLife Multi-Family Partners Ill, LLC.............. | Ownership......... |....100.000 | MetLife, Inc N
.......... 00000... |.... . |MMP Cedar Street REIT, LLC..... . | MMP Holdings Ill, LLC.......... ... | Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... MMP Cedar Street Owner, LLC MMP Cedar Street REIT, LLC.......................... | Ownership......... |....100.000 | MetLife, Inc N
........ 00000... MMP South Park REIT, LLC........cccocoevrrrrnee. MMP Holdings Ill, LLC............cccccevvereerreneeene. | Ownership........ |....100.000 | MetLife, Inc N
.......... 00000... |.... . |MMP South Park Owner, LLC. . | MMP South Park REIT, LLC. ... |Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... MMP Olivian REIT, LLC.....c.ovvorrereirerirerirecis MMP Holdings Ill, LLC..........cccccocuesevnrrenenenene. | Ownership......... | ....100.000 | MetLife, Inc N
....................................................... 00000... MMP Olivian Owner, LLC........c..cccoovveverrrvrrrrennns MMP Olivian REIT, LLC.......cccecevvereverrerenen. | OWnership........ |....100.000 | MetLife, INC......cvvvvveevervcreierieeeereeeeseeeesees | oo Neveeis Lo
....................................................... 00000... ML Block 40, LLC........coovvevreieiereeeeeseees Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC........ccccovverreveerrereeiereiesneiesnes | eenedNeiins [
....................................................... 00000... [82-5393412.. | ...cceovvevevens | eemererrneinenens | eerseisereeinnenennnnnn. | PaCIfic Logistics Industrial South, LLC .............. | DE.............|NIA............... |Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC.......coveverrrrrnrrrrrrrnenrnrreinrnnnens | eoneedNeeis |
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.......... 00000... |.... . | MetLife Japan US Equity Owners LLC.... ... |DE. ..|NIA.... . | Metropolitan Life Insurance Company.. ....| Ownership......... |....100.000 |MetLife, Inc..
........ 00000... MetLife Japan US Equity Fund LP..................... Metropolitan Life Insurance Company.............. | Ownership......... |......51.000 | MetLife, Inc
........ 00000... |.oeerereereereenenns MetLife Japan US Equity Fund LP..................... MetLife Insurance K.K. (Japan)........................ | Ownership......... | ......49.000 | MetLife, Inc N [
.......... 00000... [13-3170235.. |.... . | Metropolitan Tower Realty Company, Inc.......... . | Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc.. Y
........ 00000... {01-0855028.. Midtown Heights, LLC.........cooovvereereirrercres Metropolitan Tower Realty Company, Inc........ | Ownership......... |....100.000 | MetLife, Inc N [
....................................................... 00000... {43-6026902.. White Oak Royalty Company...........cccccevivevennne Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 | MetLife, INC.........cccecvvvereereverrveeeeeeeveeeens | evee Yoo [
....................................................... 00000... [30-0777814.. | c.eveverrrrrnns Marketplace Residences, LLC............cccooevnenee. Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC........ccccovverrevierrereeeerieriesnieienens | oo Neiss [
....................................................... 00000... [26-2853672.. | ...cceevrrrerrers | wemrrrrrerrnernnes | eermrrmrnersnnsneennenns | MLIC Asset Holdings LLC......ovoveevvevcenrenenns Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 |MetLife, INC......coccvrrrvrrvrnrrrrnirnenrrernrnnnnnenns | eveeeeNeeiins | e
....................................................... 00000... [36-4197196.. | .....ccevererreee MetLife Properties Ventures, LLC...................... Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 | MetLife, INC.........cccevvvereeeveverveerereeeeveieeeens [ eevedNucies [
....................................................... 00000... [22-2375428.. | ...ccccovvvrenen. Transmountain Land & Livestock Company....... [MT.............NIA............... | Metropolitan Life Insurance Company..............|Ownership......... |....100.000 |MetLife, INC........covvrurrrmrrrerrnninenerereenenenees | covees Yereees [
....................................................... 00000... [34-1650967.. | ....cocevvvveens | covrirrrervrisiiens [ evvrrevesriesienennnn. | MetLife Legal Plans, INC.......ovvcvcvevcvcveicicnn Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC......c..cccovvrvevererrerreerercerreseereeeees | eeeeeY oo e
....................................................... 00000... [34-1631590.. | ..cceevrrrrnnes MetLife Legal Plans of Florida, Inc..................... MetLife Legal Plans, Inc Ownership......... |....100.000 |MetLife, INC......ccccevvvereverereveeieiieeesieiesies | oo Neiiins Lo
....................................................... 00000... [coveerreerrereereree | eerrereereereenenns Bequest, INC.....ooevrcrcccsee MetLife Legal Plans, Inc Ownership......... |....100.000 | MetLife, INC.....overerrerrerrenrenrreenrnereireeisennnnes | ceeeedNucinis [
....................................................... 00000... [47-3091406.. |..cccocovrriveiene | errrrmrereinniens [evvverenniesenniens | WIlIWISEE LLC.oee e Bequest, INC......ccovvvvvivrevieeiecieesennene. | OWNErship........ [....100.000 | MetLife, INC....oovvevevveieneieeieeeereeesieiennns | e Neieins [
....................................................... 00000... | cceeererrirrrrnnns The Inheritance Company..........c.cc.ccveurvereininas Bequest, INC........cccovvvveivevieieiceescceseeee. | OWNErship........ [....100.000 | MetLife, INC.......cvuvvvveveivereieeeeeeeesieeesees | oo Neis [
....................................................... 00000... |27-0226554.. MLIC Asset Holdings I LLC.........cccovrvrnrernenne. Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovrrrvrerrrrrrnrinrnernrersnnnsenns | eoeeeeNeeins | e
........ 00000... | corererrrirriennes MetLife RC SF Member, LLC........ccccccovvrerinnnn. Metropolitan Life Insurance Company.............. | Ownership ....100.000 | MetLife, Inc N
........ 00000... |20-8349277.. |.... . | Sandpiper Cove Associates, LLC.... . | Metropolitan Life Insurance Company.. ... |Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... [13-4047186.. MetLife Tower Resources Group, Inc Metropolitan Life Insurance Company.............. | Ownership ....100.000 |MetLife, Inc Y.
........ 00000... Housing Fund Manager, LLC.........cc.ccccoovverennee Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
........ 00000... . [MTC Fund |, LLC................. ...|DE. ... |Housing Fund Manager, LLC . |Management MetLife, Inc.. N
........ 00000... MTC Fund I, LLC Housing Fund Manager, LLC Management MetLife, Inc N
....................................................... 00000... MTC Fund 1, LLC.....oeeeeeceeeeiees Housing Fund Manager, LLC.............cccccccneee. |Management...... | oocoeeecereeeees | MELLIFE, INC.rvieieeeicceeeceeeeesseneen e Nei [
....................................................... 00000... |.ccoevrrierrrenens | ....4254454 St. James Fleet Investments Two Limited..........|CYM.......... [NIA............... | Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC.......c.ceccevererrevevreeeercerireesiereen | e Yoo | e
....................................................... 00000... [98-0391368.. | ....4254520 |.......ccceecvrienr | cvvrververeeisiieneennn. | OMIMLIC Investments Limited.............ccceeeeeee. [CYM...o.... [NIAL.............. | St. James Fleet Investments Two Limited........ | Ownership......... |....100.000 | MetLife, INC......cccoccevrrvervreriereenerieecsieiesies | eeeedNeiiis [
....................................................... 00000... [46-3608641.. | ....ccvvrverrnenne ML Swan Mezz, LLC.........ccoovovvnrrrirrincenrereenes Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovrvrrrrrrerrrrrnnenrrnreerennsnenne | eeeeeeNesins | s
....................................................... 00000... [46-3589015.. | ...cccorvrrerineee ML Swan GP, LLC.......oocvirercicrcriciinceienene ML Swan Mezz, LLC..........ccccconvrmerneirnerrnene. |OWNErship......... |....100.000 | MetLife, INC......vververviernernirnirnernernernennennees | ceeeeNuviiis Lo,
....................................................... 00000... [46-3616798.. | .....cccovrrrrenee ML Dolphin Mezz, LLC..........ccccooeverrrrrereirernnnn. Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC.........ccccooverrerverererverererrereesiceiesees | eeeedNeiis [
....................................................... 00000... [82-4889675.. | ....ccerverrrenne ML Southlands Member, LLC Metropolitan Life Insurance Company..............| Ownership......... | ......60.000 |MetLife, INC......cccvrvrvrerrrrrrnirnrnrrerernsnnnenns | eoeeeeNeeins | e
....................................................... 00000... [82-4889675.. |....cccovrrrrnnnes ML Southlands Member, LLC Metropolitan Tower Life Insurance Company... | Ownership......... |.....40.000 | MetLife, INC......ccccccvvverreveereveseieiereisnieienens | eeeedNeieins [
....................................................... 00000... [83-2970698.. | .....ccoverrrnnee ML Port Chester SC Member, LLC.................... |DE............. NIA............... | Metropolitan Life Insurance Company..............| Ownership......... |.....60.000 |MetLife, INC......ccccorrrrrrrnrnrrnrnnnrrerninnnenns [ eeeeedNeiis | e
....................................................... 00000... [83-2970698.. |.......ccceevneee ML Port Chester SC Member, LLC.................... |DE............. [NIA............... | Metropolitan Tower Life Insurance Company... | Ownership......... |......40.000 |MetLife, INC........cccecevverervevereviveeviieesereeseieies | ceeeelNeiiis [
....................................................... 00000... [82-4019470.. | ..cevvevrrrrennee ML Cerritos TC Member, LLC.........cccoevivrrnnnes Metropolitan Life Insurance Company..............|Ownership......... |......60.000 | MetLife, INC........ccccovverveveereveeierieeeisieriesees | eeneNeiiss [
........ 00000... [82-4019470.. | ...ovvvrrvrrrrnnns ML Cerritos TC Member, LLC..........cccovvrrrrrrenns Metropolitan Tower Life Insurance Company... | Ownership......... | ......40.000 | MetLife, Inc |\ TS ISR
........ 00000... |.... . |ML Sloan's Lake Member, LLC... . . | Metropolitan Life Insurance Company.............. | Ownership......... |......55.000 | MetLife, Inc.. N
........ 00000... ML Sloan's Lake Member, LLC............cccccnvene.. Metropolitan Tower Life Insurance Company... | Ownership......... | ......45.000 | MetLife, Inc |\ TSI ISR
....................................................... 00000... | ooeeieerrireens | eervrveererieiees | evevereieisiieiens | eevseveveensereenenn. | ML Sentinel Square Member, LLC.................... |DE............INIA............... |[Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 | MetLife, INC.........cccecvvvrrereriverrreveeeieevereeees | eeeedNuciis [
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.......... 00000... . | MetLife Securitization Depositor LLC.. ... |DE. ..|NIA.... . | Metropolitan Life Insurance Company.. ....| Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... ML Dolphin GP, LLC........ccccccoesvnsrnnirrnirnrrnenns | DE ML Dolphin Mezz, LLC..........cccccouevenernerenenenen. | Ownership......... | ....100.000 | MetLife, Inc N
........ 00000... |.oeerereereereenenns Haskell East Village, LLC..........cccccoecsvererneenenne. | DE Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
.......... 00000... |46-3426206.. |.... . | MetLife Cabo Hilton Member, LLC.. ... |DE. . | Metropolitan Life Insurance Company Ownership. .....83.100 |MetLife, Inc.. N
........ 00000... {46-3426206.. MetLife Cabo Hilton Member, LLC..................... |DE Metropolitan Tower Life Insurance Company... | Ownership......... | ......16.900 | MetLife, Inc N
............................................... 00000... {46-0803970.. MetLife CC Member, LLC Metropolitan Life Insurance Company..............|Ownership......... |......95.122 | MetLife, INC.........cccecvvveeereverveeeeeeeveeeees [ eeeedNucis [
............................................... 00000... {46-0803970.. MetLife CC Member, LLC Metropolitan Tower Life Insurance Company... | Ownership......... |.......4.878 |MetLife, INC......ccccccovevreviereiveeieieeesieienees | oo Neiis [
............................................... 00000... [13-5581829.. MetLife SP Holdings, LLC.........c..ccceecvevenrirernrs | DE.ecnens INIAL............... | Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovvrrrrrrnrnrrernenrrnreernnnnnnnns | eveeeeNueiins | e
............................................... 00000... |80-0821598.. Oconee Hotel Company, LLC................cececeeun. | DE....co. [ NIAL.............. | Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 |MetLife, INC......ccccovveveerreveviveeeicesveeeieieiens | oo Neiis | e
............................................... 00000... {80-0823015.. Oconee Land Company, LLC............cccccceseeeere | DE...ceeee. [NIAL.............. | Metropolitan Life Insurance Company..............|Ownership......... |....100.000 |MetLife, INC......c.covvrvernrneenennernineneiieenenenees | veenelNaiis [
............................................... 00000... {80-0823413.. Oconee Land Development Company, LLC.......|DE............. [NIA............... |Oconee Land Company, LLC........................... | Ownership......... |....100.000 |MetLife, INC......c..cccovvrverveerververeeereereeseeneeiees | eereNereeiis Lo,
............................................... 00000... {90-0853553.. Oconee Golf Company, LLC............ccccceeesureveen. | DE.cceeo. [NIAL.............. | OcOnee Land Company, LLC Ownership......... |....100.000 |MetLife, INC......ccccevvvereverereveeieiieeesieiesies | oo Neiiins Lo
............................................... 00000... |37-1694299.. Oconee Marina Company, LLC.............ccccoeeeeeee | DE.....o..o. [NIAL.............. | OcOnee Land Company, LLC Ownership......... |....100.000 | MetLife, INC.....overerrerrerrenrenrreenrnereireeisennnnes | ceeeedNucinis [
............................................... 00000... [.corerrerrinrrenes | erverennreieinns [ evveinieieinninns [ eenereiveseisienenns | 1201 TAB Manager, LLC.........c.coccecvecvvivveveinnnes | DE.ce. [ NIAL.............. | Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC......cccovvverrvrreiererneresesieienens | eeeeeNeriins [
............................................... 00000... [46-2460801.. |.....ccceeeveees | crveviverieveiens | eoveievereesienennn. | MetLife 1201 TAB Member, LLC........................ | DE............. [NIA............... |Metropolitan Life Insurance Company..............|Ownership......... |......96.900 | MetLife, INC........cccceevreervrercerveeeeriereeeiceeenees | oo Neicis [
Metropolitan Property and Casualty Insurance

............................................... 00000... [46-2460801.. | ....ccevvrrrrnnes MetLife 1201 TAB Member, LLC..........ccccecvvvnnee Company Ownership......... |......3.100 | MetLife, INC...ovvvrvviveiereeieieeieesesieenees | eeeedNeiens Lo,
............................................... 00000... [46-2477278.. | ...ceverrrrerenen. MetLife LHH Member, LLC..........cocovvurrininrireenns Metropolitan Life Insurance Company..............| Ownership......... | ......99.000 |MetLife, INC......cccovrvrrrrerrrrnrnincnerrrnesenenns [N | e
............................................... 00000... [46-2477278.. | .....cccecevvvvees | cvveveiesveiens | eeverveveerenieennnn. | MetLife LHH Member, LLC........ocooviiviii Metropolitan Tower Life Insurance Company... | Ownership......... | ........1.000 | MetLife, INC.........cccecvvvereeerevevveeeeeieevieeees [ eeeedNucis [
............................................... 00000... [.corererririeries | errererieiriiennns MetLife Ashton Austin Owner, LLC.................... Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC........ccccovverreverervereeeerieecsneriesees | oo Neiiss [
............................................... 00000... [coverereerrereeneee | eerrereereereenenns MetLife Acoma Owner, LLC.........ccccovvvrirrrerennes Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 |MetLife, INC......cocovrvrrreeenrrrrnincnrrnreinennnenns | eeeeeeNeeins | s
............................................... 00000... [.correrrrrrerrenns [ evereeireneinns [evnrreieiseinniens [eveveineissiennenneeen. | ML Matson Mills Member LLC.........c.ccvveivinnnnns Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC........ccccovvvrevrreresrierereinieiennns | eeeeeNeiens [
............................................... 00000... [ererereereereiee | rrereereereeeneens ML 300 Third Member LLC.........ccocveurrurrerieneenee Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 |MetLife, INC......cccovrurreeereerenrirnincnerenenenenns [N | e
............................................... 00000... [.ooverererreerees | erereriririeenens 1925 WJC Owner, LLC ......cooveververereeeies Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC.........cccovvrveverereerveerereereeseerensees | eeredNeveeis Lo
............................................... 00000... [26-1762232.. |....cccceveiveens | cvvrierrerriisiiens [ everieiveresiennenennnn. | BOUleVard Residential, LLC.........covvevveiiiiiieinne Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC.......cccccvvverrevrervereeiierreresnenieneins | eenedNeiiis [
............................................... 00000... | oerrererrerrenenns MetLife Ontario Street Member, LLC ................ Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cccvvvrvrrrenrrrrnirnenererrrernnnenns | eoneeeNeeiens | s
............................................... 00000... |46-4158087.. MetLife 555 12th Member, LLC............cccevveneeee Metropolitan Life Insurance Company..............| Ownership......... | ......94.600 | MetLife, INC.........cccecvvvereeeeverrveeeeeveeveeeeees [ eeeedNecies [
........ 00000... [46-4158087.. MetLife 555 12th Member, LLC........ccccocovvneenee Metropolitan Tower Life Insurance Company... | Ownership......... | ........5.400 | MetLife, Inc N
.......... 00000... |82-3135079.. |.... . | 150 North Riverside PE Member, LLC.... . | Metropolitan Life Insurance Company.............. | Ownership......... |......81.450 | MetLife, Inc.. N
........ 00000... |82-3135079.. 150 North Riverside PE Member, LLC............... Metropolitan Tower Life Insurance Company... | Ownership......... |......18.550 | MetLife, Inc N
........ 00000... [47-2085444.. ML-Al MetLife Member 2, LLC.........cccocrverrennee. Metropolitan Life Insurance Company.............. | Ownership......... | ......98.970 | MetLife, Inc N
.......... 00000... [47-2085444.. |.... . | ML-Al MetLife Member 2, LLC.... . | Metropolitan Tower Life Insurance Company... | Ownership. v 1.030 [ MetLife, Inc.. N
........ 00000... [.oovereererrerrenne ML-Al MetLife Member 3, LLC.........cccovvurvurrennce. Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
............................................... 00000... [.ooveerererreerees | errereriririeenens ML-Al MetLife Member 4, LLC..........ccccoovvvernnne. Metropolitan Life Insurance Company..............|Ownership......... |......60.000 | MetLife, INC.........ccovvrververerverveeeerierreseeensees | eeredNevoeis Lo
............................................... 00000... [ccovererrirrenies | errererreiriiennes ML-AIl MetLife Member 4, LLC..........cccooovvvirnennee Metropolitan Tower Life Insurance Company... | Ownership......... |.....40.000 | MetLife, INC......ccccccoverveveerereeierereisneiennes | eenedNeieins [
............................................... 00000... | ceoreererrrerrereens | rrerrereernninnens | eeneererrensnnnnes | eeveennnenseesnnennenne | Whit€ TrACE I, LLC oo Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 |MetLife, INC......cocovrvrrreerrerrrninenererrrnrnnnenns | eoeeeeNeeins | s
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.......... 00000... [81-3382498.. |.... . | MetLife ConSquare Member, LLC .. ..|DE. ..|NIA.... . | Metropolitan Life Insurance Company.. ....| Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... [13-5581829.. MetLife Member Solaire LLC Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
........ 00000... {81-0770888.. MetLife Treat Towers Member, LLC.... Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
.......... 00000... |46-4133357.. |.... . | ML Bridgeside Apartments, LLC..... . | Metropolitan Life Insurance Company Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... [46-4283517.. MetLife Camino Ramon Member, LLC Metropolitan Tower Life Insurance Company... | Ownership......... | ........1.000 | MetLife, Inc N
............................................... 00000... |46-4283517.. MetLife Camino Ramon Member, LLC Metropolitan Life Insurance Company..............| Ownership......... |......99.000 | MetLife, INC.........cccecvvvereerrereviveeeeeeeveeeens [ eeeedNucis [
............................................... 00000... |46-4255167.. ML Terraces, LLC .......ccocvverevicieeeeee e Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC........ccccovverrevierrereeeerieriesnieienens | oo Neiss [
............................................... 00000... [covrerrnrerrernrres | vrrrerrmnrnnereens | wemnerersensnnnnes | eerersnerersnssnnennenn | MEtLIfE CB WIA, LLC...oeeeeeeecisis Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 |MetLife, INC......coccvrrrvrrvrnrrrrnirnenrrernrnnnnnenns | eveeeeNeeiins | e
............................................... 00000... | oeveeeieriiieens {ererveererieenns MetLife 1007 Stewart, LLC ...........cccccvvveereieennne Metropolitan Life Insurance Company..............| Ownership......... | ....100.000 | MetLife, INC.........cccevvvereeeveverveerereeeeveieeeens [ eevedNucies [
............................................... 00000... [eorerereereireiee | erereereereeeneens Chestnut Flats Wind, LLC .......ccocverrininereins Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovrvvrrrerrnenrinenererernenenenns [N | e
............................................... 00000... [46-4129811.. | ..ccecveerverveens | evvrrrieieiveiens [ evvveveeseseeneennn. | MetLife 425 MKT Member, LLC ..........cocveee.. Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC........ccccoevrvevererrerrereerrerreseierenrees | eeredNerieis Lo
............................................... 00000... [13-5581829.. | ...ccevvrrrrnnee Southcreek Industrial Holdings. LLC.................. Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, INC........ccccovverreveeriereseerieeeisneienens | eenedNeiiis [
............................................... 00000... [46-4229772.. | .cvvvrrverrrnnns MetLife THR Investor, LLC ........cc.covrrerrinrrninnees Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovrvrrrreenrrrrninenrrerernennnenns | eoreeeNesins | s
............................................... 00000... [13-5581829.. | ..cccvvcvrieveens [ eovrrnrerenniens [evvrreresniereneinins [MCIV, LLC e Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC........ccccovvvrevrviernnrierereisiieiennns | eeeeedNeiens [
............................................... 00000... MetLife OFC Member, LLC..........ccccoevevirrinennes Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC.........cccooverrervererreverererrereesiieeesens | oo Neiss [
............................................... 00000... MetLife OBS Member, LLC ........cccovvvrrrrrnrenns Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovrrrvrerrrrrrnrinrnernrersnnnsenns | eoeeeeNeeins | e
........ 00000... MetLife FM Hotel Member, LLC...........cccoovivnee Metropolitan Life Insurance Company.............. | Ownership......... |....100.000 | MetLife, Inc N
........ 00000... |.... . |LHCW Holdings (U.S.) LLC. . | MetLife FM Hotel Member, LLC ... |Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... LHC Holdings (U.S.) LLC......coecorvvereiriirieirncins LHCW Holdings (U.S.) LLC..........cccccosuvrrevenne. | Ownership........ | ....100.000 | MetLife, Inc N
........ 00000... LHCW Hotel Holding (U.S.) LLC.......covvvrvrrriennee LHC Holdings (U.S.) LLC.........ccccceeceserrerrnnnee | Ownership......... | ....100.000 | MetLife, Inc N
........ 00000... |.... . |LHCW Hotel Holding (2002) LLC.... . |LHCW Hotel Holding (U.S.) LLC... ... | Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... LHCW Hotel Operating Company (2002) LLC... LHCW Hotel Holding (U.S.) LLC...................... |Ownership......... |....100.000 | MetLife, Inc N
............................................... 00000... [46-4584166.. | ......ccccrvenen. ML Southmore, LLC ..o Metropolitan Life Insurance Company..............| Ownership......... | ......99.000 |MetLife, INC......coccvrvrvrreninrnnrnenerereinenenenns [N | e
............................................... 00000... |46-4584166.. |.......ccccevneee ML Southmore, LLC .........cccoevevevicreieereieienns Metropolitan Tower Life Insurance Company... | Ownership......... | ........1.000 | MetLife, INC.........cccecvvvereereverveeeeeieeveieeees [ eeeedNucis [
............................................... 00000... [.corererririeiies | errererieiriiennns MetLife HCMJV 1 GP, LLC......c.coooevvivrerereran. Metropolitan Life Insurance Company..............|Ownership......... |....100.000 | MetLife, INC........ccccovverreveerrereseerieeesneiesees | oo Neiis [
............................................... 00000... [coveeereerrereereree | eerrereereereenenns MetLife HCMJV 1 LP, LLC.....overrerrrereennes Metropolitan Life Insurance Company..............| Ownership......... |....100.000 |MetLife, INC......cocovrvrrrrrrerrrrrnnenrrnreerennsnenne | eeeeeeNesins | s
............................................... 00000... [46-4196012.. | ..ovvvrrvrrrrnnns ML-Al MetLife Member 1, LLC........ccccovvrrerennns Metropolitan Life Insurance Company..............|Ownership......... |......95.199 | MetLife, INC......c.ccccovvvrevrvrierenrierereinneieneens | eoeedNeieis [
Metropolitan Property and Casualty Insurance
............................................... 00000... [46-4196012.. | ..ovvvrrrrrrrnnns ML-AIl MetLife Member 1, LLC............cccecosueee. | DE..ee. | DS | Company Ownership......... |......4.801 | MetLife, INC....ovovvvvrrererrereeereeesieienens | oo Neins Lo
MetLife Global Holding Company Il GmbH
............................................... 00000... [13-3759652.. | ....3166279 MetLife International Holdings, LLC................... |DE...c..cccoe. [NIAL............ | (SwisS) Ownership......... |....100.000 | MetLife, INC.......ccrvverevererererrnerncrnernernernernees | coeeeNuveis Lo
............................................... 00000... {13-3953333.. | ....3166372 Natiloportem Holdings, LLC...........cccccceeevuvvnrene | DE.ceos [NIAL.............. | MetLife International Holdings, LLC................. | Ownership......... |....100.000 |MetLife, INC......ccccvverrerrerrerereniieienssriereene [ eoeeeelNuciiis [ e,
Excelencia Operativa y Tecnologica, S.A. de
............................................... 00000... [.coorerrrerrrnrns | 2003166402 | oo [ evvrrerernnrennnnne | CV. (Mexico) MEX.......... INIA............... | Natiloportem Holdings, LLC.............cccocreuerrne. | OWnership......... | ......99.000 |MetLife, INC....ovovvrerereinrnrreiniernnreissnsnenns | eereeeNaeiins | e
Excelencia Operativa y Tecnologica, S.A. de
............................................... 00000... | .oververrerrerne | 2003166402 | ..coovicrrcrns [ ceverrernernennenne | GV (MeXico) MEX.......... |NIA............... | MetLife Mexico Servicios, S.A. de C.V............. | Ownership......... | ........1.000 | MetLife, INC.......cocovevrernirnernerncrincrncrincrnerones [ eoveeNuviiins | e




GZlo

Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Excelencia Operativa y Tecnologica, S.A. de
....................................................... 00000... | .ooverrereriarirns | 2003373705 |.oviiiiccies | eveeieciiseiecieeneee | MLA Comercial, S.A. de C.V. (Mexico).............. |MEX......... |NIA............... | C.V. Ownership......... |......99.000 | MetLife, INC......oocerverrernrereirnirnennernennennennees | ceeeeNuceis [
....................................................... 00000... [.cooevrrrerrrnirns | 203373705 | eovivivvivvvens | weivrvereiiesnnnene. | MLA Comercial, S.A. de C.V. (Mexico).............. |MEX.......... |NIA............... |MetLife Mexico Servicios, S.A. de C.V............. |Ownership......... | ........1.000 | MetLife, INC.....coceveevrrerererrrrrrernrnrreiininnnens [ eoneedNevisis [
Excelencia Operativa y Tecnologica, S.A. de
....................................................... 00000... [.ovemerrrrereerne | 03373714 | i | eevevereiinenenene. | MLA Servicios S.A. de C.V. (Mexico)................. | MEX......... |NIA............... |C.V. Ownership......... |......99.000 | MetLife, INC......covverrerrernenrrnereinineneireereennnees | ceeeelNuiiis [
....................................................... 00000... |.coreereerrirreerens | 23373714 | .ovvvees | eeeeeereeeesieennn. | MLA Servicios S.A. de C.V. (Mexico).................[IMEX.......... [NIA............... |MetLife Mexico Servicios, S.A. de C.V............. |Ownership......... |........1.000 | MetLife, INC......c.coccvvrrerveereerrceeereereesieseesees | eeredNeeeies [
MM Global Operations Support Center, S.A. de MetLife Global Holding Company Il GmbH
....................................................... 00000... [.coorvrerrerrierrns | 2008240907 | oo [ cecveiiveiiveiissiienns |GV MEX.......... INIA............... | (Swiss) Ownership......... |....100.000 | MetLife, INC......cccoeveereerererrerrerrenresresisenirenns | ceneeeNuvens [,
MM Global Operations Support Center, S.A. de MetLife Global Holding Company | GmbH
....................................................... 00000... [.ovevrerrerrerne | 204240907 | oo [ v [CVL MEX.......... INIA............... | (Swiss) Ownership......... |.oeereereerens | MEtLIfE, INC.ererceccececrececrscnennes | e Nuis Lo
MM Global Operations Support Center, S.A.
....................................................... 00000... [ coveerrrrerienns | 2004254995 |...oovivivviens | eeviieveseeienenn. | FUndacion MetLife Mexico, A.C..........ccccceeveee. [MEX.......... [NIAL.............. [de C.V,,S.A.de C.V. Ownership......... |....100.000 |MetLife, INC......cccovvrererreriereereiieiesieenees | eeeeedNeiens Lo
MetLife Global Holding Company Il GmbH
....................................................... 00000... [eereeerrerrererins | ererreeseneireens | eevererieiinnnees | evvrneoneienenene. | MetLife Asia Services Sdn. Bhd..........coooveveeeee [MYS..o [ NIAL........oc.. [ (SWiSS) Ownership......... |....100.000 | MetLife, INC......ccocrvrrvrvenrnerernininerierenninnes | veerelNuvnis [
Metropolitan Life Seguros e Previdencia
....................................................... 00000... |..ccererrrrrirenenr | -...3166318 Privada S.A. (Brazil) BRA.......... MetLife International Holdings, LLC................. |Ownership......... | ......66.662 | MetLife, INC........coccruverrvernrrnerncrnennernernernes | coeedNuviis Lo,
Metropolitan Life Seguros e Previdencia
....................................................... 00000... [ .oveererrcrrerne | 2003168318 | .cvocvvcircins [ cererrevinevirennn | Privada S.A. (Brazil) BRA.......... |IA.................. | MetLife Worldwide Holdings, LLC.................... | Ownership......... |......33.337 [MetLife, INC.......cocovevvernernerrerrcrrcrncrncrnennes [eoreeNuviins |
Metropolitan Life Seguros e Previdencia
....................................................... 00000... |.oeeeeerrerrernens | 3166318 | .evivieiviices | ceveeeirsineineennnn. | Privada S.A. (Brazil) BRA.......... [lA.................. |Natiloportem Holdings, LLC................c.ccc......... |Ownership......... |........0.001 [MetLife, INC......cccoevrverervereneceeeeeceseeieiees [ eeeedNeins [
....................................................... 00000... [.cooevrrrerrrnrns | 08191616 | .ovivviiviivvvens | eivrvereiiennennenn. | MetLife Ireland Holdings One Limited................ | IRL............ |NIA............... |MetLife International Holdings, LLC................. |Ownership......... |....100.000 | MetLife, INC.......ceccevrrrrrrrmrrrrrrrnrnrrrrerinnnnsnes [ eoneedNevisis [
MetLife Global Holdings Corporation S.A. de
....................................................... 00000... | coverrerrerrerne | 0004189846 | ..corvicrvcrns [ cererrerrerrennennne | GV (Mexico) MEX..........|NIA............... | MetLife International Holdings, LLC................. | Ownership......... |.....98.900 |MetLife, INC.......c.cccvevrerrermerrernerrerrernernennes [ eeeeeNuveiiss | e
MetLife Global Holdings Corporation S.A. de
....................................................... 00000... [.ooeveerrereernene | 4189846 | ..o | e | CV. (MeXico) MEX.......... [NIA............... |MetLife International Limited, LLC....................| Ownership......... |........1.100 [MetLife, INC......c..cccoevevverrererevereierceeesneieiees [ eeeedNeiiiss [
MetLife Global Holdings Corporation S.A. de
....................................................... 00000... [13-3047691.. | ..cccoevvreiveians | cvvrrereveisniens [ vverieiveissieneennenn. | Metropolitan Global Management, LLC.............. C.V. Ownership......... [......99.700 | MetLife, INC......cccovvrerrerrerieieeieesesieiennns | eeeeedNeiens Lo
........ 00000... [13-3047691.. | ...ceverrrrrrennn. Metropolitan Global Management, LLC.............. MetLife International Holdings, LLC................. | Ownership......... | ........0.300 |MetLife, INC......cocovrvrrrrenrrerrnnerrrernenenenns [N | e
.......... 00000... |AA-2730030. | ....3165740 |.. . | MetLife Mexico Holding S. de R.L. de C.V.. . | Metropolitan Global Management, LLC........... | Ownership......... |....100.000 |MetLife, Inc..
Excelencia Operativa y Tecnologica, S.A. de
....................................................... 00000... |AA-2730030. | ....3165740 MetLife Mexico Holding S. de R.L. de C.V.........|MEX.......... C.v. OWNErship......... [ veevereenrenrenns | MELLIFE, INCevrvveivireeieeeeersrcessnninees | ceeeeNans [,
....................................................... 00000... |AA-2730030. | ....3165740 MetLife Mexico S.A......cccoovveeveveeviieeeeceeees | MEX.n, MetLife Mexico Holdings, S. de R.L. de C.V.... |Ownership......... |......99.050 | MetLife, INC.........cccevvvereereverveerereeeeieceeees [ eeeedNucies [
....................................................... 00000... [AA-2730030. | ....3165740 |....cccoocoveveer | cernenererrnernenenne | MetLife MeXico S.A ..o | MEX i MetLife International Holdings, LLC................. | Ownership......... | ........0.950 |MetLife, INC......ccccvvvrrrrerirrnrnnerrreinenenenns [N | e
ML Capacitacion Comercial S.A. de C.V.
....................................................... 00000... [ .ooverrerrrirnrns | 24241061 | oo [ e | (MeXico) MEX.......... |NIA............... | MetLife MexXico S.A........cccocovvvnninnennerncnnenne | OWNETShip......... [......99.000 [MetLife, INC....cvovvvrveriirinrineircincincineineinns [ eeeeeNasiiss |
ML Capacitacion Comercial S.A. de C.V.
....................................................... 00000... |.oervrrerrrrerne | 4241061 | | v | (MeXiCO) MEX.......... INIA............... | MetLife Mexico Servicios, S.A. de C.V............. | Ownership......... | .......1.000 |MetLife, INC......ccccocvvrvrrnrnereinnineirrvrininenes | eveedNeiins | e
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.......... 00000... |.... ....3165795 |.. . | MetLife Pensiones Mexico S.A. ..|MEX... . | MetLife Mexico Holdings, S. de R.L. de C.V.... | Ownership. MetLife, Inc.. N
........ 00000... ....3165795 MetLife Pensiones Mexico SA........ MEX MetLife International Holdings, LLC................. | Ownership MetLife, Inc N
........ 00000... ....3267390 MetLife Mexico Servicios S.A. de C.V................ [MEX MetLife Mexico Holdings, S. de R.L. de C.V.... | Ownership MetLife, Inc N
.......... 00000... ....3267390 |.. . | MetLife Mexico Servicios S.A. de C.V................ MEX... . | MetLife International Holdings, LLC Ownership. MetLife, Inc.. N
........ 00000... [AA-5420018. | ....3166288 MetLife Insurance Company of Korea, Limited.. | KOR MetLife Mexico S.A.........ccocovnrinenrrrirncnneneen. | OWnership MetLife, Inc N
....................................................... 00000... |[AA-5420018. | ....3166288 |.............cccee | cevervevererrerennnenen. | MetLife Insurance Company of Korea, Limited.. | KOR Metropolitan Global Management , LLC...........| Ownership MetLife, INC....cvvvcreerceviceeeeericeeeeeesseees | ceeelNeiiis [
MetLife Financial Services, Co., Ltd. (South
....................................................... 00000... [erereerrerrermerne | rrerreeernneneens | wmeeseeseesnsnnes | eereerneneeseesnnennenee | KOTEQ) KOR.......... NIA............... | MetLife Insurance Company of Korea, Limited | Ownership......... |....100.000 |MetLife, INC......cccovrrrrrrnrnrrrrrnenrnnrrernennnenne | eoeeeeNeeiens | e
MetLife Global Holdings Corporation S.A. de
....................................................... 00000... |.ccoeeeerrreerees | 4200880 |...covvvevvrverens | cvveiierierirennenen. | MetLife Ireland Treasury d.a.C......cvcevevccveeen | IRL.c [NIAL.. [CVL Ownership......... |....100.000 |MetLife, INC........ccccoveveverereveeieieeesiceeesees | eeeeNeiiss Lo
....................................................... 00000... [AA-1930041. | ... 1173714 | ...cccovcveevens | errrcrereriennnnenne. | MetLife Insurance Limited (Australia)................. |AUS.......... | [A.................. |MetLife Ireland Treasury d.a.C........ccccoevvvenenn. | OWNETShIp........ | ......91.165 | MetLife, INC.uvevvvveveveeeerseeeneseseessnneis [N [
MetLife Global Holdings Corporation S.A. de
....................................................... 00000... [AA-1930041. | ... 1173714 | ...ccocovvcvveveer | ceverereeinenenenn. | MetLife Insurance Limited (Australia)................. |AUS.......... {[A.....ccceveeeee. |CV. Ownership......... [ .c......8.835 | MetLife, INC...vovvvererininenrreinineneneieennnnes | ceeeelNais [
....................................................... 00000... [.corererrierreiiee | eererrerreinrennns The Direct Call Center PTY Limited (Australia).. |AUS.......... [NIA............... |MetLife Insurance Limited (Australia)............... | Ownership......... |....100.000 |MetLife, INC......c.ccccvvvrerrvrrerereinrereinierecnens | eeeeedNeiiins [
....................................................... 00000... |.ocereeerrereerennnr | -...4239358 MetLife Investments PTY Limited (Australia)..... |AUS.......... NIA............... | MetLife Insurance Limited (Australia)............... |Ownership......... | ....100.000 |MetLife, INC......ccccovurrrrrrnrnenerninenercrsinenenns | eoeeedNeeiis | e
MetLife Insurance and Investment Trust
........ 00000... ....4239367 . | (Australia) MetLife Investments PTY Limited Ownership ...100.000 | MetLife, Inc N
........ 00000... 1173732 MetLife General Insurance Limited (Australia)... MetLife Ireland Treasury d.a.c........c.cccceveevenee. | Ownership......... | ....100.000 | MetLife, Inc N
....................................................... 00000... | covererireriiieens [ errrveererieienns MetLife International Limited, LLC (DE)............. MetLife International Holdings, LLC................. |Ownership......... | ....100.000 | MetLife, INC.........cccecvvvereerrererrveerereeeevereeeens [ eeeedNucis [
....................................................... 00000... [.corererrirrreries | errererieiriiennns AmMetLife Insurance Berhad............cccccvuveeee. MetLife International Holdings, LLC................. |Ownership......... |......50.000 | MetLife, INC.......cccccovverrevererieveeeerieeesieiesins | eeeeNeiiis [
....................................................... 00000... [ceorrrrrnrerrerneres | vrrrermnrnnernens | wmnerersensnnsnnes | eermennnessensennnenne | MAXIS GBN SLAS. oo MetLife International Holdings, LLC................. | Ownership......... |......50.000 |MetLife, INC......cccvvrrrrrvrnrrrrnrnenrrnrnrrnnnnnnnns | evneeeNeeiins | e
....................................................... 00000... |AA-5480033. |...ccccovvrrrennes AmMetLife Takaful Berhad.........cccccoovevreirirnnnnn. MetLife International Holdings, LLC................. |Ownership......... |......50.000 | MetLife, INC......c.ccccovvvrevrvrreresiiererenieniennns | eeeedNeiins [
....................................................... 00000... [eoeerereerrereies | erereereereeeneens MetLife Asia Limited (Hong Kong)........c.cocueenee MetLife International Holdings, LLC................. | Ownership......... | ....100.000 |MetLife, INC......ccccvvvrrrrerrnenrrnenererernenenenns [N | e
....................................................... 00000... | coreereeeriereeens | 8195913 | iiiviens [ e, | MetLife Planos Odontologicos Ltda. (Brazil)...... MetLife International Holdings, LLC................ |Ownership......... |......99.999 | MetLife, INC.........cccoevrvevererverreerereerreseerenrees | eeredNeriess Lo
....................................................... 00000... |.ccoerrerierrerns | ...4195913 MetLife Planos Odontologicos Ltda. (Brazil)...... Natiloportem Holdings, LLC...............ccceuenneee. | Ownership........ |........0.001 | MetLife, INC....c.cvvvvviverevieieieeieeecsneienees [N [
....................................................... 00000... {20-5894439.. | ....3373639 MetLife Global, INC.........coveevervirereeiierereierae MetLife, INC.....vvvveeecceccececeeece e, | OWNETSHD. ..., [....100.000 | MetLife, INC......ovevveeeveieveieceeeeeeeeseeeeeees | oo Neics [
....................................................... 00000... [20-1360022.. |....coccvieveens | crvrrmrrereisiiens [ eovrreresnierennennnn | PEtFirst Healthcare LLC.......coocvcveieivccceieenns MetLife, INC...coovvvvrrieerisiieeseeeeesenenens | OWNErShip........ [....100.000 | MetLife, INC....vovvvvvvieiereeeresneieeesieienens | oo Neiens [
Inversiones MetLife Holdco Dos Limitada
....................................................... 00000... | corerrerrrrinrne | 4189837 | .ovviveveens [ eovevirerevineen | (Chiile) CHL...........|NIA............... |MetLife International Holdings, LLC................. |Ownership......... |........0.001 | MetLife, INC.........cccecvvverereriveriveeeceeeviceeens [ eeeedNucis [
Inversiones MetLife Holdco Dos Limitada
....................................................... 00000... [.covrerrerrrrerne | 08189837 | [ cereerereireiinenenee | (Chiile) CHL...........[NIA............... | Natiloportem Holdings, LLC..........ccccoccreerereeee | OWNEISNIP..covee [ cerrirnrerrernenes | MELLIE, INCercerenereecseneeees | N [
Inversiones MetLife Holdco Dos Limitada
........ 00000... |.ccoecerererrreenen. | ....4189837 | .. . |(Chile) . | MetLife, Inc... .... | Ownership. MetLife, Inc..
........ 00000... [AA-2130012. | ....1641857 MetLife Seguros S.A. (Argentina) MetLife International Holdings, LLC................. | Ownership MetLife, Inc
....................................................... 00000... [AA-2130012. | ....1641857 |....cccccceecvrvens | eeervevesrerrennnnnn. | MetLife Seguros S.A. (Argentina) Natiloportem Holdings, LLC................ccco........ | Ownership MetLife, INC...cvovvrecrerieerieeveeseseesenieneens [ eveneelNacics | e

International Technical and Advisory Services
....................................................... 00000... [AA-2130012. | ...4251145 |......cccovovene | cvvenererivinnnene. | MetLife Seguros S.A. (Argentina).........ccccoeeeeee. |ARG.L....co.. | JA.....cc..... | Limited (DE) Ownership......... | ... 1.801 | MetLife, INC...cvvvevecvriccececeveeeeeeeveeeeeen | eeeedNacis [
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.......... 00000... |.... ...2327738 |.. . | Compania Inversora MetLife S.A. (Argentina).... |ARG.......... [NIA.... . | MetLife International Holdings, LLC.. ... | Ownership........ MetLife, Inc.. N
........ 00000... ....2327738 Compania Inversora MetLife S.A. (Argentina)....|ARG.......... Natiloportem Holdings, LLC...............cc.cc......... |Ownership......... MetLife, Inc N
........ 00000... | corereerieerenns | ... 4247296 MetLife Servicios S.A. (Argentina) ARG Compania Inversora MetLife S.A..................... | Ownership......... MetLife, Inc N
.......... 00000... |.... ...4247296 | .. . | MetLife Servicios S.A. (Argentina).. ARG... . |MetLife Seguros SA................. ... | Ownership. MetLife, Inc.. N
........ 00000... ...4247296 MetLife Servicios S.A. (Argentina) ARG Natiloportem Holdings, LLC.............c.ccccesvenee. | Ownership......... MetLife, Inc N
....................................................... 00000... |.ccoevrrierrrenens | ....4247296 MetLife Servicios S.A. (Argentina)..................... |ARG.......... MetLife Seguros de Retiro S.A......................... | Ownership......... MetLife, INC....cvvvcreerceviceeeeericeeeeeesseees | ceeelNeiiis [
....................................................... 00000... {06-1597037.. | ....2985727 MetLife Worldwide Holdings, LLC...................... | DE............. MetLife International Holdings, LLC................. |Ownership......... MetLife, INC...vvvreereriecsieeveesesessenieeens | eveneelNacic | e
BIDV MetLife Life Insurance Limited Liability
....................................................... 00000... [.ooverrrreerrenee | eerererreenrennns Company VNM.......... | IA.................. | American Life Insurance Company ................. | Ownership......... |......63.440 |MetLife, INC.......cccovverrerrevirererieecnesriereneinns | ceeeedNuviiis [
....................................................... 00000... |..corerereereerenns | --..2704610 Best Market S.A. (Argentina)..........ccccveueeeeeeneenee MetLife International Holdings, LLC................. | Ownership......... |......95.000 |MetLife, INC......coccvvurrrverenennrnenererernenenenns [N | e
........ 00000... |.corereerrrerrennns | ....2704610 Best Market S.A. (Argentina)..........coccvevevenrennenes Natiloportem Holdings, LLC.............ccc.cocoene. | Ownership......... | ........5.000 | MetLife, Inc N
.......... 00000... [AA-5344102. | ....3166411 . | PNB MetLife India Insurance Company Limited. . | MetLife International Holdings, LLC.. . | Ownership......... |.....32.053 | MetLife, Inc.. N
........ 00000... [AA-2130046. | ....1388303 MetLife Seguros de Retiro S.A. (Argentina)....... MetLife International Holdings, LLC Ownership......... |......96.890 | MetLife, Inc N
....................................................... 00000... |[AA-2130046. | ....1388303 |.......cccceveere | cevvrveerereeenennnn. | MetLife Seguros de Retiro S.A. (Argentina)....... Natiloportem Holdings, LLC.............cceceurenenee. |OWRErShip......... | ........3.110 | MetLife, INC...vvvevveeericrceccesceeeeceeveeeee [ eeeedNecs [
International Technical and Advisory Services
....................................................... 00000... [AA-2130046. | ...4321758 |.....cccccvvrivenr | crmecseireinnnnnene. | MetLife Seguros de Retiro S.A. (Argentina)....... |ARG.......... | IA.................. |Limited (DE) OWNErship......... | coeveereereennees | MELITE, INCoovevevcceeceeeece e | eeeeNeeens L,
MetLife Administradora de Fundos
....................................................... 00000... | .vevrerrerrerne | 2003373648 | ..ooirrcrreins [ cererrernennenneen. | Multipatrocinados Ltda. (Brazil) BRA......... |NIA............... | MetLife International Holdings, LLC................. | Ownership......... |....100.000 |MetLife, INC.........ccovcvrerrernernernerrerncrncrnernes [eoeeeNuviiins | v
MetLife Administradora de Fundos
....................................................... 00000... [.oerreererrerrnene | 203373648 | ..ovvivivinens [ ceveriereineneenen. | Multipatrocinados Ltda. (Brazil) BRA......... NIA............... | Natiloportem Holdings, LLC.........ccc.cccoveurerrnee | OWNEISNIP...oois | cevrviriincinees [MetLIfE, INCuiecccnceencnenes [N |
Metropolitan Property and Casualty Insurance
0241 | MetLife......cccvcrnrrnernrineinneens 26298... [13-2725441.. | ...3219728 | ..oovivrrivrins | e Company Rl RE....me MetLife, INC..oovveieeieii e Ownership......... ...100.000 | MetLife, INC...oovvvreeieiieiieieseeeeeieeienes | e \ OO PR
Metropolitan Property and Casualty Insurance
0241 | MetLife.......cocevervieerriereriinnns 39950... [22-2342710.. | .covverereriees | crrerrieiiiieiens [ eerveereeeereninns Metropolitan General Insurance Company......... [ I DS Company Ownership......... ....100.000 [MetLife, INC....o.vvevvecrereiceieeeeeeeseeeeeeeens | i N | e
Metropolitan Property and Casualty Insurance
0241 [MetLife.....overererereerrireeeeeeene 40169... [05-0393243.. | .....ovvverenne [ e [ Metropolitan Casualty Insurance Company....... Rl [ DS Company Ownership......... ....100.000 | MetLife, INC...evveereeereireeereieeeeeseereieee [ s |\ TS ISR
Metropolitan Direct Property and Casualty Metropolitan Property and Casualty Insurance
0241 | MetLife......cocverrernrrnrrnrrines 25321... [23-1903575.. | ...cveerircrnene | verirerinerinenins | crverineninerenenenenens Insurance Company Rl DS Company Ownership......... ...100.000 | MetLife, INC....covverrerrirerirerirerireeirerirerirenirerienes | ceveee Necoo s
Metropolitan Property and Casualty Insurance
0241 | MetLife......covvererrererercrenennns 22926... [36-1022580.. |.....ccecveveens [ cvrrerreriiriiens [ eereiveieseiieiesienns Economy Fire & Casualty Company.................. | IS DS Company Ownership......... ....100.000 | MetLife, INC....vovreieiereiieeieeee e | v Neoooos [
0241 [MetLife.....ocooverererreerrereereieeene 38067... [36-3027848.. |.....ocovvvvrennr | v [ Economy Preferred Insurance Company........... | IS [ DS Economy Fire & Casualty Company................ Ownership......... ....100.000 | MetLife, INC...eoveerererieieeeereeeeeeeseereieee [ e |\ TR ISR
0241 | MetLife......cvererririreieirnininnns 40649... [36-3105737.. | .ccecvrivriereiens [ cvrreireieniiens v Economy Premier Assurance Company............ | IS [DXS TR Economy Fire & Casualty Company................ Ownership......... ....100.000 | MetLife, INC..ovvvvrreireieirieeieseeseeseseieniens | cvees | TR IS
Metropolitan Property and Casualty Insurance
....................................................... 00000... [95-3003951.. | ..cccvvvrrmrrnns | erevirereneinns [ conerereiseennnnenn. | MetLife Auto & Home Insurance Agency, Inc..... [Rl.............. | DS................ | Company Ownership......... |....100.000 | MetLife, INC.......ccccoevvrvereeceeeveeeeeeevieeeees | eveee Yoo [
Metropolitan Group Property and Casualty Metropolitan Property and Casualty Insurance
0241 | MetLife......coorrrnerrernnrinirenenes 34339... [13-2915260.. | ....ccvevrerrrre | eorrrerriennens [ creereirerreeeinens Insurance Company Rl (DS T Company Ownership......... ...100.000 | MetLife, INC....couverrereririrerirerirerirerireriresirerienes | ceeeee Necoo [
Metropolitan Property and Casualty Insurance
....................................................... 00000... [05-0476998.. | ....cccovumerrerns | creermrrnenenens | eenerreerseinenenenee | Metropolitan Lloyds, InC........oocovcvevvcnencnnnnens | T | DS.ceo. | Company Ownership......... |....100.000 |MetLife, INC......cccoevvvevevirereieeieiieeesieenies | oY e e
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Metropolitan Lloyds Insurance Company of
0241 | MetLife......covererererercrerieines 13938... | 75-2483187.. | .cvovverereiiis | vrrereiveieienns | everieisseseissienins Texas Metropolitan Lloyds, INC..........ccocerererriirnnnes Attorney-in-fact.. | .....ccccoueee. MetLife, INC..ovvevecieeececce s | v Neoooos [
....................................................... 00000... [coverrreerrerrreree | eerrererreereennnns Sino-US United MetLife Insurance Co. Ltd........ Metropolitan Life Insurance Company..............| Ownership......... |......50.000 |MetLife, INC......cccvvvrrrvrrrrrrrirnenrrrrersssnnenns | eoeeeeNeeins | e
0241 | MetLife......cvverereerrercieiiennes 97136... [13-3114906.. | .... Metropolitan Tower Life Insurance Company..... MetLife, INC...vvrvieiecsie e Ownership......... ....100.000 | MetLife, INC....vvvvreireireieieieiesie e | v [\ TR IS
....................................................... 00000... [38-4035918.. | ...ccvoverrereers | womeererreernenees | cereerneneisnnneenene. | MetLife Assignment Company, Inc (DE)............ Metropolitan Tower Life Insurance Company... | Ownership......... |....100.000 |MetLife, INC......cccovrvrrerereenernnenerrrereneneenne | e Y e | e
....................................................... 00000... Plaza Drive Properties, LLC...........cccccooveveveinnee Metropolitan Tower Life Insurance Company... | Ownership......... |....100.000 | MetLife, INC.........cccecvvveveeerevevveeeeeeeveeeees [ eeeedNucis [
....................................................... 00000... MTL Leasing, LLC......cccovveeriiceeeeeiee Metropolitan Tower Life Insurance Company... | Ownership......... |....100.000 | MetLife, INC........ccccoverreveerveveeeerieeesneiesens | eeeeNeiis [
....................................................... 00000... ML Armature Member, LLC.........cccoovvvrirrininnees Metropolitan Tower Life Insurance Company... | Ownership......... | ......12.660 |MetLife, INC......cocvvvrvrrerrrrrnrnenererrinenenenns [N | s
....................................................... 00000... ML Armature Member, LLC..........cccouvvverrirrirnnnns Metropolitan Life Insurance Company..............|Ownership......... |.....87.340 | MetLife, INC......ccccccovvvrvvieriereneiereieinneieneens | oo Neiis [
....................................................... 00000... PREFCO XIV Holdings LLC..........cccccvvvevernnene. MTL Leasing, LLC........cccccceevevverceveererrerenenne. | Ownership........ [....100.000 | MetLife, INC.......cvuvvvvereevereieieeeeieeesieeesees | oo Neins [
........ 00000... PREFCO Fourteen Limited Partnership............. MTL Leasing, LLC Ownership ......99.900 |MetLife, Inc N
.......... 00000... |.... . |PREFCO Fourteen Limited Partnership.. . |PREFCO XIV Holdings LLC.. . | Ownership. w0100 | MetLife, Inc.. N
........ 00000... 1320 Venture LLC.......ovvvrererenerereeeeeineieies MTL Leasing, LLC Ownership......... |....100.000 | MetLife, Inc N
........ 00000... {13-3114906.. 1320 GP LLC MTL Leasing, LLC.........ccocvvrnrrerreirvernenennenn. | OWnership........ |....100.000 | MetLife, Inc N
........ 00000... |38-3846857.. |.... . 11320 Owner LP... . 11320 Venture LLC. ... | Ownership. ......99.900 | MetLife, Inc.. N
........ 00000... 38-3846857.. 1320 Owner LP... 1320 GP LLC......ovvvvverreirererneireiecsnineeseennee | OWNEIShp........o | .......0.100 | MetLife, Inc [\ TR T
....................................................... 00000... |.ccrevererrerrenns | ...3077272 MetLife Chile Inversiones Limitada MetLife, INC...cvvvvvvriceririeceseee e, | OWNEISHIP.....ei |10 72,351 | MetLife, INCaveeeeccecsceeeeseenees | eeeedNeins [
....................................................... 00000... |.ccoeerererrrene. | ....3077272 MetLife Chile Inversiones Limitada Inversiones MetLife Holdco Dos Limitada........ | Ownership......... | .......2.767 |MetLife, INC.......cccoevevvervcreeercercesieeveeiceveee [ eeeecNucei | e
....................................................... 00000... |.ccvecerreveveeiees | 03077272 | .o | eevvvveeveveerenennennn. | MetLife Chile Inversiones Limitada.................... Natiloportem Holdings, LLC............ccccecevveeee. |OWNEIShID...cvvs | cvvvreveiecrenes | MEELITE, INCeiviceceeeeeeceeeeeee [N [,
....................................................... 00000... | covevevrivrieees | 23077272 | oovvveiveveens | eoveieiereesiennenn. | MetLife Chile Inversiones Limitada.................... |CHL...........|NIA............... |American Life Insurance Company.................. |Ownership......... |......24.882 | MetLife, INC........ccccovvervevrerieveeierresesieienies | oo Neicis [
....................................................... 00000... [82-2405817.. | ..covvovererreens | erererrnenenens | eevvesererinenenenee. | MetLife Investment Management Holdings, LLC| DE............. |NIA............... IMetLife, INC......cocovenvrninincicenncncrncnenene | OWNETShip........ |....100.000 | MetLife, INC...oovvnvececrniinireeeininerereinenens e Neii [
MetLife Investment Management Holdings,
....................................................... 00000... | ceeerierriieens | evrveererierees | eveeeveiesiieiens | eevssveveenenieennenn. | MetLife Investment Management, LLC.............. |DE.............INIA............... [LLC Ownership......... |....100.000 | MetLife, INC........cccoevrverereeereeveeeeeieevereeeens [ eeeedNucis [
MetLife Investment Management Holdings,
....................................................... 00000... [overeerrereereerns | rrereereernneneens | wmeesneressnnsnnes | eersermeennennnenneee. | MetLife Real Estate Lending LLC.............cco.... | DE......c...o.. INIAL............. [LLC Ownership......... |....100.000 | MetLife, INC.....vververrerrernrnrerrreinrnereireereennnnes | weenedNusieis [
MetLife Investment Management Holdings,
....................................................... 00000... |82-2405817.. | .....ccevrrverenne ML Venture 1 Servicer, LLC..........cccceceeeveeveeen. | DE..ooooo. [NIAL............ | LLC Ownership......... |....100.000 |MetLife, INC........ccccoveververerervereieiceeesieeesees | eeeeNeeiss [,
ML Venture 1 Manager, S. de R.L. de C.V. MetLife Investment Management Holdings,
....................................................... 00000... [eeeererrerreereene | erererrnernenieens | ereererininenens [ eevneeneenerineeneenenee | (MEXiCO) MEX.......... INIA............... [LLC Ownership......... [......99.900 | MetLife, INC......covvrivreerrrninercrninineiensinenees | veenelNuinis [
ML Venture 1 Manager, S. de R.L. de C.V. MetLife Investment Management Holdings
........ 00000... [.overeererrerrenne (Mexico) (Ireland) Limited Ownership +reerr.0.100 | MetLife, Inc N
........ 00000... |38-3853223.. |.... . |MIMILLC............ . | MetLife Investment Management, LLC . | Ownership. . 1....100.000 |MetLife, Inc.. N
........ 00000... |26-0333595.. MIM EMD GP, LLC MetLife Investment Management, LLC............ |Ownership ....100.000 |MetLife, Inc N
....................................................... 00000... |[AA-2280000. | ....3179774 |.....cccceeovueerr | oveververeesiennennn. | MetLife Chile Seguros de Vida S.A.................. |CHL........... | IA.................. | MetLife Chile Inversiones Limitada.................. |Ownership......... |......99.997 |MetLife, INC........coccevervevreiereeeeriescniieiennes | oo Neiins [
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International Technical and Advisory Services
....................................................... 00000... |AA-2280000. | ....3179774 | ....cccccocceveeee | covnrrneiinerrnnnnenn. | MetLife Chile Seguros de Vida S.A.................... | CHL........... | [A.................. | Limited (DE) Ownership......... |........0.003 | MetLife, INC......oocovrerrernirnirnirninnennennernennes | eeeeeNuceis [
Inversiones MetLife Holdco Tres Limitada
....................................................... 00000... [eerererrerreerenres | erereeseneineens | enererieeineinens | erveeneneriesnnenenee | (Chile) CHL...........[NIA............... | MetLife Chile Inversiones Limitada.................. |Ownership......... |.....97.130 |MetLife, INC........cocoruurmrvrnirerininencrinninenees | veenelNuciiis [
Inversiones MetLife Holdco Tres Limitada
........ 00000... . |(Chile) Inversiones MetLife Holdco Dos Limitada........ | Ownership MetLife, Inc N
........ 00000... AFP Provida S.A. (Chile) MetLife Chile Inversiones Limitada.................. | Ownership MetLife, Inc N
....................................................... 00000... AFP Provida S.A. (Chile) Inversiones MetLife Holdco Tres Limitada....... | Ownership MetLife, INC...ovvvereerrerrirrreieensnnieeissenneneenns | eveeeeNeins | e
....................................................... 00000... AFP Provida S.A. (Chile) Inversiones MetLife Holdco Dos Limitada........ | Ownership MetLife, INC...ovvvcveeeceveceeeceercee e | ceeeelNeiies [
MetLife Chile Administradora de Mutuos
....................................................... 00000... [.covrevrrrerrernrins | 2204255282 | .oovrevvrvvnens | wvivriveseiiesnnnnnn. | Hipotecarios S.A. CHL...........[NIA............... |[MetLife Chile Seguros de Vida S.A.................. | Ownership......... |......99.900 | MetLife, INC......c.cocvvvreereerevereerereeeeseesreeiees | eeredNeeeins Lo
MetLife Chile Administradora de Mutuos
........ 00000... |..ccovrrrrrrrrenens | -...4255282 Hipotecarios S.A. MetLife Chile Inversiones Limitada.................. |Ownership......... |........0.100 | MetLife, INC.......ccoocervvererrmrrnernerncrnernernennens | coeedNuvieis Lo
.......... 00000... |.... . | Provida Internacional S.A. (Chile) . |AFP Provida S.A.......cccccooevivieine . | Ownership......... |......99.990 |MetLife, Inc..
........ 00000... Provida Internacional S.A. (Chile) MetLife Chile Inversiones Limitada.................. |Ownership......... |........0.010 |MetLife, INC......cccccorvereivirrieiieririecreienne
AFP Genesis Administradora de Fondos y
....................................................... 00000... [eeeererrerreereens | erererrneineiieens | ereererinenenens [ eevveiveeneninenenene | Fidecomisos S.A. (Ecuador) ECU......... INIA............... | Provida Internacional S.A. ..........ccccccovvvivnenne. | OWnership......... |......99.900 |MetLife, INC....vvvvcveeeinirencininineiesnnenenes | eveeedNeeiis | e
AFP Genesis Administradora de Fondos y
........ 00000... . | Fidecomisos S.A. (Ecuador) MetLife Chile Inversiones Limitada Ownership MetLife, Inc N
........ 00000... MetLife Chile Seguros Generales S.A. (Chile)... MetLife Chile Inversiones Limitada Ownership MetLife, Inc N
....................................................... 00000... MetLife Chile Seguros Generales S.A. (Chile)... Inversiones MetLife Holdco Dos Limitada........ | Ownership......... | ........0.020 | MetLife, INC.....ovvvvrerrererrireiernrnninerneenneenenns [ eoreeeNevisis [ v
....................................................... 00000... [52-1528581.. | ....3921834 | ......727303 |.... SafeGuard Health Enterprises, INC..........cccvvuueee MetLife, INC...covvvevvviecrisieeseeeseesenenens | OWNErShip........ |....100.000 | MetLife, INC....coovvvvvvveieveeieveeneeeesieiienins | eeeedNeiens [
0241 | MetLife........ccveveveeerieereennn. 14170... [33-0733552.. | coveveevireeeens | erveeeieeieenns | eeveeeiesieererenienns MetLife Health Plans, Inc.............cccocevvvevrvecnnee. SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 [MetLife, INC....vevvrvvecrereeeeeeeeeceeeeeeeeeee s | v |\ S S
....................................................... 00000... [95-2879515.. | ...ccovvererrrrnns SafeGuard Health Plans, Inc. (CA) SafeGuard Health Enterprises, Inc...................| Ownership......... | ....100.000 | MetLife, INC.........cccecvvvererereverrveereeeeevereeens [ eeeedNucis [
0241 | MetLife.......overerrererercreinnnns 79014... [33-0515751.. | cooevereirrrnnne SafeHealth Life Insurance Company SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC....vovvveieiereieeese e | v Neoooos [
0241 [MetLife.....overererereerrireeeeeeene 52000... [65-0073323.. | ...cvvveerenes [ cererereireniens [ v SafeGuard Health Plans, Inc. (FL)........ccccovunenne SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC...evveereeereireeereieeeeeseereieee [ s |\ TS ISR
0241 | MetLife......cvrererrieireieirinins 95051... |75-2046497.. | ..cvvrvvrrrrnnns SafeGuard Health Plans, Inc. (TX)........ccccoevnee. SafeGuard Health Enterprises, Inc................... Ownership......... ....100.000 | MetLife, INC..ovvvrreirrirrieieeireseeseieseseisniens | cvees |\ TR ISR
....................................................... 00000... [98-1099650.. |......ccorvererne MetLife Global Benefits, Ltd............cccccocevrvnnnene MetLife, INC.....cvvcveviecciieceseece e, | OWNETShp.......... [....100.000 | MetLife, INC.......cvvvvevevcereieiceeceeecsieeeeees | oo Neess [
....................................................... 00000... |36-3665871.. | ....3165900 |........ccceceveere | cervrreverereerennnenen. | COva Life Management Company.........c.cceceee. MetLife, INC....ccvevvevericcieceeice e | OWNETSHIP......... | ....100.000 | MetLife, INC...cvvevvevvecveeecceveeeeceeveeeeens [eeeedNecs [
....................................................... 00000... {20-5707084.. | ....3817825 MetLife Services and Solutions, LLC MetLife Group, INC. .....cccovveerveireenecceesnennen. | OWNership........ |....100.000 | MetLife, INC.....oocvvvvvereiveieieiveeeeeeesseiesees | oo Neins [
....................................................... 00000... |.ccoeerrierrienes | -...3818523 MetLife Solutions Pte. Ltd MetLife Services and Solutions, LLC............... |Ownership......... |....100.000 | MetLife, INC........cccovereerverererreerercereeseereesees | eeredNeeeies Lo
MetLife Global Operations Support Center
....................................................... 00000... |98-0613376.. | ....3818550 |......cceceeeever | cerveverererrruneneneen. | Private Limited IND...........[NIA............... |MetLife Solutions Pte. Ltd.............c..ccceeeuneeeene. | Ownership......... |....100.000 | MetLife, INC......covvvvveveiverereereeeiecesieceiees [ eeeedNeiiis [
MetLife Global Operations Support Center
....................................................... 00000... {98-0613376.. | ....3818550 Private Limited IND...........NIA............... |Natiloportem Holdings, LLC..........c.ccccccvevrvenre. | OWNEIShIP...ccvrs [ cviivrrereirees [ MELLIfE, INCoieeececeeeseenees [N [
....................................................... 00000... |.ooereerrerrerrenne | -..3818541 MetLife Services East Private Limited................ | IND........... NIA............... | MetLife Solutions Pte. Ltd.............ccceccreureuener. | Ownership......... |......99.990 |MetLife, INC....ovoverererrencncnereeneseieensnenns [N | e

....................................................... 00000... |.cvevrreerriieens | 3818541 | oo | ceviveeeieerennennn. | MetLife Services East Private Limited................ [IND............|NIA............... |Natiloportem Holdings, LLC...............ccccceu.e.o.. | Ownership......... | ........0.010 | MetLife, INC.....coovvvevvivcvcreieeveeeciceveieeees [ eeeedNucis [
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
00000... {22-3805708.. | ....3302488 |.. . | Newbury Insurance Company, Limited . |DE. . | MetLife, Inc... .. | Ownership......... |....100.000 |MetLife, Inc.. N
00000... {13-3179826.. | ....3219782 MetLife Digital Ventures, Inc DE MetLife, Inc. Ownership......... ....100.000 | MetLife, Inc N
13626... | 20-5819518.. | ....3921870 MetLife Reinsurance Company of Charleston....| SC MetLife, Inc Ownership......... ....100.000 | MetLife, Inc N
00000... |26-6122204.. | ....4254959 |.. . | MetLife Capital Trust IV.......c.coccvevneinrineinnins DE. . | MetLife, Inc... ..| Ownership......... |....100.000 |MetLife, Inc.. N
00000... [27-0858844.. | ....4278786 MetLife Home Loans LLC............cccccovvvvevvrurrenee. DE MetLife, Inc Ownership......... ....100.000 |MetLife, Inc N
....................................................... 00000... |75-2417735.. | ....2602211 Federal Flood Certification LLC............ccccecvveenen. | TX MetLife, Inc Ownership......... |....100.000 | MetLife, INC........cccoevvvererercereeveeeeeeevieeeeens | eeeendNucis [
....................................................... 00000... {55-0790010.. | ....3165807 MetLife Group, INC.......cccceververererrerreeieieeisienes | NY. MetLife, Inc. Ownership......... |....100.000 |MetLife, INC......cccoevvverevirerereeieiieeesieesees | eeeedNeiiiss Lo,
....................................................... 00000... [ceorrerrrrerrernens | rrermrrenesnireess | wosmeresrnsssnnnes | eerssesesesinnennenee | MLIA SBAF Manager, LLC (DE)...........cccevene.e. | DE MetLife Investment Management, LLC............ | Ownership......... |....100.000 |MetLife, INC......cocovrrrvrrvrrrrrrnirnenrrernrnnnnnenns | eoreeeNueins | e
....................................................... 00000... [82-2405817.. | ....cecevvervevens | cververeerseieens | cevvevererseveennennn. | MLIA SBAF Colony Manager, LLC (DE)............ |DE MetLife Investment Management, LLC............ |Ownership......... |....100.000 | MetLife, INC.........cccevuvereevererrveererveeeveeeeens [ eeeedNuciis [
MetLife Middle Market Private Debt GP, LLC
....................................................... 00000... [ cvoeererrrernenne [ ervernernernens | everrernernenne | evvnevinerineninenenenens | (DE) DE............|NIA............... | MetLife Investment Management, LLC............ | Ownership......... |....100.000 [MetLife, INC.......c.ccovevrevrernernerncrnerncrncrnennes [eoeeeNusiins |
MetLife Middle Market Private Debt Fund, LP
....................................................... 00000... [ eoreereerrerrermerne | reereereernnennens | emeereesressennes | cereemeneeseesnninnenes | (DE) DE............ NIA............... | MetLife Private Equity Holdings, LLC...............| Ownership......... |.....30.960 |MetLife, INC......ccccoorrrrrrmrnrrernenrnrrernenenenns | Nt | e
MetLife Middle Market Private Debt Fund, LP
....................................................... 00000... [eeerrerreereereeee | rrererreernninnens | eneererseessennes [ cereeneneeseesnnennenes | (DE) DE............ NIA............... |Metropolitan Life Insurance Company..............| Ownership......... |......30.960 |MetLife, INC.........cccovevververerercereeerceceseeieiees [N [
MetLife Middle Market Private Debt Fund, LP MetLife Middle Market Private Debt GP, LLC
....................................................... 00000... [ [ e (DE) DE............|NIA............... | (DE) Ownership......... | ........0.990 | MetLife, INC......cocovverviernirnininnennennennennennees | ceeeeeNucieis [,
MetLife Middle Market Private Debt Parallel
....................................................... 00000... [eevereererrererns | erererneineniees [ evererinsnenens [ eevnesererinsinenenee | GP, LLC (DE) DE...........NIA............... | MetLife Investment Management, LLC............ |Ownership......... |....100.000 |MetLife, INC........ccccoevererveevivereereesiveeeieieiens | N | e
MetLife Middle Market Private Debt Parallel
........ 00000... Fund, LP(DE) MetLife Insurance K.K. (Japan)........................ | Ownership......... | ....100.000 | MetLife, Inc N
........ 00000... |.... . | MLIA Manager I, LLC (DE).. . | MetLife Investment Management, LLC . | Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... ML Bellevue Manager, LLC..........ccccovorinieneenne. MetLife Investment Management, LLC............ | Ownership......... |....100.000 | MetLife, Inc N
........ 00000... [13-4075851.. ML-URS Port Chester SC Manager, LLC...........|DE............. [NIA............... | MetLife Investment Management, LLC Ownership......... |....100.000 | MetLife, Inc N
........ 00000... [20-4607161.. |.... . | MetLife European Holdings, LLC.... . |MetLife, Inc. ..... .. | Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... | cccerrrerrrrrrennns MetLife Core Property Fund GP, LLC ............... MetLife Investment Management, LLC............ |Ownership......... |....100.000 | MetLife, Inc N
....................................................... 00000... [80-0946518.. |....cccecrvcveans | corrrmreveisniens [eoviveveseienennnnn. | MetLife Core Property Fund, LP ......oveveveennen Metropolitan Life Insurance Company..............|Ownership......... |......12.420 | MetLife, INC......ccccccvvvvrrevreierennierereinieiennins | eeeeedNeieis [
Metropolitan Life Insurance Company (on
....................................................... 00000... [80-0946518.. | ......ceoecvevees | cvrvrreiesireens | cevsiveverereeeennn. | MetLife Core Property Fund, LP behalf of Sep Acct 746) Ownership......... | ........2.000 | MetLife, INC.......ccccoevivereecireereeeeeeevieeeees | eevedNuciis [
....................................................... 00000... [80-0946518.. | .....cccovrrrrnnnee MetLife Core Property Fund, LP MetLife Insurance Company of Korea, Limited | Ownership......... |........1.530 | MetLife, INC......ccccccoverrevierveireeeeieeesnieiesens | eeeeNeiiis [
....................................................... 00000... [80-0946518.. | ...covvrverrrenne MetLife Core Property Fund, LP Metropolitan Tower Life Insurance Company... | Ownership......... | .......3.610 |MetLife, INC....ooovevrvrrvrrrrrrnnenrreieissnnnenns | eveeeeNeeins | e
....................................................... 00000... [80-0946518.. | .....ccccoevvevees | cverereiesireiens | ceverveverereeeeennenn. | MetLife Core Property Fund, LP MetLife Insurance K.K. (Japan)...............c........ | Ownership......... | ........6.940 | MetLife, INC.........cccevvvereevevenveveeecveeveieeens [ eeeedNuciis [
Metropolitan Property and Casualty Insurance
....................................................... 00000... [80-0946518.. |....cccevvvrveens | cvvererverveisiiens [ evviveversiesienennnn. | MetLife Core Property Fund, LP .....covvveveenee Company Ownership......... |........1.400 | MetLife, INC......covvvvrerrverererieeeerceeesieeesees | eeeedNeeens Lo,
....................................................... 00000... [80-0947139.. | ..cvvrrvrrrrnnes MetLife Core Property REIT, LLC MetLife Core Property Fund, LP ...................... | Ownership......... |....100.000 | MetLife, INC.......cccccvvverrevrerrereeiereresneiesees | eenedNeiins [
....................................................... 00000... [46-3934926.. | .....cccovrrrnnne MetLife Core Property Holdings, LLC MetLife Core Property REIT, LLC ................... | Ownership......... |....100.000 |MetLife, INC......cocovrvrrrverrerrrrinenerereereennnenns | eoeeeeNeeins | s
....................................................... 00000... [80-0947139.. | ....ccceevevevees | cvvveveiesiveens | cevveveiereneeeennenen. | MCP Property Management LLC (DE)............... | DE.............|NIA............... |[MetLife Core Property Holdings, LLC...............| Ownership......... | ....100.000 | MetLife, INC.........cccecevverererereerrivereeiveevereeens | eeeedNuciis [
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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |.... . | MetLife Core Property TRS, LLC (DE).... ... |DE. ..|NIA.... . | MetLife Core Property Holdings, LLC... ....| Ownership......... |....100.000 |MetLife, Inc..
........ 00000... MCP Common Desk TRS, LLC..............c........... | DE NIA MetLife Core Property TRS, LLC (DE)............. | Ownership......... |....100.000 | MetLife, Inc
MetLife Commercial Mortgage Income Fund
....................................................... 00000... [13-4075851.. | ..cccvevvrreveens | evevrreresiiens [ evvrieseseisiseniennns | GP, LLC DE........... [NIA............... |MetLife Investment Management, LLC............ |Ownership......... |....100.000 [MetLife, INC......c.ccccovverrerrrerrereveinreiesnenreisnns [ eeeedNeiins [
....................................................... 00000... [47-2630137.. | ..cccveereerveens | evvivieerieieiens | cvveeervereesieeneennn. | MetLife Commercial Mortgage Income Fund LP |DE............. [NIA............... |Metropolitan Life Insurance Company..............|Ownership......... |......32.150 | MetLife, INC......c.ccccvvevreevrerierrerrereereeseesersees | eeredNereeins Lo,
....................................................... 00000... [47-2630137.. | .ccovreervrrrres | weveererrnennnens | eernreseereninnenennnnee | MetLife Commercial Mortgage Income Fund LP | DE............. |NIA............... |MetLife Insurance Company of Korea, Limited | Ownership......... | ........1.440 | MetLife, INC.....ocovveevererererrrirrrninnnrrniinnnnnens [ eoneedNeisis [
....................................................... 00000... [47-2630137.. | .ccovveveverreens | creererreenenens | cersereirenienenenennee. | MetLife Commercial Mortgage Income Fund LP | DE............. |NIA............... |Metropolitan Tower Life Insurance Company... | Ownership......... | .......3.680 | MetLife, INC.......coveeverrurrnenereeinenereiinenenes e N [
MetLife Commercial Mortgage Income Fund,

....................................................... 00000... [47-2688528.. |......ccceeiveeer | cvevriereiseinns | coveieieseisiienenn. | MetLife Commercial Mortgage REIT, LLC......... |DE............. [NIA............... [LP Ownership......... |....100.000 |MetLife, INC......cccovvrererreriereereiieiesieenees | eeeeedNeiens Lo
........ 00000... [47-2703778.. MetLife Commercial Mortgage Originator, LLC.. | DE............. NIA............... | MetLife Commercial Mortgage REIT, LLC....... | Ownership......... |....100.000 |MetLife, Inc N
.......... 00000... {47-5495603.. |.... . |MCMIF Holdco I, LLC.....c.ooveveeeeceecee, . ... | MetLife Commercial Mortgage Originator, LLC | Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... | corererrirrriennes MCMIF Holdco II, LLC MetLife Commercial Mortgage Originator, LLC | Ownership ....100.000 | MetLife, Inc N
....................................................... 00000... | coreerrrerrrrennens MetLife International PE Fund I, LP.... MetLife Insurance K.K. (Japan)........................ | Ownership MetLife, INC...vvvereerrrreeereeeeeeseeeeeeseseens | eeereelNacees | e,
....................................................... 00000... | corerrrrrrrrirnnes MetLife International PE Fund I, LP.... MetLife Mexico S.A.........cccoeevveveeniercrrennnnne. | OWnership MetLife, INC...vovverecrerieeveeeveesesessenieeens | eveneelNucics | e
....................................................... 00000... |.cccorrrerrrrrrennns MetLife Alternatives GP, LLC...........cc.cccevvevneee. MetLife Investment Management, LLC............ |Ownership MetLife, INC....vovvvecverieereeeeeeeeeeeeeeeeeeens | eeeeeelNacec | e
....................................................... 00000... |98-1150291.. MetLife International HF Partners, LP................ MetLife Insurance K.K. (Japan)........................ | Ownership MetLife, INC....cvvecveeeceiceeeeerceeeeeenneees | ceeeelNeiics [
....................................................... 00000... {98-1150291.. MetLife International HF Partners, LP................ MetLife Insurance Company of Korea, Limited | Ownership MetLife, INC....vveeececceeeeeeeeeeeeeeeeeeeee | oo N | e,
....................................................... 00000... [98-1162663.. MetLife International PE Fund II, LP.................. MetLife Insurance K.K. (Japan)....................... | Ownership MetLife, INC...ovvverreeeeesrreierensniesensneseenes | eereeeNveiins | e
....................................................... 00000... |98-1162663.. MetLife International PE Fund II, LP.................. MetLife Mexico S.A.......ccccovvevevevierrerrennnene. | OWnership MetLife, INC...vevvrerereieevieereenesesseieneens | veeeelNuciis | e
....................................................... 00000... [98-1226825.. MetLife International PE Fund Ill, LP................. MetLife Insurance K.K. (Japan)........................ | Ownership MetLife, INC....vvveeereeeenereieeeeneieeeseeneeneenns | eveeeeNees | e
....................................................... 00000... |98-1226825.. MetLife International PE Fund Ill, LP................. MetLife Insurance Company of Korea, Limited | Ownership MetLife, INC...vcvvecveeeceveeeeceereceeeeeesniees | ceeeelNeiies [
....................................................... 00000... {98-1277596.. MetLife International PE Fund IV, LP................. MetLife Insurance K.K. (Japan)........................ | Ownership MetLife, INC...vovvrcrieieevieeseeseseesenieeens | eveeelNacic | e
....................................................... 00000... [98-1277596.. MetLife International PE Fund IV, LP................. MetLife Insurance Company of Korea, Limited | Ownership MetLife, INC...ovvrereerrrrrenrireiernennieesnenneseenns | eveeeeNeiins | e
........ 00000... MetLife International PE Fund V, LP.................. MetLife Insurance K.K. (Japan)........................ | Ownership MetLife, Inc N
........ 00000... |.... . | MetLife International PE Fund V, LP... ... | MetLife Insurance Company of Korea, Limited | Ownership. MetLife, Inc.. N
........ 00000... MetLife International PE Fund VI, LP................. MetLife Insurance K.K. (Japan)........................ | Ownership MetLife, Inc N
....................................................... 00000... MetLife International PE Fund VI, LP................. MetLife Insurance Company of Korea, Limited | Ownership MetLife, INC...vvvreererieerieeveeseseesenieneens [ eveeelNacics | e
....................................................... 00000... MetLife International PE Fund VI, LP................ MetLife Insurance K.K. (Japan).............cc......... | Ownership......... | ....100.000 |MetLife, INC......overrvrrrerrerrrrnenrrnrrrnennnenns | eoreeeNesins | e
....................................................... 00000... MetLife Loan Asset Management, LLC.............. | DE............. NIA............... | MetLife Investment Management, LLC............ | Ownership......... | ....100.000 |MetLife, INC......ccccvvrerrerrrrriererenrieiennseierenne [ eoeeeelNuciiis [ e,
....................................................... 00000... MLIA Park Tower Manager, LLC...............c........ | DE............. INIA............... | MetLife Investment Management, LLC............ | Ownership......... |....100.000 |MetLife, INC.......cccocerververerercercereereseeeieseenn [ eeeeclNuceii [,
....................................................... 00000... MetLife Senior Direct Lending GP, LLC............. |DE............. INIA............... | MetLife Investment Management, LLC............ | Ownership......... |....100.000 |MetLife, INC......ccccovrrrrrrrrcnrrrrnrrnrrnrernnnnnnnns | eoreeeNeeiins | e
....................................................... 00000... [ cerrerrerrirsreies | erreveesieieiens [ evveissieieinniens [ eeneveveseisnneenn. | MetLife Senior Direct Lending Fund, LP ........... [CYM.......... [NIA............... |MetLife Senior Direct Lending GP, LLC........... |Ownership......... |....100.000 | MetLife, INC......cccoevrerrerrrerererreiersesieieniies | eeeedNeiins [
....................................................... 00000... [ .eerereerrerrerrens | rrererrennnineens | eneereesmennnnes | eersnseresienennennns | ML US Feeder LLC......covvovvvvevneivicneineieirsnens | DEneeeo. | NIAL............. | MetLife Senior Direct Lending GP, LLC........... [Management...... | ......cccccoeeeees | MELLIfE, INCervrrneceeeceenerneecnenes e Ne |
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code RSSD International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |.... . | MetLife Senior Direct Lending Finco, LLC ......... | DE. ..|NIA.... . | MetLife Senior Direct Lending Fund, LP ......... | Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... MetLife Senior Direct Lending Holdings, LP ......| DE NIA MetLife Senior Direct Lending Finco, LLC ....... | Ownership......... |....100.000 | MetLife, Inc N
........ 00000... MIM Property Management, LLC..........cccccc...... MetLife Investment Management, LLC............ | Ownership......... |....100.000 | MetLife, Inc N
.......... 00000... . | MetLife Japan US Equity Fund GP LLC............. . | MetLife Investment Management, LLC . | Ownership......... |....100.000 |MetLife, Inc.. N
........ 00000... MIM MetWest International Manager, LLC......... MetLife Investment Management, LLC............ | Ownership......... |....100.000 | MetLife, Inc N
....................................................... 00000... MIM ML-AI Venture 5 Manager, LLC................. MetLife Investment Management, LLC............ |Ownership......... |....100.000 | MetLife, Inc N | e
....................................................... 00000... MIM Clal General Partner, LLC...........cccccoevneeee. MetLife Investment Management, LLC............ |Ownership......... |....100.000 | MetLife, Inc Neoooos [
....................................................... 00000... MetLife Japan US Equity Owners (Blocker) LLC|DE............. NIA............... | MetLife Japan US Equity Fund GP LLC...........|Management...... | .................. | MetLife, Inc |\ TR ISR
....................................................... 00000... MIM Property Management of Georgia 1, LLC.. MIM Property Management, LLC..................... |Ownership......... |....100.000 | MetLife, Inc Neoooos [
13092... |26-1511401.. | ....4300892 MetLife Reinsurance Company of Vermont....... MetLife, Inc Ownership......... ....100.000 | MetLife, Inc N
0241 | MetLife... .|62634... |51-0104167.. | ....4255107 |.. . | Delaware American Life Insurance Company.... . | MetLife, Inc... .. | Ownership......... |....100.000 |MetLife, Inc.. N
....................................................... 00000... |27-1206753.. MetLife Consumer Services, Inc............cc..c.u...... MetLife, Inc. Ownership......... |....100.000 | MetLife, Inc N
....................................................... 00000... |81-2253384.. MetLife Insurance Brokerage, Inc...................... MetLife, Inc Ownership......... |....100.000 | MetLife, Inc N
0241 | MetLife... .160690... |98-0000065.. | ... . | American Life Insurance Company .... . . | MetLife, Inc... .. | Ownership......... |....100.000 |MetLife, Inc.. N
....................................................... 00000... |AA-1580066. MetLife Insurance K.K. (Japan)........c.cocovvrvenees American Life Insurance Company.................. | Ownership......... |....100.000 |MetLife, Inc N
....................................................... 00000... | corererrrirriennes Communication One Kabushiki Kaisha (Japan). |JPN........... [NIA............... |MetLife Insurance K.K. (Japan) Ownership......... |....100.000 |MetLife, INC......cccoevrerevrreriereeneiieiesieienees | N Lo
....................................................... 00000... [ erererreenrereiree | erereereereeeneens Fortissimo Co., Ltd......cccocvernenenennrninecnecnnes | JPNeccccc | JA..o..coo... | MetLife Insurance KK, (Japan) Ownership......... |....100.000 | MetLife, INC......oovverrerrerreneererenenrneireereennenees | ceenedNuis [
MetLife Global Holding Company | GmbH
....................................................... 00000... |.cocerereereereerne | 04250018 | ..oeiieivinees | crnevereiieineenene. | MetLife Life Insurance Company (Egypt)........... |EGY c.ceeees | 1Aucecenenceec. [ (SwiSS) Ownership......... |......84.125 |MetLife, INC......cccccvvvevevivereieeieiieeesieeesees | eeeedNoeins L
MetLife Global Holding Company Il GmbH
....................................................... 00000... [AA-1860015. |.....ovcvvervees | ervrernerncins | evrvernerneninenenenee | MetLife Emeklilik ve Hayat A.S. (Turkey).......c... | TUR ccccoeee {TAuiciiienenes | (SwisS) Ownership......... |......99.980 | MetLife, INC......cccovveeiernirninninnennennennennennees | ceeeeeNuviis [
....................................................... 00000... |.cereereervrisreerens | ervevererierieiens | eveeisiveiieiiniens | eveevereeeeinneeeenn. | MetLife Life Insurance S.A. (Greece)................ |GRC.......... [ IA.................. | MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC........ccccovvvreerreereerrcreeereereeseesereees | eeredNevieins Lo,
....................................................... 00000... | corveverrierieees | 4255349 | .ovoieiiviens | eoveieveeeeiennn. | MetLife Mutual Fund Company (Greece)........... |GRC.......... [NIA............... |MetLife Life Insurance Company S.A............... | Ownership......... |......90.000 | MetLife, INC......cccocvververrreriereeeerieeesieiesies | oo Neiins [
MetLife Global Holding Company Il GmbH
....................................................... 00000... [ .ovvereerneerneerne | 2004250072 | ocvoivvcivcins [ eervervcrncrnennenne | PISC MetLife (UKraing).......ceeeeeeeneveneeeneeneeone | UKR s [ TAve | (SWSS) Ownership......... |......99.999 | MetLife, INC......oocorvvervrernirninninnennennennennennees | ceeeeeNuvieis [
International Technical and Advisory Services
....................................................... 00000... [.coevvrrrrrrrnrins | 004250072 | ovieiviierinnns [ crvrveireiiniinninnnne. | PISC MetLife (Ukraing).......c.cevveveercerveseiisrinnens | UKRocc | JAncce.. [ Limited (DE) Ownership......... |.......0.001 | MetLife, INC......cccovvvvrrrrverererieeeeeeeeesiceeesees | eeredNeeeins Lo,
....................................................... 00000... |.coveverrierienes | 2008250072 | .o [ evveievevesiieneennnn. | PJSC MetLife (Ukraing)........ccovveceveevevceneenes [UKR i [TAG............. | Borderland Investments Limited (DE).............. |Ownership......... |........0.001 | MetLife, INC......cccovrverervreievesieieeenieiesies | eeeedNeicns [
MetLife Global Holding Company Il GmbH
....................................................... 00000... [eerererrerreererns | ererreereernenseens | enenerieissninees | evseneneeennenene. | MetLife Innovation Centre Limited...........cocooeeee | IRLuceceees | NIAL....o..oc.. [ (SWSS) Ownership......... |......99.999 | MetLife, INC......ccoocrvrrrrrnrnercrinineneierseinennes | veenelNuvnis [
International Technical and Advisory Services
....................................................... 00000... [51-0205283.. |.....cccecevverens | cvevrrervesiiens [ evveierveseeseerennnn. | Limited DE...........NIA............... |American Life Insurance Company ................. |Ownership......... |....100.000 [MetLife, INC.........cccovervrrreerververresreseesesrieines | eeeneY oo Lo
Borderland Investments Limited (USA-
....................................................... 00000... [02-0649743.. | ....cccoveoverens | womererreernenees | cereerseeneeneennnnnene. | Delaware) DE............NIA............... | American Life Insurance Company ................. | Ownership......... |....100.000 |MetLife, INC......coovrvrrerrrrrnrrrirnenrnrrerrenenenne | ceeenY e | e
ALICO Hellas Single Member Limited Liability
....................................................... 00000... | ererereereireree | erereereereeeneens Company (Greece) GRC.........[NIA............... | Borderland Investments Limited (DE).............. |Ownership......... |....100.000 |MetLife, INC........cocovrurrrnrnrerernrnrnenerninenenees | ceeeelNuiiis [
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |.... IS I . | MetLife Asset Management Corp. (Japan)......... | JPN.... . |ALICO Operations, LLC (DE).... ... | Ownership......... |....100.000 |MetLife, Inc..
........ 00000... ...4249311 MetLife Mas, S.A. de C.V (Mexico).................... | MEX MetLife International Holdings, LLC................. |Ownership......... |....100.000 |MetLife, INC......c..cccoeererrirrreiierririecsieeenne
International Technical and Advisory Services
....................................................... 00000... | .ovverrerreirnene | 4249311 | oiiiiiiiicns e | MetLife Mas, S.A. de C.V (Mexico).........cccccoeee. | MEX......o. | IA.................. | Limited (DE) Ownership......... |.oeeveereeneees | MEtLIfE, INC.vvencecscnsenscnscnnennes | e Nuis Lo
....................................................... 00000... |.overeereerrreerne | 04251293 | oiiiiiviivivees | civerereiieenenen. | MetLife Seguros S.A. (Uruguay)........ccccoeeveeeeee |URY oo | Ao | ALICO Operations, LLC (DE).........cccoceeeveeenee. | Ownership........ |....100.000 | MetLife, INC....ovvvrvevereerrieninrreeirenereinenenees [N |
MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company Il GmbH
....................................................... 00000... [eeerrirrerreereeins | erereereeireineens | ereenerveenenens [ ervnesenerinnenenene | (COlUMbIQ) COL..ooovees [lAciiiiiiienns | (Swiss) Ownership......... |......90.000 | MetLife, INC.....ooveurivreerrrnrnerernininerieesseneinees | veenelNainis [
MetLife Colombia Seguros de Vida S.A. MetLife Global Holding Company | GmbH
....................................................... 00000... [eerererrerreererins | ererernrireineens | erenereennnens [ erveenenenienneenene | (COlUMbIA) COL..oooves [lAciiiiciiinnn | (Swiss) Ownership......... |......10.000 | MetLife, INC......ccvuerevrrervrninercrninireriersnnennen | veenelNuvinis [
MetLife Colombia Seguros de Vida S.A. International Technical and Advisory Services
....................................................... 00000... [coerrrrrrrrreereiies | vrereresssneseess | srnnssssessennnes | erresssnnssennnennns | (COlUMbIA) COL.......... [lA................. | Limited (DE) OWNErship......cc. [ veevererrerenrenns | MELLIFE, INCevrvvvvvriccereeeeressseisensninnes | ceeeeNaiens [,
MetLife Colombia Seguros de Vida S.A.
....................................................... 00000... [errererrrerrereeins | rrereererrnnineens | evrereiressnnees | eereenenesnnnnnnennenee | (COlUMbIQ) COL.......... [lA.................. | Borderland Investments Limited (DE).............. |OWNErship......... | .ccecovvreereenes | MELLIFE, INCerrvreieereneneeneneees | N [
MetLife Colombia Seguros de Vida S.A.
....................................................... 00000... [eeereereereereens | errererreeirnineens | emeerereeeenees | eereeeneenenseenneeneene | (COlUMbIQ) COL.......... [lA.................. | Natiloportem Holdings, LLC..........ccccceereerereee. | OWNEISNIP..ccoiee [ cerrirniercennenes | MELLIE, INCercncneeieeseees | N [
MetLife Latin America Asesorias e Inversiones MetLife Investment Management Holdings
....................................................... 00000... | .ovverrerrrereeens | 4254445 | it | v | Limitada (Chile) CHL..........[NIA............... |(Ireland) Limited Ownership......... |......99.990 | MetLife, INC......cocovvvernrernrerninninnennennennennennees | ceeeeeNuciis [
MetLife Latin America Asesorias e Inversiones MetLife Global Holding Company Il GmbH
....................................................... 00000... | .ovververrreernenns | < 4254445 | oiviies | v | Limitada (Chile) CHL........... INIA......cc...e. | (Swiss) Ownership......... | .......0.010 | MetLife, INC....coovvervenrenirirnirnennennennennennes | ceeeeeNuciis Lo,
MetLife Investment Management Holdings
....................................................... 00000... [.coererrrerrrnrns | 04275534 | .ooovivievvens | eeiveveseiisnnennn. | MetLife Investments Asia Limited (Hong Kong). |HKG.......... |NIA............... | (Ireland) Limited Ownership......... |....100.000 | MetLife, INC......oovrerrerrerrrnrirrireinrnrnnireessnnninnes | eeeeeiNuviens [,
MetLife Investment Management Holdings
....................................................... 00000... |.overrrrerrrnens | 4254427 | | cevevereieeneenenn. | MetLife Investments Limited (UK)...........cccceeeeee. | GBR.......o. | NIA............... | (Ireland) Limited Ownership......... |....100.000 | MetLife, INC......covvererrerreneerereiernrnnireereennenees | ceeeeNuseis [
MetLife Global Infrastructure LUX GP, S.a.r.l. MetLife Investment Management Holdings
....................................................... 00000... [eeeereermereereens | errererreerneereens | eereereeeenenees | eerneeseeneeinneneenene | (LUXEMbOUIG) LUX.......... INIA............... | (Ireland) Limited Ownership......... |....100.000 | MetLife, INC......covverrurrerrenrenerererncneireeseennnees | ceeeeNuiiis [
....................................................... 00000... [13-3912049.. | ...ovvvvrverrrnnns ALICO Properties, Inc. (USA-Delaware)............ | DE.............|NIA............... |American Life Insurance Company ................. |Ownership......... | ......51.000 | MetLife, INC.......cevervrrrrernrrrrrrrrninrrrreiennennis [ evreee Y e [ v
....................................................... 00000... [13-3919049.. | ...covvvvvrrrrnnes Global Properties, Inc. (USA-Delaware).............|DE............ NIA............... |ALICO Properties, INC.........ccceeevvvrvrrerrenene. | OWnership........ |....100.000 | MetLife, INC....coovvvvrvereveereieseeieienieienens | eeeedNeriins [
MetLife Global Holding Company | GmbH
....................................................... 00000... [ceereerrreriercres | rerrererrereneene (Swiss) CHE......... [NIA............... | American Life Insurance Company................. |Ownership......... |....100.000 |MetLife, INC........ccccrerrervrmirrrrernrnercriennneens | veerelNuviiis [
MetLife Global Holding Company Il GmbH MetLife Global Holding Company | GmbH
....................................................... 00000... [ cvoerrerrerrrerne [ erverrernennens | v | e | (SWISS) CHE......... [NIA............... | (Swiss) Ownership......... |....100.000 | MetLife, INC......cccvvevrernrererirncrnirnernernernernees | ceeesNuveis [,
MetLife Investment Management Holdings MetLife Global Holding Company Il GmbH
....................................................... 00000... [eeeereererrrereene | ereeerrneeneineens | eeveereiresnenens [ eeresesesenieneneenenee | (Ireland) Limited IRL......c..... INIA............... [ (Swiss) Ownership......... |....100.000 | MetLife, INC......covverrerrerrenrrnereinineneireersenennes | ceenedNusiiis [
MetLife Investment Management Holdings
....................................................... 00000... [eerererrerreereens | erermrrneirerieens | eneererineinenens | eevnerseeneneneeneenenne. | MetLife Syndicated Bank Loan Lux GP, S.a.r.l. |LUX...........|NIA............... | (Ireland) Limited Ownership......... |....100.000 | MetLife, INC......ccoveurevrerrrninererninineriensenenees | seenelNuvinis [
....................................................... 00000... [98-1372544.. | ....ccccovovevens | cerecrerrneineinens | wervesereiinnenenene. | MetLife BL Feeder (Cayman), LP...........cccccceeee. | CYM......... | NIA............... | MetLife Insurance K.K. (Japan)...........ccccoceeeeee. | OWNETShIp......... |......97.150 | MetLife, INC...eovvrevereeereeenerrreieenenens e N |
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |98-1372544.. |.... . | MetLife BL Feeder (Cayman), LP ..|CYM..........NIA.... . | MetLife Insurance Company of Korea, Limited | Ownership......... |........2.860 | MetLife, Inc..
........ 00000... |82-3255634.. MetLife BL Feeder , LP Metropolitan Life Insurance Company..............|Ownership......... |.....73.760 |MetLife, INC......c..cccoevereirirrieierrirecseeenne
MetLife Syndicated Bank Loan Fund, SCSp
....................................................... 00000... [98-1372721.. | .ceovvvirerreens | evererinenenens | cerveineneiinenenene | (LUXEMbOUIG) LUX.......... INIA............... | MetLife Syndicated Bank Loan Lux GP, S.a.r..| Management...... | .....cc.coccveee [MetLifE, INCucovvrceiviicincncinnneicneennenes [N |
MetLife Global Holding Company Il GmbH
....................................................... 00000... [30-0615846.. | ....cccceerrrrrers | wemrrerrerrnrnnes | ervsrsrserresenennnns | ALICO Operations, LLC (DE).......cccoovevveveverinnens | DEeerieeen NIAL.........o.o.. | (SWiSS) Ownership......... |....100.000 |MetLife, INC......ccccevvvererverererieeeereeeesiseeiees | eeredNeveeins Lo,
MetLife Global Holding Company Il GmbH
....................................................... 00000... [ correrrnrerrernerns | veereermnrnneseess | wnersersessnnsnnes | eersssnnenennnnnenee. | MetLife EU Holding Company Limited (Ireland). | IRL............ |NIA............... | (Swiss) Ownership......... |....100.000 | MetLife, INC.....ovvrerrerrernenrerrrernrnrnnireersnnnennes | weenedNuviens [
MetLife Global Holding Company Il GmbH
....................................................... 00000... [98-0552186.. | ...4249302 |.......ccccecevue | crnecnecrerreerneennnne. | ALICO European Holding Limited (Ireland)........ | IRL............ NIA............... [(Swiss) Ownership......... |....100.000 | MetLife, INC......ovverrerrerrenreneereineneneiieereennennes | ceenelNuinis [
....................................................... 00000... [AA-1780108. |....cccceveveeer | evevrsirevniens [ eovriererseisiiennennn. | MetLife Europe d.a.C. ...cvvevvveciievcccieiieveenes [ IRLeces [A............. | MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC......cccoevvereirrererenieiesesieienees | eeeedNeiiins [
....................................................... 00000... [.corerrerrrinrenes | errerennreieinns [ evveinireieinninns [ eeneieseineinnennn. | MetLife Services EOOD (Bulgaria) .................... |BGR.......... [NIA............... [MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC......cccoevvvrvrrrviereneierenesieienins | eeeeeNeiiis [
....................................................... 00000... [eoeeereereerrereene | reererreeineireens | eeseereeresnsnees | eerneenenseneeneenenee. | MetLife Pension Trustees Limited (UK)..............| GBR.......... | [A.................. |MetLife Europe d.a.C. .....cccccovvnenerrnincneneee | OWnETship......... |....100.000 | MetLife, INC....ovvvrvevecerriniercieieineneneieenenens [N [
First American-Hungarian Insurance Agency
....................................................... 00000... [.oervererrerreene | 204255367 | .oovirvivivcnens | veverieirsiiniineennn. | Limited (Hungary) HUN.......... [lA.................. |MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 |MetLife, INC......c.ccccvuererrrererrereinreieinieriennns [ eeredNeiins Lo
....................................................... 00000... |.ccveerriervreeens | 4258407 |..oovvierviveer | ceviveereveerennnennn. | MetLife Solutions S.A.S. (France)...................... |[FRA...........INIA............... |MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC.........cccecevverereceeerreeeeeeeveieeens [ eeeedNucis [
MetLife Global Holding Company Il GmbH
....................................................... 00000... [coverrrrerrerrreree | eerrererreereenenns MetLife Asia Holding Company Pte. Ltd. ...........| SGP.......... INIA............... | (Swiss) Ownership......... |....100.000 | MetLife, INC......oovrerrerrerrrnrirrireinrnrnnireessnnninnes | eeeeeiNuviens [,
....................................................... 00000... [.corererrirrenies | errererieisriennns MetLife Innovation Centre Pte. Ltd .................... | SGP.......... INIA............... | MetLife Asia Holding Company Pte. Ltd. .........| Ownership......... | ....100.000 |MetLife, INC......ccccvverrerrerrerrererierernsniereenes [ veeeelNuciiis [ e,
....................................................... 00000... [ eoeeereereereermens | reermereeereireens | ceseereessensnees | eerseserseineeneenenee. | LUMeNLab Malaysia Sdn. Bhd. (Malaysia)......... |MYS.......... |NIA............... |MetLife Innovation Centre Pte. Ltd .................. | Ownership......... |....100.000 | MetLife, INC.......oveeverrrrrrnrnrrrrrinenereinenenes [N [
MetLife Global Holding Company Il GmbH
....................................................... 00000... [eeeererreereereeres | rerreereeineiseens | wmeerersessnenees | eevseseenenenenene. | MetLife Reinsurance Company of Bermuda Ltd. | BMU.......... | IA.................. | (Swiss) Ownership......... |....100.000 | MetLife, INC......ccovvrrvrverrrnrinercrninererieereenninees | seenelNuinis [
MetLife Global Holding Company Il GmbH
....................................................... 00000... [eerererrerreereeiee | ererrerrsenerieens | eevererieiinninees | evneineneeenenenee. | MetLife Investment Management Limited (UK).. | GBR.......... |NIA............... [ (Swiss) Ownership......... |....100.000 |MetLife, INC......cccovvrvererrerieiereeiieeesieenens | N Lo,
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
....................................................... 00000... [.oeeerererreernens | 4255246 | ..ooovivivinees | ceveiieisiniineeneen. | (ROMaNIa) ROU.......... [lA.................. |MetLife EU Holding Company Limited (Ireland)| Ownership......... |......99.990 |MetLife, INC.........cccooveverveerercerreerceceseeieiees [N [
Metropolitan Life Societate de Administrare a
unui Fond de Pensii Administrat Privat S.A.
....................................................... 00000... | .ovevrcrrernerne | 204285246 | ... [ v | (ROMania) ROU..........|A.................. | MetLife Services Sp. 2 0.0 .....c.cccocvcvrerrcrncnene | OWNErship......... |........0.010 [ MetLife, INC.....eovvencvecininncincircincincinennes [eeeeeNasii |
....................................................... 00000... | corveveriiereres | 4249469 | ......occoevvees | coviieriereesiennenen. | Closed Joint-stock Company Master-D (Russia) |RUS.......... [NIA............... |ALICO European Holding Limited (Ireland)...... | Ownership......... |....100.000 | MetLife, INC......cccocovververvrerereeeerieeesieiesies | oo Neiiis [
Joint-Stock Company "MetLife Insurance MetLife Global Holding Company Il GmbH
....................................................... 00000... | .oevverrerrererne | 4249991 | i | v | COmpany” (Russia) RUS....ccco. | 1A | (SWiSS) Ownership......... |.....49.000 |MetLife, INC......ccocvvrrvervrnrnercrninirerserennnnnes | veenelNuviiis [
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Joint-Stock Company "MetLife Insurance Closed Joint-stock Company Master-D
............................................... 00000... | .oorerrerrirnrns | 4249991 | iiiiiiicins [ e, |COmpany” (Russia) RUS......... | A.................. | (Russia) Ownership......... |......51.000 | MetLife, INC......oocorverrernrrerrnirnennersernernennees | eeeeeNuccis [
............................................... 00000... | corverrerirvrienns | 04255198 | .oovviviieviiens | eeveieveveivienennn. | MetLife Slovakia s.r.o. likvidacii............cccccceveere. | SVK.......... [NIA............... |MetLife EU Holding Company Limited (Ireland)| Ownership......... |......99.956 | MetLife, INC.......ccoccevvvrvevrveveniieresesieienins | eeeedNeiiins [
International Technical and Advisory Services
............................................... 00000... |.ccerrrereerennn | ...4255198 MetLife Slovakia s.r.o. likvidacii Limited (DE) Ownership......... | ........0.044 |MetLife, INC......cccocrvrrvrrnrrercrinnineriererininns | veerelNavis [
............................................... 00000... [ eeeereerrerrereene | rrermerenereiseess | eeseereeeennnnes | eermeesennernneneenenee | MetLife Services Cyprus Ltd..........ccccoveeveveveee | CYPu...eooe. | NIA............... | MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC.....o..oveeverrerrrenrrrerririnrenrreiinrnenees [ eoneedNeeis [
MetLife Towarzystwo Ubezpieczen na Zycie i
............................................... 00000... |.oeeorereenrreenne | 4247335 | oo [ e | Re@sekuracii S.A. POL.......... [lA.................. |MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 |MetLife, INC.........cccoeveververerercereeereeesieeesees | eeeedNeiiss [
MetLife Towarzystwo Ubezpieczen na Zycie i
............................................... 00000... [.oeererrerreereene | 04255264 | ..o | cvevereiininenene. | MetLife Services Sp. 2 0.0 ....ccveveievivenciinieneen | POLco | NIAL............. |Re@sekuracji S.A. Ownership......... |....100.000 |MetLife, INC......ccccevvverevirerereeieiieeesieesies | oo Neiiins Lo,
MetLife Powszechne Towarzystwo Emerytalne MetLife Towarzystwo Ubezpieczen na Zycie i
............................................... 00000... [.oervererrrreens | 4251154 | [ v | (PolaNd) POL.......... | lA.................. | Reasekuracji S.A. Ownership......... |....100.000 | MetLife, INC.......cocrurrvervenrnercrnininerirrenninnes | veerelNuviiis [
MetLife Towarzystwo Funduszy Inwestycyjnych MetLife Towarzystwo Ubezpieczen na Zycie i
............................................... 00000... | AA-9640009. | ....4255255 SA. POL..........|NIA............... | Reasekuracji S.A. Ownership......... |....100.000 | MetLife, INC......cocevvernrernrerernernirnerninnennennees | ceeesNuviis [,
............................................... 00000... [.ovvrerrerrrrerne | 04258331 | [ cerverereiecnenee. | Agenvita Surl (A1), | [TAw | [A...i....o.o.... | MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC.....o.ooveeverrreeeerrrerrrncnrnrreineneneis [ eoneedNeeis [
............................................... 00000... [.oorverrerriierierees | erveveenieieiens [ evveiviieieiisiens [ evssieveseieneenenn | MetLife Services, Sociedad Limitada (Spain)..... |[ESP...........[NIA............... |MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC........cocovververvrerieveeeeiereceieriesies | eeeedNeiins [
............................................... 00000... [.cerverrerierieies | erreveesieieiens [ evveisiieieissiens | evssveveiseisnneenn. | MetLife Europe Insurance d.a.c .......occocoveeeveees [IRL.c [A............... | MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC.......ccccovververrreeveeierieeesieiesies | eeeedNeiins [
............................................... 00000... |.ccvevrreevriees | 4189864 | .....cocvevvierens | eviveereieerennennn. | MetLife Europe Services Limited (Ireland)......... [IRL............ [NIA............... |MetLife EU Holding Company Limited (Ireland)| Ownership......... |....100.000 | MetLife, INC.........ccocevvreeverenrreveeeeieeveieeees [ eevendNuciis [
........ 00000... |95-3947585.. | ....3166064 MetLife Investors Group, LLC.........ccccovverrrennn. MetLife, INC.....cveurierieniniinissiseessesseseeneee. | OWNETShip........ |....100.000 | MetLife, INC.....oovenieiieiieincinensireinsissiiees | N
........ 00000... {43-1906210.. | ....3373563 . | MetLife Investments Securities LLC (DE) . | MetLife Investors Group, LLC... . | Ownership......... |....100.000 | MetLife, Inc.. N
........ 00000... [43-1906210.. | ...coerrvrrrrnnes MetLife Investors Distribution Company............. MetLife Investors Group, LLC............ccccerveee. | Ownership........ [....100.000 | MetLife, INC....c.cvvvrererrivieierieievesseiseienies | N
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PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1L BTttt ssesssessessnssssssnnnes | eeennneneennseeennnn 2,098,998 | i 1,671,438
2. AllIEA INES.... e eiieiesiseissisesssssseseseessesssessssessnssssssnssnsins | eesenssensssnssnnssnnnnn:0y 14T A2 | i 1,462,511
3. FarmowNErs MUIEPIE PETIL.........c.cuiueireieiiirieiciesee et sesssienss | cressssesses e ssssessessssss s ssessstes | sebessessessssssessessessssassessesssenes
4. Homeowners multiple peril... ..202,400,636
5. Commercial multiple peril 7,993,238
6. MOItgAgE GUATANEY........ocveeeiiiieicicieie ettt sse s sntenss | sbsessssessesessstessesssssssessessessnts | sebsssessessessssassesses et antessesnsnes
8. OCBAN MAIMNE.......ctuerisrieietiees ittt es | Hbetbe bt st s bbbt | Sbtbebsesbesb bbbt
9. Inland marine........ ..2,384,420
10. FiN@NCIAl QUAIANEY......c.evueieiiiiicieiee ettt nsens | sressessssessessessstesse s st ensessesses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - ClAIMS-MATE..........cccrrurreieriirieieisseeeiens | e sessseenens |+
12. Earthquake.........c.coeverrenieneincincienene 3,031,173
13. Group accident and hAIN...........cccuiriiecee s | st
14. Credit accident and hEalth.............cociiiniiceeienes | e |
15. Other accident and health ..28,673,575

. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

..23,486,828

...... 15,376,205

...... 154,709,322

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current
Quarter

Lines of Business

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
o OCBAN MAMNE......eeceeeriieiete ettt ettt een
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Auto physical damage......

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.
19.4 Commercial auto liability..........

...183,846,615
...4,476,190

...6,074,572

...1,576,633

87,870,702
...4,946,600

..331,957,145
..9,690,684

179,797,811
...12,272,241
..165,929,409

..326,237,935
11,176,477

191,425,456
....15,185,103
..163,962,876

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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Statement for June 30, 2020 of the

Metropolitan Property and Casualty Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Priof..cce. | oo 338,192 | oo 20,084 | oo 358,276 | oo 89,880 | ..ooveriiana 4,050 | oo, 93,930 | ccooorvrera, 260,116 | oo L 16,644 | oo 285,048 |...ooooereeriene 11,804 | 8,898 | ..o 20,701
2. 2018 [ 202,758 | oo 41817 | i 334,575 | oo 85,937 | oo 6,137 | oo, 92,073 | oo, 217,139 | oo 15,225 | oo, 21,401 | o, 253,764 | .o, 10,317 | oo 945 |, 11,262
3. Subtotals
2018 + Prior....cco. | coceevreeriininnad 630,951 | oo 61,901 | oo 692,851 | oo 175816 | v, 10,186 | oo 186,003 | ..oovvciera 477,255 | oo 23512 | oo 38,045 | ..o 538,812 | .o 22,121 | 9,843 | .o, 31,963
4. 2019, | e 684,001 | .oovovieieias 188,851 | .o 872,852 | oo YZYRYX I 80,461 | oo 327,988 | ..o 379,552 | v, 64,288 | ...ocooviieins 91,906 | .ovveririeian 535,746 |...ccovoevrennn (56,922) | ..oocverrirrirann 47804 | ..o (9,118)
5. Subtotals
2019 + Priof......o. | coevrerierennas 1,314,951 | oo 250,751 | oo 1,565,703 | oooovericnans 423,343 | oo 90,648 | .cocvvrrernn 513,991 | oo 856,807 | ..ooverireririnnn. 87,800 | ..ooovirerernann. 129,950 | ..ocoovvrereas 1,074,558 |..oooreereereeeeenn(34,801) | o BT047 |, 22,845
6. 2020......ccccmiieies [errrrrierins 0.0 S P .0 ST P D0, T D DS S I 609,158 | .ovorrririererians 609,158 |....cocrrnnee D0, S 350,229 | .o 149,071 | oo 499,299 |...cccooenneee .0 SN R 0.0 T PR XXX i
7. TotalS....ccveeees | v, 1,314,951 | oo 250,751 | coeeeieie 1,565,703 | oo 423,343 | oo 699,805 | ...covveverne. 1,123,148 | oo 856,807 | .ooveveverirerne 438,029 | ..o 279,021 | oo 1,573,857 | .o (34,801) | oo 57,647 | .o 22,845
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | oovevvveeeee 2,159,119
| P (26)% | 2. woverrrrnnas 23.0%| 3. e 15 %

Col. 13, Line 7

Line 8

4 1.1%




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

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

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

Bar Code:

A 00D D AR
* 2 6 2 98 20204 9000O0O0O0 2 =
AR A0 IR IO LA AR i
* 2 6 2 98 2 02 04550000 2 =
A0 OO LA
* 2 6 2 98 20203650000 2 =*
AR AR A0 ORS00 LA AR
* 2 6 2 98 2 02 05050000 2 =

Q15



Statement for June 30, 2020 of the Metropolitan Propertv and Casualtv Iqsurance Company
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, MISCEIIANEOUS........cuvvviieriecieieeeie sttt s s bbb s b snse s s snsesensnsens | sbessnsesensnsessssnsssnes 1,853 | oo 1,853 | o0 | e
2597. Summary of remaining Write-ing for LiNE 25.........ccoeueririnisrerriinissessesssssnessesssssnsssessssssssnsssesns | sonsesssssssssssssssssesens 1,853 | oo 1,853 | oiieennnrinnsneeenn0 | s 0

Q16




Statement for June 30, 2020 of the Metropolitan ProBerty and Casualty Insurance Company

SCHEDULE A - VERIFICAT

Real Estate

N

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

..................... 349,510,837

......................... 5,940,239

................................. 293,616,872

....76,688,990
2,159,591

.389,525,854

....... (234,531)]...

.389,291,323

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coevrverrerrrsrrsrerierrersereseree s
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

..................... 307,543,168

................................. 257,851,718

....10,066,370
....55,920,872

................................... 21,102,815
.................................... (9,223,551)
................................... 27,285,019

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

4,194,158,990
596,295,625
2,224,202
(90,539,128)
8,346,550

5,186,662
....240,627

(3,672,899 ...

4,462,424,904
2,009,153,637
..................................... 6,246,422
.................................. (97,220,540)
4,054,262
2,174,591 522
...15,529,787
2,060,439
2,758,394

.4,082,426,905




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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

BONDS

NAIC 1 (B)-ereereereeree ettt ettt ensies | sieesseesseessenssnnees 2,258,577,179 | cooovveeeirieciiene 900,442,691 | oo 835,036,994 | .....ooorierieieis (7,124,555) | ..ovvorverriin 2,258,577179 | oo 2,316,858,321 | ..o | et 2,265,711,934
NAIC 2 (B)- et | eriesissiesessissiaas 839,059,943 | ... 46,173,780 | ..o 40,904,406 | ......ooocvvrrirriiines (26,454,666) | ......coovrvrerirrinnes 839,059,943 | ....ovveiririieiis 817,874,651 | .oooeocieceeiieierieiesieniens | e 852,020,998
NAIC 3 (@)-1ruvvreereireereiseiseissess s | eriesisseeseesseninas 198,184,997 | ..oooverrirrinrierins 4,188,522 | .ovveririiiin 29,117,733 | s 23,275,315 | oo 198,184,997 | ..oovvvvviririnn. 204,531,101 | oo | e 204,078,051
NAIC 4 ()-vuvrervereeereiiesissieiees sttt ettt ss st ssessenes | sessesssssessssssssessenens 43,680,431 | .oreeeeeeeieeeereeienieninies | e 4,211,025 | oo 18,758,148 | oo 43,680,431 | ..o 58,227,554 | ....coovverinirnirnirnernenissins | e 61,078,961
NAIC 5 (B)- 1.ttt | esssesssseseessse e sseeees BATATTE | o 22 | o 10,378,701 | oo 12,467,750 | oo BATATTS | oo 10,263,846 | ....ovooeeeereeeeeieeseeeeeieeiienisenes | et 5,045,168
NAIC B (B)-..-vverevrireireiseese ettt | reiseess s 146,913 | | e 1,371,308 | oo 1,316,970 | oo 146,913 [ oo 92,575 | i | e 588,891
TOtAl BONGS. ...ttt | eonsinnsseni s 3,347,824,238 | ..oovvviiiiens 950,805,015 | ..vovvecirciiniies 913,020,167 | ..oovvvvrririreiinirnees 22,238,962 | ..ovviviininiis 3,347,824,238 | ..o 3,407,848,048 | ....ooviiiiiiiiiniiniian (] P 3,388,524,003

20IsO

....5,900,000 5,900,000 | ..oovvvriiriiriiniis 5,900,000 5,900,000

NAIC 2.t | ebne s 38,919,800 | ...t | s | b 1,622,400 | ...ooovvicieiricieins 38,919,600 | ...cooovociciciiiina 40,542,000 ... | e 43,630,000

T0. NAIC 3o bbbt | ehdbesb e bbb bbb bbb b | H4eb b b L bbb bbb b b | £hbesE bbb bbb b | edb bbb bbb | HEesb bbb bbb | Shbnb bbb 0 [ | s
110 NAIC A | e | e 629,864 | ....cccovvvricrininiinis 79,444 | .o, (170,830) | .ovvvvvrvrrirrierieriesiesiesiesienns | e 379,790 | oo |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK..........ccooviuiriiniiicicisicrecsssccsissns | e 44,819,600 | ...coovvviiiiciciniaa 629,864 | .....cocooviiiiiiiiiie, 79444 | .o 1,451,770 | oo 44,819,600 | ...oooooviiiiniis 46,821,790 | ..o 0 [ i 49,530,000
15.  Total Bonds and Preferred StocK.........oviiiiininiiniiniisisssnisnisnins | ceneeniienesenesnenas 3,392,643,838 | ..o 951,434,879 | ..o 913,099,611 | oo 23,690,732 | oo 3,392,643,838 | ....coocciiiiiinns 3,454,669,838 |........ocoiiiiiiiiiiisad [ R 3,438,054,003

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18§.....158,670,235; NAIC 2§.....1,293,880; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S.......... 0; NAIC6S......... 0.




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirrirerirernerienes | e 37,582,417 |.covvvvrn. 0,3, SN O 37,560,752 | ..o 159,315 | ..o 148,714
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........vuorurirriereireiiecineieeecissesesssse st ssssesssssssssssesses | stssssessessassssssessassnsssssessans 29,972,042 | oo 10,000,000
2. Cost of short-term iNVEStMENS ACUINET. .........c.oviveiiiieiicts ettt besss s sns | esssssessssssessssesessnsesesasseea 41,458,195 | oo 30,853,990
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt s e s s e st st et eeete s et et es st et st st se st sesesese st sn st st snsnsnensnenennsnenenenenenenenens | suetessssssssesesssesesesessessssn st ensnenenns 1,645 | oo 292,829
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........ccevuivieeiieiiciiisiieie ettt b a bbb s bbb s b s ssb st st ntenas | sbtessesssssnsessessessstenses b b s s saes 48,892 | ..o
6. Deduct consideration reCeiVEd ON QISPOSAIS..........cucvivicreiiireieiiie sttt s st bes s s ssssebasseses | tessssesessssesessssesessnsesesssenas 33,898,357 | oo 11,174,777
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........cccceurererierrierieeeiseseeeiseresieis | cvevissessesee s sesss e sesssssenes 37,582,417 | oo 29,972,042
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiiiriieiieiiiieieiciessiesessetsstesessessesesssssssssssnsensnass | avsesssssssesssssssssssssssssssssenses 37,582,417 | oo 29,972,042

QsI03




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOK YEAI)..........cueviurireiieieisiiesseietsstes et sss sttt bt bbb st enas
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt
SSAP NO. 108 AUJUSIMENTS. ..o reueeieeerrereessiesseseesesssseeeseessseseesessessssesessesssessessesssssessessssssessassssssessessasssessessassssssessassssssessessssssessasssssessesssssessesssssnssessassessessassssssnssassnsnns
Total gain (10SS) ON tErMINAION FECOGNIZEM. .........eieiiieiieieieisie ettt b st s s s st R s bR s bbbttt
Considerations received/(Paid) ON tEIMINAHONS. ...........ovrurrirererrieeriereeeiseeesseseiseesss s sses st se e st ss e sse st ees e s eE s E a8 E st es e en s
AAMOTIZALON. ...t
Adjustment to the book/adjusted carrying Valug Of NEAGE IHEIM............. et sttt een
Total foreign exchange change in bOOK/adjUSIEA CAMTYING VAIUE...........ciuiieiieiiicisie sttt bbbt
Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5 -8+ 7 + 8+ 9)...uiiiiiiiiinerieseee ettt
DedUCE NONAAMILIE BSSELS. ...t bbb

Statement value at end of current period (LINE 10 MINUS LINE 11)........iuru ittt ettt bbbttt s

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI). ... rurerererereseesesessaseesssesessssessssssessessssssessessassssssessassssssessessssssessessssssessesssssessassassssssessons
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COUMN).........c.cccovvueieieieinieeeseesee s

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

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

3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus..............ccceevnene

3.14 Section 1, Column 18, PriOr YEar........ccovveerereeereeeerereereieereeiseieenns 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI........c.ccvvrieererereieeeie e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccevvnenee

3.24 Section 1, ColumN 19, PriOr YEAI..........ccrvveeeererereerersrs e
3.25 SSAP No. 108 adjustments..........cccovevvererireieiieiseeie s 0 0

SUDLOAL (LINE 3.1 MINUS LINE 3.2).....uuvuvriererrieiieseseiessesssseseessssssssesessessss s ssessssssessessssssssessessasssessessassssssessssssssessessasssessesssssnssasssnssesssssnssessessanssessessasssessessnssnssessessanens

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens

Less:

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

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes
4.23 SSAP No. 108 adjustments..........ccceerererrerrieieissee s 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.cuurieieceeireiieeeseietseessseseeesssssseesessessss e ssessas s s sse s se st es s s 8o s a8 e84 2848428428 R 24888 R en s s st

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINALONS IN PIIOF YEAN.........c.riuiuiuriaieeeereeseeeeeeseesseeess st ee st es s s s e s bbb bbb bbbt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAI..........coveiiiiirieieee et en
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uiuiuiiiereree ettt
DEAUCE NONAAMILEA BSSEES.......ceuevuerrieeisciseeietiesi ittt

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

QsSi04

4,685,997

1,025,040

162,689

162,689

(150,957)

4,022,552

9,582,632

9,582,632




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

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

G0ISO

1 2 3 4 5 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 15
NAIC
Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted Book/Adjusted
Number Description Description Amount Carrying Value Date Date Description Carrying Value |  Fair Value CUsSIP Carrying Value
Replicated Assets Open

CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33.....ooorieieireerererei 27, ....80,000,000 | ...... 12,770,896 09/23/2019|12/20/2024|2019-RCDS-461265 | ... 1,355,300 | ........... 957,081 [3131XY FHLMC 30YR UMBS MIRROR.........ccc. | Toovorirnrrans | e 11,415,596
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33. ..o 27 | e | e 3,265,498 | .......3,405,812 | .o | e 2019-RCDS-461265 | | 3131Y0 FHLMC 30YR UMBS MIRROR.......cccce. [ 1o | e 3,265,498
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33. oo 27 | | e 2,549,184 | ... 2,672,429 | .o | s 2019-RCDS-461265 | | 3132A5 FHLMC 30YR UMBS MIRROR.......ccccee [ 1o | e 2,549,184
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33....ccooiieiireirerreereci 27 e | s 9,058,003 | ........9,336,689 |...cccorvvrnen | rrirneirriinens 2019-RCDS-461265 | | 3140GQ 3F 1 [FNMA 30YR....oovveemeneineneineirneennens | T | s 9,058,003
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33.....coorvvererrereseseiis 2Z.ooerevis v | s 6,304,185 | .......6,578,342 | .coovvvvrrers | e 2019-RCDS-461265 | | 3140GS PD 8 [FNMA 30YR.....covoeererierierierieeireniienns | T | v 6,304,185
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33....coooiieiererrerrereei 2Z.ooeevis e | s 4,110,078 | .......4,403,340 |...cccovrvmres [ crrrrrrnrinens 2019-RCDS-461265 | | 3140HK 4Z 8 [FNMA 30YR.....ooveeierieriererieeisniinns | T | s 4,110,078
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33. oo 27 e | e 3,603,087 | .......3,874,016 | ..o | e 2019-RCDS-461265 | | 3140J7  UR 4 [FNMA 30YR.....oooeinrnenrneneinennens | T | s 3,603,087
CDX.NA.IG.33 Credit Default Swap ;

990461265... |[CDX.NAIG.33....coooiieeiireereri 27 e | s 5,458,565 | .......5,682,972 | ..o | v 2019-RCDS-461265 | | 3140J7  XW 0 [FNMA 30YR.....oovvenimeineneineirneinnens | T | s 5,458,565
CDX.NA.IG.33 Credit Default Swap ;

990461265... |[CDX.NAIG.33....ccooviereirerrerirerireeis 27 e | s 9,486,429 | .....10,139,391 | ..o | v 2019-RCDS-461265 | | 314048 AL 7 [FNMA 30YR...c.oovvinerneneneeneerneinnens | T | s 9,486,429
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33.....cooririeireirerreereei 27 o | s 2,995,561 | .......3,117,208 | ..ooovvvrvrers | e 2019-RCDS-461265 s | 3140K0 FNMA 30YR UMBS........coovvvrmrrnrrninnns [ Teeereciians | e 2,995,561
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33. oo 27 e | e 9,310,703 | .......9,719,801 | .o | e 2019-RCDS-461265 | e 3140QA VA 5 [FNMA 30YR.....oovovererneereeirenirnns | T | s 9,310,703
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33. oo 27 | | e 9,000,000 | .......9,143,629 |...ccoovrrrnrs | e 2019-RCDS-461265 | | 31418C BF 0 [FNMA 30YR....coooovinineineneineinnnnens | T | s 9,000,000
CDX.NA.IG.33 Credit Default Swap ;

990461265... [CDX.NAIG.33. ..o 27 L | s 6,007,962 | .......6,274,034 | ..o |, 2019-RCDS-461265 | | 31418C UB 8 [FNMA 30YR.....cocoviinrinriinrrnrinneinnninnens | Tovisiiniinn | s 6,007,962

9999999999, TOtAl.......cvvrverirrerrirerireeireeieee e | cei 83,920,152 XXX..... D ., SO O D .0 O 1,355,300 | ........... 957,081 )., ORI (SRR 0. 0. SRR IV, o ¢, & ISV 82,564,853
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic
Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value

Beginning INVENTOrY........cccevieeericerieeseeessesssseeinnes | ceveiessiessssssesesesenns N 83,314,164 | ....covove I 94,856,805 | ...oovoveeererreinn [0 OO [0 L0 TR UURRR IDURTOO T N 83,314,164
Add:  Opened or aCQUINEd trANSACHONS...........ccurevereriererieis [ eeereesseseiiesesesiesinies | eerevssesssssssesisssssesesssssesssesssssans | sessesisssssessssssesesesss | sesiessssesiessssessesssssssssssssssssessesins | sressessesissssssssessssssesss | essesssessessessssssssssesssssssessnssssesses | sssssssssssssesssssssessesinss | sessessessessnssssessessssessessssessesessnsss | soessessssssessessssesseses 0 [ oo 0
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn D00 O U 11,542,641 |.......... XXX erreveirens [ reiveieseesssenesssesssssessesnnnes | sesessenns XXX viriieriens e | vevseeenns XXX oevivinrenns [ v | sevvesenes D00 O U 11,542,641
Less: Closed or diSpoSEd Of trANSACHONS. ............cirivereiries et | ersesseiiesssiese s s sssssssesssssnies | setesssessessessssssssssessss | seessssessesssessesssssssssesssssssessessnses | sesessssesssssssessessssessess | sessessessssessessssssesssssssessesssessasse | ssssessssessesessssessessnssns | ssssssssessessssessesssssssessesssssssessessnss | sosessessssessesssssssessens 0 | oo 0
Less: Positions disposed of for

faliliNg EffECHVENESS CHIEEMIA. ......vu v | eeerinnieissssinenienes | ceeesnssssesesssressssessssessessssnssestes | ressessesssssssssnssessnssnss | sessessnssessossssssessessassssssnssessansnsse | ssesssessessessasssnssessassans | sessesssssessossssnsssessassssssssassessanss | sesessssssmssessessnsssmssessns | oessessesssssessessanssnssnssassnsnnssessons | sessssessessasssessessassnns 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX teveriiieins [ eesiisiesscessssesssiesssssesssenes | aoserines 9,0 ST [P 10,936,651 |.......... XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan DS S IO 10,936,651
ENding INVENTOMY......cvuiveiiiieieiesiscicsesssissssesssississsessnesnes | oesssiesssssssssessssenes I 94,856,805 | ...ovorrererciiniane I 83,920,154 | ..o [0 OO [0 P [0 ORI | I [POUROORORRRORRO I 83,920,154




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 9,582,632

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

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 9,582,632

4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 9,599,981

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (17,349)

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0
Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 13,680,655

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 13,680,655

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 13,698,004

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (17,349)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 81,223,642

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

15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 81,223,642

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

Qsl07



Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
............................................ 82,809,112
....................................... 1,190,526,122
................................................. 365,103

............................................ 47,447,515

....................................... 2,639,583,782

.............................................. 2,087,651

....................................... 1,161,337,088 | ...oovvvrrcieriiinnnn..2,606,331,359
.......................................... 122,381,698 | ...ovvvvrrrrrniinnn..82,809,112
............................................ 82,809,112

QsI08
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 2

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

NONE
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Farm Mortgages
0000200152......0oocvvmrerrererieesseersenseneseeseesssnene Napa e | OBt | e 06/21/2019.... Rt | Hhiee s 1,483,159 |...... 8,994,321
0000200552........ccccmevrrireirniensiseeeiesissiseseissins FIESNO s | OBt | e 04/29/2020.... 996,833 | = oo | s 1,809,333
0000200700. JAnson 03/24/2020.... | .. et | Sheeb e 2,315,926 | .....cooveeee. 15,966,352
0000200736. .| Lee 06/10/2020.... | ccvoovrvrerrerireirnennnnn 3190 [ e 1,004,150 | = oo | s 1,800,680
0000200740. .| Humphreys 06/09/2020.... | .. 597,600 | = oo | s 1,478,200
0000200788. Dunklin 04/23/2020.... 2,997,072 | - 5,520,005
0000200862. ...|Waushara Wi 04/01/2020.... | ccooovrvvrirerirnrinnnnn3.800 | e 2,999,722 | = s | e 5,872,819
Summary line Adj A VARIO. s VAR 06/30/2020.... | ccvoviveiririninsisniisnrennnes | oo (86,685) [ ..overrerrrirnisiiieiisns i | seeees
0199999. Total - Mortgages in Good Standing = FAMM MOMGAGES. ........cururreieeiiiiesiieieitesietseesesstessessetseetsessssasessessebee et essesseeses et et et sesessassessssensessesses | assessesssssssessassesssassessessssessassesnsansessanas | ansens XXXovovon | et h XXX s [ 8,598,692 41,441,710
Mortgages in Good Standing - Commercial Mortgages - All Other
0000703281 ....|BOSTON MA. o | e 03/20/2020.... | .. OO OO OO S OO 173,210 | o 22,133,134
0000703316 ... |STURTEVANT WI 06/25/2020.... 3,034,750 | - 5,464,971
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET.........coi ittt snrsnsene | ersssessssssssnsenessssessessenssssnsenensesssssnenes | snene e XAurrres | seererereenens KKK eerensnrnniennnes | coveens 3,034,750 | .ovioiieii e 173,210 | .o 27,598,105
0899999. Total - Mortgages in GOOG SEANAING. .........cvvueveeereeieeiei ettt ettt ettt ettt ettt bsee et ee s sttt s st snsen s et et setssses et snsentensesnssnsansesse ...3,972,295 69,039,815
3399999. Total Mortgage: 3,972,295 69,039,815
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
0000199232........c0oevverrernns DeKalb e | v 01/18/2018.... | 05/12/2020.... | ...ooovvrercrrnnes 2,018,949 | - oo | s 838 | - - 838 | = e | i 2,000,632 | ........... 2,000,632 | - - 0
0000199961 .. | DeKalb, I | e 01/04/2019.... | 05/12/2020.... | .. 248,274 - - - 0 - v ....246,501 ....246,501 | - - 0
0000200013, . MO...vovrine [ e 02/06/2019.... | 06/25/2020.... | .. T67,965 | - e | s 300 | - - 300 | - ... ....768,265 | ... ....768,265 | - - 0
0199999. Total - Mortgages Closed by REPAYMENL.........uueirirrirsiiessirissirsssrssnsssissensssnrsns eesssssssnssssenns ..3,035,188 0 1,139 | 0 1,139 [ . 3,015,398 | .o 3,015,398 | ..o 0 0
Mortgages With Partial Repayments
Scheduled Repayments........ VARIO......coene. VAR...cooovves [ o | 06/30/2020.... | 06/30/2020.... | ..everoverimiinimniisrerinnnnnens | | s | e | s 0 [ | s 1,311,214 | e 1,311,214 | s | e 0
0299999. Total - Mortgages With Partial REPaYMENES. ........ervrriruiiiseieienisserssesisssesserssnisanns | sesssessssssssees 0 0 (V1 [ 0 0 0 [ v 1,311,214 | .o 1,311,214 | oo 0 0
0599999. Total MOMGAGES. ... ..cvveeriieiieiieieieieie ittt see sansetesessssesanas ..3,035,188 0 1139 | e 0 1,139 0 [ oo 4,326,612 | ........... 4,326,612 | ..cooveirnd 0 0
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Accel Growth V, L.P Palo Alto... . 03/01/2019.... 1 32,550 553,350
Accel India VI, L.P.....cooeceieeeceens Bangalore. CYM. 11/11/2019.... 1 12,000 351,000
Accel Leaders Fund II, L.P Palo AO......ooevieeens CA.... 03/01/2019.... 1 15,500 ...142,600
Accel London VI, L.P.... London. GBR. 05/06/2019.... 1 24,000 308,000
Accel XIV, L.P.......... Palo Alto........covrvrcrinas CA.... 03/01/2019.... 1 16,500 . 226,050 .
Accion Quona Inclusion Fund, L.P. Washington..........cccoeeeriveeirennnes DC.... [ACCION......ouveiieiieiiete e 07/26/2018.... 9,606 | oo | e 1,416,787 | .......... 1.110
Accomplice Fortuity Pool, L.P...... Cambridge MA... [ACCOMPIICE.......cvreeurereeerrereireieireieenes 06/11/2020.... T | e | s 700,000 0.700
Accomplice Fund Il, L.P............... Cambridge. MA... [ACCOMPIICE. .....covrevreieeireieierieieieenes 01/10/2018.... T e | e 240,436 [ ..o | e 174,980 | ........... 1.160
Accomplice Fund Ill, L.P.............. Cambridge MA... [ACCOMPICE. .....vvurvrvrririreireririeriries 06/11/2020.... T | e | s | e
Advent International GPE IX-A SCSP........c.cocriminiricisrieeseesssisseesisessesnens BOSON. ... MALL [AAVENL. ... 03/13/2019.... 3 28,333
Advent International GPE IX-D SCSP BOSION.....cvvviicieie MALL [AAVENL. ..o 03/13/2019.... 3 19,500
AIOT FUND V (NO. 1) AB.....coouiriiieieieieeiessise e ssssss s Stockholm. [ SWE. [AROT. ..o 12/17/2018.... 3 3,993 1,218,124
American Industrial Partners Capital Fund VII, L.P.. New York.. AP 03/26/2019.... 3 55,283 1,586,257
Ambherst Single Family Residential Partners VI, LP ceer | AUSEIN. [ AMNErSt. ..o 03/15/2019.... [ ovvrevrrrrrvires | cerrreereeerieiseeiesssneenes | ceevenseneennes 1,419,892 | o | e 4,588,235
Andreessen Horowitz Fund VI, L.P...... ... | Menlo Park.... . | Andreessen Horowitz. 04/18/2019.... 1 40,250 155,750
Andreessen Horowitz LSV Fund I, L.P. . | Menlo Park.... .| And 1 Horowit. 04/18/2019.... T [ o | e 115,500 224,000
Ares Special Opportunities Fund, LP...........cccccovvvvrnennee. New York v | ATES 05/04/2020.... | .oovoerrerens | cevemerereereinenens 731,012 | oo e 1,568,988
Arlington Capital Partners V, L.P. Chevy Chase........ccvveeenivnceniinenns MD... | Adlington....... 04/29/2019.... 3 [ s | s 393,883 | .o | s 3,041,843
ASTORG Vll...oouverririeieienieieesiessieesesesssssessessssessesesseens Paris.. FRAL JASTORG......ourirriieieiaeiiesiese ettt 10/26/2018.... 3 11,244 993,988
Battery Ventures XII Side FUN, L.P......c.ooioiiiirereeeceee e BOStON......cvviireieiceeece e | BAEIY..ceiee s 04/01/2018.... 1 15,400 |.coooorircneee 268,660
Battery Ventures XII, L.P. Boston... . | Battery. 02/01/2018.... T ] e | e 136,500 588,120
Battery Ventures XIII Side FUnd, L.P.........ccooiri e Boston... . | Battery. 01/24/2020.... 1 4,000 [ .o . 396,000
Battery Ventures XIlI, L.P BOStON......cvvieiieiicceece e | By 01/24/2020.... 1 24,000 | covoeeiieieieeieeeeeeieeees | e | e 576,000
BDCM Opportunity Fund IV, L.P Greenwich . | Black Diamond Capital Management............c.cceuriereeeeineiereeneinisesesssisseeseseseeeenes | cesvenesenseenes 02/04/2015.... 641,372
BE VILP...ooiiinineieeiseiieiis London. GBR. | Bridgepoint............coeeeeevereneenerienns 01/26/2018.... 3 3,589,520
Bessemer Venture Partners X Institutional L.P Larchmont .|B 10/15/2018.... 1
BGH Capital Offshore Fund I, L.P . | Melbourne. Herbert Smith Freehills . | 05/15/2018.... 3
Blackstone Capital Partners VII L.P. New York o | BIACKSLONE. ... 04/07/2015.... 3 . 820,355
Blue Sea Capital Fund Il LP Palm Beach Blue Sea Capital........coeveereereeereereeieirerenns 02/04/2019.... K T [T RS (21,022) | ... 840,861
Bond Capital Fund |, LP... San Francisct CA.... | Bond Capital 04/15/2019.... 1 67,500
Carlyle Europe Technology Partners Fund IV.. .. | London L GBR. | CAYIE.....ioie e 11/29/2018.... 3| s | e 107,323
Carlyle Partners VI, L.P . | Washington... .| Carlyle 02/19/2013.... 3
Carlyle Partners VI, L.P Washingtol .| Carlyle 10/26/2017.... 3
CHRYSCAPITAL VI, LLC. Mumbai IND... | ChrysCapital 10/04/2018.... 3 800,000
Clearlake Capital Partners V, L.P Los Angeles CA.... | Clearlake Capital.. 10/13/2017.... 810,757
Clearlake Capital Partners VI, L.P... Los Angeles CA.... | Clearlake Capital.. 01/16/2020.... |.... 1,714,666
Clearlake Opportunities Partners II, L.P Los Angeles CA.... | Clearlake Capital.. 05/31/2019.... 233,455 ....1,305,449
Cortec Group Fund VI, L.P. NEW YOrK.....cooviveveiierieceicas NY.... [ Cortec... 04/27/2015.... 3 67,817 | oo | e 766,563
Cortec Group Fund VII, L.P New York NY.... | Cortec... 09/16/2019.... 3 | e | s 133,235 1,794,354
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and

Admini-

strative

Symbol/ Date

Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

Court Square Capital Partners 1V, New York NY.... | Court Square 07/03/2018.... 3 | s | s 276,105 3,767,050
CRV XVIIl, L.P Cambridge. MA... | Charles River.... 06/24/2020.... T ] e [ e ...750,000
CVC Capital Partners VI L.P.........ccoiimririierinsiesseneseessssssssessessesesseeens LONAON. ..o GBR. 04/2712020.... 3 2,695,560
Dover Street X L.P, 04/30/2020.... | .coocvernen 3 | s 165,000 ....2,970,000
Dyal Capital Partners IV, L.P... New York NY.... 04/06/2018.... 3 ..18,228,375
EnCap Energy Capital Fund X, L.P.. Houston TX.... 02/05/2015.... ....1,930,260
EnCap Energy Capital IX..........cc...... Houston TX.... 01/04/2013.... 56,263
Equistone Partners Europe Fund V L.P. London. GBR. 01/22/2015.... 3 . 315,060
Equistone Partners Europe FUnd VI SCSP.........ccviiiiiriniieieiireinesceesseiesiesenns LONAON.....eviireres GBR. 03/08/2018.... 3| e [ e B T1L815 L | s 3,531,201
FirstMark Capital OF I, L.P.......cvvvrvrrviirireieiinnines New York o FIrStMArk CapHal..........vvererriririirieisicessssesi st enns 12/13/2019.... 1 60,000 | ..o [ 940,000
Fortress Credit Opportunities FUN V (A) LP.........ccooriririereeeeeeceesessisnens NEW YOrK......coueeeereenieieeeeees | FOMESS. ..o 1211112018 | e | e eeiesniees | eereeeeeessaeneeen 875,000 . 683,582
Foundation Capital X, L.P.........coevririrmiiiiririsieinns San Francisco . | FOUNDALION CaPItal.........cvvuverirriiriiie e 08/10/2018.... T ] o | e 316,686 | ...oevvevrrcieieeeieieeeeeenes | e 1,739,110
Foundation Capital Leadership Fund II, L.P. R, San Francisco, . [ FOUNAAtION CaPItal.........veeereeceereiceise s 02/20/2020.... 1 88,726 157,099
Francisco Partners Agility Il, L.P.........cccooorivviniriniicininn. San Francisco . | Francisco Partners Management.............ccoocveveincerirnninns 04/03/2020.... 3| s [ | 700,000
Francisco Partners VI, L.P.........cccooenenivienirncneincinns San Francisco . | Francisco Partners Management............cocccovuevneenieriininne 04/03/2020.... 3| e [ | e | e 1,150,000
Gibson Holdings | LP..........c.oiurieieeeieereee e Toronto CAN. [ Whitehorse................ 10/17/2019.... 3 2,690 75,028
Global Infrastructure Partners IV, L.P..........ccccocorvirriierireierecnnns New York NY.... | Global Infrastructure.............cccvevevererreriereienans 07/01/2019.... 7,384 1,741,632
Harvest Partners VI, L.P..........coooivnincineserereneenas New York NY.... [Harvest.......cccoovvvnnee. 11/30/2018.... 3 | s | e 540,172 | .o 1,353,023
Hg Saturn L.P London. GBR. [Hg...ovvvvrcriiian 03/07/2018.... 3 7,598 975,817
Index Ventures Growth IV, London. GBR. | Index Ventures 07/02/2018.... T | e | e 339,945 . 896,282
INAEX VENLUIES IX......oieiiiiicieteecee e London. GBR. | Index Ventures 07/02/2018.... 1 35,788 | o | e 404,605
INAEX VENIUIES X.....vuiriiiiiieiiceciie s London. GBR. | Index Ventures 03/02/2020.... 1 17,535 | oo . 382,465
Inflexion Buyout Fund V Limited Partnership. . London. GBR. | Inflexion.... 04/09/2018.... 3 31,253 | oo | e 1,680,863
Inflexion Partnership Capital Fund Il Limited Partnership London. GBR. | Inflexion.... 04/09/2018.... 3| s | s (7,116) | oo 2,221,175
Inflexion Supplemental Fund V. London. GBR. | Inflexion.... 04/04/2019.... 3 2,707 . 712,748
Jade Equity Investors, L.P Los Angeles CA.... | Leonard GreeN...........ccooeuevreeuerereieieiesee e 10/14/2019.... | .coeveeene KT IO 199,943 | oo | s | e 2,300,057
K5 Private Investors, L.P. Los Angeles CA. o | KT CAPIAL oot 06/26/2020.... 3 ....1,600,000
KKR Dislocation Opportunities (Domestic) Fund L.P . | New York.. . |KKR 04/09/2020.... | .... ...750,000 9,250,000
Landmark Equity Partners XVI, L.P........cccccrvrniunne Simsbury . clLandmark.. ... 09/22/2017.... .. ....3,481,338
Lightspeed China Partners IV, L.P Shanghai CHN. | Lightspeed.... 12/10/2018.... 14,000 322,000
Lightspeed Venture Partners Select lll, L.P Menlo Park . | Lightspeed 03/28/2018.... 32,000 . 288,000
Lightspeed Venture Partners Select IV, L.P...... Menlo Park.... . | Lightspeed.... 02/28/2020.... 30,000 | oo | e 540,000
Lightspeed Venture Partners XII, L.P... Menlo Park.... . | Lightspeed.... 03/28/2018.... 22,500 234,000
Lightspeed Venture Partners XIII, L.P Menlo Park. . | Lightspeed 02/28/2020.... 9,000 . 282,000
Linzor Capital Partners I, L.P.........cccooreureninrerereeeneens Santiago CHL.. [LINZOT ...ttt nen 02/26/2015.... | cvvvvencne3 | e | e 113,438 | oo | e 2,312,894
MEAICKT 111 LP....oei et London. GBR. | MEAICKI.....vuoeeeeierrireiieeie et sseees 04/09/2019.... 77,698 ....1,301,651
Meritech Capital Partners VI L.P.. Palo Alto. CA.... | Meritech.... 05/07/2018.... 39,000 ...910,000
Meritech Capital Partners VII L.P. Palo Alto. R CA.... | Meritech........... 05/07/2020.... | .ovveveeer | oo | e | e . 595,000
New Enterprise Associates 17, L.P Menlo Park.........ccccoviiveiniiininnian CA.... | New Enterprise Associate: 05/20/2019.... 15,000 | .o | e 810,000
QOdyssey Investment Partners Fund VI, LP New York NY.... | Odyssey Investment Partners............cccoovrereercrneencens 12/06/2019.... 60,322 | .o | e 1,439,678
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Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
One Equity Partners VII, L.P........ New York NY.... [ One Equity Partners..........cccoooeeevvevererennees 08/07/2018.... K T SRR [PPSR 655,572 2,615,310
OpenGate Capital Partners I, L.P Los Angeles CA....| OpenGate 10/04/2019.... 3 99,479 ..861,465
PAI Europe VII-1 S.L.P................ Paris.. FRAL [ PALL .ot 11/02/2017.... 3 60,351 1,595,399
PAIEUrope VII-1 SCSP.....cvvuierrireeieieiiseeseesseeiseenns Paris.. FRAL [ PAL ot 11/02/2017.... 3 265,903 ....1,923,358
Patria - Private Equity Fund VI, L.P. Sao Paulo. ... | BRA. |Patria 12/18/2017.... 3 225,301 3,427,857
PEIMIMA VITLP. Tttt London | GBR. | PEIMIMA. ..o sessssssensenes 05/03/2019.... 3 189,034 ....2,210,359
Primavera Capital Fund IIl L.P Hong Kong......ccoevevivncnicicininne, CHN. | Primavera............... 02/14/2018.... 3 | s | e 210,827 | oo | e 1,230,671
Public Pension Capital, LLC..........ccoerreeerreereiseeiee s New York NY.... [ Public Pension Capital Management..............ccccvuueireeireenenereeneinineeeeeseseeeeseeseenens 07/10/2014.... 3 3,450 996,550
Scale Venture Partners VI, L.P Foster City......oovvvreerreeierrieieins CA.... | Scale VENtUIES.........ccccevrriereeeieieeeeee e 06/27/2018.... 1 1,366,794
Secondary Overflow Fund IV L.P. BOSION. ... MA... | HarbourVest Partners, LLC 04/30/2020.... 3 ....1,450,000
Seventh Cinven Fund (NO.1) L.P.....coviniineciseieeiees London. GBR. | Cinven 02/27/2019.... KN I 209,603 .. 1,748,797
Silver Lake Partners VI, L.P New York NY.... | SIVEr LAKE......cooevevrreeeeeeeeiceeeeece e 06/02/2020.... B e | et esenes | ereteseie et tenenaens | seererereeeninees 1,550,000
Spark Capital Growth Fund Ill, L.P.. Boston... . | Spark 02/12/2019.... 1 90,000 | ..o 1,910,000
Spark Capital VI, LP....c.cccovvrerrrnne . | Boston... ... | Spark 02/12/2019.... 1 40,000 25,000 |... 935,000
Tailwater Energy FUNA [T LP.......ccovvvivvneeiseeieciseissinns Dallas. TXeoo | TAHIWALET. ..o 07/20/2018.... | ovooevervrerires | e | e () RIS ISR 2,339,369
Tailwater Energy Fund IV LP...... Dallas TXeooo [ TaIWALE ... 06/24/2019.... 24,018 ....2,062,941
The Resolute Fund IV, L.P.............. New York NY.... | The Jordan Company 03/16/2018.... K T [ RRRTN ISTR 236,838 ....2,357,677
The Veritas Capital Fund VI, L.P........coovrirecrrene New York NY.... | Veritas........ 08/09/2019.... 3 19,532 | oo | s . 2,480,468
Trident VI, LLPe..oceceeeeeceeeeeee s Greenwich. . | Stone Point Capital .. [ 12/120/2013.... 3 | e | e VT8 | e | e 518,650
THABNE VI LLPeoee e Greenwich. ... | Stone Point Capital . 105/03/2019... | .eveeirene K T [P 107,570 . 1,392,430
Trilantic Energy Partners Il (North America) L.P Austin... TXeoo | THIANEC. ... 12/1412018.... | ovveeeeeiee | v | cereenernnennnnnnneeeD8,897 | oo | e 1,748,041
Trivest Discovery FUnd, LP.........ccocoiinniiciceceeseenes Coral Gables FL..... Trivest...... 12/19/2019.... 3 31,089 | .o ...368,931
Trivest Fund VI, L.P........... Coral Gables FL.....| Trivest...... 09/19/2017.... 3 64,990 1,253,958
VIPIVLP. oo London. GBR. | VITUVIBN. ...t | eniseeesessas 05/13/2020.... B | s | et | et | s 1,291,622
Welsh, Carson, Anderson & Stowe XII, L.P New York NY .. [WEISH CarSON. ... 09/16/2014.... 3 28,793 657,921
Westlake BioPartners I, L.P.. Westlake Village........ CA.... | Westake.........ocoorrumrineireriseiseiniis 08/30/2018.... T [ s | e 118,125 1,362,375
Whitehorse Liquidity Partners Fund Il LP.... Toronto CAN. | Whitehorse.... 05/31/2019.... 3 | [ 274,849 ....1,632,357
Whitehorse Liquidity Partners Fund IV LP Toronto CAN. | Whitehorse 04/21/2020..... 3 ....1,250,000
Wind Point Partners IX, L.P......c.cccococeene Chicago IL...... Wind Point......... 01/17/2020.... 3 825,303
Wing Three, L.P. Menlo Park.........ccoveereereeincenenn CA.... | Wing Ventures.. 05/29/2020.... 1 22,500 427,500
Wynnchurch Capital Partners V, L.P ... | Chicago IL...... Wynnchurch.. 12/13/2019.... 3 26,117 . 1,223,883
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated [ 2,746,987 164,212,450
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
p001437 MetLife Core Property Fund, LP - MPC... |Whippany“ . 1 04/02/2018....
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 | 597,182 | i 0 | 0
4899999. Subtotal - Unaffiliated B 2,746,987 164,212,450
4999999. Subtotal - Affiliated 0 .0
5099999. TOAIS.........cvvrierrrirerreriineeiees e ees et B - 2,746,987 164,212,450
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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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Accel Growth V, L.P Palo Alto . CA.. | Normal Distributions/and or adjustments.. | 03/01/2019 | 06/30/2020 | .............8, 111 | oooiioriviirincs [ v [ v 0

Ambherst Single Family Residential Partners VI, LP...... | Austin.. TX.. | Normal Distributions/and or adjustments.. | 03/15/2019 | 06/30/2020 0

BDCM Opportunity Fund IV, L.P........ccccvvririniivniinns Greenwic .. | CT.. | Normal Distributions/and or adjustments.. | 02/04/2015 | 06/30/2020 63,627 | ..o [ e | e 0 627

BGH Capital Offshore Fund I, L.P............ . | Melbourne... .. |AUS | Normal Distributions/and or adjustments.. | 05/15/2018 | 06/30/2020 IO [X2Y () 1 USRI USRI BT (01 (O (RPN (16,575) | .........

Blackstone Strategic Alliance Fund Il L.P.... New York .. |NY..| Normal Distributions/and or adjustments.. |11/23/2010 | 06/30/2020 0 54,164

Carlyle Partners VI, L.P Washington. . | DC.. | Normal Distributions/and or adjustments.. | 02/19/2013 | 06/30/2020 (01 [T SR 8,292

Clearlake Capital Partners VI, L.P . | Los Angeles. . | Normal Distributions/and or adjustments.. | 01/16/2020 | 06/30/2020 0 67

Dyal Capital Partners IV, L.P... . | New York.... .| Normal Distributions/and or adjustments.. | 04/06/2018 |06/30/2020 0 80,590

Genstar Capital Partners IX, L.P.. San Francisco. . . | Normal Distributions/and or adjustments.. | 02/19/2019 | 06/30/2020 (0 OO ST 7,398

Gibson HoldiNgs | LP.........cccviriiniireineiseseisiinnn TOronto.......cvverieeiecrian Normal Distributions/and or adjustments.. | 10/17/2019 | 06/30/2020 0 | o | e 2,303

Hudson Holdings | LP Toronto. Normal Distributions/and or adjustments.. | 07/29/2019 | 06/30/2020 0 37,997

Inflexion Buyout Fund V Limited Partnership................ London.......c.ceeerenreninnnnns Normal Distributions/and or adjustments.. | 04/09/2018 | 06/30/2020 (0] ORI (SRR (6,940)

Inflexion Partnership Capital Fund Il Limited

Partnership London.......cccverenveninninns GBR| Normal Distributions/and or adjustments.. | 04/09/2018 | 06/30/2020 | ............. (2% 74 1 PSS SNSRI A (0 OO (SRR (VAN )) — (4% A4 ) [P SNSRI [OOSR (1 I,

Linzor Capital Partners Il L.P.........ccccoovivviniririni Santiago........ocveererniiriinns CHL | Normal Distributions/and or adjustments.. | 02/26/2015 | 06/30/2020 | .......... 113,438 | .o | e | e 0 | | ceeenas 113,438 | ........ 113,438

Meritech Capital Partners IV, L.P Palo Alto . CA.. | Normal Distributions/and or adjustments.. | 09/29/2010 | 06/30/2020 | .............. 8,723 | oo [ e [ e (01 [OOSR SR 8,723 | o 8,723

Senator Global Opportunity Fund LP..............ccceou..... New YorK......ooooveveienenne NY.. | Normal Distributions/and or adjustments.. | 03/02/2015 |06/30/2020 | ....... 1,868,130 |.... JOTRN VUSRS T (0] [T S 1,868,130 | ..... 1,868,130 | .. L0 ..

Whitehorse Liquidity Partners Fund I1l LP. Toronto. CAN | Normal Distributions/and or adjustments.. | 05/31/2019 | 06/30/2020 | ........... ((ENEL) ) I [N Jros {1 IO [ (15,755) [ .....v.d (15,755) [ covvovererieraninnes | evnrnniisnssinnins | covnsniisniininns (U
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. o 2,547,623 | oo (| I (U 0 0 0 0 ... 2,547,623 | ... 2,547,623 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

p001806 MMP Owners LLC........cocovvmiriniscrcannne IWhippany ......................... |NJ.. |Norma| Distributions/and or adjustments.. | 10/29/2018 | 06/30/2020 . 0 [ [ 12415 | 12415 | i | e (L] I
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated .. st 0 0 0 0 0 0 0 0 0
4899999. Subtotal - UNaffiliated...........ciiiiiiiriiiisiiisii e enreenienes .0 .0 0 0 0 0 0 0 0
4999999. Subtotal - Affiliated .0 ) 0 0 0 0 0 0 0
5099999, Totals .0 .0 0 0 0 0 0 0 0
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S.
912828  S7 6 |UNITED STATES TREASURY  1.125% O7/31/21....ccvvivireiireiniscrernsinsienssesisnssnins | covveesinsines 04/14/2020........ VaTOUS. ....coviiiicisie et 32,397,369 | ..oooverieees 32,000,000 | oo 72,507
912828  WN 6 | UNITED STATES TREASURY  2.000% 05/31/21......oviimiiimrirninniensnsnmsnissrsnssnens | cosresnssnnnes 04/29/2020........ CITIGROUP GLOBAL MARKETS INC/ 75,500,382 ...74,000,000 614,645
0599999,  Total - BONAS = U.S. GOVEIMIMENL. ........couiiiteieeiietesieiteitiietets st et siessetssesstsssassesssssssesssessssssassessssas | atsetssssssessessesassessesssssssessessesassassesssssesessessessesassessessessssassessesassessessessesassessesassessessessssessessesassassessessesassessetssansessssnsans | atsetsssossessessesansessessessssessessesansassessnsns | tessessessessssassessessssnsasses 107,897,751 .106,000,000 687,152
Bonds - U.S. Special R e and Special A
114894  SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO........ccovrimrirerirernrinierereneienins [ eeveenererenes 05/18/2020........ SUMFC E20 10127, 3,297,420 | ..o 3,000,000
235036 V7 2 | DALLAS FORT WORTH TEX INTL ARP  5.250%.......c0uuvvererrerernnmrerersniserenssisesenes | cosrerensnnsnes 05/18/2020........ SUMFC E20 10127 2,768,550 | ...coociriireiinceae 2,500,000
235036 V8 0 |DALLAS FORT WORTH TEX INTL ARP  5.250%........crevuerrerrierireicirerinniceeeenees .| 05/18/2020........ SUMFC E20 10121 2,761,500 | ..o 2,500,000
254845  HP 8 |DISTRICT OF COLUMBIA WTR&SWR A 5.000%...... .| 05/18/2020........ SUMGI G3X 10126. 545,275 | ..o 500,000
3133KJ  JC 7 |FEDERAL HOME LOAN MORTGAGE COR  2.500%........cccerereeerrinrireieierneieernes . | 06/23/2020........ JP MORGAN SECURITIES LTD LDN.... 31,200,000 | .cooovorrrieee 30,000,000
3137FK  PJ 9 | FREDDIE MAC FHLMC_4855 4.000% 08/01/48. .| 06/01/2020........ Interest Capitalization............. 56,077 56,077 |........ 1
3140KH  GY 1 |FEDERAL NATIONAL MORTGAGE ASSO  2.500%.......ccvvuervrmevirreriiniiierireseieninee | eveseeinsienns 06/23/2020........ MIZUHO SECURITIES USA INC 42,725,325 | ..o 41,051,206 | ......... 37,060 |1
3140QE  AF 9 |FEDERAL NATIONAL MORTGAGE ASSO 2.500% .| 06/23/2020........ GOLDMAN SACHS & COMPANY.........cccovvevrene 29,120,000 | .oovvorerreerieeieeee 28,000,000 25,278 |1
31418C  BF 0 | FEDERAL NATIONAL MORTGAGE ASSO 3.000% .1 03/11/2020........ CITIGROUP GLOBAL MARKETS INC/ (232,392) (223,052) | ..ocvvririnne (260) 1
452252  HF 9 [ILLINOIS ST TOLL HWY AUTH 5.000% 01/01 .| 05/18/2020........ SUMFC E20 10121 2,169,300 | ..o 2,000,000 TFE. i
546589  SP 8 |LOUISVILLE & JEFFERSON CNTY KY 4.000%.. .| 05/18/2020........ SUMFC E20 10121 3,200,430 | ..o 3,000,000 1FE
56052F  SX 4 |MAINE STATE HOUSING AUTHORITY 2.635% 1 . | 06/03/2020. BARCLAYS CAPITAL INC 1,425,000 1FE
56052F  SY 2 | MAINE STATE HOUSING AUTHORITY 2.735% 1 .| 06/03/2020........ | BARCLAYS CAPITAL INC. 1,425,000 1FE
594654 KK 0 |MICHIGAN STATE HOUSING DEVELOP 3.739%... .| 06/11/2020........ RBC DOMINION SECURITIES INC.......covvnriirrnrineinrieisinsieierinnens 5,213,050 1FE
64972C LJ 0 |NEWYORKNY CITY HSG DEV CORP 4.250% .| 05/18/2020........ SUMFC E20 10121 628,368 1FE....
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV  4.000% 0.....ccovvrvmrerrerrierminicieieerineeenines .| 05/18/2020........ SUMGI G3X 10126. 546,120 1FE.... .
717817 QP 8 |PHILADELPHIA ARPT SYS Philadelphia PA Ai..... . | 05/18/2020. SUMGI G3X 10126........vereerinrririrerireinne 515,225 +.500,000 | oo 10,556 [1FE.....ccoovviieinnnne
765433 MB 0 |RICHMOND VA PUBLIC UTILITY REV  3.537%.. . | 04/08/2020........ | WELLS FARGO & CO 15,000,000 15,000,000 1FE
917393 BN 9 |UTAH CNTY UTAH 4.000% 05/15/47 .| 05/18/2020........ SUMGI G3X 10126.......cvrvvrirriereriseirerinines 266,453 1FE
92812V D7 8 |VIRGINIA ST HSG DEV AUTH  3.641% 06/01/......coiviveniireiniiniisnissrsessisersssssienenns | onrsressneenes 06/16/2020........ HILLTOP SECURITIES INC 4,999,363 1FE
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPEGIAI ASSESSIMENLS............iuuuiiiiiiiit it isiiesiiiis | eetiiisisiissssssess s es bt ees e E 808008 0E L0840 E 08 eLE 0L L0 E bbb eebbehebeeb bttt | ebinss bbbt 147,630,064
Bonds - Industrial and Mi:
008474 F* 4 | AGNICO-EAGLE MINES LTD. 2.780% 04/07/3.... 04/07/2020. CITIGROUP GLOBAL MARKETS INC/ 3,800,000 3,800,000 |........ 2FE
05552E  AA 8 |BARCLAYS COMMERCIAL MORTGAGE S 1.035%. .| 05/14/2020........ WELLS FARGO & CO 4,718,750 | oo 5,000,000 | ..oeovevirerririirieiennes 431 |1FM
24618# AR 1 | DELAWARE NORTH COMPANIES INC  7.750% 06.........coovvrrererrirrerererirreinneernnins 06/30/2020........ DIRECT. 24,000,000 | ...oovverrrrrirenieinninnnn..24,000,000 | ... 2z
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC 4.750% 04/.... 05/21/2020........ CREDIT SUISSE SECURITIES USA L 795,938 20e?50,000 | oo 3,661 | 2FE.....ooovvirriiens
531543  AF 3 |LIBERTY UNIVERSITY 3.338% 03/01/34 .| 06/16/2020........ MORGAN STANLEY & CO. 2,139,320 | .o 2,000,000 | ......... 36,162 | 1FE
74352@ AA 5 |AMAZON.COM INC 2.980% 10/10/41 . .| 05/13/2020........ RBS SECURITIES INC 1,890,112 | oo 1,890,112 | ........ 1Z
76123M  AB 9 |RESIDENTIAL MORTGAGE TRUST RML  2.508%.........0cvveverrerereeinernniersssiessninnene | coneeensnnnnes 06/26/2020........ CREDIT SUISSE SECURITIES USA L....c..ccoovvrrinen. 1,329,972 | oo 1,330,000 | oo 2,687 [1FE....coivivircininn
82460C AP 9 | SHINHAN BANK 3.075% 04/24/25 04/08/2020........ HSBC SECURITIES........cooieiieeeieieeeeiereiseiesissisesesienenes 5,000,000 | ...oorvvrrerinereeeenis 5,000,000 |........ 1FE
98479@ AA 2 | YANKEE STADIUM HOLDINGS LLC 4.200% 06...... 06/09/2020........ GOLDMAN SACHS & COMPANY.........ccovvvivens 3,100,000 | cooocvrerrieees 3,100,000 |........ 2Z
G7612# AA 2 |ROCK RAIL SOUTH WESTERN PLC 3.938% 06!....... B 06/30/2020........ DIRECT, 1,078,423 ....1,078,423 |........ 2PL
3899999. Total - Bonds - INAUSEHAl ANA MISCEIANEOUS..............c.c.eviviieiieieiieiiieteteecte ettt eeteteiee eevataetessteteseseeeetessesetesessesesesseseses s sesesessesetesssssses s setesessssetesseses et s sesesesnseses s sesetesasssaes s sesesessesesasnsetesasnssasensnsetesanans | eaetesisaes 47,852,515 47,948,535 | ......... 42,941 XXX
Bonds - Unaffiliated Bank Loans
000000 00 0 |SOUTHCROSS ENERGY PARTNERS LP 0nere e . 01/31/2020........ DIRECT.. Y . D 5Z
000000 00 O |T-MOBILE USA INC 04/01/27 .| 06/19/2020........ DIRECT.. 1,074,600 | ...ocoovvverrrriecrinen.. 1,090,000 | e 2FE
000000 00 0 |VIRTU FINANCIAL OPERATING LLC 0rr s . 03/02/2020........ Tax Free Exchange. 2,826,582 | ..o 2,826,582 | 3FE.
12512Y AF 8 |CDWLLC 10/13/26..... .| 04/13/2020........ DIRECT. 1,929,987 | oo 1,994,819 | L 2FE
23582L  AK 7 |DANAINC 0212712B......covvvrieiieiee e . | 04/20/2020 DIRECT.. 73,600 | oo 80,000 | 2FE
24702N  BE 9 | DELL INTERNATIONAL LLC/EMC COR DELL INTE . | 04/08/2020........ | DIREC 215,906 2FE
29362L  AH 7 |ENTEGRISINC 11/06/25.........ocoonnve. .| 06/12/2020 DIRECT.. 167,875 ....170,000 |........ 2FE.
461230  AG 3 |INVENERGY THERMAL OPERATING | INVENERGY......cccovoviriiernrirernersiereneirenns | cveeerinennns 03/31/2020........ Tax Free Exchange.........cccocvevvvvceerirerernnines 1,361,940 | oo 1,359,392 |........ 3FE.




1'¥030

Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
52729K AP 1 |LEVEL 3 FINANCING INC LEVEL 3 FINANCING.......c.cocrevmririmrirernniriierinriresieseenins [ eereeesenirenes 04/03/2020........ DIRECT ...t 850,000 | .o 1,000,000 |........ 2FE.
74968Y  AC 4 |RPIINTERMEDIATE FINANCE TRUST........... .. | 04/07/2020........ DIRECT.... 204,882 212,313 | . 2FE
74969A  AC 5 |RPI2019 INTERMEDIATE FINANCE 0... .. | 04/17/2020. DIRECT.... 279,150 .289,275 2FE.
85236H AB 5 |STADCOLALLC 06/29/23 .. | 06/30/2020........ Various 1,649,058 ..1,649,058 2
91136E  AJ 4 |UNITED RENTALS NORTH AMERICA | .. | 04/17/2020........ DIRECT.... 972,532 997,468 2FE.
91359H AP 3 | UNIVERSAL HEALTH SERVICES INC 1. .. | 05/12/2020. DIRECT. 1,882,734 ..1,994,950 2FE
92854  AA 2 |VIVINT SOLAR ASSET 2 PROJECT C .| 06/22/2020........ Various 2,805,339 | .ovoovviieierieeneienia 2,805,339 2P
8299999. Total - Bonds - Unaffiliated Bank Loans......... 16,294,207 ...16,714,218 0
8399997, TOAl - BONAS = PAI 3........ouiieit itttk f44oEEE koL 088 oEEE kL E L E 08 EEE oL E L L e0E L E 8oL E b 0L L0 E LA E L b L E 0L oL E L b L L 0L eLE e Eh bbb eehbe0b e eLhb e bbbtttk sttt | bbnnt i s 319,674,537 ..312,496,984 921,116
8399999, TOAl - BOMMAS. ...tttk h ek et Le1ehfeEEeEE o0 E R e f e E e EE LR f SRR R E R E R E SRR E L E R LR f R R E LR e ehE e f R hE ek e ehbneeh st eee st R ettt | ferinnt st 319,674,537 | o 312,496,984 | ..o 921,116
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
000000 00 O |SOUTHCROSS ENERGY PARTNERS LP.......ccocomirimrririrriininsiiesinssiesiesnsineies | ceeseseiensonns 02/04/2020........ DIRECT oottt | eebisesss s erees 79,443.980 TOA44 | oo | 4z
000000 00 0 | SOUTHCROSS ENERGY PARTNERS LP........cciiiiiiimnisinmiisrsnisinsssssesensssrsnssnsenes | cosseensensanes 02/04/2020........ DIRECT ..ttt | fonssnsssnssensenesenssnsness e 550,420.250 550,420 | ... | s 4z
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. 629,864 XXX 0
8999997. Total - Preferred Stocks - Part 3, 629,864 XXX 0
8999999, TOMAl = PrEIEITEA STOCKS. .........cvivieiectiiceiteieictete ettt ettt ettt et ev e et et s etesessaetes  sasstsesessssesesssssesasseseses s seees e seseses s ssses e sesetesssssses e s et et essesetes e ses et s e sesesnses et s sesetesseseses s sesesessesetesnsetebesaseatannsetesannns | eaetesisaes 629,864 XXX 0
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
03272L 10 8 | ANAPLAN INC.....ovucierirriiirierisrisesesise st ensenines | sossesessssanes 05/27/2020........ PARTNERSHIP DISTRIBUTION........cootireimriernieierinrieeerinnisesesiserenssenesnnene | e 185.000 8,723 XXX e
294600 10 1 |EQUITRANS MIDSTREAM CORP.......coiiviiriiriirirnnisisisssiessssssesesssssssssessssssssssens | soeseessnssnes 06/17/2020........ TaX FIE€ EXChANGE. .. ... vvueiriiriiicieiiiisees e sssnses | sebsessssssesssssssesssssssensen 37,771.000 [ .oooovoirerriereereernieins 162,540 XXX
49456B 10 1 |KINDER MORGAN INC/DELAWARE.... .. | 06/04/2020........ CITIGROUP GLOBAL MARKETS INC/ 7,739.000 124,562 XXX e
55336V 10 0 [MPLXLP...ccoooiiirirnirinnne . | 06/04/2020........ CITIGROUP GLOBAL MARKETS INC/ 1,289.000 25,780 XXX
682680 10 3 |ONEOKINC.....ivuiiriiiiriiseiesi sttt sssssseenine. | evessssssssenes 05/15/2020........ ISSUING COMPANY .....ctrimriimrirririieieinsriesisesisssesssssssssessenssesessssssssssesienens | avesesssnssees 1,735.000 77,609 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE L .. | 06/17/2020........ UBS SECURITIES LLC.......vvuierieriiicieniereiseierenineenes 2,833.000 28,867 XXX
79466L 30 2 |SALESFORCE COM . | 04/29/2020........ PARTNERSHIP DISTRIBUTION....... 1,112.000 173,702 XXX
87612G 10 1 | TRIRESOURCES INC.......otiiiimiiiimiiiiniisiesenssnssesenssensnsssssenssnsssesenssssssssenssenssnssnssensens | sossesensonsses 06/04/2020........ BARCLAYS CAPITAL INC.....cooiiiiiiiieiiiiniisni s sersssssenenssssssnssnssenssnsssssensens | eonesessemsenssessensssssensessenes 23,064.000 | ..o 500,955 XXX e
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TTAAEA. ..........cccciis  coriiiiiiieiiete ettt sttt ettt ettt st ettt s et e s skt en s b st enses et et entensnnsntens | abssissess 1,102,738 XXX e 0 ). S
Common Stocks - Industrial and Miscell (Unaffliated) Other
000000 00 0 | SOUTHCROSS ENERGY PARTNERS LP........ccosiiiiitiiiiniiniiniiierssisenssissessssenesenens | ................ | 02/04/2020........ AMINVESt MANAGEA. ...ttt | eerersenssnes s 89,042.440 89,042 XXX |
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 89,042 XXX 0
9799997. Total - Common Stocks - Part 3.........cccoviviinninnns 1,191,780 XXX 0
9799999. Total - Common Stocks............cccurivniienes 1,191,780 XXX 0
9899999. Total - Preferred and Common Stocks. 1,821,644 XXX 0
9999999. Total - Bonds, Preferred @nd COMMON SIOCKS..........cccieiiiiicieiiiieiiicie ettt et etetetes sttetesessesetesesseses s etebesseseses s s etebesssseses st etebessesetes et et b s sesesesnset et s setebes e A es et s setebesses et s e seteb s seses s esebebansstesansetetebanaes  S4etessssstebassssesessssetesassssesasssetesansssesans | stebessesessssesesessssesassssesas 321,496,181 XXX 921,116




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol

Bonds - U.S. Government

6030

GINNIE MAE | GNMA | 7.000% 781357

362258 QJ 0 |7.00 .. | 06/01/2020. | Various.................... 3577 | e 3577 | e, 3514 | i 3,543 | oo [ e, 34 34 3577 | e | e | s 0 | 106 | 10/15/2025. | 1......cooovnc.
GINNIE MAE | GNMA 1 6.500% 781359

36225B QL 5 |6.50 .| 06/01/2020. | Various.................... 2,142 | e 2,142 | e 2,095 | oo 2,118 | oo [ i, 25 25 2,142 | i | e | e, 0 | s 59 | 12/15/2025. | 1.......ccou....
GINNIE MAE | GNMA 1 7.500% 781361

36225B QN 1 |7.50 .| 06/01/2020. | Various.................... 4,185 | ..o 4,185 | ..o 4,073 | s AA27 | i | e 58 58 4185 | i [ i [ e 0 | 137 | 12/15/2025. | 1......ccvvvee
GINNIE MAE | GNMA | 8.000% 781364

36225B QR 2 |8.00 .| 06/01/2020. | Various............c....... 44 44 44 | 0 A4 | e [ | 0 | s 1 [12/15/2030. [ 1.......cconuc..
UNITED STATES TREASURY T 8 3/4

912810 EF 1 |05/15/20 .. | 06/15/2020. | Maturity.............cccovune RSSO 760,000 | .......... 760,000 | ....... 1,034,639 | ..cocccvvene 770,592 | ..o | s (10,592) | ..ovvvvrerriins [ e (10,592) | ...ovvvvvcieies | o 760,000 | ..o | e | e 0 ... 33,250 | 05/16/2020. | 1.........ou.....
UNITED STATES TREASURY 2.375%

912828 4J 6 |04/30/20 .. | 04/30/2020. | Maturity..........ccc....n. [ESSUSRUSRRRRRON PO 32,000,000 | ..... 32,000,000 | .....31,986,548 | ......... 31,995,958 | ..oovvvvirvenires | e 4,042 4,042 32,000,000 | ..ovveuerinriens [ v | e 0. 380,000 | 04/30/2020. [ 1................
UNITED STATES TREASURY 1.125%

912828 VA 5 |04/30/20 .. | 04/30/2020. | Various.................... RSOSSN PSRN 40,000,000 | ... 40,000,000 | .....39,382,893 | ......... 39,817,989 | ..o | s 182,011 | oo | i 182,011 | | s 40,000,000 | ...ooovvrririrenns | e | e 0] ... 225,000 | 04/30/2020. [ 1........coeveuee
UNITED STATES TREASURY  2.000%

912828 WN 6 |05/31/21 .| 05/21/2020. | Various............cc...... SOOI PPN 13,756,672 | ..... 13,500,000 | ... 13,773,718 | ..ooovvoiriiciienis [ | s (13,598) | ..ovvrrirriens [ e (13,598) [ ..covvvvevriiniies | v 13,760,120 | ....oovvvcien | e (3,448) | .......... (3,448) | ..... 126,694 | 05/31/2021. | 1.....occvvnneee
UNITED STATES TREASURY  1.500%

912828 X2 1 |04/15/20 .. | 04/15/2020. | Maturity.........c..cccoouue. s | s 15,000,000 | ..... 15,000,000 | .....14,828,936 | ......... 14,956,121 | .o | e 43,879 | [ 43,879 [ | i 15,000,000 [ ...ooovvenniinns [ v | o 0]... 112,500 | 04/15/2020. | 1.......cc0o.ece

0599999. Total - Bonds - U.S. GOVEIMMENL.........coorririrriisnniisssiisnsiinnnes onnviisssssissssssssissssisnnnees ....101,526,620 |....101,269,948 |....101,016,460 | ........ 87,550,492 | ..ccoovvvvnnncn. 0. 205,859 | ...ocoovevecs [V IR 205,859 | ....ccoovnnnnad 0] . 101,530,088 | ................ 0 [ (3,448)] .......... (3,448) | .....877,747 XXX XXX

Bonds - All Other Government

OMAN SULTANATE OF GOVERNMENT

682051 AJ 6 |6.750% 01 D| 05/21/2020. | GOLDMAN SACHS & COMPANY.. | ...c.covvemrvrrinirnes | wvveene 1,304,160 | ....... 1,600,000 | ....... 1,580,736 ...1,581,151 (2 RN I 1,581,243 | ..ooovvvvvrrrnns | .(277,083) | ... (277,083)| ....... 92,700 | 01/17/2048.
SOUTH AFRICA REPUBLIC OF 4.300%
836205 AU 8 |10/12/ D| 04/23/2020. | Various.................... 337,350 | .......... 400,000 | .......... 382,500 | ..cccconeee 385,471 | cooieevieeeies | e 428 428 [ | e 385,900 | ..o | e (48,550) | ........ (48,550) | ......... 9,317 | 10/12/2028. | 3FE............
900123 CP 3 |TURKEY REPUBLIC OF 5.125% 02/17/28) D | 04/27/2020. | JEFFERIES & COMPANY INC....... [ \coocrseinnieinniiniinns | e 430,275 | oo 500,000 | .......... 497,055 | oo 478,377 | 119,163 | o8B0 [ [ 19,243 | [ s 497,620 [ ..o [ e (67,345) | ........ (67,345) | ....... 17,938 | 02/17/2028. | 4FE............
1099999. Total - Bonds = All Other GOVEMMENL. ......c.uruuiieiriiiriirssiriiiins oisiessesssseessssssssss s enssnns s ssesssnsssssssensensenens | sesnees 2,071,785 | ...... 2,500,000 | ....... 2,460,291 0 2,464,763 0 [...(392,978)] ...... (392,978) | ..... 119,955 XXX XXX
Bonds - U.S. States, Territories and P: ions
CALIFORNIA STATE OF 5.000%
13063C__FP_ 0 |11/01/32 .. | 05/08/2020. | UBS SECURITIES LLC JEOTRTRTRRI P 5,586,000 | ....... 5,000,000 5,111,686 | ..ovversrieiinnee | ceees 474314 | ... 474,314 | ..... 132,639 | 11/01/2032. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & Possessions.... ,586,000 | ....... 5,000,000 0 5,111,686 0]... 474,314 | ....... 474314 | ..... 132,639 XXX XXX
Bonds - U.S. Special Revenue and Special A t
CHICAGO IL WATER SYSTEM 5.000% CITIGROUP GLOBAL MARKETS
167736 B8 9 [11/01/2 .| 04/23/2020. | INC/ e | e 1,167,087 | ....... 1,110,000 | ....... 1,192,473 | .cooeeee 1,156,096 | ...cooovvvvrrirns . (2,789) (2,789) [ oo | v 1,153,307 [ .evereireiiens | v 13,780 | .covveeee 13,780 | ....... 27,133 | 11/01/2029. | 1FE............
COLORADO HOUSING AND FINANCE A
196479 6Q 7 [2.950% .1 05/01/2020. | Call ~ 100.0000.........cccomrererrirerirs [ eremrrrerireeirsniisnniens | coerereens 15,000 | .oooovrenees 15,000 | ..ooovreneee 15,000 | oo 15,000 [ .o | e [0 ORI ISP 15,000 | .vooeveeierenins | ceverienirienins | v (V10 IO 221 |05/01/2029. | 1FE............
COLORADO HOUSING AND FINANCE A
196479 6R 5 [3.000% .| 05/01/2020. | Call ~ 100.0000............. 20,000 20,000 20,000 | coovvreriinnes 20,000 [ eorvrreeirririens | e 0 | oo | e 20,000 | oo [ e [ e (V10 IO 300 |11/01/2029. [ 1FE............
COLORADO HOUSING AND FINANCE A
196479 6S 3 [3.050% .| 05/01/2020. | Call ~ 100.0000............. 20,000 20,000 20,000 | coovvrerernnee 20,000 [ cooevrrenirrirens | e (1 PRI ISP 20,000 | cooovereeienis [ e [ e (11 IR 305 |05/01/2030. [ 1FE............
COLORADO HOUSING AND FINANCE A
196479 6T 1 [3.080% .| 05/01/2020. | Call  100.0000 ....15,000 0 11/01/2030.
COLORADO HOUSING AND FINANCE A
196479 6U 8 |3.250% .| 05/01/2020. | Call ~ 100.0000 0 11/01/2034.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
COLORADO HOUSING AND FINANCE A
196479 6V 6 [3.550% .| 05/01/2020. [ Call ~ 100.0000............. 20,000 20,000 20,000 | coovvrerirnnes 20,000 [ cooevrrerirrirens | e (1 PRSPPI ISP 20,000 | cooorereereis [ e [ e (11 I 355 |05/01/2037. | 1FE............
DELAWARE CNTY PA AUTH Delaware
246003 MG 9 |County Au . | 04/16/2020. | BARCLAYS CAPITAL INC.....ccovvvvee | corrrererneerreisirnenes | e 10,246,600 | ..... 10,000,000 | .....10,520,600 | ......... 10,054,899 | ..ooovercervris | e (18,815) | .oovverrerceres [ s (18,815) [ ..vvvreerrevrerns | woverinns 10,036,084 | ....ooveveriveriens | vene 210,516 | ....... 210,516 | ..... 215,278 | 11/15/2031. | 1FE............
FANNIE MAE - CAS_16-C04 4.435%
30711X DA 9 |01/25/2 . | 06/25/2020. | Paydown 218,138 218,138 | .......... 217,867 | oo | e | e 477 ATT [ e | e 218,138 | e | e | s 0| e 3,073 | 01/25/2029. | 1....cvvvvreen
FEDERAL HOME LOAN MORTGAGE
31283H NA 9 |[CORFHLMC7.5 .| 06/01/2020. | Various.................... 41 41 A1 | s A1 | | e 0 A1 [ s [ | v (V0 I 1 [12/01/2030. [ 1...covvvrnees
FEDERAL HOME LOAN MORTGAGE
31283H NE 1 [COR 8.000% . | 06/01/2020. | Various.................... 1 1 I IO I ST IR 0 1 [ s | | e (1 I 10/01/2030. [ 1..ccvvnerneen.
FEDERAL HOME LOAN BANKS  2.000%
3130AJ  5X 3 |02/20/2 .105/20/2020. [ Call ~ 100.0000..........ceremrrreriene | cevreeireeirseniiseieenes | e 10,000,000 | ..... 10,000,000 | .....10,000,000 0 02/20/2025.
FEDERAL HOME LOAN MORTGAGE
3131XY 4B 2 |COR 3.500% o [ 06/01/2020. [ VATIOUS.......ccouveervecrercrireeeseesneinns | cersersesesseesssisenes | eeerneeens 423,339 | .......... 423,339 ....429,605 .429,425 (6,087) 01/01/2048.
FEDERAL HOME LOAN MORTGAGE
3131XY UM 9 |COR 3.500% o [ 06/01/2020. [ VATIOUS.......ccoureerreerirerereeseeininns | cereeriresessessssssenes | eeereeens 618,166 | .......... 618,166 | .......... 633,760 | ...ocvevenee 633,389 | ..ovvrrrrerirines | v (15,223) | ooververeerne [ e (RS2 IR IS 618,166 | ...ovvovrrrerees | cervrreereriieens | cerrverienieens 0 | e 8,696 | 12/01/2047. | 1...ccovvvnnven
FEDERAL HOME LOAN MORTGAGE
3131Y0 JJ 2 |COR 4.000% . [ 08/01/2020. [ VAFIOUS........courvverrerirerirrerieiniiens | cerierirereseesssinenes | evereeens 447,552 | .......... 447,552 | .......... 457,025 | ...ocoovnvs 456,727 | ..o | e (9,176) (9176) [ oo | o A47,552 | oo | e | s 0| e 7,737 | 02/01/2048. | 1......cconee.
FEDERAL HOME LOAN MORTGAGE
3132A5 JS 5 |COR 4.500% . [ 06/01/2020. [ VANIOUS.........orrverrererirrirriinriseiins | cerirerissniissiineniienes | evvis 1,507,941 | ....... 1,507,941 | ....... 1,556,419 | ........... 1,553,427 | ..o | e (45,486) | ...vooeverrins [ e (45,486) [ ...ooovvvrireien | i 1,507,941 [ oo [ | e 0 | 28,307 | 06/01/2048. [ 1........ccvnne.
FEDERAL NATIONAL MORTGAGE ASSO
31402C 5L 2 [FNMA6.50 . | 06/01/2020. | Various.................... 587 587 (51K I IO LS4 ORI IO 17 17 58T | cooevereevrneeinns [ [ e (U IO 16 | 12/01/2031. | 1...ccvvrvrnc
FEDERAL NATIONAL MORTGAGE ASSO
3140GQ 3F 1 [4.000% . [ 06/01/2020. [ PAYAOWN.........covvvevrrireirerenriineiis | ceverseisseeiseisnenienes | avvee 1,392,753 | ....... 1,392,753 | ....... 1,448,790 | ...cccooeee 1,440,860 | ...coovverererris | e (48,107) | ooverererceraes [ e (48,107) [ .ooveoreerreireins | e 1,392,753 [ .ooeeeieriens | oveerneriieninees | veenerinninend 0. 23,989 | 08/01/2047. | 1...coonvvrnncn.
FEDERAL NATIONAL MORTGAGE ASSO
3140GS PD 8 [4.000% . [ 06/01/2020. [ PAYAOWN.........cvomvirnrirrireerreinninns | cevierieeesseesssinenes | eeereeens 875,731 | . 875,731 | .ot 901,388 | ..cooovrrrne 897,304 | ..o | v (21,572) (21,572) | v | e 875,731 | v | cevrneenenineins | eevverienieeens 0. 14,767 | 09/01/2047. | 1....cvvvvvrne
FEDERAL NATIONAL MORTGAGE ASSO
3140H3  7J 9 [4.000% . [ 06/01/2020. [ PAYAOWN.........ovrevevrrireerrrinirirerine | vevereeeseeisssseninenes | evvies 1,086,573 | ....... 1,086,573 | ....... 1,112,379 | e 1,108,364 | ...cooverrrrvis | e (21,791) (21,791) [ v | e 1,086,573 [ .ooverceeeriens | rvrernerieriinens | e 0. 18,423 | 04/01/2048. | 1.......cvvvvnee
FEDERAL NATIONAL MORTGAGE ASSO
3140HK 4Z 8 |4.000% . | 06/01/2020. | Paydown 280,044 280,044 | .......... 284,945 | .............. 284,109 | .oovvvereiins | e (4,065) (4,085) [ ..o | e 280,044 | ..o | e | s 0| e 5,531 | 07/01/2048. | 1.......ccouu...
FEDERAL NATIONAL MORTGAGE ASSO
314007 UR 4 [4.000% . | 06/01/2020. | Paydown 226,709 226,709 | .......... 229,401 | oo 229,129 | .o (2,420) (V2:720) | IR ISV 226,709 | ..o | e | s 0| e 3,737 | 12/01/2047. | 1...covvvvneve.
FEDERAL NATIONAL MORTGAGE ASSO
314007 XW 0 [4.000% . [ 06/01/2020. [ PAYAOWN.........coomvvrrirrireirnriniins | cevieeiseisseessssisnnes | eeereeeens 745964 | ........ 745964 | .......... 770,092 | ..o 764,764 | ..o | s (G100 U DS (18,800) | ..evvveerevrreens | werrerireenne TA5,964 | ..o | e | e, 0. 12,254 | 01/01/2048. | 1.......cvvvnnee
FEDERAL NATIONAL MORTGAGE ASSO
314048 AL 7 |3.500% . | 06/01/2020. | Paydown 859,793 | ......... 859,793 | .......... 861,876 | ...occocvvne 861,271 | .o | e (1,478) (1478) | oo | e 859,793 | ..o | cervnrereninnins | e 0. 12,540 | 06/01/2046. | 1.......cccounc
FEDERAL NATIONAL MORTGAGE ASSO
3140K0 DZ 8 |3.000% . | 06/01/2020. | Paydown 244,804 244804 | ... 249,853 | .....cccoone.. 249,843 | ..o | e (5,039) ((0K]S) IR ISV 244,804 | ... | e | s 0 | e 2,843 | 11/01/2049. | 1...ccovvrnnens
FEDERAL NATIONAL MORTGAGE ASSO
3140K0 SN 9 |3.000% . | 06/01/2020. | Paydown 358,786 358,786 | ...eoerr.367,979 | oo | ceverieenienies | e (9,194) (9,194) 12/01/2049.
FEDERAL NATIONAL MORTGAGE ASSO
3140KC DJ 8 |3.000% .| 06/01/2020. | Paydown 21,181 21,181 21,823 (642) (642) 04/01/2050.
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FEDERAL NATIONAL MORTGAGE ASSO
3140Q8 AH 3.500% | VAIIOUS. ... | cererisssiesiesinenns | s 1,343,322 1,383,621 | 101,378,222 | oo | v [CCZRT0]0) R DO (34,900) | ..ovvvevererreins | e 1,343,322 | e | e | o0 [ 19,488 | 12/01/2047. | 1...cvvervrne
FEDERAL NATIONAL MORTGAGE ASSO
3140QA AJ 4.000% | PAYAOWN.....ooiviceriseieriiens [ e | i 712,646 727,901 | oo 725,989 | oo | v (13,343) | oo [ e (13,343) | v | e T12,848 | s | e | vevreririeinnenn0 [ 12,001 | 05/01/2048. | 1.......cvvvnnee
FEDERAL NATIONAL MORTGAGE ASSO
3140QA VA 3.500% | PaYAOWN. ... [ e | s 1,856,369 | .......1,856,369 | ....... 1,876,963 | ..........1,874,289 | ...ccooovvrvvrinns | v (G720 | (R B (17,920) | ..o | wvereee 1,856,389 [ oo | e | vevrerireriinenn0 [ i 26,548 | 04/01/2049. | 1.....cvvvvece.
FEDERAL NATIONAL MORTGAGE ASSO
3140QB  TF 3.000% | PaYAOWN......oivrcrrnniciens [ | e 101,577 105,449 | ..o | e | e (3,873) (3,873) [ v | ervreereen TOLETT [ s [ | vvveerieernen0 [, 698 |09/01/2049. [ 1.......cvvveuee
FEDERAL NATIONAL MORTGAGE ASSO
3140QC K8 4.000% . | Paydown 217,882 231,431 | oo 231,313 | s [ e (13,431) | oovvereeens [ e (13,431) [ v | e 217,882 [ s [ e | eevrneieniinnnn0 [ s 3,901 | 12/01/2049. | 1.....vvvvnne.
FEDERAL NATIONAL MORTGAGE ASSO
3140QC QC 3.500% | PAYAOWN. ..o [ e | i 154,350 (6,717) 01/01/2050.
FEDERAL NATIONAL MORTGAGE ASSO
3140X4 UK 3.500% . | Paydown 211,972 (7,379) 08/01/2049.
FEDERAL NATIONAL MORTGAGE ASSO
31418C BF 3.000% . | Paydown 588,486 613,129 | oo | e | e (24,643) (24,643) | ..o | e D8848B [ o e | erreiieinenn0 [ 2,230 | 09/01/2046. | 1......cconnvn.
FEDERAL NATIONAL MORTGAGE ASSO
31418C UB 4.000% . | Paydown 850,747 871,218 | oiveereen 866,783 | oo [ e (16,036) | ..oveveververs [ e (16,036) | ..ovvvovereeernes | cvrrerreeeeeBB0,TAT | s | e | vevrerireninen0 [ 14,365 | 02/01/2048. | 1.......ccovune
FEDERAL NATIONAL MORTGAGE ASSO
31418C XN 4,000% L PYAOWN. ... [ | e 1,237,991 | ......1,237,991 | ....... 1,250,806 | ....cc..e. 1,247,406 | oo | v (9,415) (9,415) [ vvvevveverens | oo 1,237,997 | i [ | e | e 20,902 | 06/01/2048. [ 1........cevnnee
GRAND RIVER DAM AUTH OKLA
386442 TY 5.250% 06/01 L[ Call 100.0000.........ocwererneeinees | e | s 5,000,000 4,783,450 | ... 4,987,272 | oo | v 12,728 | oo | s 12,728 | .o | 2000000005,000,000 [ oo e | v [ e 131,250 | 06/01/2040. | 1FE............
LOS ANGELES CALIF DEPT ARPTS A
544435 U9 5.250% L[ Call  100.0000........ouwerineerienes [ e | e 11,870,000 ...12,188,888 | .........11,885,354 | .....ccocvvrrinans | cerenns (15,354) | ooverrereires [ e (15,354) [ ..veveervrirrernn | reeree 11,870,000 | covevniriiens [ oveineierienes | vveeneriiennnen0 [ e 311,588 | 05/15/2033. | 1FE............
LOS ANGELES CALIF REGL ARPTS |
544628  JJ REGIONAL .| BARCLAYS CAPITAL INC 2,286,428 | .......2,250,000 | ...... 2,396,678 | ......eei2,286,074 | ..o | e (5,496) (5,496) | ...vvvvvrerireres | e 2,280,578 [ oo | s 5849 | ........5849 | ....... 82,406 |01/01/2027. | 1FE............
MARYLAND ST ECONOMIC DEV CORP
57420N  BH Maryland E .|Call  100.0000............. 2,500,000 | .......2,500,000 | ...... 2,458,850 | .00 2,497,520 | ..o | i 2,480 2,480 | .o | 002,500,000 | oo | e | 0 [ 71,875 | 06/01/2035. | 1....covvvneeen
MASSACHUSETTS ST HSG FIN AGY
57587A DN 4.300% 12 L[Call 100.0000.........merrieirens [ errrisriereininsen | e 45,000 | ...........45,000 | ..c.cooouu 45,000 | .ovrererrend5,000 | oo [ 0 | o | evveriineeered8,000 | i | e | eeviveeieninenn0 [ i 882 | 12/01/2034. | 1FE............
MASSACHUSETTS ST HSG FIN AGY
57587A DP 4.500% 12 LCall 100.0000........ccmernriirirens [ v | e 40,000 | ............40,000 | ............ 40,000 | .ovrerirrenn 40,000 | oo [ e 0 | orvverrerenses | evreriinerersn0,000 | oo | e | eeviveriieninenn0 [ i 820 | 12/01/2039. | 1FE............
MATAGORDA CNTY TEX NAV DIST NO CITIGROUP GLOBAL MARKETS
576528 DP 4.000% JINGE e | 2,571,600 2,500,000 | 002,500,000 [ .oooonieriiniinn | s 0 | oo | 00000002,500,000 [ oo | e 71,600 | ........71,600 | ....... 39,722 | 06/01/2030. | 1FE............
METROPOLITAN TRANS AUTHN Y
59259Y M6 5.000% 11/ .| WELLS FARGO & CO.....c.ovvvmrrines | o | s 5,022,323 5,138,104 | .......... 4,993,524 | ....ooovviirinirs | e (8,585) (8,585) [ .ouceveeererrenes | werrereenn, 984,940 | i [ s 37,383 | ........37,383 | ..... 105,625 | 11/15/2038. | 1FE............
METROPOLITAN TRANS AUTH N Y
59259Y Q9 5.000% 11/ .| WELLS FARGO & CO.....cooovvvmerres | o | o 4,258,718 | .......4,095,000 | ....... 4,377,432 | ooeoeend,221,046 | oo [ i (9,212) (9,212) [ v | e 211,833 [ s [ e 46,885 | .........46,885 | ....... 88,725 | 11/15/2032. | 1FE............
METROPOLITAN TRANS AUTH N Y
59259Y TX 5.000% 11/ .| BANK OF AMERICA N.A......cooovvi | o | v 4,202,771 | ......4,085,000 | ....... 4,399,913 B (11,712) [ oo | e, 189,589 [ o | v 13,182 | ......13,182 | ....... 88,508 | 11/15/2030.
METROPOLITAN TRANS AUTHN Y
59259y X2 5.250% 11/ .| BARCLAYS CAPITAL INC......coovvvee | o | s 10,058,000 211,135,293 | . 10,556,222 | s | s (30,987) (30,987) ...(467,234) | ......(467,234) | ..... 205,625 | 11/15/2044.
METROPOLITAN TRANS AUTHN Y
59261A CW 5.250% 11/ .| WELLS FARGO & CO.......coevvvvines | e | s 5,023,250 5,778,800 | ....c......5,516,327 | ovoovvirviricins | v [QISIV2) | R (19,223) ...(473,854) | ......(473,854) | ..... 102,813 | 11/15/2056. | 1FE............
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NEW JERSEY ECONOMIC
645780 FB 8 |DEVELOPMEN 5.600% . 106/18/2020. [ Call  100.0000........c0cmrveerirereriee | cerereeerserisersnerienes | ceve 3,250,000 | ....... 3,250,000 | ....... 3,250,000 | ..ovvvnee 3,250,000 | cveurererrenis [ e 0 3,250,000 | ..oourerrireens | cerveriineerenins | e 0. 114,761 | 11/01/2034. | 1FE............
NEW JERSEY ECONOMIC
645780 FC 6 |DEVELOPMEN 5.100% . 106/18/2020. [ Call  100.0000........cccmmrmrerererernee | cererererrmrisersrerirenes | vvvee 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...ccooeee 1,000,000 [ ..ocoouereerinnnnn | s (1 TN I 1,000,000 [ .ooeerueemmriens [ evrererierinees | e 0. 27,908 | 06/01/2023. | 1FE............
NEW MEXICO MTG FIN AUTH  2.900%
647201 HD 7 |08/01/4 .| 06/01/2020. | Redemption ~ 100.0000 284,013 284,013 | .......... 284,013 | oo 284,013 | oo [ e (0 ORI ISV 284,013 | oo | e | e 0| e 2,379 | 08/01/2040. | 1FE............
NEW YORK CITY TRANSITIONAL FIN
64971Q 6A 6 |5.000% . | 05/08/2020. | JEFFERIES & COMPANY INC....... | ccvevverrrvemnrverirenes | crveaes 2,716,050 | ....... 2,500,000 | ....... 2,706,225 | ........... 2,578,631 | ..oovvvvervcrres [ v (8,006) (8,006) 2,570,626 | ....cccovvrevrr | e 145,424 | ....... 145424 | ....... 66,319 | 05/01/2038. | 1FE............
NEW YORK CITY TRANSITIONAL FIN
64971W GL 8 [5.000% . | 05/08/2020. | JEFFERIES & COMPANY INC....... | ccooovveiriicniiveiiens [ v 8,970,320 | ....... 8,000,000 | ....... 8,883,840 | ........... 8,445,110 | .oooovvvvriveiiies | e (32,537) | oo [ e (32,537) 8,412,574 | ..o | e 557,746 | ... 557,746 | ..... 312,222 |08/01/2038. | 1FE............
NEW YORK CITY MUNICIPAL WATER JP MORGAN SECURITIES LTD
649726 TS 3 |5.000% 0 .[04/16/2020. [LDN s | o 1,444,203 | ....... 1,350,000 | ....... 1,383,259 21,376,553 | e [ i (3,963) (3,963) | .oocevneveireies | e 1,372,590 | ..ooorveneienns | s 71,613 | oo 71,613 | ....... 23,438 | 06/15/2045.
NEW YORK CITY MUNICIPAL WATER
64972G TU 8 |5.000% 0 . | 05/08/2020. | BANK OF AMERICA NA.......coovvver | vorerneererinninerinenes | v 8,068,838 | ....... 7,650,000 | ....... 7,838,466 7,800,467 | oo | v (26,952) (26,952) | ...coovervrrrrins | wrrrrnen [TT3516 [ s | o 295322 | ....... 295,322 | ..... 156,188 | 06/15/2045.
NORTH TEXAS TOLLWAY AUTHORITY
66285W GT 7 [NORTHTXT . | 04/16/2020. | MORGAN STANLEY & CO.......ovvve. | covrrererneernerinirnenes | e 10,729,287 | ..... 10,105,000 | .....11,233,064 | ......... 10,357,243 | ..o | e (44,631) | oo [ e (44,631) [ .overevreirenns | v 10,312,611 | .o | o 416,675 | ....... 416,675 | ..... 353,535 |09/01/2041. [ 1.....vvurenee
NORTH TEXAS TOLLWAY AUTHORITY SIEBERT BRANDFORD SHANK &
66285W HG 4 [0.000% 0 .[04116/2020. {CO. | | o 21,469,950 | ..... 15,000,000 | .....13,239,750 | ........ 17,135,578 | ..o | v 208,773 208,773 | oo | e 17,344,351 | oo, 4,125,599 |..... 4,125,599 | ..o 09/01/2045. | 1....coovvvvrne
NORTH TEXAS TOLLWAY AUTHORITY
66285W JL 1 [5.000% 0 . | 04/16/2020. | MORGAN STANLEY & CO.......oovve. | corverirnrirnniicnniinens | v 18,997,920 | ..... 18,000,000 | .....19,221,300 | ......... 18,243,075 | .ovovvevvvris | e (42,697) | .eovorereeriens [ e (42,697) | ..vvovvrrrii | v 18,200,378 | ....ovvveirianns | e 797,542 | ... 797,542 | ..... 572,500 |09/01/2030. [ 1.....cocvvveeee
PHOENIX ARIZ CIVIC IMPT CORP D
71884W CT 6 |PHOENIXC . | 04/23/2020. | BANK OF AMERICA NA......ccoonvver | covemeirnerinneineinenes | v 7,260,850 | ....... 5,000,000 | ....... 6,191,046 | .......... 6,113,800 | .coovrvrrivcrnes | e (10,245) | ..o [ s (10,245) 6,103,556 1,157,294 | ..... 1,157,294 | ..... 226,111 | 07/01/2042. | 1FE............
REGIONAL TRANSN AUTH ILL  5.000%
759911 W6 3 |06/01/ . | 04/23/2020. | BARCLAYS CAPITAL INC.....ccoovvvee | covereirerisrrnerinenes | v 3,344,240 | ....... 3,095,000 | ....... 3,356,961 | ..ccovvnv 3,221,554 | oo [ e (8,445) (8,445) 3,213,109 | oo | s 131,131 | .. 131,131 | ....... 62,760 | 06/01/2031. | 1FE............
SAN DIEGO CALIF PUB FACS FING CITIGROUP GLOBAL MARKETS
79730C EC 4 [5.250% 0 [ 04116/2020. [INC/ e | o 5,064,950 | ....... 5,000,000 | ...... 5,334,550 | ..coovne 5,023,617 | coovvevrrvernes | cvvvi (12,143) | e [ e (12,143) 5,011,474 | oo | s 53,476 | ......... 53,476 | ... 188,854 | 08/01/2027. | 1....vvvrvrne
SAN FRANCISCO CALIF CITY&CNTY
79766D HB 8 [5.000% 0 . | 04/16/2020. | BARCLAYS CAPITAL INC.......covvvee | coverrerrrinrrverirenes | vvvies 1,246,581 | ....... 1,245,000 | ....... 1,278,829 | ...cccooeee 1,248,369 | ..o | e (3,063) (H0LCK) | TN IS 1,245,306 | ...covvveerinns | e 1,275 | v 1,275 | ... 29,223 | 05/01/2025. | 1...cconvvvnncnn
SAN FRANCISCO CALIF CITY&CNTY
79766D HC 6 [5.000% 0 . | 04/16/2020. | BARCLAYS CAPITAL INC.......coovvee | corernrirnmrinnirerirens | evii 1,231,562 | ....... 1,230,000 | ....... 1,260,150 | ........... 1,233,006 | ..cooorrierirnnns (2,733) (VK| TN IS 1,230,273 | .o | s 1,289 | oo 1,289 | ... 28,871 | 05/01/2026. | 1........conu...
TEXAS TRANSPORTATION COMMISSIO JP MORGAN SECURITIES LTD
88283K AZ 1 |5.000% .[04/23/2020. [LDN e | e 14,577,241 | ..... 14,395,000 | .....15,891,718 | ......... 15,191,421 | oo | e (51,447) (51,447) [ oo | e 15,139,974 | .ccovvvvviis ...(562,733) | ...... (562,733)| .....503,825 | 08/15/2042. | 2FE............
VIRGINIA ST HSG DEV AUTH  2.850%
92812U Q8 4 [12/25/ . | 06/25/2020. | Redemption  100.0000 93,033 | oot 93,033 | .o 93,033 | i | e | s [( R [P 93,033 | oo e | e 0 [ 629 | 12/25/2049. [ 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ... ssesssssssseseneens ....200,789,260 |....187,315,491 |....196,551,361 | ....... 183,060,650 | ...ccovvvevnces 0] . (501,297) | oo [ (501,297) | oo 0. 194,139,498 | ....ccoovennnnd 0 |..6,649,760 |..... 6,649,760 | ..4,450,458 XXX XXX
Bonds - Industrial and Miscellaneous
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32....... .. | 06/30/2020. | Various............cc...... 67,819 | oo 67,819 | ... 67,819 | oo 67,819 | o | e 0 [ oo | e 67,819 | oo [ [ e 0| e 2,108 | 03/26/2032. | 5................
AMC ENTERTAINMENT HOLDINGS INC CITIGROUP GLOBAL MARKETS
00165C AB 0 [5.875% C[06112/2020. [INC/ e | e 179,047 | .......... 488,000 | .......... 476,410 | oo 439,810 | ........ 38,868 | .cooverenees 506 39,374 | oo | e 479,184 | .o ..(300,137) | ...... (300,137)| ....... 16,804 | 11/15/2026. | 6FE............
AMC ENTERTAINMENT HOLDINGS INC JP MORGAN SECURITIES LTD
00165C AD 6 [6.125% S[06/11/2020. [LDN e | e 294,840 | ... 819,000 | .......... 806,715 | .cvoovrrrne 747,338 | ... 61,765 | .ooovvrerees 488 | o | e 62,253 | ..o | cereeenenes 809,590 | ..overerrirnns (514,750) | ...... (514,750) | ....... 29,262 | 05/15/2027. | 6FE............
AGNICO-EAGLE MINES LTD. 6.670%
008474 A@ 7 |04/07/2 A | 04/07/2020. | MALUTILY......oocveervrerirerieeerseeinrinens | cevnernerienieeennenis | v 6,000,000 | ....... 6,000,000 | ....... 6,000,000 | ........... 6,000,000 | .cooovvrerienins [ s 0 6,000,000 | ..ooovrrcrrrnins | o | e 0. 200,100 |04/07/2020. | 2..........c.....
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02377A  AA 6 |AMERICAN AIRLINES 3.700% 10/01/26. |.. | 04/01/2020. | Various.................... 34,690 34,690 34,690 | oo 34,690 | ..o | e 0 [ e | e 34,890 | ..ooovvceinins [ e [ e 0 | e 642 | 10/01/2026. | 1FE............
AMERICAN AIRLINES 2017-2 CLASS
02378* AA 8 |5.180% . [ 04/15/2020. | VaTIOUS.......covrvrerrereeererinnisissninerns | cvsississsinerisssssienes | ceveenes 542,091 | .......... 542,091 | .......... 542,091 | oo 542,091 | .o [ (U TR ISP 542,091 | .ooiveeiieiiens | | e 0 | 14,040 | 10/15/2023. | 2PL............
RUTA DEL MAIPO SOCIEDAD CONCES
05330A AA 5 |AUTOPISTA D{ 06/15/2020. | VAMOUS.........ovvrerrrrerereereriseiseniens [ eovseirneeiississssesies | coneenn 315,847 | ......... 315,847 | .......... 341,115 | o 322,836 | ..ooverrieiiens | e (6,990) (6,990) [ ..o | e 315,847 | v | v | s 0. 11,644 | 06/15/2022. | 2FE............
AVIS BUDGET CAR RENTAL LLC
053773 BA 4 |5.250% 03/1 . | 05/26/2020. | GOLDMAN SACHS & COMPANY... | ..oovverrererrneinnnns | ceereeens 828,000 | ....... 1,150,000 | ....... 1,127,000 | ...occooeee 1,132,856 [ ..o | s 1,164 1,164 | e | e 1,134,020 | ..oooovvircrennee ..(306,020) | ...... (306,020) | ....... 42,430 |03/15/2025. | 4FE............
BARCLAYS COMMERCIAL MORTGAGE
05492C AG 2 [S 1.235% . [ 04/15/2020. [ PAYAOWN..........ovrveerrircerrinniinerins | vevereeessesiserneninenes | cvvees 1,682,572 | ....... 1,682,572 | ....... 1,682,572 | ..oovvenee 1,682,572 | ..o | e (1 TN IS 1,682,572 [ oo v | v 0. 14,208 | 02/15/2033. | 1FM...........
BX TRUST BX_17-SLCT 1.585%
05607D AJ 6 [07/15/34 . | 04/15/2020. [ PAYAOWN.........cvvvvivrrirrircernrinniine | cerierireeerneeinsinenes | eeereeens 813,760 | .......... 813,760 | .......... 814,523 | ..coovirnne 814,888 | ..o | e (1,128) (1,128) [ oo | e 813,760 | ..o | e | e 0 | e 7,836 | 07/15/2034. | 1FM...........
CITIGROUP GLOBAL MARKETS
058498 AV 8 |BALLCORP 4.875% 03/15/26................. .. | 05/07/2020. | INC/ 90,950 85,000 85,000 | ...... 85,000 [ .ooovvvreriririrenns | e (V1 TR ISR 85,000 | .oovrrvriririnns | i 5,950 | covvvene 5,950 | ......... 2,716 | 03/15/2026. | 3FE............
BANC OF AMERICA FUNDING CORPOR
05990T AU 1 |3.750% . 106/01/2020. | VaTIOUS.......ovvurirrrreeererinnisirsninerns | cvnississisersssssiene | cvveenns 127,286 | .......... 127,286 | .......... 127,286 | .ovvverene 127,286 | oo | e 0 | o | e 127,286 | oo | v | e (V1 I 2,024 | 02/01/2037. | 1FM...........
BAYVIEW OPPORTUNITY MASTER FUN
07331Q AA 5 |4.000% . | 06/28/2020. | Paydown 207,168 207,168 | .......... 209,757 | oovovrinne 208,966 | ....oovrreeriaens | e (1,798) (1,798) [ oo | e 207,168 | ..o | cerveeieeninnins | e 0| e 3,469 | 06/28/2053. | 1FM...........
CRC ESCROW ISSUER LLC  5.250%
12652A  AA 1 |10/15/25 . [ 06/09/2020. [ VATIOUS.........ouveerrrrerereereessrinerins | cevereeissessseesnensienes | aeve 2,984,125 | ....... 3,255,000 | ....... 3,246,544 | ........... 3,248,565 | ..oouvvverieies | e 426 426 3,248,991 ...(264,866) | ...... (264,866) | ..... 111,851 | 10/15/2025. | 5FE............
CWHL_06-8 CWHL 2006-8 1A1 6.000%
126694 3B 2 |05/01 . | 06/01/2020. | Various................... 9,769 | oo 8,860 | ..oovvrrne. 8,082 | oo 7,654 | oo | e 2,115 2,115 9,769 | ..o | cevvreerrenienins | eerrerienieeens (VI IO 283 |05/01/2036. | 1FM...........
CVS PASSTHROUGH TRUST  3.901%
12702 AA 4 |10/10/39 . [ 06/10/2020. [ VATIOUS........courverererirrereersrinenins | verereresseessnissrinenes | oveseseeansd 49,714 | ............ 49,714 | ... 49,714 | oo 49,714 | oo | e 0 | v | eevrerereeid A9,T14 | e e | v (VI IO 808 | 10/10/2039. | 2........cvenue
CENOVUS ENERGY INC CENOVUS
151350 AF 6 |ENERGY INC6. A | 06/04/2020. | BARCLAYS CAPITAL INC....ovvvvves | orererrnrirrereriiniinins | ovieeennd 945,000 | ....... 1,000,000 33 | | 00 996,916 | i | 100(51,916) | ... (51,916) | ... 38,063 | 11/15/2039.
CHENIERE ENERGY PARTNERS LP
16411Q AE 1 |4.500% 10/ . | 05/29/2020. | GOLDMAN SACHS & COMPANY... | ...ccvomriiiicniinnis | v 370,063 | .......... 375,000 0 | oeveeecereenees | eirereesnenn375,000 | oo | eeveenn(4,938) | ... (4,938) | ... 12,084 | 10/01/2029.
COMISION FEDERAL DE ELECTRICID
200447 AB 6 |4.875% D | 04/30/2020. | BBVA........cooveunerrerineirneirssisersens [ covneinseeisssissssenins | eeneenn 550,000 | ......... 550,000 | .......... 564,300 | ..coovvvrnee 559,912 | oo (2,365) (2,365) [ .ouceverrenerienes | ceeneeeenn:BBTBAT | i [ oveeend(T,547) | v (7,547) | e 11,768 | 05/26/2021. | 2FE............
CROWN AMERICAS LLC/CROWN AMERI DEUTSCHE BANK SECURITIES
228187 AB 6 |4.750% .| 04/29/2020. | INC e | e 618,000 | .......... 600,000 | .......... 600,000 0 | oeriveereerieeees | erieerennn800,000 | oo, | ... 18,000 | ........18,000 | ....... 21,375 | 02/01/2026.
233300 AA 9 |DPWORLDLTD 6.850% 07/02/37.......... D 06/08/2020. | HSBC SECURITIES..........ccocovmvcnns [ roverrerinriinicsninns | v 5,029,500 | ....... 4,200,000 | ....... 4,827,900 (9,132) [ v | v, 789,557 | i | 1.239,943 | ......239,943 | ... 270,118 | 07/02/2037.
ELLINGTON CLO | LTD ECLO_17-2A
28852E AA 7 |2.092% C | 05/15/2020. | PAYAOWN..........coomierieirierierirneins | eeeeneeseessesesseisnnes | eevienes 196,763 | .......... 196,763 | .......... 196,763 | ..oovvevrenne 196,763 | .ooouvvvereeenies [ e (0 RO IOV 196,763 | oo | cerveeineineniens [ e 0| e 3,487 | 02/15/2029. | 1FE............
ARCHROCK PARTNERS LP  6.000%
30227C AD 9 [10/01/22 .| 04/01/2020. | Call  100.0000..........coommrrerererers [ errerrrmrerneererinernes | veeens 1,220,000 | ....... 1,220,000 | ....... 1,201,667 | ..ooccvevee 1,212,445 | oo | v 628 (6722 I TN ISR 1,213,073 [ o [ e 6,927 | oo 6,927 | ....... 36,600 |10/01/2022. | 4FE............
345838 AE 6 |FOREST LABS INC 4.875% 02/15/21...... .. | 05/14/2020. | Tax Free EXChANGe........ccovvrvvvries | wrvvvererrnsissinninerinns | corenns 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ..ccoene 1,000,000 | .ooovvrevreriieires [ e (VI TR IS 1,000,000 | oo | e | e 0 | 37,563 | 02/15/2021. | 2FE............
FRISCO HQ OPERATIONS LLC 4.130%
358774 AA 0 |12/15/ . | 06/15/2020. | Redemption ~ 100.0000 208,833 208,833 | .......... 208,833 | .ooovrrrne 208,833 | ..ovvrrereeinens [ e (0 PO ISV 208,833 | ..o | cereerienineins | e 0 | e 4,312 | 12/15/2037. | 2PL............
ICICI BANK LTD DUBAI BRANCH
45112E  AH 2 [3.800% 12/ D 06/02/2020. | HSBC SECURITIES.......c.coveemmrnnes [ ererreeineirnseinneinns | veeens 2,378,200 | ....... 2,500,000 | ....... 2,286,050 | ...cooonee 2,312,558 | oo | e 8,249 8,249 2,320,807 | .coovereeiineien | s 57,393 | ...ccoe. 57,393 | ... 44,861 | 12/14/2027. | 2FE............
INFRAESTRUCTURA ENERGETICA NOV
456829 AA 8 |3.750% D 05/13/2020. | HSBC SECURITIES.......ccovvemivives [ everieeerneennseineines | oveeens 4,047,045 | ...... 4,423,000 | ....... 4,013,873 | ........... 4,063,453 | ....cooiviecinins | e LR-Y( VIR S 13,570 [ .o | e 4,077,023 | ..o | s (29,978) | ........ (29,978) | ..... 138,219 | 01/14/2028. | 2FE............
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JP MORGAN MORTGAGE TRUST
466456 AE 8 |JPMMT 3.500% .. | 06/01/2020. | Paydown [ESTUUIN R 150,517 | covvvenee 150,517 | ovvvrne 149,670 | ..ocvvevvrenne 149,759 | cooovvvvveeiies | e 758 W1 T T I 150,517 | oo e | v 0| e 2,280 | 10/01/2045. | 1FM...........
50152# AL 1 |KWIKTRIPINC 4.080% 05/24/37............ .. | 05/24/2020. | Various............cc...... 65,200 | ............ 65,200 | ............ 65,200 | ..coovvcrinnn 65,200 | ..vevrrrrieririnn | v (V1 TR ISP 65,200 | cvvovvvrireeis [ s [ e 0| e 1,330 |05/24/2037. | 2PL............
LEHMAN XS TRUST LXS_07-15N
52524V AQ 2 |1.085% 08/2 .. | 06/25/2020. | Various.................... JESTSUPIN RO 131,907 | oo 144891 | ......... 103,373 | oo 111,288 | .o 20,619 20,619 | oo | e 131,907 | oo | e [ v 0| e 1,346 |08/26/2047. [ 1FM...........
CREDIT SUISSE SECURITIES
526057 CD 4 |LENNARCORP 4.750% 11/29/27............ .| 04/21/2020. |USAL s | e 1,320,900 | ....... 1,295,000 | ....... 1,295,000 | ...oocvenee 1,295,000 [ ..ocooucererienins | e (1 RN IS 1,295,000 | ..ovvvueerereens | ceres 25,900 | ......... 25,900 | ....... 24,605 | 11/29/2027. | 3FE............
MEADE PIPELINE INVESTMENT LLC
58308# AA 1 |1.803% 1 .. | 06/30/2020. | Various.............c...... 4,199 | i 4,199 | i 4,199 | s 4,199 | oo [ e 0 4,199 | oo [ e | e (U I 58 | 10/30/2026. | 2................
MEADE PIPELINE INVESTMENT LLC
58308# AA 1 |1.803% 1 .. | 05/29/2020. | Various............cc...... 8,397 | v 8,397 | oo 8,397 | oo 8,397 | oo [ s 0 8,397 | e | ceveerrienienins | e (U I 95 | 10/30/2026. | 2Z..............
MORGAN STANLEY ABS CAPITAL | M
61744C PK 6 [1.100% .. | 06/25/2020. | Paydown s | e 14,846 | ............ 14,846 | ............ 14,818 | oo 14,832 [ .o | i 14 L OO ISR T4846 | ..o [ v | e (VI I 152 |03/25/2035. | 1FM...........
MORGAN STANLEY REREMIC TRUST M
61764G AG 7 |3.000% .. | 06/01/2020. | Paydown v | s 165,004 | .......... 165,004 | .......... 165,107 | .oovvvrrnene 165,037 () IR IS 165,004 01/02/2051. | 1FE............
626738 AE 8 |MURPHY OIL USAINC 4.750% 09/15/29 | .. | 05/20/2020. | BANK OF AMERICA N.A 56,581 55,000 55,000 | ...... 55,000 0 . ....55,000 09/15/2029. | 3FE....
64110L AS 5 |NETFLIXINC 4.875% 04/15/28............... .. | 05/19/2020. | Various............cc...... JEOTTTRII OV 1,902,028 | ....... 1,790,000 | ....... 1,790,000 | .....c..... 1,790,000 0 ,790,000 04/15/2028. | 3FE....
ONSLOW BAY FINANCIAL OBX_20-EX
67448T BC 8 |0.985% .. | 06/25/2020. | Paydown 321,235 321,235 ....281,382 39,853 39,853 ..321,235 02/25/2060. | 1FE....
OPTION ONE MORTGAGE LOAN TRUST
68389F CG 7 |OOMLT 200 .. | 06/25/2020. | Various.............c...... 2,652 | v 2,652 | oo 2,647 | oo 2,652 | covoerereeis [ s 0 2,652 | v | e | e (U I 19 | 08/25/2032. | 1FM...........
OZTEL HOLDINGS SPCLTD 6.625%
692733 AB 4 |04/24/28 D| 05/27/2020. | Various............cc...... reverenessrenenes | e 3,487,720 | ....... 3,800,000 | ...... 3,732,094 | ........... 3,740,605 | ....oovvvvvierne | e 2,177 2,177 3,742,781 ..(255,062) | ...... (255,062) | ..... 149,497 | 04/24/2028. | 3FE............
PRIMOSE SCHOOLS PROSE_19-1A
74166Y AA 8 |4.475% 07/ .. | 04/30/2020. | Paydown revereeneessrenenns | e 12,475 | o 12475 | e 13,278 | e | e (803) (L 101C) I IR IS 12,475 | oo v | e 0 | 140 | 07/30/2049. | 2FE............
PROVIDENCE ST JOSEPH HEALTH
743756 AE 8 |3.930% 10/ .. | 05/19/2020. | RBC DOMINION SECURITIES INC | .....coevvvvviriiniinns | s 5,590,450 | ....... 5,000,000 | ....... 5,022,750 | ..o 5,022,424 | ..o (138) (138) 5,022,286 | ......cccocveeris | venes 568,164 | ....... 568,164 | ..... 125,542 | 10/01/2048. | 1FE............
RESIMAC MBS TRUST RESI_18-1A
76119H AA 8 [0.991% 11 D| 06/10/2020. | Paydown cenen 124,242 ..124,242 . 0 . WA24.242 | i | 0 [ 1,117 | 11/10/2049.
780153 AU 6 |Royal Caribbean Cruises Ltd 5.250% 11/. | .. | 04/22/2020. | Various............cc...... et | s 158,950 ....203,750 (128) (128) | oo | rrrieerenn 201,186 | i | 1001(42,236) | ........(42,236) | ......... 4,474 | 11/15/2022.
SALTCHUK RESOURCES INC 4.270%
79575@ AK 3 [6/25/2028 .. | 06/25/2020. | Various.................... 62,500 | .coonnen. 62,500 | .coonnen. 62,500 | .ooovvrrinnn 62,500 | .ooovvirerirrirenns | e [0 SOOI ISP 62,500 | cvoovvrrireins [ e [ e 0| e 1,495 |06/25/2028. [ 1PL............
SPIRIT AIRLINES 2015-1 4.930%
84858@ AA 3 |04/01/23 .. | 04/01/2020. | Various.. 258,074 258,074 0 | v | 258,074 [ e | s | eerrneineriennn0 [ e 6,362 | 04/01/2023. | 2PL....
SPIRITS OF ST.LOUIS BASKETBALL
848609 AA 1 |5.300% .. | 06/30/2020. | Various............cc...... 22,047 22,047 22,047 | ...... 22,047 | oo | v 0 | oo | eeereeerenin 22,047 | oo [ e [ e (V1 IO 584 |03/31/2033. | 2PL............
STRUCTURED ASSET INVESTMENT LO
86358E KX 3 [1.125% .. | 06/25/2020. | Paydown 25,649 25,649 25,585 | ... 25,551 | oo | ererereinnins 98 98 | oo | s 25,649 | ..oovvcerins [ e [ e (VI IO 243 | 09/25/2034. | 1FM...........
WELLS FARGO HOME EQUITY TRUST
86359B MW 8 |0.485% 0 .. | 06/25/2020. | Paydown JETTURTRTORUTORPIOR ORI 19,308 | ...cccvvnnee 19,308 | ..cocvvneee 19175 | oo 19,159 [ v | v 149 149 | oo | v 19,308 | oo | v | e 0 | i 153 | 04/25/2034. | 1FM...........
87264A AV 7 |T-MOBILE USAINC 4.750% 02/01/28..... .. | 04/24/2020. | BANK OF AMERICA N.A.....cccovvvne [ o | e 997,975 | .......... 955,000 | .......... 955,000 | ..vvorrnee 955,000 | .ooocvvurerrirens | ererenineerenis (0 RO DTN 955,000 | ..cveorereerenns | s 42,975 | ........ 42,975 | ....... 37,243 | 02/01/2028. | 3FE............

TOWD POINT MORTGAGE TRUST TPMT
891730 AA 5 |2.750% .. | 06/01/2020. | Paydown 28,353 28,353 28,105 | .o [ | s 248 248 | . | s 28,353 | .o [ i [ e 0 | 129 | 06/01/2057. | 1FM...........
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TRITON CONTAINER INTERNATIONAL
89675* AP 2 |6.600% D 04/30/2020. | Redemption ~ 100.0000..........cuw. [ worerermreremmrrerernes | oveeens 2,140,000 | ....... 2,140,000 | ....... 2,140,000 | ...ccoonee 2,140,000 | coovvverrienins [ e 0 2,140,000 | ..oouverrerrenns | cevrerineereni | e 0. 70,620 | 04/30/2022. | 2.........onu....
TRITON CONTAINER INTERNATIONAL
89675* AR 8 |6.650% D 04/30/2020. | Redemption ~ 100.0000.........c.cew. [ worrerermnermnerirerirns | werverennd 660,000 | .......... 660,000 | .......... 660,000 | .....cccovnee 660,000 | ...ocvvrverririens | e (0 ORI DT 660,000 | ..cooervrnrirnes | e | e 0. 21,945 | 04/30/2022. | 2.........on.....
TWIN RIVER WORLDWIDE HOLDINGS
90171V AA 3 |6.750% 0 . [ 06/05/2020. [ VATIOUS.........oorveerrererirrerreinnienenins | vevereeesnneissinenienes | avvene 4,789,366 | ....... 4,919,000 | ....... 5,171,301 | cocvvene 5,128,058 | ....... 34,798 | ........ (17,032) | oo [ e 17,766 5,145,824 ...(356,458) | ...... (356,458) | ..... 173,339 | 06/01/2027. | 5FE............
VANTAGE DATA CENTERS ISSUER LL
92211MM  AC 7 |4.072% . [ 06/15/2020. [ PaYdOWN.........coouvivrerirrerriiinineiins | veverererneeisninsninenes | v 12,500 | coocoerennee 12,500 | .oooovreenee 12,500 | oo 12,500 [ .o | e 0 | v | e 12,500 | oo | e | e (VIR IO 212 | 02/16/2043. | 1FE............
WESTERN DIGITAL CORP 4.750% JP MORGAN SECURITIES LTD
958102 AM 7 |02/15/26 0105202020 [LDN e | o 1,037,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..o | e 0 | oo | s 1,000,000 | ...ooouvieriiiens | v 37,000 | ......... 37,000 | ....... 36,549 | 02/15/2026. | 3FE............
WINWATER MORTGAGE LOAN TRUST
97655 AH 5 |W 3.500% . [ 06/01/2020. [ PAYAOWN.........coomvvrnrirrireirnrinnins | cevierieeisseisssisnins | eeereeens 463,580 | .......... 463,580 2,487 01/03/2046. | 1FM..
EOLICA MESA LA PAZ S DE RL DE
P4001# AA 8 |5.980% 1 . | 06/20/2020. | Redemption  100.0000 s 104,245 104,245 . 0 12/20/2044.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........cu.iiiiiiniiiiis ot sensesssns | oenes 54,928,982 | ..... 55,744,317 | ....55,839,610 | ........55,434,798 | ...... 135431 | .......54,035 | ...cccoonuve. 0 | 189,466 |....cccccnnne 0 .(1,018,047) | ...(1, XXX
Bonds - Hybrid Securities
BBVA BANCOMER SA TEXAS BRANCH SANTANDER INVESTMENT
05533U AF 5 |5.125%0 .105112/2020. [SECURITIE e | v 443,000 | .......... 500,000 20 | [ 497,891 | (54,891) | ........ (54,891) | ....... 21,141 | 01/18/2033. | 3FE............
4899999. Total - BONAS = HYDFIA SECUMHES. ....uuveuererirririsseissssss et nesssmsssses st ettt nnes | snesssnsas 443,000 | ........ 500,000 | ......... 497,525 | ..o 97,871 | o0 | 20 | i [ 20 | 0] 497,891 |0 | (54,891) | ..ooov (54,891) [ ....... 21,141 XXX XXX
Bonds - Unaffilited Bank Loans
CALPINE CONSTRUCTION FINANCE C
000000 00 O |TL+L250 . | 06/30/2020. | Redemption ~ 100.0000 5,000 | coovernnens 5,000 | coovirnnens A.975 | oo | v | s 25 25 5,000 | oo | cereeeireeninnins | e 0 | e 62 | 01/15/2025. | 3FE............
FINANCIAL & RISK US HOLDINGS |
000000 00 O |FINANCIAL .. | 06/30/2020. | Redemption  100.0000 746 746 751 | e T4 TN I (5) 5 TAB | oo [ e [ e 0 | o 16 | 10/01/2025. | 4FE............
000000 00 O |HBFULLERCO 10/20/24................. .. | 05/29/2020. | Redemption  100.0000 21,499 21,499 21,539 | e 21,402 | oo | e 96 96 [ .o [ s 21,499 | oo [ e [ e (VI IR 285 | 10/20/2024. | 3FE............
INVENERGY THERMAL OPERATING |
000000 00 0 {2018 Term . [ 03/31/2020. [ VANIOUS.........oorvverierirrirriiniinniins | cevieririniiessiseiienes | v 1,361,940 | ....... 1,359,392 | ....... 1,355,962 | ........... 1,347,442 | oo | e (30,145) | ..o [ e (30,145) [ ..o | i 1,317,297 | oo | s 44644 | ... 44,644 | ... 17,081 | 08/28/2025. | 3FE............
INVENERGY THERMAL OPERATING |
000000 00 0 |2018 Term o [ 0B/30/2020. [ VAFIOUS.........ouveervrciinerineireiiniinns | eevieriesisseisssisenss | eersesssssesessnses | sreesssessssssssssnees | soossssesssnessnsssnees | ssomsssesssessnsessessnes | sessosssssssesssnns | soomsesesssessnnsens 0 [ v | e | e | cereeneennnens | e 0 | e 4,723 | 08/28/2025. | 3FE............
SOUTHCROSS ENERGY PARTNERS LP
000000 00 O |0 1+ 05/22/2020. | VAHOUS.......courvervenrirrereessrissisnens [ eresssesessesssssssssses | sersesssseessssnsssns | sessesssneesssssssesns | sesssesssssssesssnsssns | sessssssnesssesssssesesses | oesssssssnsssenes (L) T (LX) IS I 143 04/30/2020.
000000 00 0 |SUMMARY ADJUSTMENT. . | 06/30/2020. | VARIOUS (7) [ oo [ e | e | e 6,496 7,736 7 01/30/2021.
VIRTU FINANCIAL OPERATING LLC
000000 00 O |0 . | 05/15/2020. | Redemption ~ 100.0000 282,276 282,276 | .......... 282,276 | ..oveeeeeeieeineinnees | serreerineieenins [ e (0 PO PV 282,276 | ..o | cereneieninnins | e 0| e 2,044 | 03/01/2026. | 4FE............
VISTRA ENERGY CORP TL +L200
000000 00 O |12/ .. | 06/30/2020. | Various.............c...... 5478 | oo, 5478 | oo, 5,490 (12) (12) 5478 12/31/2025.
000000 00 0 |WGPARTNERS 1MM5/23... C| 04/22/2020. | Redemption ~ 100.0000 17 17 116 . 2 2 11/15/2023.
00164D AQ 6 |AMC ENTERTAINMENT HOLDINGS INC. | .. | 06/30/2020. | VAIIOUS..........cccrrermrreerermrerirererneernee | eeveersmersenerssesseens | eeeees 1,514,700 | ....... 1,980,000 | ....... 1,970,100 | ...........1,963,984 | ....cccooovvriinns | cevinens (9,705) (9,705) [ oovvvnvererveres | e 1,954,279 | | .(439,579) | ... (439,579)| ....... 23,460 | 04/22/2026.
01449B AY 8 |ALERIS INTERNATIONAL INC TL +L475.. |.. | 04/14/2020. | VAMIOUS..........ceverrirereniieniiereieins | eeeeserseessesesseesenns | ovvinenes 982,500 | .......... 982,500 | .......... 972,675 | oo 970,120 | oo | v 12,380 | ovevveeneieens | s 12,380 [ .ovevceirrinen | eerreereeenn82,500 [ oo e | eevvreineneenn0 [ 17,991 | 02/27/2023.
01449B  AY 8 |ALERIS INTERNATIONAL INC TL +L475.. |.. | 06/30/2020. [ VAIOUS..........ceverrermrieenireirirerirnnins | oreesmrinerienirenisnens | ceemminsmienienenes | o | eeeneesnessonsssses | e | oo | aeemensnsms 0 [ v | e | s | e | e 0 | e 179 | 02/27/2023.
BLACKSTONE MORTGAGE TRUST INC
092596 AC 7 |BLACKSTONE .. | 06/30/2020. | Redemption  100.0000 87 87 87 BT [ [ e 0 87 | o [ [ e (V1 1 |04/23/2026. |4FE............
09748C AB 7 |BOJANGLES INC 01/28/26............... .. | 06/30/2020. | Redemption  100.0000 5,000 | covvrirnes 5,000 | coovvrrrnens 4,900 | oo 4889 | ..o | s 111 111 5,000 | .vouerereerenns | verrerrrenienins | eereenienienens (1 I 147 | 01/28/2026. | 4FE............
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
BISON MIDSTREAM HOLDINGS LLC TL
106200 AB 8 |+L400 .. | 06/30/2020. | Various.............c...... 4,988 | ..o 4,988 | ..o 4941 | s 4,919 | s | e 69 69 4,988 | oo [ e [ e (11 IR 122 | 05/21/2025. | 5FE............
12512y AF 8 |CDWLLC 10/13/26.....oovvrne .. | 06/30/2020. | Redemption  100.0000 5181 | e 5,181 | v 5,013 | oo [ e | e 168 168 5181 | e | e | v 0 | e 25 | 10/13/2026. | 2FE............
CAESARS RESORT COLLECTION LLC
12769L AB 5 |TL+L275 o [ 06/30/2020. [ VATIOUS........coureervrncrerrireersrinenis | cevirerirseesssesssinenes | oeevineens 10,076 | .oooovveneee 10,076 | ..ooveveneee 10,022 | oo 9,982 | oo | s 93 93 | e | s 10,076 | oo | e | e 0 | v 195 | 12/23/2024. | 4FE............
CHEMOURS COMPANY LLC TL +L175
16384Y AF 4|0 . | 06/30/2020. | Redemption ~ 100.0000..........ccceue | cerererererrmeenerrienes | veeririenns 16,500 | ..ooovreneee 16,500 | ..oocveneee 16,468 | ..cooovvvrnvene 16,382 | .oveocererinnis | i 118 118 | o [ e 16,500 | .vvoureeerenenns | ververineirneni | e (V1 IO 236 |04/03/2025. | 3FE............
DELL INTERNATIONAL LLC/EMC COR
24702N BE 9 |DELLINTE .. | 06/09/2020. | Various.............c...... 21,504 IS I RO I 21,504 | oo [ e 09/19/2025.
26483N AN 0 |DUN & BRADSTREET CORPORATION T. | .. | 06/29/2020. | Redemption ~ 100.0000 2,500 (15) 2,500 02/06/2026.
29362L AH 7 |ENTEGRIS INC 11/06/25........ocvvnee. .. | 06/26/2020. | Redemption ~ 100.0000...........cow. [ vorrereremmmrerirerires | weverenes 107,987 K727 RN I 107,987 | covooveceners | o 11/06/2025.
293730 AC 5 |NEW AMETHYST CORP 10/10/25.... | .. | 06/30/2020. | Redemption  100.0000 5,000 38 5,000 10/10/2025.
GATEWAY CASINOS AND ENTERTAINM
36760B A* 0 |TL+L300 A | 06/30/2020. | Redemption  100.0000 2,506 | ..ovvernnen 2,506 | ..oovernnenn 2,497 18 2,506 03/13/2025.
45004K  AC 0 |IRIHOLDINGSINC _ 12/01/25............ .. | 06/30/2020. | Redemption  100.0000 500 500 495 7 500 12/01/2025.
45672) AK 6 |0 . | 06/30/2020. | Various................... 4,988 | ..o 4,988 | ..o 4,932 | s 4,919 | s | e 69 69 4,988 04/01/2024.
INVENERGY THERMAL OPERATING |
46123U AG 3 |INVENERGY .| 06/30/2020. | Redemption ~ 100.0000..........ccuw. [ verererererrermninnines | v 19,501 | oo 19,501 | v 19,538 | ..o | e (37) (70| ST IR 19,5071 | oo | e 08/28/2025.
50168E AB 8 |LABLINC 07/01/26 .. | 06/30/2020. | Redemption  100.0000 4,250 | oo 4,250 | .o 4,208 | oo 4,204 46 4,250 07/01/2026.
513076 AZ 2 |LAMAR MEDIA CORP. TL +L175 . | 06/30/2020. | Various.................... 0 03/14/2025.
LUCID ENERGY GROUP Il BORROWER
54948F AB 4 |TL +L300 . | 06/30/2020. | Various.................... 7,500 | i, 7,500 | oo, 7,500 | oo TAB8 | oo | i 42 42 7,500 | v | cereenieenineins | e 0 | e 164 | 02/17/2025. | 4FE............
GENESEE & WYOMING INC.
55316H AB 1 [12/30/26 . | 06/30/2020. | Redemption  100.0000 2,500 | coveernnns 2,500 | oo 2488 | oo | e | e 13 13 2,500 | v | e | e (U1 I 41 [12/30/2026. | 3FE............
MARRIOTT OWNERSHIP RESORTS INC
57163K AH 1 [MARRIOTT o .. | 06/30/2020. | Redemption  100.0000 2,481 | . 2,481 | . 2,489 | o 2488 | oo [ e (7) 7 2481 | v | e | e (U1 I 35 | 08/29/2025. | 3FE............
59501N  AJ 8 |05/ . | 06/04/2020. | Redemption ~ 100.0000 30,021 | v 30,021 | oo 30,036 | ooovreiinnes 29,966 | ..oocvvnririririnns | cerereeirenins 55 55 | o | e 30,021 | oo [ e [ e (I IO 421 | 05/29/2025. | 2FE............
NATEL ENGINEERING COMPANY INC
63229B AD 0 |0 . | 05/01/2020. | Redemption ~ 100.0000 1,977 | s 1,977 | oo 1,977 | e 1,977 | o | e 0 1977 [ o | oneeneiissiinens | veeresieniend (U1 I 33 | 04/30/2026. | 4FE............
NAVITAS MIDSTREAM MIDLAND BASI
639390 AE 7 |TL +L450 .. | 06/30/2020. | Various.............c...... 7,500 70 12/13/2024.
640720 AK 8 |CSCHLDGSLLC 04/15/27...........c. .. | 04/15/2020. | Various. 3,604 26 04/15/2027.
68162R AD 3 |WEST CORP TL +L350 10/110/24..... .. | 06/30/2020. | Various. 3,750 14 10/10/2024.
68371Y AJ 2 |OPEN TEXT CORP 05/30/25 06/30/2020. | Redemption  100.0000. 7,500 21 05/30/2025.
71534R  AD 8 |PERSPECTAINC 05/30/25.... . | 06/30/2020. | Redemption  100.0000 2,500 16 05/30/2025.
PORTS AMERICA HOLDINGS INC TL
73703% AA 1 |+L275 .. | 06/30/2020. | Redemption  100.0000 20,000 0 04/28/2025.
74968Y AC 4 |RPIINTERMEDIATE FINANCE TRUST.... .. | 06/30/2020. | Various.................... 31,357 1,098 02/11/2027.
74968Y AC 4 |RPIINTERMEDIATE FINANCE TRUST.... .. | 05/18/2020. | Various.................... 3,301 116 02/11/2027.
RP12019 INTERMEDIATE FINANCE
74969A AC 5 |0 . | 06/30/2020. | Redemption ~ 100.0000 725 725 700 [ cooeereererineieriens | serveeereenienins | oveereeieeens 25 25 725 | oo [ e [ e (110 I 3 | 02/11/2027.| 2FE............
SOUTHCROSS ENERGY PARTNERS LP
84130C A* 1|0 .| 03/31/2020. | DIRECT.... 87,977 | ...... 1,466,284 | ............ 87,977 | oo 1,446,565 |....1,181,872 | ...cvevvnne (367)]..1,358,019 | ......... (176,514) | oo | e 82,534 | ..o | s 5443 | .. 5,443 | .o, 08/04/2021. | 6*........c.nn..
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SPRINT COMMUNICATIONS INC TL
85208E AB 6 |L+250 .. | 06/30/2020. | Various.............c...... revtneeesissnnensenes | e [ e | s | s | s | s 0 [ v | e | e | e | e (11 IO 235 |02/02/2024. | 6*...............
SPRINT COMMUNICATIONS INC TL
85208E AB 6 |L+250 .. | 04/01/2020. | Various............ccc..... RO PV 1,954,660 | ....... 1,954,660 | ....... 1,961,990 | ..occvenee 1,949,413 | ....... 13,811 | v 5,247 | oo | s LEH0LST T I I 1,954,660 [ ...coouveeeriens [ s | e 0. 20,748 | 02/02/2024. | 3FE............
85208E AD 2 |SPRINT COMMUNICATIONS INC............. .. | 06/30/2020. | Various.................... eevteeeeesensenensenes [ e [ s | sessesnsinessens | essieesiessnessessnns | sessesssessessns | e 0 [ e | e | e | cerrenesesnnens | e 0 | v 199 | 02/02/2024. | 6*...............
SPRINT COMMUNICATIONS INC
85208E AD 2 |02/02 .. | 04/01/2020. | Various............cc...... JEOTTTRTRII PV 1,481,250 | ....... 1,481,250 | ....... 1,471,375 | e 1,468,633 | ..oovvvevrvnnes | v 12,817 | oo | s 12,617 [ v | e 1,481,250 02/02/2024.
85236H AB 5 [STADCOLALLC 06/29/23 .. | 06/30/2020. | Redemption  100.0000 2,201,924 2,201,924 2,201,924 e . 0 2,201,924 06/29/2023.
863330 AB 4 |STRIKE LLC TL L+800 11/30/22 .. | 06/30/2020. | Various.. 26,389 26,389 26,389 | ... 26,389 . 0 ....26,389 11/30/2022.
87951Y AU 5 |TELESAT CANADA 12/07/26............ .. | 06/30/2020. | Redemption  100.0000 625 2 625 12/07/2026.
89609U AE 1 |TRICO GROUP LLC 02/02/24........... .. | 06/30/2020. | Redemption  100.0000 24,531 1,001 [ | e 24,531 02/02/2024.
90932R AE 4 |UNITED AIRLINES INC210795 04/01] .. | 03/30/2020. | Various.. 7,576 45 7,576 04/01/2024.
90932R AE 4 [UNITED AIRLINES INC210795 04/01] .. | 06/29/2020. | Various.. 45 04/01/2024. R
91136E  AJ 4 |UNITED RENTALS NORTH AMERICA I.... | .. | 06/30/2020. | Redemption ~ 100.0000 2,886 62 2,886 10/31/2025. | 2FE............
UNIVERSAL HEALTH SERVICES INC
91359H AP 3 |1 .. | 06/30/2020. | Redemption  100.0000 5,051 | v 5,051 | covieiens AT66 | oo | e . 284 284 5,051 | v | cevrerrienienins | e (V1 I 19 | 10/31/2025. | 2FE............
91839@ AA 2 |VIRTU FINANCIAL OPERATING LLC........ .. | 06/30/2020. | Various.................... eevteeeeeinsinensenes [ e [ s | sessresssinessens | sessieesessnessssssnns | sessesssessessns | essesssesssnens 0 [ e | e | e | cereeneensenens | e 0. 21,176 | 03/01/2026. | 3FE............
VIRTU FINANCIAL OPERATING LLC
91839@ AA 2 |0 .. | 03/02/2020. | Various............cc...... JEOTURTRTRRI PV 2,826,582 | ....... 2,826,582 | ...... 2,812,449 | ........... 2,798,956 | .coouvverrreriies | crrrin (28,289) (28,289) 2,770,666 | ...oovvervrrrreres | v 55,916 | ......... 55,916 | ....... 15,701 | 03/01/2026. | 3FE............
VICTORY CAPITAL HOLDINGS INC
926450 AG 4 |07 .. | 06/29/2020. | Redemption  100.0000 2,352 | s 2,352 | s 2371 | e | s (19) (19) 2,352 | v | e | s (U I 31 |07/01/2026. | 3FE............
WATERBRIDGE OPERATING LLC
94120X AB 1 |06/22 .. | 06/30/2020. | Redemption  100.0000 1,750 | oo 1,750 | oo 1,706 | v 1707 | oo | e 43 43 1,750 [ oo [ | v 0 | i 34 | 06/22/2026. | 4FE............
WYNDHAM HOTELS & RESORTS INC TL
98310C AC 6 [+L175 .. | 06/30/2020. | Redemption  100.0000 7,500 | oo 7,500 | oo 7,506 | .o TA492 | i . 8 8 7,500 | oo v | e (01 I 107 |05/30/2025. | 3FE............
ZODIAC POOL SOLUTIONS LLC
98975V AK 2 |07/02 .. | 06/30/2020. | Redemption  100.0000 4,260 | ..ooooonenn 4,260 | .oooeonenn A.264 | oo | e | e 4) 4) 4,260 | oo [ e | e 0 | e 54 107/02/2025. | 3FE............
PANTHER BF AGGREGATOR 2 LP
C8000C AB 9 (04/3 .. | 06/30/2020. | Redemption  100.0000 2,500 | coovrernnns 2,500 | oo 2475 | s 2471 | o | s 29 29 2,500 | v | e | e (U1 I 58 | 04/30/2026. | 4FE............
VALEANT PHARMACEUTICALS INTERN
C9413P  AZ 6 2018 Term .. | 06/29/2020. | Redemption  100.0000, s | s 117,525 | oo 117,525 | oo 117,451 | s 116,675 | .o . 849 L Y [ 117,525 | oo e | s [ 1,812 | 06/02/2025. | 3FE............
8299999. Total - Bonds - Unaffiliated Bank LOANS..........ccooiiiiiiiiiiiiiniiiin o sssesssssssssssssensesssns | oenes 13,264,871 | ..... 15,105,937 | ....13,683,907 | ......... 12,317,779 |...1,202,202 | ........ (31,914)]..1,358,019 | ......... (187,730) | . O] 13,598,305 ...(333,433) ] ...... (333,433) ] ..... 172,825 XXX XXX
8399997. Total - Bonds - Part 4 ....378,610,518 |....367,435,693 |....375,330,854 | ....... 346,428,988 |....1,356,796 | ...... (283,410)|..1,358,019 | ......... (284,632) | . 0] 373,289,238 ..0].5321277 |..... 5,321,277 | ..7,579,912 XXX XXX
8399999. TO = BOMAS. ..ttt seksens bt ....378,610,518 |....367,435,693 |....375,330,854 | ....... 346,428,988 |....1,356,796 | ...... (283,410)|..1,358,019 | ......... (284,632) | .covocvverennn 0. 373,289,238 |..ccovvri 0 [.5321,277 |..... 5,321,277 | ..7,579,912 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
000000 00 0 | SOUTHCROSS ENERGY PARTNERS LP. | . ‘ 05/22/2020. | DIRECT.....oviiiersrinsrsssnsnsnesenssnins | aeveens 79,443.980 98,511 | oo | s 79,444 | oo [ | e [( I [ 79444 | oo | e 19,067 | .covvenee 19,067 | .o XXX YA
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........ . 98,511 XXX XXX XXX
8999997. Total - Preferred Stocks - Part 4 98,511 XXX XXX XXX
8999999. Total - Preferred Stocks........cccceeee. 98,511 XXX XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
MERRILL LYNCH PIERCE
03272L 10 8 |ANAPLAN INC.....cccovvmrvrririrrerenneirereninees | o 06/04/2020. |FENNER& | . 185.000 | ..cocovvvee 8,034 XXX | 8,723 | o | et | e 0 8,723 | .o | v (688) | ..ovrveren [(G1215) ) - XXX |




6'G030

Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
11 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
CITIGROUP GLOBAL MARKETS
23311P 10 0 |DCP MIDSTREAM PARTNERSLP............ . 105/29/2020. [INC/ | ... 47,052.000 | ......... 518,061 XXX | .....1,384,409 | ..........1,152,303 | ... 232,106 | ...ccoovvrerrins 232,106 | ...ooovveverreens | v 1,384,409 | ...ccooooviri ...(866,348) | ...... (866,348) | ........ 55,051 XXX |
268858 10 0 |EQT MIDSTREAM PARTNERS LP............ .| 06/17/2020. | Various. R [ 15,480.000 | .......... 162,540 XXX | 162,540 | .............463,007 | ... 266,701 | ...cccoviverrenens | ... 567,168 | ......... (300,467) | ...vooeverrerrrris | e 162,540 | o e | e 0 [ 23,955 XXX
682680 10 3 |ONEOKINC, .. | 06/04/2020. | BARCLAYS CAPITAL INC I [ 12,087.000 | .......... 487,11 XXX | 738,412 | 914,623 | (176,211) | e | v | v (176,211) | v | cevveerenn 738,412 | s | (251,301) | ......(251,301) | ....... 22,603 XXX
MERRILL LYNCH PIERCE
79466L 30 2 |SALESFORCE COM........coouvvviiriiinriis .. |05/19/2020. [FENNER& | ... 1,112.000 | .......... 192,572 XXX | 173,702 LU OO ISP 173,702 | oo | 18,870 | ......... 18,870 | .o XXX |
958669 10 3 |WESTERN GAS EQUITY PARTNERS LP. | .. | 06/17/2020. | UBS SECURITIES LLC 2,377.000 27,645 XXX 63,229 | oo 46,803 | 16,426 | i [ | s 16,426 [ .oooovrisiinnies | e 63,229 | ..o | o (35,584) | ........ (35,584) | ......... 2,218 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... . s 1,395,963 XXX ] 2,531,015 | ..........2,576,736 | ......339,022 | .................0 | ... 567,168 | ......... (228,146) 0 2,531,015 0 {.(1,135,051)] ...(1,135,051) | ..... 103,827 XXX XXX
9799997. Total - ComMMON StOCKS - PaM 4. i | cnieeas 1,395,963 XXX [ 2,531,015 | ..........2,576,736 | ......339,022 | .................0 | ... 567,168 | ......... (228,146) 0 2,531,015 0 |.(1,135,051) | ...(1,135,051) | ..... 103,827 XXX XXX
9799999. Total - COMMON SHOCKS. ...t ittt | ciiies 1,395,963 XXX ] 2,531,015 L0 [ 567,168 | ......... (228,146) 0 2,531,015 0 |.(1,135,051)] ...(1,135,051) | ..... 103,827 XXX XXX
9899999. Total - Preferred and Common Stocks ettt sttt ettt ettt snssenssens | aniies 1,494,474 XXX ] 2,610,459 | ..........2,576,736 | ...... 339,022 0] 567,168 | ......... (228,146) 0 2,610,459 0 |.(1,115,984) | ...(1,115,984) | ..... 103,827 XXX XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..........coiriiiiiiiiins i ....380,104,992 XXX L.377,941313 | ... 349,005,724 |...1,695,818 | ..... (283,410)|..1,925,187 | ......... (IR — 0. 375,899,697 | ..oooovvrennand 0 ].4,205293 |..... 4,205,293 | ..7,683,739 XXX XXX
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| Type(s) of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (@) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch:
Currency swap - Rec fixed USD Bank of America 3.9365%
[Pay fixed CAD] ; 2017-FXS-366223| C4931*BC6 KEYERA CORP .......... D1.... Currency.. | NA B4TYDEB6GKMZO031MB27.. | 06/20/2017.... | 09/20/2027... | = covovvves | o 10,248,681 [3.6800%]| - - 32,570 263,366 | ... [ ... 711,940 | - e s 502,442 | - oo | e | e 137,762 | .o 100/100.......
Currency swap - Rec fixed USD 479142C@8 Johnson Matthey Plc Deutsche Bank 5.4700%
[Pay fixed EUR] ; 2010-FXS-0030 |4.660% 01/31/2021 D1.... Currency.. |AG TLTWFZYICNSX8D621K86.... |02/24/2010.... | 01/31/2021.... | = wecrvvvvres [ o 6,785,000 [4.6600%]| - .eoovverrir s | s 56,688 | ............ 1,169,250 |.....|[...1,204,895 | - (3,250) | - 26,037 99/100.........
D2736#AJ8 FRITZ DRAXLMAIER
Currency swap - Rec fixed USD GMBH & COKG 3.5700 2021-04- 4.7160%
[Pay fixed EUR] ; 2014-FXS-227499| 06 D1..... Currency.. | Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 02/21/2014.... | 04/02/2021.... | = eovcveves | woveee 3,430,000 [3.5700%]| - - 32,383 622,125 | ... [ ... 650,090 | - oo | e (1,625) | = oovvveecens v [ e 14,913 |, 100/100.......
Currency swap - Rec fixed USD 48021PA@7 JONES LANG 4.1100%
[Pay fixed EUR] ; 2017-FXS-364247| LASALLE FINANCE BV D1 Currency.. | Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 06/07/2017.... | 06/27/2029.... | = evvoveves [ weveee 5,630,000 [2.2100%]| - - 55,913 14,250 |..... | .ooeeed 345157 | - (3,250) | - 84,437 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- Portman Estate Funds (Multiple Deutsche Bank 4.3475%
189671 Cusips) D1..... Currency.. | AG TLTWFZYICNSX8D621K86.... | 02/06/2013.... [ 03/05/2028.... | = ccoovveres | cevene 3,130,400 [4.1300%]| - oo s | s 17,049 | ... 659,200 | ... | ....... 818,601 | - oo | s 178,300 | - oo | e | v 43,390 | ..o 95/100.........
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2013-FXS- G3646#AC7 FORTH PORTS 5.4800%
216198 FINANCE LTD 5.030% 12/05/2031 |D 1........ Currency.. | Citibank NA. . E570DZWZ7FF32TWEFATS.. | 11/13/2013.... | 12/05/2031.... | - ....10,550,100 [5.0300%]| - - .1...3,367,738 | - - 178,406
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G1313@AA9 BLACKROCK Barclays Bank 4.1460%
359335 SMALLER COMPANIES TR D1..... Currency.. | PLC G5GSEF7VJP5ITOUKS573..... | 04/21/2017.... | 05/24/2037.... | = weovvvvves [ e 6,270,040 [2.7400%]| - oo s | e 48,244 | ............... 215,600 |....[...1,040,950 | - oo | o 436,835 | - oo | e | e 128,916 | ..o 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0827#BK5 BARRATT 4.0750%
362096 DEVELOPMENTS PLC D1... Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 05/23/2017.... | 08/22/2027.... | = oevveees [ cevens 8,686,550 [2.7700%]| - - 62,973 408,030 |.....{...1,068,560 | - ..oooocorericres [ e 597,305 | = oo | e | e 116,120 | .o 100/100.......
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G0892#AA8 BAZALGETTE Barclays Bank 3.9650%
367530 TUNNEL LTD D1...... Currency.. | PLC G5GSEF7VJP5I7T0UKS573..... | 06/29/2017.... [ 09/28/2032.... | = oo | e .12,710,600 [2.8600%]] - oo ¢ s | 601,720 | ..... | ....1,636,992 | - N 873,670 | - 222,479 100/100.......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0. ,348,681 |XXX| ..10,844,923 ....3,168,817 0 0 952,460 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108, 0 0 | 470,284 |............ 6,348,681 |XXX|..10,844,923 | ......cccoven 0 |..3,168,817 0 0 952,460 XXX XXX
Swaps - Hedging Other - Foreign Exchang
D2736#AK5 FRITZ DRAXLMAIER
Currency swap - Rec fixed USD GMBH & COKG 4.0500 2024-04- 5.3160%
[Pay fixed EUR] ; 2014-FXS-227508| 02 D1 Currency.. . E570DZWZ7FF32TWEFATS.. | 02/21/2014.... | 04/02/2024.... | - 686,000 [4.0500%]| - - 7,230 .153,545 (325)| - 6,650
Currency swap - Rec fixed USD 48021PA*9 JONES LASALLE 3.9665%
[Pay fixed EUR] ; 2017-FXS-364243| FINANCE BV D1..... Currency.. | Citibank NA........... E570DZWZ7FF32TWEFAT6.. | 06/07/2017.... | 06/27/2027.... | = covvverees | ceeeee 1,238,490 [1.9600%]| = .ovovvvrienes s | s 12,898 | .o 76,632 | .cco. | v 76,632 86,501 (UAE) TN ENRTIIN NN 16,377 | oo 0001......cuu
Currency swap - Rec fixed USD Bank of America 5.4263%
[Pay fixed EUR] ; 2017-FXS-366114| W4662REN2 INTRUM JUSTITIAAB| D 1........ Currency.. | NA B4TYDEB6GKMZO031MB27.. | 06/19/2017.... [ 07/15/2020.... | = ccvovveres | cevene 1,003,500 [3.1250%]| - v s | s 11,534 | .o (6,681) | ccvve [ covvues (6,681) 361 (585) | - 1,017 0001......cce..
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G2479@AH2 COVENT GARDEN 4.2075%
364055 GROUP HOLDINGS L D1... Currency.. | Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 06/06/2017.... [ 08/31/2032.... | = evveoveees [ vovree 2,762,760 [2.9600%]| - veeovrvrrir s | s 19,655 | ..o 379,146 | ... | ...... 379,146 | ....... 205,759 | ....... 191,227 [ = o | s | e 48,206 | ..o 0001............
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G7612#AA2 ROCK RAIL SOUTH 5.4750%
366127 WESTERN PLC D1 Currency.. | Citibank NA........... E570DZWZT7FF32TWEFAT6.. | 06/19/2017.... | 06/18/2047.... | = eovcveves | woveee 6,441,517 [3.9380%]| = o ORI IO 40,812 | ovvereenne 1,262,367 |.....|...1,262,367 | ....... 862,300 | ....... 370,046 | = oo | e | e 167,305 | ..ooovvverernee 0001.....oonue




Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1'9030

1 2 3 6 7 8 9 10 1 12 13 14 17 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Cost of Initial Cost of C Unrealized Adjustment to Credit Effectiveness
Schedule / Date of Strike Price, Undiscounted | Undiscounted o Valuation Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e (Decrease) Hedged ltems Exposure Entity end (b)
Currency swap - Rec fixed USD
[Pay fixed GBP] ; 2017-FXS- G7612#AA2 ROCK RAIL SOUTH 1.0650%
367139 WESTERN PLC D1..... TLTWFZYICNSX8D621K86.... | 06/27/2017.... | 12/31/2020.... | = oovvvvrns | conens 1,455,870 [1.0500%]| - - 755 200 | .| o200 [ (132,553) 5,168 0001...ooouune
1139999999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 92,883 [ ..o 1,865,209 ...1,057,070 |.....661,270 [ ..o [ 0 [ 244,724 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 0 92,883 [ ...ccocnee. 1,865,209 ...1,057,070 |......661,270 | o0 [ (U P 244,724 XXX XXX
Swaps - Replications - Credit Default
Credit Default Swap - Rec 1.0000
[PAY 0.0000];CDX.NA.IG.33; 2019- 1.0000
RCDS-461265 12607@CZ1 CDX.NA.IG.33 DBC..... Ice Clear US Inc... 549300HWWR1D80TS2G29.. | 09/23/2019.... | 12/20/2024.... | - ....80,000,000 [0.0000]] ...... 1,587,542 404,444 .1,355,300 ...80,000,000 | 2.
1189999999. Total-Swaps-RepliCatioNS-Credit DEFAUI........ .. oiuuu ittt serissemis | eoetsseeess e ss e ess et 808 £ R £ R £ R £ 14 4EER £ 4484 EE £ EE £ eE ettt snntsenees | cnene 1,587,542 .0 ]...... 404,444 | ... .1,355,300 ....80,000,000 XXX XXX
1229999999, TOtal-SWAPS-REPICAIONS. ... e rertreseresetresseissssres s assssere s ass s ees st s e emE 400 8818 EE o8£8R £ SR £ LR £ €0 EE 8080 4EEE£10EEE1E0EE L€ 8008 £ LR EE 1R EE R Rttt | snnens 1,587,542 | oo 0 ] s 404,444 | ... 1,355,300 ....80,000,000 XXX XXX
Total - Swaps
1369999999. Total-SWaPS-Credit DEFAUIL.......... oottt ss kbbbt ekt LR E L AL LL £ AR E LR E LA EE £ eEEEE oL LE LR E LR E LR E LR E LRkttt | cbisi 1,587,542 | oovvvvins 0 s 404,444 | ... 1,355,300 |XXX] .......957,081 | .oovvvnvininncd 0 ....80,000,000 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 563,168 8,213,890 ...1,057,070 |...3,830,087 | ..o [0 [ 1,197,184 XXX XXX
1409999999, TORAI-SWAPS. ... cevseit ittt E 106 £84f RS LR E LS LR E LS AR E LS f AL E LS eEEEE L EEeEEES LE AR E LR EE LRkt | s 1,587,542 | oo 0] 967,612 | ...coo..uc 9,569,190 ....1,057,070 ...81,197,184 XXX XXX
Forwards - Hedging Other
Currency Forward - BUY USD SELL
EUR; 2020-FOR-497874 Joint Venture Interests Portfolio....... BA........ G5GSEF7VJP5I7T0UK5573..... 06/25/2020.... | 07/27/2020.... | = .coooevieee ...14,216,024 | 0.8906. - - - (10,669) | ..... | .cerr..s(10,669) | ..ccc..e (6,491) | covveecec(d178) | = s [ [ 19,332 | .o 0001............
Currency Forward - BUY USD SELL
GBP ; 2020-FOR-497881 Joint Venture Interests Portfolio....... G5GSEF7VJP5ITOUKS5573...... 06/25/2020.... | 07/27/2020.... | - ..5,240,013 | 0.8055... - - - 24,110 7,126
1439999999. Total-Forwards-Hedging Other. 0 0 0 13,442 0 26,458 XXX XXX
1479999999. Total-Forwards 0 0 0 13,442 0 26,458 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 [ 470,284 | ...........6,348,681 [XXX|..10,844,923 |............... 0 0 952,460 XXX XXX
1709999999. Total-Hedging Other. 0 0 92,883 |........... 1,878,651 [XXX]....1,878,651 |...1,050,145 |......681,637 | ..o [0 e 271,182 XXX XXX
1719999999, TOIAIF-REPHCATON. ...tk s ek is s Ef bbb f oL E LR E LR E L AL E LR E LA EE oL L eEEEE £+ oEELE oL Lo EEE L L L E L E LAk bbbkt bbbt | chiii 1,587,542 404,444 ....80,000,000 XXX XXX
1759999999, TOTAL......cvuieeeeeieeeteet ittt ea e b s b e eeb et b e eesesbeeies | &ieebseesseessee s ee s ee s ee b ee e ee e eebsee b ee b ee b ee bk ee b ee b ee b et b eee LieLbseeLeL L ee L L LRkttt nnins | arri 1,587,542 .967,612 ....81,223,642 XXX XXX

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001

Hedges the currency risk of foreign currency denominated assets.
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

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

NONE
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
Bank of America NA....... . B4ATYDEB6GKMZO031MB27 | Y | TR I 810,000 | ..oovvrrrerrirrane 263,366 | ..o (6,681)] ........ [0 N T11,940 | oooreeeeeeene(6,881) | 0 | e 138,779 | oo 0
Barclays Bank PLC............iuuuiiiiiiiiriiceisiiie e G5GSEF7VJP5I7OUK5573... | Y. Y ..2,980,000 | ..o 841,430 | .o (10,669) | ........ 0 22,702,052 | ..ovovieiiirinnennn(10,669) | o0 [ 377,853 | ... 0
CIIDANK NA. .t E570DZWZTFF32TWEFAT76 | Y. Y ...7,630,000 5,311,235 | - i | i 0 27,303,235 | - e |0 [ 632,414 | ... 0
0299999999. TOtal NAIC 1 DESIGNAtON. 1.1 rvrretretrssteserserssteesssss s8££ttt ennnnss | crsnnissssensnes 11,420,000 6,416,031 | ..o (17,349) | ........ 0 10,717,227 | .o (17,349) | e [ 1,149,046 | oo 0
NAIC 2 Desi
Deutsche Bank AG............... TLTWFZYICNSX8D621K86.. | Y I Y ..1,968,574 | .o, 1,828,650 | - oo | s 0 ..2,023,696 | -
0399999999, TOtal NAIC 2 DESIGNALION. .....veevesrerrestasseissesssess e tes skttt ..1,968,574 | .. . 1,828,650 | oo 0] .. 0 ..2,023,696 | ...
0899999999. Aggregate Sum of Central Clearinghouse. . XXX | XXX ‘ XXX ... ..859,218 ...1,355,300 | - 496,082 [ ..o 957,081 | -
0999999999, GOSS TOAIS......ouuieuieiiisiiisiiiit etttk bbbt | i 14,247,792 9,599,981 |........ (17,349) ...496,082 13,698,004 .(17,349) 152,985 | . 81,223,642
1. Offset per SSAP NO. 64........oovvivenieiirirneenes ..
2. Net after right of offset per SSAP No. 64 N 9,599,981 |........ (17,349)
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)

Collateral Pledged by Reporting Entity

Wells Fargo Securities LLC.........cccovververnierernineienininns VYVVCKRB3DVZZNTOPB21... | TIEASUIY ...couvveieirarireisesseesesssisssssssssisssssssssssse s ssessssssssssnsssssssasssenes 912828  S7 6 | UNITED STATES TREASURY .....ccviiiiiiiiireiiniciiesisississessssie s esesssssssssssessessssssessesssssenss | sonsessssossnssns 3,031,172 | o 3,000,000 | ..cooverireriennne 3,031,148 | 07/31/2021. | .......... |

Wells Fargo Securities LLC.... VYVVCKRE3DVZZNTOPB21... | TIEASUIY vvuuveuiesereseessinssstessenssssssens st ssssenas 912810 QZ 4 | UNITED STATES TREASURY ......ciiiimiiiimiisisnsseessinssssesssnssnssess s ssessensssssssenssensssssssnsssssssnes | sesssssssssssssssnnns 545,621 404,000 |. 398,039 | 02/15/2043. | .......... |

0199999999. Totals. et EEEeeEEeEEeLEeEEE LR A LR LR o8 EeeeEe  SEEeLEeeEseeEEeeeEeeE oL E oA 1oLt E LS oeEE oA f LR E RS eLE L E LA E LR eLE LR LA LR eeE oL E oL eLEEeeEEeeEeeEEs | feLEieeEseeEEeeLE oL eeeE LA LE oL eLE LA E LA E ekttt nes | nnisnnsensiens 3,576,793 3,404,000 | ..ooooviinniinnn 3,429,188 XXX XXX

Collateral Pledged to Reporting Entity

Bank of America NA......... B4TYDEB6GKMZO031MB27.. | Cash. . 810,000 XXX

Barclays Bank PLC. G5GSEF7VJP5I70UK5573...... Cash .....2,980,000 XXX

Citibank NA E570DZWZ7FF32TWEFAT6.. | Cash .....4,300,000 XXX

Citibank NA E570DZWZTFF32TWEFATG.. | Cash.......covovivirirniiiriisnreissseenssissssssssssssensnennninnnes | | GBSt | et 3,330,000 XXX

Deutsche Bank AG. ... TLTWFZYICNSX8D621K86.... | Cash .....1,968,574 XXX

Ice Clear US Inc. . 549300HWWR1D80TS2G29.. | Cash. oerr.859,218 XXX .

0299999999, TOLAIS........cuurerrirririreicieisieee et eniebnes [ [P 14,247,792 XXX XXX XXX
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Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

QE10, QE11



Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
1 2 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
U.S. Spec. Rev. & Spec. A Oblig. and all Non-Guar. Oblig. of A & Authorities of Govts & Their U.S. Political Subdivisi - Residential Mortgage-Backed Securities
3132A5 JS 5 |FEDERAL HOME LOAN MORTGAGE COR......coiuriiiiieiiieiinriesisinese e eessessessessees .1 5,344,858 ..5,111,868 |06/01/2048
3140H3 7J 9 |FEDERAL NATIONAL MORTGAGE ASSO | s 16,980,031 | covovervriernns 15,838,184 | 04/01/2048.......
3140Q8 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO. J [P 20,535,641 | ..oovvovinne 19,354,516 |12/01/2047.......
3140QA AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO 3,630,390 ..3,476,195 | 05/01/2048.......
3140QB TF 5 |FEDERAL NATIONAL MORTGAGE ASSO 5,612,201 ..5,399,123 |09/01/2049.......
3140QC K8 8 |FEDERAL NATIONAL MORTGAGE ASSO 5,165,045 ..4,984,527 | 12/01/2049
3140QC QC 3 |FEDERAL NATIONAL MORTGAGE ASSO 5,114,317 ..4,986,115 |01/01/2050.......
3140X4 UK 0 |FEDERAL NATIONAL MORTGAGE ASSO | 5,017,264 ..4,859,477 | 08/01/2049.......
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO [ I 5,527,697 | oo 5,255,678 | 06/01/2048.......
2699999. U.S. Special Revenue - Residential Mortgage-Backed SeCUrties.........vu i 72,927,444 69,265,683 XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligations...... 72,927,444 ..69,265,683 XXX
Industrial & Mi (Unaffiliated) - Issuer Obli
04317@ BC 1 [ARTHUR J GALLAGHER&CO........ 2 | 7,436,306 06/13/2024.......
126650 DD 9 [CVS HEALTH CORP.....ouiiiiutiteiictiet ettt 2FE. 5,019,000 03/09/2021.......
17401Q AR 2 |CITIZENS BANK NA 2FE. 10,012,885 10,000,000 |03/29/2023.......
23636A  AQ 4 [ DANSKE BANK AS.......oiiiieriiiiiieie ittt 2FE. 9,818,400 10,000,000 |09/12/2023.......
345397 YY 3 |FORD MOTOR CREDIT COMPANY LLC 3FE 8,637,897 ..8,637,897 | 04/05/2021.......
355145  B# 9 | FRANKLIN UNIVERSAL TRUST. ... ..itiittiuiteiirsesssteess s snsses st 1FE 5,460,365 ..5,000,000 |09/15/2023.......
3299999.  Industrial & Miscellaneous (Unaffiliated) - ISSUET ObIGALIONS. .........rvrrieriiriisirisisissiserissi et snses 46,384,853 | .....coovvrnrns 46,137,897 XXX
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
07331Q  AA 5 |BAYVIEW OPPORTUNITY MASTER FUN.....c.ciiiimiiiiiiireiiniisiresisrssssiesssssessesssisssssssssssessnes . |1FM 3,039,899 ..2,994,546 | 06/28/2053.......
46645G  AE 8 | JP MORGAN MORTGAGE TRUST JPMMT......ouiiiiirriiirieiriserssiesiesiseeesisessssssesse s eneenes . |1FM LA9A215 | 487,062 | 10/01/2045.......
61744C  PK 6 |MORGAN STANLEY ABS CAPITAL | M...oiiiiiiiiiireriiiieisieisssisesssessesesse st sssss st esssssssssessnes . | 1FM ...930,198 939,335 |03/25/2035.......
61764G AG 7 |MORGAN STANLEY REREMIC TRUST M........... .. | 1FE 1,395,578 ...1,403,520 |01/02/2051.......
76119H  AA 8 |RESIMAC MBS TRUST RESI_T8-1A. .. ..ottt nsnes .. | 1FE ...760,428 11/10/2049.......
86358E KX 3 |STRUCTURED ASSET INVESTMENT LO .. | 1FM ...322,558 | ... 09/25/2034.......
86359B MW 8 |WELLS FARGO HOME EQUITY TRUST ....ivumiiuiiiirerieiieieieisseiesie it snenes . [1FM A12,163 | 431,168 | 04/25/2034.......
97655) AH 5 |WINWATER MORTGAGE LOAN TRUST W, . [1FM 1,151,504 | oo 1,139,806 |01/03/2046.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. ........coovvverrrernriiienes 8,506,543 ..8,493,936 XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
04410R AG 1 |ASHFORD HOSPITALITY TRUST INC . [1FM 1,588,369 | ...ovvvvrrrins 1,750,000 |04/15/2035.......
04410R AJ 5 |ASHFORD HOSPITALITY TRUST INC . |1FM ...899,817 04/15/2035.......
05607K  AA 9 |BXMT_17-FL1.. .. | 1FE ...926,784 06/15/2035
10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST ...ttt nsenes . |1FM ...892,819 06/15/2035.......
23306G  AC 1 |DBGS MORTGAGE TRUST DBGS_18-BI . |1FM ...899,151 05/15/2035.......
23306G AE 7 |DBGS MORTGAGE TRUST DBGS_18-BI . |1FM ...891,140 05/15/2035.......
33830C AC 4 |DBGS MORTGAGE TRUST DBGS_18-5B........ceuuiiuiiuiiiiiiieieeisisesssie i ensssees .. |1FE 2,383,407 06/15/2033.......
36255C AA 7 |GPMT 2018-FL1 LTD GPMT_18-FL1 .. |1FE ...513,027 12/19/2035
61691K AG 6 |MORGAN STANLEY CAPITAL | TRUST .. |1FM ...902,066 11/15/2034......
61691K AJ 0 |MORGAN STANLEY CAPITAL | TRUST . [1FM ...843,867 11/15/2034.......
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.............cviriiieirieiieiiiiesei sttt 10,740,447 XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities
04016V AA 3 |ARES CLO LTD ARES_18-47A..... .. | 1FE ..977,621 1,000,000 |04/15/2030
056162 AN 0 |BABSON CLO LTD BABSN_15-IA.......ooiiiiiiiiiiesieiseie e .. | 1FE ..974,235 | ... ....1,000,000 |01/20/2031.......
12550M  AJ 9 | CIFC FUNDING LTD CIFC_15-3A. ..ottt .. | 1FE ..978,685 | ..ovvicirnne 1,000,000 |04/19/2029.......
28852E  AA 7 |ELLINGTON CLO I LTD ECLO_17-2A......ciiiiririeiieietiiesiessiesisses it .. |1FE 6,337,012 ..6,388,786 |02/15/2029.......
33883G AA 5 |FLATIRON CLO LTD FLAT_18-1A.... .. | 1FE ...967,533 ....1,000,000 |04/17/2031.......
363200 AC 4 |GALAXY CLOLTD GALXY_18-27A..... .. |1FE ...971,265 1,000,000 |05/16/2031
36321B  AA 9 | GALAXY CLOLTD GALXY_17-24A..... .. | 1FE ...975,746 ....1,000,000 |01/15/2031.......
36321B  AB 7 |GALAXY CLOLTD GALXY_17-24A..... .. |1FE ...948,613 ...1,000,000 |01/15/2031.......
38175B  AA 2 | GOLUB CAPITAL PARTNERS CLO LTD....ocuutiuiereririieiesieisesiesesieeesssesssssss s enssseesies .. | 1FE ...952,189 02/05/2031.......
38175C  AA 0 | GOLUB CAPITAL PARTNERS CLO LTD ..ottt sssssessenes .. |1FE 1,883,324 01/25/2031.......
38175C  AC 6 | GOLUB CAPITAL PARTNERS CLO LTD....cuiiiiiiirriirieiie it ssnen .. | 1FE ...8717,786 01/25/2031
50188Q AE 1 |LCMLTD PARTNERSHIP LCM_19A.. .. |1FE ...966,191 07/15/2027.......
83608G  AQ 9 | SOUND POINT CLO LTD SNDPT_13-T....coiiiiiiiricirieiererisriresissisesesiessssssssesssssessesssseessesessens .. | 1FE ...940,060 01/26/2031.......
83609T AA 5 | SOUND POINT CLO LTD SNDPT_174......oriieriiieiirieiessisessiesisesissssss s sssssssssssssssssssssns .. |1FE 1,921,796 01/20/2031.......
88390A AT 7 |WIND RIVER CLO LTD WINDR_14-2A. .. |1FE ...971,307 01/15/2031.......
88390A AV 2 |WIND RIVER CLO LTD WINDR_14-2A. .. |1FE ..945544 | ... ....1,000,000 |01/15/2031.......
88390A AX 8 |WIND RIVER CLO LTD WINDR_TA-2A.......o oot .. | 1FE 936,448 | ..o 1,000,000 |01/15/2031.......
999999 99 8 | Summary Adjustment N2Zoii | 1] ... (1) | 07/01/2020.......
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUHIES. ..o 23,525,354 |. 24,395,542 XXX
3899999.  Total - Industrial & Miscellaneous (UNaffiliated). ... et 89,157,197 | ccovevernn. 90,578,271 XXX
Bank Loans - Unaffiliated Acquired
85236H AB 5 [STADCOLALLC 2 5,449,605 ..5,449,605 | 06/29/2023.......
6199999.  Unaffiliated Bank Loans - Acquired 5,449,605 ..5,449,605 XXX
6299999.  Total - Unaffiliated BANK LOBNS............covuiieiiieiiiiiieici ettt ettt ettt ssessessnsensenen 5,449,605 ..5,449,605 XXX
Totals
6399999.  Total - Issuer Obligation: 46,384,853 | ................ 46,137,897 XXX
6499999.  Total - Residential Mortgage-Backed Securities... 81,433,987 | oo 77,759,619 XXX
6599999.  Total - Commercial Mortgage-Backed SBCUMHES. ............ovieieieiieiieieiei ettt ettt ensens 10,740,447 | ..o 11,550,896 XXX
6699999.. Total - Other Loan-Backed and Structured Securities 23,525,354 24,395,542 XXX
6999999. Total - Unaffiliated Bank Loans........... 5,449,605 ..5,449,605 XXX
7099999.  Subtotal - Bonds et L oL Lo et et L ALt E 1At L ALt L ALttt ettt enns | ebsiesstesstensenssesstenstsnnsenntenns | arstessiseias 167,534,246 | ....cccooonce. 165,293,559 XXX
Short-Term | d Assets (Schedule DA Type)
000000 00 O | FEDERAL HOME LOAN BANKS .......coitimuiiimiiimerimrisinissisesiesisessseses bbbt } (@)U IR IR 99,992 | ...... 99,997 | 07/30/2020.......
000000 00 O |FEDERAL HOME LOAN BANKS ..ottt @ 13,699,274 | .oovvvvierene 13,698,451 | 07/20/2020.......
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
1 2 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

000000 00 0 |UNITED STATES TREASURY .....iiiiiiiiiiiiiiiissiississssssss st [ O IR RRN R 999,629 999,622 |10/01/2020.......
8999999  Total - Short-Term Invested Assets (Schedule DA TYPe)......ccocvvvereernennenns 14,798,895 ...14,798,070 XXX
Cash (Schedule E Part 1 Type)

000000 00 0 |Cash. [ [ 28729 o 28729 | o
9099999.  Total - Cash (Schedule E Part 1 Type)........... (28,729) | i (28,729) XXX
Cash Equi (Schedule E Part 2 Type)

912796 3P 2 |UNITED STATES TREASURY .....iiiiiiiiiiiiiiireiiesesisssiss s @ 2,699,532 08/18/2020.......

912796 SZ 3 |UNITED STATES TREASURY ...ttt nnses @ 16,699,095 07/16/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........ccccc...... 19,398,627 19,398,897 XXX
9999999, TORAIS..... torreiiiiiiieieiieie iRt ereenies ettt | eeres 201,703,040 199,461,797 XXX

General Interrogatories

1. The activity for the year:
2. Average balance for the year:
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories

Bank of America. NEW YOrk, NEW YOTK........cocovveirieiiiieeiiieeiies | v | cvereeinieeins | overenneesssssnnens | svevesneessssssesenssens | eensesens 1,930,524 | ........... 1,316,645 | ........... 2,474,724 | XXX
BaNk ONE......oouvvvrireireeieie e COIUMDUS, OhI0.......cveuverrrieeierireerserissrineriens | ceneninsesnnnions [ [ e | ceeressssssesssssenes | e 2,825,431 | oo (332,111) | vevverrr 605,963 | XXX
Citibank. NEW YOrK, NEW YOTK........ovvurieuiirneiirineireniins | cernnnineinniinns [ e [ e | coevesesesssssinsssnenes | e (108,453,233) | ...... (120,156,747) | ...... (123,151,203) | XXX
Federal Home Loan Bank... . Boston, MassaChUSELS.............ccuereriernrierins | vervrirereineins [ | e | e | ceeesenennns 113,235 ..113,268 | XXX
First National.. . Anchorage, Alaska 10,000 10,000 | XXX
First Union ... Philadelphia, Pennsylvania...........ccccoeoveneoniivins [ orvrrenencinns [ vvrieeicinns [ | v | e 1,640,878 6,522,651 | XXX
JP Morgan Chase..........ccoveieerneiceniieirneienns NEW YOrk, NEW YOTK........occevriieeriieceieiiiciereeees | ceeeiereneieiinns | eeveveiereseienes | ceereeesieieiesessesenissens | coeveressesesisesesesenens | ceerenne 17,365,371 | .........27,720,566 | ......... 32,547,829 | XXX
Wells Fargo.......oovvveueirrisisseiessiscseeesenes San Francisco, California.........c.coeerenrinninnine | eonnnennnniens [ oo o | cneensesssserssensnnens | connennenes 7,466,606 | ........... 6,433,467 | ........... 8,274,892 | XXX
0199999. Total Open Depositories XXX XXX [ 0 ... 0. (77,101,188) (81,777,906) | ........ (72,601,876) | XXX
0399999. Total Cash on Deposit........ XXX XXX ... 0 0 (77,101,188) | ........(81,777,906) | ........(72,601,876) | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX | 17,500 | s 17,500 [ .o 17,500 | XXX
0599999. Total Cash, XXX XXX ... 0. 0]...(77,083,688) | ... (81,760,406) | ........ (72,584,376) | XXX
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Statement for June 30, 2020 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 7 8 9
Amount of Interest Due &
CUSIP Description Book/Adjusted Carrying Value Accrued Amount Received During Year|
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY ...oocrvoirirriiimicrssssssssisise s sssssssssss s ssssssssssssss st sssssssssssssssssssssss s ssssssssssssssssssssssssssssssssssssssssnsssssssinnnss | sossssnsnsssssnnsssssssnnsssssnsnsssssnsssssssssssssnsssssssssssss | onnnesssssnse. | 0012920201 mmies | vovevvviisssevvivinnenns | 08/18/202000ce | 105,682,330
UNITED STATES TREASURY ....oooiviiitieiiiiiiisiisie s sossnssssssssssssssssnsssssssssssssssssssssss | s | 0011920201 [ vovevviiisecsviiissennn | 07160202000 | 16,699,367

0199999. U.S. Government Bonds - Issuer Obligations

122,381,697

0599999. Total - U.S. Government Bonds

122,381,697

Total Bonds

7699999. Subtotals - Issuer Obligations.....

......................... 122,381,697

8399999. Subtotals - Bonds,

122,381,697

8899999. Total - Cash Equivalents

122,381,697
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