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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1. Bonds 4,401,463,518 4,401,463,518 | . 4,200,759,587
2. Stocks:
2.1 Preferred stocks 30,036,826 30,036,826 | ... 29,785,890
2.2 Common stocks 265,713,696 265,713,696 | 240,271,380
3. Mortgage loans on real estate:
3.1 First liens 1,006,453,715 1,006,453,715 | 985,850,414
3.2 Other than first liens
4. Real estate:
4.1 Properties occupied by the company (less$ ...
encumbrances)
4.2 Properties held for the production of income (less
S encumbrances)
4.3 Properties held for sale (less$ ...
encumbrances)
5 Cash($ 1,557,606 ), cash equivalents
€ — 149,995,105 ) and short-term
investments ($ ... 16,955,271 ) 168,507,982 168,507,982 | 313,892,618
6. Contract loans (including$ . premium notes) ______| 151,506, 111 6,831 151,499,280 | - 153,507,054
7. Derivatives 1,097,558,249 1,097,558,249 | 554,289,493
8. Other invested assets 220,175,328 | 1,808,849 | 218,366,479 | 231,074,425
9. Receivables for securities 283,997,504 283,997,504 | - 193,089,510
10. Securities lending reinvested collateral assets
11. Aggregate write-ins for invested
12. Subtotals, cash and invested assets (Lines 1 to 11) 7,625,412,930 | 1,815,680 | .. 7,623,597,250 || 6,902,520, 371
13. Titleplantsless$ ... .. charged off (for Title insurers
only)
14.  Investment income due and accrued 99,859,406 289,969 99,569,437 | 100,365,325
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection| 137,595 137,595 [ . 362,655
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...
earned but unbilled premiums) (13,345,923) (13,345,923)| .. (24,603,077)
15.3 Accrued retrospective premiums ($ ... ) and
contracts subject to redetermination ($ ... ) J—
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 18,761,859 18,761,859 | ... 34,440,633
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts 7,966,775 7,966,775 | 5,890,811
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon [ 8,373,609 8,373,609 |
18.2 Net deferred tax asset 76,524,103 | 29,375,989 | 47,148,114 | 38,660,258
19. Guaranty funds receivable or on deposit 1,031,328 1,031,328 [ .. 1,091,153
20. Electronic data processing equipment and software
21.  Furniture and equipment, including health care delivery assets
¢ )
22. Net adjustment in assets and liabilities due to foreign exchange rates 2,993 2,993
23. Receivables from parent, subsidiaries and affiliates 273,550 273,550 580,168
24. Healthcare ($ ) and other amounts receivable ._._._.
25. Aggregate write-ins for other than invested assets 86,042 24,434 61,608 65,960
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 7,825,084,266 | ... 31,506,072 | 7,793,578,195 | .. 7,059,374 ,257
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts 1,695,506,810 1,695,506,810 | 1,743,773,804
28. Total (Lines 26 and 27) 9,520,591,077 31,506,072 9,489,085,005 8,803, 148,061
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Miscellaneous 64,552 2,944 61,608 65,960
2502. Cash advanced to agents 21,490 21,490
2508.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 86,042 24,434 61,608 65,960




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ../ 4,423,135, 715 less$ included in Line 6.3
(including$ Modco Reserve) 4,423,135,715 | . 4,437,090,486

2. Aggregate reserve for accident and health contracts (including $ ... Modco Reserve)
3. Liability for deposit-type contracts (including $ Modco Reserve) 76,559,077 66,349,658
4. Contract claims:

4.1 Life 10,818,540 [ 22,749,171

4.2 Accident and health
5. Policyholders’ dividends $ ... andcoupons $ .. due and unpaid
6. Provision for policyholders’ dividends and coupons payable in following calendar year - estimated amounts:

6.1 Dividends apportioned for payment (including $ Modco)

6.2 Dividends not yet apportioned (including $ Modco)

6.3 Coupons and similar benefits (including $ Modco)

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S discount;including$ accident and health premiums 5,528 9,542
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liabilityof $ accident and health
experience rating refunds of which $

Service Act
9.3 Other amounts payable on reinsurance, including $ ... assumedand $
ceded
9.4 Interest Maintenance Reserve 147,457,468 | .. 60,631,226
10. Commissions to agents due or accrued-life and annuity contracts $
S and deposit-type contract funds $
11. Commissions and expense allowances payable on reinsurance assumed
12. General expenses due or accrued (265,866)| . 99
13. Transfers to Separate Accounts due or accrued (net) (including$ .| (6,282,930) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (7,576,420)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,111,787
15.1 Current federal and foreign income taxes, including$ | (20,335,578) on realized capital gains (losses) 1,680,003

15.2 Net deferred tax liability
16. Unearned investment income

17.  Amounts withheld or retained by company as agent or trustee 850, 142 465,759
18.  Amounts held for agents' account, including $ ... agents' credit balances

19. Remittances and items not allocated (59,334,916)| ... 16,789,216
20. Net adjustment in assets and liabilities due to foreign exchange rates 1,917 677
21. Liability for benefits for employees and agents if not included above

22. Borrowed money$ and interest thereon $

23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:

24.01 Asset valuation reserve 79,420,261 | 76,695,723
24.02 Reinsurance in unauthorized and certified ($ ... ) companies

24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ... ) reinsurers

24.04 Payable to parent, subsidiaries and affiliates 13,437,430 12,964,316

24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance

24.08 Derivatives 962,499,899 513,806,513
24.09 Payable for securities 7,291,946 2,785,452
24.10 Payable for securities lending
24.11 Capital notes $ ... and interest thereon $
25. Aggregate write-ins for liabilities 615,955,539 456,076,187
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,271,368,046 5,663,382,361
27. From Separate Accounts Statement 1,695,506,810 | 1,743,773,804
28. Total liabilities (Lines 26 and 27) 7,966,874,856 7,407,156, 165
29. Common capital stock 2,500,000 | 2,500,000

30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes

33. Gross paid in and contributed surplus 450,276,208 | 450,276,208
34. Aggregate write-ins for special surplus funds
35.  Unassigned funds (surplus) 1,069,433,941 [ 943,215,688
36. Less treasury stock, at cost:
36.1 . shares common (value included in Line 29 $ )
36.2 shares preferred (value included in Line 30 $ )
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ .- in Separate Accounts Statement) 1,519,710, 149 1,393,491,896
38. Totals of Lines 29, 30 and 37 1,522,210, 149 1,395,991,896
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 9,489,085,005 8,803,148,061
DETAILS OF WRITE-INS
2501. Derivative collateral 279,254,751 | 123,407,731
2502. Repurchase agreements 239,891,084 240,061,261
2503. Derivatives 94,422,070 | - 90,476,218
2598. Summary of remaining write-ins for Line 25 from overflow page 2,387,634
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 615,955,539
3101.
3102.
3103.

3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.
3402.

3403.

3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts 154,207,837 | __.........153,822,829 | . . .. 295,074,858
2. Considerations for supplementary contracts with life contingencies 395,770 | ... 712,406 | . 963,210
3. Net investment income 148,014,773 | - 319,424 215
4. Amortization of Interest Maintenance Reserve (IMR) 8,310,505 | | 8,243,055 16,889,854
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded 9,618,403 | .. 9,792,922 | ... 19,219,798
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts 19,073,631 | 20,673,997 [ 40,646,903
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 1,119,225 1,201,830 2,255,559
9. Totals (Lines 1 to 8.3) 340,740,143 347,238,157 694,474,397
10. Death benefits 45,673,413 | . 55,248,992 [ . 125,126,832
11. Matured endowments (excluding guaranteed annual pure endowments) 150,071
12.  Annuity benefits 49,705,035 | 59,679,442 | . .- 105,113,608
13. Disability benefits and benefits under accident and health contracts 304,321 210,814 472,645
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 189,051,887 | .. 228,379,266 | . 4 432,793,229
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds 3,348,515
18. Payments on supplementary contracts with life contingencies 492,976
19. Increase in aggregate reserves for life and accident and health contracts (13,954,664)
20. Totals (Lines 10 to 19) 274,621,484
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only) 37,563,478
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses 15,204,172 |
24. Insurance taxes, licenses and fees, excluding federal income taxes 5,528,183 | ..
25. Increase in loading on deferred and uncollected premiums 5,090,198 | ..
26. Net transfers to or (from) Separate Accounts net of reinsurance (45,711,813) (45,380, (98,962,
27. Aggregate write-ins for deductions 250,547 3,876,930 2,720,006
28. Totals (Lines 20 to 27) 292,546,248 256,556,558 534,179,923
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 48,193,895 [ ... 90,681,599 [ ... 160,294,474
30. Dividends to policyholders
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29
minus Line 30) 48,193,895 | 90,681,599 [ .. 160,294,474
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 11,768,163 23,608,471 37,987,077
33. Net gain from operations after dividends to policyholders and federal income taxes and before
realized capital gains or (losses) (Line 31 minus Line 32) 36,425,732 | 67,073,128 | = 122,307,397
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof$ . 1,367,638 (excluding taxesof$ | 534,294
transferred to the IMR) (11,111,454) 1,231,201 (4,760,985)
35. Netincome (Line 33 plus Line 34) 25,314,278 68,304,329 117,546,412
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 1,395,991,896 1,304,753,908 1,304,753,908
37. Netincome (Line 35) 25,314,278 _...68,304,329 117,546,412
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 33,129,034 [ 73,241,998 | 27,056,438)| - 6,693,361
39. Change in net unrealized foreign exchange capital gain (loss) (8,897,402) | (3,186,456) (13,102,993)
40. Change in net deferred income tax (27,226,018) 220,759 112 [ 17,976,348
41. Change in nonadmitted assets 71,531,673 (34,084,073) (35,045,239)
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve (2,724,538)| .| (5,681,305)) ... 2,280,661
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus (5,021,738) (1,528, 157) (5,110,562)
54. Net change in capital and surplus for the year (Lines 37 through 53) 126,218,253 17,527,012 91,237,988
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,522,210,149 1,322,280,920 1,395,991,896
DETAILS OF WRITE-INS
08.301. Administrative fee and other income 1,119,225 | . 1,201,830 | ... 2,255,559
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,119,225 1,201,830 2,255,559
2701. Miscellaneous charges to operations 250,547 3,876,930 | 2,720,006
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 250,547 3,876,930 2,720,006
5301. Other changes in surplus (5,021,738) ..o (1,528, 157)} .o (5,110,562)
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (5,021,738) (1,528,157) (5,110,562)




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company
CASH FLOW 1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reinsurance 138,177,636 | - 143,462,308 | 288,474,765
2. Net investment income 146,681,806 | 151,453,009 | 318,233,642
3. Miscellaneous income 25,172,080 30,942,121 60,044,191
4. Total (Lines 1 to 3) 310,031,522 325,857,438 666,752,598
5. Benefit and loss related payments 284,114,284 | 325,459,739 | ... 670,578,755
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts .| | (44,513,663)| ... (44,951,785)| ... (100,382,264)
7. Commissions, expenses paid and aggregate write-ins for deductions 41,288,132 ... 18,739,034 | . 57,849,185
8. Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) netof$ 2,385,636 tax on capital
gains (losses) 27,296,515 31,357,123 63,857,803
10.  Total (Lines 5 through 9) 308, 185,268 330,604,111 691,903,479
11.  Net cash from operations (Line 4 minus Line 10) 1,846,254 (4,746,673) (25,150,881)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 373,756,418 | 405,505,001 | 708,035,969
12.2 Stocks 7,487,868 | 1,577,297 | . 5,094,696
12.3 Mortgage loans 49,887,613 61,493,021 | 163,526,790
12.4 Real estate 25,454,652 | _...25,454,652
12.5 Other invested assets 18,692,493 | 15,849,984 | 52,247,054
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments (PG (1) —— 174,909 | . 228,909
12.7 Miscellaneous proceeds 8,443,209 (70,413,736) (9,445,557)
12.8 Total investment proceeds (Lines 12.1 to 12.7) 457,541,531 | . 439,641,138 | . 945,142 513
13.  Cost of investments acquired (long-term only):
13.1 Bonds 584,648,346 | .. . .. 388,758,991 [ 611,171,732
13.2 Stocks 8,226,538 | 2,729,500 | . 3,107,957
13.3 Mortgage loans 74,082,840 | ... 91,704,386 | ... 210,039,060
13.4 Real estate
13.5 Other invested assets 24,084,358 | ... 38,185,908 | ... 67,297,239
13.6 Miscellaneous applications (4,499,035) 6,007,893 3,222,433
13.7 Total investments acquired (Lines 13.1 to 13.6) 686,543,047 527,386,678 894,838,421
14. Net increase (or decrease) in contract loans and premium notes (2,007,774) 4,270,148 6,653,290
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (226,993,742) (92,015,688) 43,650,802
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities 7,432,676 | ... 12,389,490 | 8,817,674
16.5 Dividends to stockholders
16.6 Other cash provided (applied) 72,330,176 36,377,573 81,453,611
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6) 79,762,852 48,767,063 90,271,285
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) [ | (145,384,636) | (47,995,298)| - 108,771,206
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year 313,892,618 | ... 205,121,412 [ 205,121,412
19.2 End of period (Line 18 plus Line 19.1) 168,507,982 157,126,114 313,892,618
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Other invested assets to stocks 13,407,953
20.0002. Bond conversions and refinancing 12,194,837 | ... 1,926,012 [ 12,318,889
20.0003. Other invested assets to honds 345,365
20.0004. Net investment income payment in-kind bonds 188,977 | 66,961 225,842
20.0005. Bank loan rollovers 99,332 1,610,703 ...60,158,747
20.0006. Dividend reinvestment 93,099 239,370 89,306
20.0007. Interest capitalization for long-term debt 40,842 3,903 3,609
20.0008. Stock conversions 465,562 [ . ¢ 465,562




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yegr Ended
To Date To Date December 31
1. Industrial life
2. Ordinary life insurance 115,796,277 | 108,781,326 [ 225,377,938
3. Ordinary individual annuities 113,059,118 | 122,375,597 | 232,445,182
4. Credit life (group and individual)
5. Group life insurance 4,060 (60,523) | 658,951
6. Group annuities
7. A&H-group
8. A &H - credit (group and individual)
9. A&H-other
10. Aggregate of all other lines of business
11.  Subtotal 228,859,455 | 231,096,400 | .. 458,482,071
12.  Deposit-type contracts
13.  Total 228,859,455 231,096,400 458,482,071
DETAILS OF WRITE-INS
1001.
1002.
1003.
1098. Summary of remaining write-ins for Line 10 from overflow page
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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STATEMENT AS OF JUNE 30, 2016 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

a.

d.

Accounting practices:

The accompanying financial statements of C.M. Life Insurance Company (the Company) have been prepared in conformity with the
Statutory Accounting Practices (SAP) of the National Association of Insurance Commissioners (NAIC) and the accounting practices
prescribed or permitted by the State of Connecticut Insurance Department (the Department).

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and
permitted by the State of Connecticut is shown below:

State of
Domicile 2016 2015
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) CT $ 25,314,278 $ 117,546,412
(2) State prescribed practices that increase (decrease) NAIC SAP - - -
(3) State permitted practices that increase (decrease) NAIC SAP - - -
(4) NAIC SAP (1-2-3=4) CT $ 25,314,278 $§ 117,546,412
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) CT $ 1,522,210,149 $ 1,395,991,896
(6) State prescribed practices that increase (decrease) NAIC SAP - - -
(7) State permitted practices that increase (decrease) NAIC SAP - - -
(8) NAIC SAP (5-6-7=8) CT $ 1,522,210,149 $ 1,395,991,896

Use of estimates in the preparation of the financial statements - No change

Accounting policy:

(1-5) No change

(6)

For fixed income securities that do not have a fixed schedule of payments, such as asset-backed securities, mortgage-
backed securities, including residential mortgage-backed securities and commercial mortgage-backed securities, and
structured securities, including collateralized debt obligations, amortization or accretion is revalued quarterly based on the
current estimated cash flows, using either the prospective or retrospective adjustment methodologies for each type of
security.

Certain fixed income securities with the highest ratings from a rating agency follow the retrospective method of accounting.
Under the retrospective method, the recalculated effective yield equates the present value of the actual and anticipated cash
flows, including new prepayment assumptions, to the original cost of the investment. Prepayment assumptions are based
on borrower constraints and economic incentives such as the original term, age and coupon of the loan as affected by the
interest rate environment. The current carrying value is then increased or decreased to the amount that would have resulted
had the revised yield been applied since inception, and investment income is correspondingly decreased or increased.

All other fixed income securities, such as floating rate bonds and interest only securities, including those that have been
impaired, follow the prospective method of accounting. Under the prospective method, the recalculated future effective yield
equates the carrying value of the investment to the present value of the anticipated future cash flows.

(7-14) No change

Going concern - No change

Note 2 — Accounting Changes and Corrections of Errors

a.

b.

For the six months ended June 30, 2016, corrections of prior year errors were recorded in shareholders' equity, net of tax:

Increase (Decrease) to: Correction
Prior Current of Asset
Year Year or Liability
Net Income Surplus Balances
Federal income tax receivable $ (3,572,808) $ (3,572,808) $ 3,572,808

For the six months ended June 30, 2015, the Company did not record any corrections of prior year errors.

Certain prior year amounts within these financial statements have been reclassified to conform to the current year presentation.

Adoption of new accounting standards

In June, 2016, the NAIC adopted modifications to SSAP No. 92, Postretirement Benefits Other than Pensions, and SSAP No. 102,
Pensions, which was effective on June 9, 2016. The modification allows that the spot curve yield curve method can be used as an
alternative to the single weighted average discount rate to measure net periodic benefit cost. Under SSAPs No. 92 and 102, the most
commonly used approach for pension plans is to develop a single weighted-average discount rate, which is determined at the pension
plan measurement date based on the projected future benefit payments used in determining the pension obligation. The alternative
approach (also referred to as the “Spot Rate” or disaggregated approach) measures the service cost and interest cost components of
net periodic benefit cost by using individual (disaggregated) duration-specific spot (discount) rates derived from an acceptable high-
quality corporate bond yield curve and matched with separate cash flows for each future year. The adoption of this guidance is not
expected to have an impact on the Company’s financial statements.

Note 3 — Business Combinations and Goodwill - No change

Note 4 — Discontinued Operations - No change

Note 5 — Investments

a.

b.

Mortgage loans, including mezzanine real estate loans - No change

Debt restructuring - No change

7.1



STATEMENT AS OF JUNE 30, 2016 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

c. Reverse mortgages - No change

d. Loan-backed and structured securities:
(1) Prepayment assumptions for loan-backed and structured securities are based on various assumptions and inputs obtained
from external industry sources along with internal analysis and actual experience.

(2) The following contains loan-backed and structured securities that recognized OTTI classified on the following bases for
recognizing OTTI:

(1) @ @)
OTTI
Amortized Recognized
Cost Basis in Loss
Before (2a) (2b) Fair Value
OTTI Interest Non-interest 1-(2a+2b)

OTTI recognized in the first quarter
a. Intentto sell $ - $ - 8 - $ -
b.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis 6,298,495 - 205,853 6,092,642
c. Total first quarter $ 6,298,495 $ - 205,853 6,092,642
OTTI recognized in the second quarter
d. Intentto sell $ - $ - - -
e. Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis 5,054,395 - 98,515 4,955,880
f.  Total second quarter $ 5,054,395 $ - 98,515 4,955,880
OTTI recognized in the third quarter
g. Intentto sell $ - $ - 8 - -
h.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
i. Total third quarter $ - $ - $ - -
OTTI recognized in the fourth quarter
j. Intent to sell $ - $ - 8 - -
k. Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis - - - -

Total fourth quarter $ - $ - 3 - -
m. Annual Aggregate Total $ - $ 304,368

All impairments were taken due to the present value of cash flows expected to be collected being less than the amortized cost

basis.

The following is a CUSIP detail list of impaired structured securities where the present value of cash flows expected to be
collected is less than the amortized cost basis.

7.2

) ) . . Date of Financial
CUSIP A?eofr;léeggﬁst Proje(::tﬁg/v Cash Recognized OTTI Arr;(;trte| rz%dT%o st _Ilfi?';revoafchj)eT?_tl Instrument Where
Reported
$ $ $ $
17307GKZ0 17,903.02 17,705.13 (197.89) 17,705.13 17,515.05| March 31, 2016
466247BC6 11,073.23 10,764.75 (308.48) 10,764.75 11,021.10| March 31, 2016
57643QAE5 1,132,020.12 1,126,990.80 (5,029.32) 1,126,990.80 1,113,396.93| March 31, 2016
589929N38 87,839.88 86,926.62 (913.26) 86,926.62 84,991.61| March 31, 2016
77277LAF4 2,827,410.80 2,713,282.44 (114,128.36) 2,713,282.44 3,779,630.10| March 31, 2016
77277LAHO 142,013.05 136,445.82 (5,567.23) 136,445.82 364,192.00| March 31, 2016
77277LAJ6 2,010,905.24 1,932,085.89 (78,819.35) 1,932,085.89 2,378,401.38| March 31, 2016
9292276K7 69,330.02 68,440.97 (889.05) 68,440.97 68,312.96| March 31, 2016
07384MWF5 123,355.52 122,704.49 (651.03) 122,704.49 118,305.84 June 30, 2016
589929N38 83,760.49 82,691.01 (1,069.48) 82,691.01 81,619.07 June 30, 2016
77277LAF4 2,713,282.43 2,660,794.70 (52,487.73) 2,660,794.70 3,768,141.90 June 30, 2016
77277LAHO 136,445.83 133,885.45 (2,560.38) 133,885.45 363,194.40 June 30, 2016
77277LAJ6 1,932,085.89 1,895,836.81 (36,249.08) 1,895,836.81 2,371,172.22 June 30, 2016
79549ASM2 65,465.04 59,967.80 (5,497.24) 59,967.80 61,784.84 June 30, 2016
Totals $  11,352,890.56 |$ 11,048,522.68 |$ (304,367.88)|$  11,048,522.68 |$ 14,581,679.40
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k.

(4) As of June 30, 2016, the gross unrealized losses and fair values for investments in structured and loan-backed securities for
which an OTTI has not been recognized in earnings follow:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (4,647,855)

2. 12 months or longer $ (10,238,929)
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 158,273,352

2. 12 months or longer $ 340,802,981

(5) No change
Repurchase agreements:
(1-2) No change
(3) The Company does not have any securities lending transactions administered by an affiliated agent.
(4-6) No change
Real estate — No change
Low income housing tax credit properties - No change
Restricted assets - No change
Working capital finance investments - The Company did not invest in working capital finance investments.

Offsetting and netting of assets and liabilities - The Company reports derivative and repurchase agreement assets and liabilities as
gross in the financial statements without offsetting.

Structured notes - No change

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies - No change

Note 7 — Investment Income — No change
Note 8 — Derivative Instruments - No change
Note 9 — Income Taxes — No change

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

a-l.

No change

Note 11 — Debt

a.

b.

No change

The Company is not a member of the Federal Home Loan Bank (FHLB) therefore it has no FHLB funding agreements.

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

b-j.

Postretirement Benefit Plans

Defined Benefit Plan

(1-3) No change

(4) The company did not have any defined benefit pension plans for which the reporting entity is directly liable.
(5-21) No change

No change

Note 13 — Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations - No change

Note 14 — Liabilities, Contingencies and Assessments

a.

b.

C.

Contingent commitments — No change

Assessments - No change

Gain contingencies - No change

Claims related to extra contractual obligations - No change

All other contingencies:

The Company is involved in litigation arising in the normal course of business, which seeks compensatory damages, punitive
damages and equitable remedies. Although the Company is not aware of any actions or allegations that reasonably should give rise
to a material adverse impact to the Company’s financial position or liquidity, the outcome of litigation cannot be foreseen with
certainty. It is the opinion of management that the ultimate resolution of these matters will not materially impact the Company’s
financial position or liquidity. However, the outcome of a particular proceeding may be material to the Company’s results of
operations for a particular period depending upon, among other factors, the size of the loss and the level of the Company’s results of
operations for the period.

Regulatory matters:

The Company is subject to governmental and administrative proceedings and regulatory inquiries, examinations and investigations in
the ordinary course of its business. In connection with regulatory inquiries, examinations and investigations, the Company has been
contacted by various regulatory agencies including, among others, the Securities and Exchange Commission, the U.S. Department of
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Labor and various state insurance departments and state attorneys general. The Company has cooperated fully with these regulatory
agencies with regard to their inquiries, examinations and investigations and has responded to information requests and comments.

Market volatility in the financial services industry over the last several years has contributed to increased scrutiny of the entire
financial services industry. Therefore, the Company believes that it is reasonable to expect that proceedings, regulatory inquiries,
examinations and investigations into the insurance and financial services industries will continue for the foreseeable future.
Additionally, new industry-wide legislation, rules and regulations could significantly affect the insurance and financial services
industries as a whole. It is the opinion of management that the ultimate resolution of these regulatory inquiries, examinations,
investigations, legislative and regulatory changes of which we are aware will not materially impact the Company’s financial position or
liquidity. However, the outcome of a particular matter may be material to the Company’s operating results for a particular period
depending upon, among other factors, the financial impact of the matter and the level of the Company’s results of operations for the
period.

Note 15 — Leases - No change

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

Credit Risk - No change

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

a.

b.

C.

Transfers of receivables reported as sales - No change

Transfer and Servicing of Financial Assets:
(1) No change

(2) The Company did not have any servicing assets or liabilities in 2016 or 2015.
(3) No change
(4) The Company did not have interests that continue to be held by a transferor in securitized financial assets in 2016 or 2015.
(5-7) No change
Wash sales:
(1)  Inthe course of the Company’s investment management activities, securities may be sold and reacquired within 30 days to

enhance the Company's yield on its investment portfolio.

(2) The Company did not sell any securities with the NAIC Designation 3 or below through the second quarter ended June 30,
2016 that were reacquired within 30 days of the sale date.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No change

Note 19 — Direct Premium Written/Produced By Managing General Agents/Third Party Administrators - No change

Note 20 — Fair Value Measurements

a.

Fair value is defined as the price that would be received from selling an asset or paid to transfer a liability in an orderly transaction
between market participants at the measurement date. The authoritative guidance around fair value establishes a measurement
framework that includes a hierarchy used to classify the inputs used in measuring fair value. The hierarchy prioritizes the inputs to
valuation techniques into three levels. Each level reflects a unique description of the inputs that are significant to the fair value
measurements. The levels of the fair value hierarchy are as follows:

Level 1 — Observable inputs in the form of quoted prices for identical instruments in active markets.

Level 2 — Observable inputs other than Level 1 prices, such as quoted prices for similar assets or liabilities, quoted prices in markets
that are not active or other inputs that are observable or can be derived from observable market data for substantially the full term of
the assets or liabilities.

Level 3 — One or more unobservable inputs that are supported by little or no market activity and are significant to the fair value of the
assets or liabilities. Level 3 assets and liabilities include financial instruments whose value is determined using internal models, as
well as instruments for which the determination of fair value requires significant management judgment or estimation.

When available, the Company generally uses unadjusted quoted market prices from independent sources to determine the fair value
of investments, and classifies such items within Level 1 of the fair value hierarchy. If quoted prices are not available, prices are
derived from observable market data for similar assets in an active market or obtained directly from brokers for identical assets traded
in inactive markets. Investments that are priced using these inputs are classified within Level 2 of the fair value hierarchy. When some
of the necessary observable inputs are unavailable, fair value is based upon internally developed models. These models use inputs
not directly observable or correlated with observable market data. Typical inputs, which are integrated in the Company’s internal
discounted cash flow models and discounted earnings models include, but are not limited to, issuer spreads derived from internal
credit ratings and benchmark yields such as the London Interbank Offered Rate (LIBOR), cash flow estimates and earnings before
interest, taxes, depreciation and amortization estimates. Investments that are priced with such unobservable inputs are classified
within Level 3 of the fair value hierarchy.

The Company has established and maintains policies and guidelines that govern its valuation methodologies and their consistent
application. These policies and guidelines address the use of inputs, price source hierarchies and provide controls around the
valuation processes. These controls include appropriate review and analysis of prices against market activity or indicators for
reasonableness, approval of price source changes, price overrides, methodology changes and classification of fair value hierarchy
levels. The valuation policies and guidelines are reviewed and updated as appropriate.

Annually, the Company reviews the primary pricing vendor to validate that the inputs used in that vendor’'s pricing process are
deemed to be market observable as defined above. While the Company was not provided access to proprietary models of the vendor,
the reviews have included on-site walk-throughs of the pricing process, methodologies and control procedures for each asset class
and level for which prices are provided. The review also included an examination of the underlying inputs and assumptions for a
sample of individual securities across asset classes. In addition, the Company and its pricing vendors have an established challenge
process in place for all security valuations, which facilitates identification and resolution of prices that fall outside expected ranges.
The Company believes that the prices received from the pricing vendors are representative of prices that would be received to sell the
assets at the applicable measurement date (exit prices) and are classified appropriately in the hierarchy.

The fair value of individual annuity and supplementary contracts is determined using one of several methods based on the specific
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contract type. For short-term contracts, generally less than 30 days, the fair value is assumed to be the book value. For investment-
type contracts, the fair value is determined by calculating the present value of future cash flows discounted at current market interest
rates, the risk-free rate or a current pricing yield curve based on pricing assumptions using assets of a comparable corporate bond
quality. Annuities are valued using cash flow projections from the Company's asset-liability management analysis.

1.  The following presents the Company's fair value hierarchy for assets and liabilities that are carried at fair value:

June 30, 2016

Level 1 Level 2 Level 3 Total
Financial assets:
Bonds:
Industrial and miscellaneous $ - 3 647,425 $ 739,193 $ 1,386,618
Parent, subsidiaries and affiliates - 7,125,744 5,218,043 12,343,787
Preferred stocks - - 2,232,031 2,232,031
Common stock - subsidiary and affiliate 7,185,468 - 13,606,909 20,792,377
Common stock - unaffiliated 447,183 - 2,023,708 2,470,891
Derivatives:
Interest rate swaps - 976,673,218 3,690,378 980,363,596
Options - 64,709,398 - 64,709,398
Currency swaps - 47,305,646 - 47,305,646
Forward contracts - 5,179,609 - 5,179,609
Separate account assets 1,695,506,770 40 - 1,695,506,810
Total financial assets carried
at fair value $ 1,703,139,421 $ 1,101,641,080 $ 27,510,262 $ 2,832,290,763
Financial liabilities:
Repurchase agreements
Derivatives:
Interest rate swaps $ - $ 961,135050 $ - $ 961,135,050
Currency swaps - 1,058,552 - 1,058,552
Forward contracts - 214,989 - 214,989
Credit default swaps - 91,308 - 91,308
Total financial liabilities carried
at fair value $ - $ 962499899 $ - $§ 962,499,899

For the six months ended June 30, 2016, there were no significant transfers between Level 1 and Level 2.

December 31, 2015

Level 1 Level 2 Level 3 Total
Financial assets:
Bonds:
Industrial and miscellaneous $ - 3 314988 $ 173,966 $ 488,954
Parent, subsidiaries and affiliates - 3,227,889 4,998,577 8,226,466
Preferred stocks 657,200 - 270,437 927,637
Common stock - subsidiary and affiliate 6,724,098 - - 6,724,098
Common stock - unaffiliated 36,723 - 2,209,554 2,246,277
Derivatives:
Interest rate swaps - 473,619,823 - 473,619,823
Options - 47,485,448 - 47,485,448
Currency swaps - 31,504,627 - 31,504,627
Forward contracts - 1,679,595 - 1,679,595
Separate account assets 1,743,773,762 42 - 1,743,773,804
Total financial assets carried
at fair value $ 1,751,191,783  $ 557,832,412 $ 7,652,534 $ 2,316,676,729
Financial liabilities:
Derivatives:
Interest rate swaps $ - $ 512,772,306 $ - $ 512,772,306
Currency swaps - 244,236 - 244,236
Forward contracts - 663,662 - 663,662
Credit default swaps - 126,309 - 126,309
Total financial liabilities carried
at fair value $ - $ 513,806,513 $ - $ 513,806,513

For the year ended December 31, 2015, there were no significant transfers between Level 1 and Level 2.
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2. The following presents changes in the Company's Level 3 assets that are carried at fair value:

Balance (Losses) (Losses) Balance
as of Transfers(” Gains in Gains in as of
01/01/2016 In Out Net Income Surplus Purchases Issuances Sales Settlements 06/30/2016
Financial assets:
Bonds:
Industrial and miscellaneous $ 173,966 $ 634,097 $ $ - $  (711186) $ $ 2312 § -8 4 8 739,193
Parent, subsidiaries and affiliates 4,998,577 14,012 (86,805) 205,454 217,005 7,314,203 (7,444,403) 5,218,043
Preferred stocks 270,437 (173,896) (4,386) 2,139,876 2,232,031
Common stocks - affiliated 198,956 13,407,953 13.407.953 (13,407,953) 13,606,909
Common stocks - unaffiliated 2,209,554 (69,722) (188,268) 188,206 (116,062) 2,023,708
Derivatives:
Interest Rate Swaps 3,690,378 3,690,378
Total financial assets $ 7,652,534 $ 4338487 $ (173,896) $  (156,527) $ 140,570 $ 15,953,040  $o0704468 S  (116,062) $ (20,852,352) $ 27,510,262
™ Transfers include assets that are either no longer carried at fair value, or have just begun to be carried at fair value, such as assets with no level changes but change in lower of cost or market carrying basis.
Balance Gains (Losses) Balance
as of Transfers(” (Losses) in Gains in as of
01/01/2015 In Out Net Income Surplus Purchases Issuances Sales Settlements 12/31/2015
Financial assets:
Bonds:
Industrial and miscellaneous $ 2,529,139 $ - $ (652,868) $(1,704,449) $ - $ - $ 2,145 $ 1M $ -3 173,966
Parent, subsidiaries and affiliates 9,092,047 (3,163,816) (567,665) (361,989) 4,998,577
Preferred stock 388,490 (131,575) 13,522 270,437
Common stock - unaffiliated 2,277,509 1,241,704 (637,429) 602,156 (1,273,687) (699) 2,209,554
Total financial assets $ 14287185  § $ (3,948259) $ (462,745) $ (1,191,572) §$ 602,156 $ 2145 $ (1,273,688) $ (362,688) $ 7,652,534

" Transfers include assets that are either no longer carried at fair value, or have just begun to be carried at fair value, such as assets with no level changes but change in lower of cost or market carrying basis.

3.

The Company reviews the fair value hierarchy classifications at each reporting period. Overall, reclassifications between
levels occur when there are changes in the observability of inputs and market activity used in the valuation of a financial
asset or liability. Such reclassifications are reported as transfers between levels at the beginning fair value for the reporting
period in which the changes occur. Given the types of assets classified as Level 1 (primarily equity securities and mutual
fund investments), transfers between Level 1 and Level 2 measurement categories are expected to be infrequent. Transfers
into and out of Level 3 are summarized in the schedule of changes in Level 3 assets and liabilities. There are no financial
assets or liabilities classified as Level 3 in 2016 and 2015.

Valuation Techniques and Inputs

The Company determines the fair value of its investments using primarily the market approach or the income approach. The
use of quoted prices for identical assets and matrix pricing or other similar techniques are examples of market approaches,
while the use of discounted cash flow methodologies is an example of the income approach. The Company attempts to
maximize the use of observable inputs and minimize the use of unobservable inputs in selecting whether the market or the
income approach is used.

A description of the significant valuation techniques and inputs to the determination of estimated fair value for the more
significant asset and liability classes measured at fair value on a recurring basis and categorized within Level 2 and Level 3
of the fair value hierarchy is as follows:

Derivative assets and liabilities - These financial instruments are primarily valued using the market approach. The estimated
fair value of derivatives is based primarily upon quotations obtained from counterparties and independent sources, such as
quoted market values received from brokers. These quotations are compared to internally derived prices and a price
challenge is lodged with the counterparties and an independent source when a significant difference cannot be explained by
appropriate adjustments to the internal model. When quoted market values are not reliable or available, the value is based
upon an internal valuation process using market observable inputs that other market participants would use. Significant
inputs to the valuation of derivative financial instruments include overnight index swaps and LIBOR basis curves, interest
rate volatility, swap yield curve, currency spot rates, cross currency basis curves and dividend yields. Due to the
observability of the significant inputs to these fair value measurements, they are classified as Level 2.

The use of different assumptions or valuation methodologies may have a material impact on the estimated fair value
amounts. For the periods presented, there were no significant changes to the Company's valuation techniques.

Derivative assets and liabilities fair value disclosures on a gross basis are included in paragraph 1 above. Since there are no
derivative assets or liabilities classified in Level 3, the reconciliation disclosures required under paragraphs 2 through 4 are
not applicable.

b. The Company provides additional fair value information in Note 21.
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C.

Financial assets:

Bonds:
U. S. government and agencies
All other governments
States, territories and possessions
Political subdivisions
Special revenue
Industrial and miscellaneous
Parent, subsidiaries and affiliates
Preferred stocks
Common stock - subsidiary and affiliate!”
Common stock - unaffiliated
Mortgage loans - commercial
Mortgage loans - residential
Cash, cash equivalents and
short-term investments
Derivatives:
Interest rate swaps
Options
Currency swaps
Forward contracts
Separate account assets

Financial liabilities:

Repurchase agreements
Individual annuity contracts
Supplementary contracts
Derivatives:
Interest rate swaps
Currency swaps
Forward contracts
Credit default swaps

June 30, 2016

The following presents a summary of the carrying values and fair values of the Company's financial instruments:

Not

Practicable

Aggregate Admitted (Carrying

Fair Value Assets Level 1 Level 2 Level 3 Value)

$ 294,082,930 $ 271,679,011 - $ 294,082,930 - -
1,486,272 1,439,646 - 1,486,272 - -
38,352,599 32,904,354 - 38,352,599 - -
17,880,791 15,241,943 - 17,880,791 - -
151,351,751 129,287,292 - 148,866,421 2,485,330 -
3,910,023,485 3,694,625,781 - 2,165,989,163 1,744,034,322 -
269,003,085 256,285,491 - 50,462,826 218,540,261 -
31,529,234 30,036,826 17,480,857 - 14,048,376 -
20,792,377 20,792,377 7,185,468 - 13,606,909 -
2,470,891 2,470,891 447,183 - 2,023,708 -
879,446,200 834,474,640 - - 879,446,200 -
171,645,102 171,979,075 - - 171,645,102 -
168,507,982 168,507,982 1,657,606 166,950,376 - -
980,363,596 980,363,596 - 976,673,218 3,690,378 -
64,709,398 64,709,398 - 64,709,398 - -
47,305,646 47,305,646 - 47,305,646 - -
5,179,609 5,179,609 - 5,179,609 - -
1,695,506,810 1,695,506,810 1,695,506,770 40 - -
239,662,500 239,662,500 - 239,662,500 - -
3,840,083,925 3,135,354,173 - - 3,840,083,925 -
64,070,135 63,435,778 - - 64,070,135 -
961,135,050 961,135,050 - 961,135,050 - -
1,058,552 1,058,552 - 1,058,552 - -
214,989 214,989 - 214,989 - -
91,308 91,308 - 91,308 - -
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d.

December 31, 2015

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

Financial assets:

Bonds:
U. S. government and agencies $ 200270392 $ 271721796 $ - $ 200,270,392 $ -8 -
All other governments 1,420,408 1,454,610 - 1,420,408 - -
States, territories and possessions 37,266,027 34,063,501 - 37,266,027 - -
Political subdivisions 16,310,060 15,077,200 - 16,310,060 - -
Special revenue 143,989,183 130,701,271 - 143,684,953 304,230 -
Industrial and miscellaneous 3,459,331,502 3,417,093,434 - 1,905,329,960 1,654,001,542 -
Parent, subsidiaries and affiliates 342,999,811 330,647,775 - 48,114,734 294,885,077 -
Preferred stocks 30,136,092 29,785,890 16,095,768 - 14,040,324 -
Common stock - subsidiary and affiliate” 6,724,098 6,724,098 6,724,098 - - -
Common stock - unaffiliated 2,246,277 2,246,277 36,723 - 2,209,554 -
Mortgage loans - commercial 829,154,329 804,172,567 - - 829,154,329 -
Mortgage loans - residential 177,946,297 181,677,847 - - 177,946,297 -
Cash, cash equivalents and
short-term investments 313,892,618 313,892,618 23,604,457 290,288,161 - -
Derivatives:
Interest rate swaps 473,619,823 473,619,823 - 473,619,823 - -
Options 47,485,448 47,485,448 - 47,485,448 - -
Currency swaps 31,504,627 31,504,627 - 31,504,627 - -
Forward contracts 1,679,595 1,679,595 - 1,679,595 - -
Separate account assets 1,743,773,804 1,743,773,804 1,743,773,762 42 - -
Financial liabilities:
Repurchase agreements 239,843,750 239,843,750 - 239,843,750 - -
Individual annuity contracts 3,646,488,219 3,145,004,421 - - 3,646,488,219 -
Supplementary contracts 54,823,610 54,280,802 - - 54,823,610 -
Derivatives:
Interest rate swaps 512,772,306 512,772,306 - 512,772,306 - -
Currency swaps 244,236 244,236 - 244,236 - -
Forward contracts 663,662 663,662 - 663,662 - -
Credit default swaps 126,309 126,309 - 126,309 - -

™ Common stocks - affiliates do not include Bay State, which had a statutory carrying value of $231,301,005.

For the six months ended June 30, 2016, the Company had no investments where it was not practicable to estimate fair value.

Note 21 — Other Items

a.

b.

Unusual or infrequent items - No change
Troubled debt restructuring - No change
Other disclosures and unusual items
Business risks

The Company operates in a business environment subject to various risks and uncertainties. The principal risks include insurance and
underwriting risks, investment and interest rate risks, currency exchange risk and credit risk. The combined impact of these risks
could have a material, adverse effect on the Company’s financial statements or result in operating losses in future periods. The
Company employs the use of reinsurance, portfolio diversification, asset/liability management processes and other risk management
techniques to mitigate the impact of these risks. This condensed risks and uncertainties disclosure should be read in conjunction with
the disclosure in the Company’s 2015 Annual Statement.

Insurance and underwriting risks

The Company prices its products based on estimated benefit payments reflecting assumptions with respect to mortality, morbidity,
longevity, persistency, interest rates and other factors. If actual policy experience emerges that is significantly and adversely different
from assumptions used in product pricing, the effect could be material to the profitability of the Company. The Company reinsures
certain life insurance policies to mitigate the impact of its underwriting risk.

Investment and interest rate risks

The fair value, cash flows and earnings of investments can be influenced by a variety of factors including changes in interest rates,
credit spreads, equity markets, portfolio asset allocation and general economic conditions. The Company employs a rigorous
asset/liability management process to help mitigate the economic impacts of various investment risks, in particular interest rate risk.
By effectively matching the market sensitivity of assets with the liabilities they support, the impact of interest rate changes is
addressed, on an economic basis, as the change in the value of the asset is offset by a corresponding change in the value of the
supported liability.

The levels of U.S. interest rates are influenced by U.S. monetary policies and by the relative attractiveness of U.S. markets to
investors versus other global markets. As interest rates increase, certain debt securities may experience amortization or prepayment
speeds that are slower than those assumed at purchase, impacting the expected maturity of these securities and the ability to reinvest
the proceeds at the higher yields. Rising interest rates may also result in a decrease in the fair value of the investment portfolio. As
interest rates decline, certain debt securities may experience accelerated amortization and prepayment speeds than what was
assumed at purchase. During such periods, the Company is at risk of lower net investment income as it may not be able to reinvest
the proceeds at comparable yields. Declining interest rates may also increase the fair value of the investment portfolio.
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Interest rates also have an impact on the Company’s products with guaranteed minimum payouts and on interest credited to account
holders. As interest rates decrease, investment spreads may contract as crediting rates approach minimum guarantees, resulting in
an increased liability.

In periods of increasing interest rates, policy loans, surrenders and withdrawals may increase as policyholders seek investments with
higher perceived returns. This could result in cash outflows requiring the Company to sell invested assets at a time when the prices of
those assets are adversely affected by the increase in market interest rates, which could cause the Company to realize investment
losses.

Currency exchange risk

The Company has currency risk due to its non-U.S. dollar investments. The Company mitigates currency risk through the use of
cross-currency swaps and forward contracts. Cross-currency swaps are used to minimize currency risk for certain non-U.S. dollar
assets and liabilities through a pre-specified exchange of interest and principal. Forward contracts are used to hedge movements
in exchange rates.

Credit and other market risks

The Company manages its investments to limit credit and other market risks by diversifying its portfolio among various security types
and industry sectors as well as purchasing credit default swaps to transfer some of the risk.

Stressed conditions, volatility and disruptions in global capital markets or in particular markets or financial asset classes can have an
adverse effect on the Company, in part because the Company has a large investment portfolio and assets supporting the Company’s
insurance liabilities are sensitive to changing market factors. Global market factors, including interest rates, credit spread quality,
equity prices, real estate markets, foreign currency exchange rates, consumer spending, business investment, government spending,
the volatility and strength of the capital markets, deflation and inflation, all affect the business and economic environment and,
ultimately, the profitability of the Company’s business. Disruptions in one market or asset class can also spread to other markets or
asset classes. Upheavals in the financial markets can also affect the Company’s business through their effects on general levels of
economic activity, employment and customer behavior.

Significant volatility in the financial markets, and government actions taken in response, may exacerbate some of the risks the
Company faces. The Company holds investments in energy and certain other commodity sectors, which have experienced similar
overall market volatility and declines. With the continued weaker economic outlook in these sectors, there may be an increase in
reported default rates or potential downgrades to the ratings of companies exposed to these sectors. In addition, concerns over the
solvency of certain countries and sovereignties and the entities that have significant exposure to their debt have created market
volatility. This volatility may continue to affect the performance of various asset classes until there is an ultimate resolution of the
sovereign debt related concerns..

Asset-based fees calculated as a percentage of the separate account assets are a source of revenue to the Company. Gains and
losses in the investment markets may result in corresponding increases and decreases in the Company’s separate account assets
and related revenue.

Political Uncertainties

Political events, such as the ongoing volatility with respect to the European Union, may trigger or exacerbate the risk factors described
above. Whether those underlying risk factors are driven by politics or not, the Company’s dynamic approach to managing risks
enables us to utilize the mitigating actions described above to attempt to reduce the potential impact of each underlying risk factor on
the Company.

Business interruption insurance recoveries - No change

State transferrable tax credits - No change

Subprime mortgage related risk exposure:
(1) No change

(2) No change
(3) The actual cost reduced by paydowns, carrying value, fair value and related gross realized losses from OTTI of the

Company's investments with significant Alt-A and subprime exposure were as follows:

Six Months Ended

June 30,
June 30, 2016 2016
Actual Carrying Fair

Alt-A: Cost Value Value OoTTI
a. Residential mortgage-backed securities $ 36,940,066 $ 25935927 $ 31,009,920 $ (651)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * 2,191,201 1,429,679 1,854,023 -
f. Other assets - - - -
g. Total $ 39131267 $ 27,365606 $ 32,863,943 $ (651)

7.9



STATEMENT AS OF JUNE 30, 2016 OF THE C. M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Six Months Ended

June 30,
June 30, 2016 2016
Actual Carrying Fair

Subprime: Cost Value Value OTTI
a. Residential mortgage-backed securities $ 20,073,572 $ 16,115,247 $ 16,957,885 $ (5,497)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * 3,448,959 1,863,613 2,271,069 (6,452)
f. Other assets - - - -
g. Total $ 23522531 § 17,978,860 $ 19,228,954 $ (11,949)

* The Company's SCA, MML Bay State Life Insurance Company ("MML Bay State"), has investments in Alt-A and subprime
mortgages. These investments comprise less than 1% of the Company's invested assets.

Year Ended
December 31, 2015 December 31, 2015
Actual Carrying Fair
Alt-A: Cost Value Value OTTI
a. Residential mortgage-backed securities $ 40,982,848 $ 28,780,890 $ 34,595,206 $ (6,257)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * 2,337,013 1,542,651 1,965,258 -
f. Other assets - - - -
g. Total $ 43319861 $ 30,323,541 $ 36,560,464 $ (6,257)
Year Ended
December 31, 2015 December 31, 2015
Actual Carrying Fair

Subprime: Cost Value Value oTTI
a. Residential mortgage-backed securities $ 23,061,042 $ 18,814,560 $ 19,927,273 § (2,597)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCAs * 3,612,086 1,934,794 2,412,225 (2,337)
f. Other assets - - - -
g. Total $ 26673128 $ 20,749,354 $ 22,339,498 $ (4,934)

* The Company's SCA, MML Bay State, has investments in Alt-A and subprime mortgages. These investments comprise

less than 1% of the Company's invested assets.

(4)

insurance coverage.
g. Retained asset accounts - No change

Note 22 — Events Subsequent

The Company has no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty

Management of the Company has evaluated subsequent events through August 12, 2016, the date the financial statements were
available to be issued. No events have occurred subsequent to the date of the statement of financial position and before the date of

evaluation that would require disclosure.

Note 23 — Reinsurance
a. Ceded Reinsurance Report:
Section 1 - General Interrogatories — No change
Section 2 - Ceded Reinsurance Report - Part A — No change
Section 3 - Ceded Reinsurance Report - Part B — No change

b-g. No change

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination - No change

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

There was no increase to reserves in 2016 for incurred losses and loss adjustment expenses attributable to insured events of prior

years, which were considered corrections of prior year errors.

Note 26 — Intercompany Pooling Arrangements - No change

Note 27 — Structured Settlements - No change

Note 28 — Health Care Receivables - No change

Note 29 — Participating Policies - No change

Note 30 — Premium Deficiency Reserves - No change
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Note 31 — Reserves for Life Contracts and Annuity Contracts - No change

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics - No change

Note 33 — Premium and Annuity Considerations Deferred and Uncollected - No change

Note 34 — Separate Accounts - No change

Note 35 — Loss/Claim Adjustment Expenses - No change
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as required by the Model Act? Yes[ 1 No[X]
If yes, has the report been filed with the domiciliary state? Yes[ 1 No[ ]

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[ 1 No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
is an insurer? Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ 1 No[X]

If yes, provide the name of the 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
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? _____. Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014

]

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. 12/31/2014

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). 05/31/2016

By what department or departments?
State of Connecticut Insurance Department
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? Yes[ 1 N[ 1 NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes [ X] No[ 1 NAI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X] No[ ]

If 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

Babson Capital Securities, LLC Boston, MA YES..__|
Baring International Investment Limited London, UK YES.....
MML Distributors, LLC Enfield, CT YES.....
MML Investment Advisers, LLC Enfield, CT YES....
MML Investors Services, LLC Springfield, MA YES.....
MML Strategic Distributors, LLC Springfield, MA YES |
MMLISI Financial Alliances, LLC Springfield, MA YES....
OppenheimerFunds Distributor, Inc. New York, NY YES..__|
Society of Grownups, LLC Springfield, MA YES .|
The MassMutual Trust Company, FSB Enfield, CT YES

]
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Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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] No [ ]
If yes, give full and complete information relating thereto:
Repurchase agreements, Letter stock or securities restricted as to sale - excluding FHLB Capital Stock, On deposit with states and Pledged
as collateral - excluding collateral pledged to an FHLB.
Amount of real estate and mortgages held in other invested assets in Schedule BA: S 87,585,147
Amount of real estate and mortgages held in short-term investments: $
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
Bonds S 330,649,433 S 256,243,649
Preferred Stock $ $
Common Stock $ 231,301,005 $. _..242,450,428
Short-Term Investments $ $
Mortgage Loans on Real Estate $ $
All Other $ 134,084,774 $
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 696,035,212 $.
Total Investment in Parent included in Lines 14.21 to 14.26 above $ $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ X] No[ ]

If no, attach a description with this statement.
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16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. $
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 $
16.3 Total payable for securities lending reported on the liability page. $

17.  Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .. Yes [ X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Citibank, N.A. 333 West 34th Street, New York, NY 10001
JP Morgan Chase Bank N.A. 1 Chase Manhattan Plaza, 19th Floor, New York, NY 10005 _
State Street Global Services 801 Pennsylvania Avenue, Kansas City, MO 64105

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
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[ 1 No[ X]
17.4 If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

1 2 3
Central Registration Depository Name(s) Address
106006 Babson Capital Management, LLC ... 1500 Main Street, Springfield, MA 01115
Level 29
Casselden,2 Lonsdale Street, Melbourne ...
162754 IFM Investors Pty Ltd VIC 3000
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:
At 6/30/2016, 74 issues for 61 issuers did not meet the filing requirements of the Purposes and Procedures Manual.
The majority of these issues currently lack one or more of the following: Valid cusip/PPN, audited financials and/or
executed legal documentation. Exceptions totaled $56,691,155 or 1.23% of all assets.
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Repurchase Agreements
**Schedule for Q2 2016 General Interrogatory

Transaction #1
(1) Dates of Transactions: start date: 5/5/2016
maturity date: 8/5/2016

(2) Description of securities/collateral involved:

carry value: $75,058,738
accrued interest: 71,238
maturity interest rates: 0.60%
weighted average interest rates: N/A
(3) Number of shares or amount of bond or other security $74,987,500
(4) Market value on date securities were delivered: N/A Rolling Transaction
(5) Market value on date securities were returned/Payback amount N/A not returned yet

(Due at maturity)

(6) Collateral value held/Underlying asset value $75,670,121
(7) Form of collateral: US Treasury #912828LJ7

(8) Collateral held by: Daiwa Securities America Inc.

(9) Names and addresses of all other persons involved in transaction: Daiwa Securities America Inc.

Financial Square
32 Old Slip, 14th Floor
New York, NY 10005-3538
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Repurchase Agreements
**Schedule for Q2 2016 General Interrogatory

Transaction #2
(1) Dates of Transactions: start date: 5/3/2016
maturity date: 8/2/2016

(2) Description of securities/collateral involved:

carry value: $37,530,004
accrued interest: 36,254
maturity interest rates: 0.59%
weighted average interest rates: N/A
(3) Number of shares or amount of bond or other security $37,493,750
(4) Market value on date securities were delivered: N/A Rolling Transaction
(5) Market value on date securities were returned/Payback amount N/A not returned yet

(Due at maturity)

(6) Collateral value held/Underlying asset value $37,835,060
(7) Form of collateral: US Treasury #912828LJ7
(8) Collateral held by: Morgan Stanley and Co
(9) Names and addresses of all other persons involved in transaction: Morgan Stanley and Co
1 International Place
Suite 1300

Boston MA 02110
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Repurchase Agreements
**Schedule for Q2 2016 General Interrogatory

Transaction #3
(1) Dates of Transactions: start date: 5/3/2016
maturity date: 8/2/2016

(2) Description of securities/collateral involved:

carry value: $15,896,606
accrued interest: 15,356
maturity interest rates: 0.59%
weighted average interest rates: N/A
(3) Number of shares or amount of bond or other security $15,881,250
(4) Market value on date securities were delivered: N/A Rolling Transaction
(5) Market value on date securities were returned/Payback amount N/A not returned yet

(Due at maturity)

(6) Collateral value held/Underlying asset value $15,771,639
(7) Form of collateral: US Treasury #912828KQ2
(8) Collateral held by: Morgan Stanley and Co
(9) Names and addresses of all other persons involved in transaction: Morgan Stanley and Co
1 International Place
Suite 1300

Boston MA 02110
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**Schedule for Q2 2016 General Interrogatory

Transaction #4

(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value
(7) Form of collateral:
(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

8.2.6

5/5/2016
8/5/2016

$111,405,735
105,735
0.60%
N/A

$111,300,000

N/A Rolling Transaction

N/A not returned yet

$110,401,474
US Treasury #912828KQ2
Daiwa Securities America Inc.
Daiwa Securities America Inc.
Financial Square

32 Old Slip, 14th Floor
New York, NY 10005-3538
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PART 2 - LIFE & HEALTH

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

1.11 Farm Mortgages $

1.12 Residential Mortgages $ 171,979,072
1.13 Commercial Mortgages $ 834,474,643
1.14 Total Mortgages in Good Standing $ 1,006,453,715

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with Restructured Terms $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 Farm Mortgages $
1.32 Residential Mortgages $
1.33 Commercial Mortgages $
1.34 Total Mortgages with Interest Overdue more than Three Months $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

1.41 Farm Mortgages $
1.42 Residential Mortgages $
1.43 Commercial Mortgages $
1.44 Total Mortgages in Process of Foreclosure $
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) $ 1,006,453,715

1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.61 Farm Mortgages $
1.62 Residential Mortgages $
1.63 Commercial Mortgages $
1.64 Total Mortgages Foreclosed and Transferred to Real Estate $

2. Operating Percentages:

2.1 A&H loss percent %
2.2 A&H cost containment percent %
2.3 A&H expense percent excluding cost containment expenses %

3.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date $

3.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]

3.4 If yes, please provide the balance of the funds administered as of the reporting date $



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective
Certified Date of
NAIC Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance Rating Reinsurer
Code Date Name of Reinsurer Jurisdiction Ceded Type of Reinsurer (1 through 6) Rating
,,,,, 00000 _ .06/01/2016 ___|Scottish Annuity & Life Ins Co. (Cayman) LTD (PH55) KY YRT/I..._.__|Unauthor ized
,,,,, 00000 _ _06/01/2016 ___Scottish Annuity & Life Ins Co. (Cayman) LTD (PH58) KY YRT/I..._.__|Unauthor ized
,,,,, 00000 _ _.06/01/2016 ___Scottish Annuity & Life Ins Co. (Cayman) LTD (PHB1) KY YRT/I..._.__|Unauthor ized
,,,,, 00000 _ _.06/01/2016 ___Scottish Annuity & Life Ins Co. (Cayman) LTD (STB1) KY YRT/I..._.__|Unauthor ized
,,,,, 00000 |...06/01/2016 __|Scottish Annuity & Life Ins Co. (Cayman) LTD (STB2) KY YRT/I..._.__|Unauthor ized
,,,,, 00000 .. [ AA-3770192 .| _.06/01/2016 ___{Scottish Annuity & Life Ins Co. (Cayman) LTD (STD1) KY YRT/1...._.__|Unauthor ized
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama AL L 976,354 518,219 1,494,573
2. Alaska AK L 25,820 4,200 30,020
3. Arizona AZ L 1,766,561 40159 2,168,080 | ..
4. Arkansas AR L 242,860 70,450 313,310
5. California CA L 12,154,866 5,755,727 17,910,593
6. Colorado CO L 1,557,300 1,807,753 3,365,053
7. Connecticut CT L 4,018,030 3,105, 148 7,123,178
8. Delaware DE L 276,784 345,023 621,807
9. District of Columbia DC L 959,393 4,151 963,544
10. Florida FL L 12,879,668 5,620,024 18,499,692
11.  Georgia GA L 2,771,715 1,536,644 4,308,359
12.  Hawaii HI L 1,142,848 1,189,491 | ol 2,332,339 |
13. Idaho ID L 232,003 105,048 337,051
14. lllinois IL L 3,458,755 4,067,338 7,526,093
15.  Indiana IN L 1,246,564 1,893,599 3,140,163
16. lowa 1A L 788,839 362,113 1,150,952
17.  Kansas KS L 706,412 1,689,720 | || 2,2%,132 [
18.  Kentucky KY L 629,460 | . 227,347 856,807
19. Louisiana LA L 783,575 4,349,025 5,132,600
20. Maine ME L 338,489 365,950 704,439
21.  Maryland MD L 4,186,824 1,135,380 5,322,204
22. M husetts MA L 2,731,463 11,060,057 13,791,520
23. Michigan Ml L 2,609,296 6,621,243 9,230,539
24. Minnesota MN L 1,936,784 3,454,148 5,390,932
25. Mi ippi MS L 1,294,131 662,554 1,956,685
26. Missouri MO L 1,526,309 6,665,644 8,191,953
27.  Montana MT L 185,672 284,905 470,577
28. Nebraska NE L 987,476 257,236 1,244,712
29. Nevada NV L 813,301 238,431 1,051,732
30. New Hampshire NH L 640,620 ... 2,086,702 | oo 2,727,322 | oo
31.  New Jersey NJ L 6,099, 183 4,663,598 10,762,781
32.  New Mexico NM L 218,836 103,800 322,636
33.  New York NY N 3,041,767 78,625 3,120,392
34. North Carolina NC L 4,346,687 1,747,443 6,094,130
35.  North Dakota ND L 12,610 95,414 108,024
36. Ohio OH L 2,786,863 4,636,741 7,423,604
37. Oklahoma OK L 1,113,241 752,014 1,865,255
38. Oregon OR L 586,904 1,63%.647 | b 2,122,551
39. Pennsylvania PA L 4,637,777 9,654,535 14,292,312
40. Rhode Island RI L 549,067 | . 2,3%6,308 b 2,905,375 |
41.  South Carolina SC L 2,050,771 685,248 1 | 2,736,019 (
42. South Dakota SD L 48,291 348,798 397,089
43. Tennessee N L 2,609,367 | . 2,814,578 5,423,945
44. Texas X L 6,733,477 8,235,049 14,968,526
45. Utah uT L 1,061,203 1,639,953 | ol 2,701,156 [
46. Vermont VT L 234,809 381,609 616,418
47.  Virginia VA L 4,025,169 [ . 2,276,724 6,301,893
48. Washington WA L 1,519,540 mys oo 2,290,820 |
49. West Virginia WV L 381,901 262,233 644,134
50. Wisconsin Wi L 922,671 3,582,759 4,505,430
51.  Wyoming WYy L 107,059 Ma377 |l 221,436 |
52. American Samoa AS N
53. Guam GU N 120 120
54. Puerto Rico PR L 2,282,146 | b2606 | b 2,804,752
55. U.S. Virgin Islands VI N 1,941 1,941
56. Northern Mariana Islands MP N
57. Canada CAN N 8,804 8,804
58. Aggregate Other Aliens oT [ XXX 134,289 14,990 149,279
59.  Subtotal (@) 51 | 109,382,665 [ 13,089,118 | | 222,441,783 |
90. Reporting entity contributions for employee benefits|
plans. XXX ..o
91.  Dividends or refunds applied to purchase paid-up
additions and annuities. XXX
92. Dividends or refunds applied to shorten endowment|
or premium paying period XXX ..o
93.  Premium or annuity considerations waived under
disability or other contract provisions 621,345 621,345
94.  Aggregate or other amounts not allocable by State.. -
95. Totals (Direct Business) XXX oo | 110,004,010 | 13,009,118 | | 223,063,128 |
96. Plus Reinsurance Assumed XXX ..o
97  Totals (All Business) S 110,004,010 | 13,009,118 | | 223,063,128 |
98. Less Reinsurance Ceded XXX .. 84,885,492 84,885,492 |
99. Totals (All Business) less Reinsurance Ceded XXX 25,118,518 113,059, 118 138,177,636
DETAILS OF WRITE-INS
58001. ZZZ Other Alien XXX 134,289 14,990 149,279
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX ..o
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 134,289 14,990 149,279
9401. XXX ..
9402. XXX
9403, XXX ..
9498. Summary of remaining write-ins for Line 94 from
overflow page XXX ..o
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting
Entities eligible or approved to write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.
(a) Insert the number of L responses except for Canada and Other Alien.
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

cl

Federal Tax ID NAIC Co Code  State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Mezzanine Investor, LLC 06-1041383 Delaware
CML Mezzanine Investor L, LLC 06-1041383 Delaware
CML Mezzanine Investor III, LLC 06-1041383 Delaware
CML Re Finance LLC 06-1041383 Delaware
CML Special Situations Investor LLC None Delaware
MML Mezzanine Investor L, LLC 04-1590850 Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timber Sales, Inc. 20-5305426 New York
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands II, LLC None Delaware
WP-SC, LLC* 26-4441097 Delaware
MSP-SC, LLC 04-1590850 Delaware
Country Club Office Plaza LLC* 27-1435692 Delaware
Fern Street LLC 37-1732913 Delaware
MassMutual Retirement Services, LLC 04-1590850 Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Mezzanine Investor, LLC 04-1590850 Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MMC Equipment Finance LLC 04-1590850 Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2009-A 27-1379258 Delaware
MMAF Equipment Finance LLC 2011-A 45-2589019 Delaware
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MSC Holding Company, LLC 45-4376777 Delaware
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MassMutual Holding LLC 04-2854319 Delaware
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
MassMutual Ventures LLC 47-1296410 Delaware
MM Rothesay Holdco US LLC 04-1590850 Delaware
MML Investors Services, LLC 04-1590850 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC
MassMutual International LLC
MassMutual Asia Limited
MassMutual Asia Investors Ltd.
MassMutual Guardian Limited
MassMutual Insurance Consultants Limited
MassMutual Services Limited
MassMutual Trustees Limited
Protective Capital (International) Limited
MassMutual Life Insurance Company
MassMutual Internacional (Chile) SpA
MM Asset Management Holding LLC
Babson Capital Management LLC
Babson Capital Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
Babson Capital Securities LLC
Babson Capital Guernsey Limited
Babson Capital Management (UK) Limited
Babson GPC GP S.a.r.l.
Almack Mezzanine GP III Limited
Almack Holding Partnership GP Limited
Almack Mezzanine Fund Limited
Almack Mezzanine Fund II Limited
Babson Capital Global Advisors Limited
BCGSS 2 GP LLP
Babson European Direct Lending 1 GP LLP
Babson Capital Management (Japan) KK
Cornerstone Real Estate Advisers LLC
Cornerstone Real Estate Advisers Inc.
Cornerstone Real Estate Advisers Japan K.K.
Cornerstone Real Estate UK Holdings Limited
CREAE AIFM LLP
Cornerstone Real Estate Advisers (Continental Europe) Limited
Cornerstone Real Estate Advisers Europe LLP
Cornerstone Real Estate Advisers Europe Finance LLP
Cornerstone Real Estate Advisers GmbH
Babson Capital Management (Australia) Holding Company Pty Ltd.
Babson Capital Management (Australia) Pty Ltd.

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850
41-2011634
04-3313782
None
None
None
None
None
None
98-0610331
None
98-1033127
45-4000072
51-0504477
80-0875475
None
None
04-3238351
98-0437588
98-0432153
None
None
None
None
None
98-1012393
None
None
None
55-0878489
04-3238351
None
None
None
98-0654401
98-0654388
98-0654412
98-1194368
None
98-0457456

Massachusetts

Delaware

Delaware

Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Japan

Chile

Delaware

Delaware

Delaware

Ireland

Delaware

Delaware

Guernsey

United Kingdom

Luxembourg

United Kingdom

United Kingdom

United Kingdom

United Kingdom

United Kingdom

United Kingdom

United Kingdom

Japan

Delaware

California

Japan

Delaware

United Kingdom

United Kingdom

United Kingdom

United Kingdom

Germany

Australia

Australia



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

ccl

Federal Tax ID NAIC Co Code  State of Domicile

Babson Capital Cornerstone Asia Limited None Hong Kong, Special Administrative Region of China
Wood Creek Capital Management LLC 04-1590850 Delaware
Wood Creek Index Company, LLC 26-3115362 Delaware
Alchemy Copyrights, LLC. 47-2642354 Delaware
Milestone Acquisition Holding, LLC. 47-3055009 Delaware
Red Lake Ventures, LLC 46-5460309 Delaware
Solar Acquisition Holding, LLC None Delaware
Sweet Tree Holdings 1, LLC 46-3123110 Delaware
Tamiami Citrus, LLC None Delaware
Teaktree Acquisition, LLC None Delaware
U.S. Buyer Broadcasting, LLC 47-1855920 Delaware
U.S. WIG Holdings, LP 46-1500495 Delaware
U.S. Pharmaceuticals Holdings II, LLC 47-5436800 Delaware
VGS Acquisition Holding, LLC None Delaware
WC Aircraft Holdings US 1I, LLC 46-3378584 Delaware
Wood Creek Aircraft Holding I, LP None Cayman Islands
Babson Capital Floating Rate Income Fund Management, LLC 04-1590850 Delaware
Babson Capital Core Fixed Income Management LLC 27-3523916 Delaware
Babson Capital Total Return Management LLC 27-3524203 Delaware
Babson CLO Investment Partners GP, LLC None Delaware
Babson Global Loan Feeder Management, LLC None Delaware
Babson TERO Management LLC None Delaware
Babson Investment Grade CLO Debt Management LLC None Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
Great Lakes I1I GP, LLC 04-1590850 Delaware
Loan Strategies Management LLC 04-1590850 Delaware
Mezzco LLC 04-1590850 Delaware
Mezzco 11 LLC 02-0767001 Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australia LLC 90-0666326 Delaware
Mezzco Australia Il LLC None Delaware
SDCOS Management LLC 04-1590850 Delaware
Somerset Special Opportunities Management LLC 04-1590850 Delaware
Oppenheimer Acquisition Corp. 84-1149206 Delaware
OppenheimerFunds, Inc. 13-2527171 Colorado
OppenheimerFunds Distributor, Inc. 13-2953455 New York
Oppenheimer Real Asset Management, Inc. 84-1106295 Delaware
OFI Global Institutional, Inc. 13-4160541 New York

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

OFI Global Trust Company
HarbourView Asset Management Corporation
Trinity Investment Management Corporation
OFI SteelPath, Inc.
Shareholder Services, Inc.
VTL Associates, LLC
Index Management Solutions, LLC
OFI Global Asset Management, Inc.
OFI Private Investments Inc.
Tremont Group Holdings, Inc.
Tremont Partners, LLC
Tremont GP, LLC
Settlement Agent LLC
Tremont (Bermuda) Limited
MassMutual Baring Holding LLC
Baring North America LLC
MassMutual Holdings (Bermuda) Limited
Baring Asset Management Limited
Baring International Investment Limited
Baring International Investment Management Holdings
Baring Asset Management UK Holdings Limited
Baring Asset Management GmbH
Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Baring Asset Management (Japan) Limited
Baring Asset Management (Australia) Pty Limited
Baring International Fund Managers (Ireland) Limited
Baring Asset Management Switzerland Sarl
Baring SICE (Taiwan) Limited
Baring France SAS
Baring Fund Managers Limited
Baring Pension Trustees Limited
Baring Investment Services Limited
First Mercantile Trust Company
Haven Life Insurance Agency, LLC
MML Management Corporation
MassMutual International Holding MSC, Inc.

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

13-3459790
22-2697140
25-1951632
84-1128397
84-1066811
None

None

84-0765063
91-2036414
62-1210532
06-1121864
20-8215352
90-0874510
None

04-1590850
98-0241935
None

98-0241935
98-0457328
98-0457587
98-0457576
98-0465031
98-0524271
98-0457465
98-0457463
None

98-0236449
98-0457456
98-0524272
None

98-0457707
98-0497550
98-0457586
98-0457574
98-0457578
62-0951563
46-2252944
04-2443240
04-3548444

New York

New York
Pennsylvania
Delaware
Colorado
Pennsylvania
Pennsylvania
Delaware

New York

New York
Connecticut
Delaware
Delaware
Bermuda
Delaware
Massachusetts
Bermuda

United Kingdom
United Kingdom
United Kingdom
United Kingdom
Germany

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

Japan

Australia
Ireland
Switzerland
Taiwan ROC
France

United Kingdom
United Kingdom
United Kingdom
Tennessee
Delaware
Massachusetts
Massachusetts



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

el

Federal Tax ID NAIC Co Code  State of Domicile

Society of Grownups, LLC 47-1466022 Massachusetts
MML Mezzanine Investor II, LLC 04-1590850 Delaware
MML Mezzanine Investor III, LLC 04-1590850 Delaware
MassMutual External Benefits Group LLC 27-3576835 Delaware
MML Re Finance LLC 04-1590850 Delaware
Other Affiliates & Funds:
Invicta Advisors LLC 56-2574604 Delaware
Jefferies Finance LLC* 27-0105644 Delaware
Apex Credit Partners LLC None Delaware
JFIN Fund III LLC None Delaware
JFIN Asset Management LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefteries Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO Holdings LLC None Delaware
JFIN CLO 2007 Ltd. None Cayman Islands
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd.* None Cayman Islands
JFIN CLO 2014-1II Ltd. None Cayman Islands
JFIN MM CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2015 Ltd.* None Cayman Islands
JFIN CLO 2015-1I Ltd.* None Cayman Islands
JFIN Revolver CLO Ltd. None Cayman Islands
JFIN Revolver CLO 2014 Ltd. None Cayman Islands
JFIN Revolver CLO 2015 Ltd. None Cayman Islands
JFIN Revolver CLO 2015-1I Ltd. None Cayman Islands
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
100 w. 3 Street LLC 04-1590850 Delaware
300 South Tryon Hotel LLC 04-1590850 Delaware
300 South Tryon LLC 04-1590850 Delaware
54 West Capital LLC 20-3887968 Delaware
Alexandria Towers Investors LLC 16-1720387 Delaware
Almack Mezzanine Fund I LP* None United Kingdom
Almack Mezzanine Fund 1I Unleveraged LP None United Kingdom
Almack Mezzanine Fund III LP* None United Kingdom

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

Babson Capital Emerging Markets Corporate Bond Fund
Babson Capital Emerging Markets Local Debt Fund
Babson Capital European High Yield Bond Fund
Babson Capital Global Special Situations Credit Fund 1
Babson Capital Global Special Situation Credit Fund 2*
Babson Capital Loan Strategies Fund, L.P.*

Babson Capital US High Yield Bond Fund*

Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.
Babson CLO Ltd.

2007-1
2012-1
2012-11
2013-1
2013-11
2014-1
2014-11
2014-111
2015-1
2015-11
2016-1

Babson Euro CLO 2014-1 BV

Babson Euro CLO 2014-11 BV

Babson Euro CLO 2015-1 BV

Babson Euro CLO 2016-1 BV

Babson Capital Global Credit Fund (Lux) SCSp, SIACV-SIF
Babson Investment Grade CLO Debt Fund LP
Babson Mezzanine Realty Investors 11

Baring Emerging Market Corp Debt Fund

Baring Focused EAFE Equity Fund

Baring Global Dynamic Asset Allocation Fund
Baring International Small Cap Equity Fund
Benton Street Partners I, L.P.*

Benton Street Partners II, L.P.*

Braemar Energy Ventures I, L.P. *

Connecticut Valley Structured Credit CDO II, Ltd.
Connecticut Valley Structured Credit CDO 111, Ltd.
Cambridge Hotel, LLC

Cheyenne Mountain Resort LLC

Cornerstone Core Fund SCSCp

Cornerstone Core Mortgage Venture I LP
Cornerstone Enhanced Mortgage Fund I LP
Cornerstone Global Real Estate LP*

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
98-1206017
37-1506417
None
None
None
None
None
98-1128827
None
None
None
None
None
None
None
None
None
None
None
47-3971963
24-1446970
None
11-3789446
30-0607379
26-4142796
98-0536233
98-0536199
None
None
None
06-1614196
04-1590850
None
27-1701622
45-3751572
20-8730751

Ireland

Ireland

Ireland

Ireland
Delaware
Delaware
Ireland
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Netherlands
Netherlands
Netherlands
Netherlands
Luxembourg
Delaware
Delaware
Ireland
Delaware
Delaware
Delaware
Cayman Islands
Cayman Islands
Delaware
Cayman Islands
Cayman Islands
Delaware
Delaware
Luxembourg
Delaware
Delaware
Delaware



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

9¢cl

Federal Tax ID NAIC Co Code  State of Domicile

Cornerstone High Yield Venture LP 36-4770946 Delaware
Cornerstone Hotel Income and Equity Fund II LP 26-1828760 Delaware
Cornerstone/LAZ Parking Fund LP 46-5437441 Delaware
Cornerstone Partners IV LLC 71-0908077 Delaware
Cornerstone Patriot Fund LP 20-5578089 Delaware
Cornerstone Real Estate Fund VIII LP 27-0547156 Delaware
Cornerstone Real Estate Fund X LP 46-5432619 Delaware
Duchess VICLO B.V. None United Kingdom
Duchess VII CLO B.V. None United Kingdom
E-Wise Land Venture LLC 20-3887968 Delaware
Gateway Mezzanine Partners I, L.P.* 80-0691253 Delaware
Gateway Mezzanine Partners II LP* 90-0991195 Delaware

Great Lakes III, L.P. 37-1708623 Delaware
Kazwell Realty Partners LLC 20-3887968 Delaware

King Alexander LLC 45-3754085 Delaware
Marco Hotel LLC 46-4255307 Delaware
MMI/BDI Riverside Mt. Vernon LLC 26-2704765 Delaware
MML O’Hare Hotel LLC 26-3799762 Delaware
Oakley Grove Development LLC 20-3887968 Delaware

Old Pasco Properties LLC 20-3887968 Delaware
Reston Arboretum LLC 75-2901061 Delaware

Riva Portland LLC 30-0713071 Delaware
Rockall CLO B.V. None United Kingdom
Rockville Town Center LLC 54-2055778 Virginia
Sapphire Valley CDO [, Ltd. None Cayman Islands
SDCOS L.P. 74-3182902 Delaware
Seattle 1415 Hotel Owner LLC 46-5491311 Delaware
Sedona TFMP Land LLC 04-1590850 Delaware
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware
South Myrtle Monrovia MM LLC 04-1590850 Delaware

South Pasco Properties LLC 20-3887968 Delaware
Tower Square Capital Partners, L.P.* 04-3722906 Delaware
Tower Square Capital Partners II, L.P.* 30-0336246 Delaware
Tower Square Capital Partners II-A, L.P.* 32-0160190 Delaware
Tower Square Capital Partners III, L.P.* 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Tower Square Capital Partners IV-A, L.P. 80-0920367 Delaware

West 46" Street Hotel LLC 05-1590850 Delaware
Whately CDO, Ltd. None Cayman Islands
Wood Creek Multi Asset Fund, L.P. 20-4981369 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

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

Lcl

Federal Tax ID NAIC Co Code  State of Domicile

Babson Affiliates & Funds:

Babson Capital Emerging Markets Debt Blended Total Return Fund None Ireland
Babson Capital Emerging Markets Debt Short Duration Fund None Ireland
Babson Capital Emerging Markets Sovereign Debt Fund None Ireland
Babson Capital Floating Rate Income Fund, L.P. 27-3330830 Delaware
Babson Capital Global Investment Grade Corporate Plus Fund None Ireland
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Babson Capital Senior CLO Debt Fund None Ireland
Babson Emerging Markets Debt Blended Total Return Fund 47-3758432 Massachusetts
Babson Emerging Markets Local Currency Debt Fund 47-3774453 Massachusetts
Babson Global High Yield Bond Fund 47-3790192 Massachusetts
Babson Global Income Opportunities Credit Fund 46-3119764 Massachusetts
Babson Total Return Bond Fund 47-3734770 Massachusetts
Babson US High Yield Fund 47-3801860 Massachusetts
Gateway Mezzanine Partners I Trust None Australia
Great Lakes II LLC* 71-1018134 Delaware
Great Lakes LLC* 56-2505390 Delaware
Intermodal Holding II LLC 46-2344300 Delaware
Somerset Special Opportunities Master Fund LP None Cayman Islands
Wood Creek Venture Fund LLC 04-1590850 Delaware
Baring Affiliates & Funds:
Baring Greater China Equity Fund None Hong Kong
Cornerstone Affiliates & Funds:
12-18 West 55th Street Predevelopment, LLC* 20-2548283 Delaware
50 Liberty LLC* 36-4823011 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
2 Harbor Shore Member LLC* 46-4803557 Delaware
21 West 86 LLC* 45-5257904 Delaware
AT Mid-Atlantic Office Portfolio LLC* 45-2779931 Delaware
CHC/RFP VI Core LLC 04-1590850 Delaware
Cornerstone Fort Pierce Development LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund 45-2632610 Delaware
Cornerstone Permanent Mortgage Fund II 61-1750537 Massachusetts
CREA 330 Third LLC* 46-5001122 Delaware
CREA FMF Nashville LLC 46-4367364 Delaware
CREA/LYON West Gateway, LLC* 26-2399532 Delaware
CREA Madison Member LLC 81-0890084 Delaware
CREA/PPC Venture LLC* 20-0348173 Delaware
Fallon Cornerstone One MPD LLC* 26-1611591 Delaware
Farringdon London Holdings LLC* 46-3880526 Delaware
Fan Pier Development LLC* 20-3347091 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1~ ORGANIZATIONAL CHART

8¢l

Federal Tax ID NAIC Co Code  State of Domicile

Infinity SCD Ltd. None United Kingdom
Johnston Groves LLC 20-4819358 Delaware
MMVI/Hines Harrison LLC* 46-5347643 Delaware
MM Woodfield Martingale LLC* 46-4077059 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Sawgrass Village Shopping Center LLC* 27-2977720 Delaware
Ten Fan Pier Boulevard LLC* None Delaware
Twenty Two Liberty LLC* 35-2484550 Massachusetts
UK LIW Manager LLC 45-4606547 Delaware
UK LIW Member LLC 45-4606547 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
Waterford Development Associates 20-2970495 Delaware
Waterloo London Holdings LLC 47-1993493 Delaware
WeHo Domain LLC* 46-3122029 Delaware
Willowwod Lakeside Master LLC 81-1552222 Delaware
Ygnatio Valley Funding 20-5481477 Delaware
MassMutual Premier Funds:
MassMutual Barings Dynamic Allocation Fund 45-3168892 Massachusetts
MassMutual Premier Focused International Fund 02-0754273 Massachusetts
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Premier Value Fund 04-3277550 Massachusetts
MassMutual Select Funds:
MassMutual Select Diversified International Fund 14-1980900 Massachusetts
MassMutual Select Diversified Value Fund 01-0821120 Massachusetts
MassMutual Select Fundamental Growth Fund 04-3512593 Massachusetts
MassMutual Select Large Cap Value Fund 04-3513019 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds I1I:
MML Series I Asset Momentum Fund 47-3517233 Massachusetts
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series II Equity Rotation Fund 47-3544629 Massachusetts
MML Series II Special Situations Fund 47-3559064 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSMART 2055 Fund 46-3289207 Massachusetts
MassMutual RetiresSMART 2060 Fund 47-5326235 Massachusetts
MassMutual RetireSMART Conservative Fund 45-1618155 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual RetireSMART Growth Fund 45-1618222 Massachusetts
MassMutual RetireSMART Moderate Fund 45-1618262 Massachusetts
MassMutual RetiresSMART Moderate Growth Fund 45-1618046 Massachusetts
Oppenheimer Funds:
Oppenheimer Global High Yield Fund 45-3417590 Delaware
Oppenheimer Global Multi-Asset Growth Fund 47-3676235 Delaware
Oppenheimer Global Multi-Asset Income Fund 47-1714929 Delaware
Oppenheimer Global Real Estate Fund* 46-1604428 Delaware
Oppenheimer Small Cap Value Fund 47-4835759 Delaware
Oppenheimer SteelPath Panoramic Fund 47-3987967 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Massachusetts Mutual Life Insurance Massachusetts Mutual Life Insurance
0435 _ [Massachusetts Mut Life Ins Co [ 65935 04-1590850 (3848388 0000225602 | ... Company (MNLIC) _MA (V) Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0435 _ICM Life Ins Co ... |...93432 __ 06-1041383 _ C.M. Life Insurance Company _CT. RE ... Company Ownership. -100.000 ___{MMLIC
0435 __[MML Baystate Life Ins Co . |43-0581430 | .. 0000924777 | o MIL Bay State Life Insurance Company . M. Life Insurance Company Ownership. -100.000 ___|MMLIC
0000 i 06-1041383 _ CML Mezzanine Investor, LLC - . Life Insurance Company Ownership. -100.000 ___{MMLIC
_..0000 ___ 06-1041383 _ CML Mezzanine Investor L, LLC M. Life Insurance Company Ownership. -100.000 ___{MMLIC
_..0000 ___ _|06-1041383 . CML Mezzanine Investor 111, LLC M. Life Insurance Company Ownership. -100.000 ___{MMLIC
_..0000 ___ CML Re Finance LLC .. i M. Life Insurance Company Ownership. -100.000 ___{MMLIC
_..0000 ___ CML Special Situations Investor LLC __________ - M. Life Insurance Company Ownership. -100.000 ___{MMLIC
Massachusetts Mutual Life Insurance
0000 i 04-1590850 . ML Mezzanine Investor L, LLC . DB NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
_..0000 ___ MM Special Situations Investor LLC ___ Company Ownership. 2100.000 __{MMLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 47-5322979 _ Timberland Forest Holding LLC . Company Ownership. 295.000 __{MMLIC s
_..0000 ___ 47-5322979 _ Timberland Forest Holding LLC . C.M. Life Insurance Company Ownership. 25,000 MLIC s
0000 __ 47-5322979 | Timberland Forest Holding LLC Wood Creek Capital Management LLC Management. .| MILIC
0000 _ | Lyme Adirondack Forest Company, LLC __|Timber land Forest Holding LLC Ownership. -100.000 ___|MMLIC
0000 __ | 20-5305426 _ Lyme Adirondack Timber Sales, Inc. _. | Timberland Forest Holding LLC Ownership. -100.000 ___|MMLIC
0000 _ Lyme Adirondack Timberlands |, LLC Timberland Forest Holding LLC Ownership. -100.000 ___|MMLIC
20000 | e Lyme Adirondack Timberlands |1, LLC Timberland Forest Holding LLC Ownership. 2100.000 __IMMLIC |
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 Berkshire Way LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 26-4441097 WP-SC, LLC Company Ounership 81.400 _(MWWLIC |
_..0000 ___ 26-4441097 _ WP-SC, LLC C.M. Life Insurance Company Ownership. _18.600 __{MMLIC |
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 MSP-SC, LLC Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 27-1435692 Country Club Office Plaza LLC .. Company Ownership. _88.100 __{MMLIC |
_..0000 ___ 27-1435692 Country Club Office Plaza LLC .. C.M. Life Insurance Company Ownership. 11,900 fMMLIC s
Massachusetts Mutual Life Insurance
o000 oo 37-1732913 Fern Street LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 i 04-1590850 . MassMutual Retirement Services, LLC ... DB NIA . Company Ownership. -100.000 __{MMLIC e
Massachusetts Mutual Life Insurance
0000 04-3356880 | 0000943903 _ |MWL Distributors LLC _MA NIA Company Ounership ©99.000 _fMMLIC |
0000 04-3356880 | 0000943903 _[WL Distributors LLC _MA NIA MassMutual Holding LLC Ounership ~1.000 wee oo
Massachusetts Mutual Life Insurance
0000 i MM Investment Advisers, LLC . DB NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
0000 i 04-1590850 . ML Mezzanine Investor, LLC DB NIA . Company Ownership. -100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
0000 e 46-3238013 _ MIL Strategic Distributors, LLC . __ DB NIA . Company Ownership. -100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
o000 oo 06-1563535 (2881445 0001103653 | The MassMutual Trust Company, FSB | T || NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 04-1590850 . MMC Equipment Finance LLC Company Ownership. -100.000 ___{MMLIC
_..0000 ___ _|26-0073611 _ MassMutual Asset Finance LLC . MMC Equipment Finance LLC Ownership. ~.99.600 ____{MMLIC
0000 ___ 26-0073611 _ MassMutual Asset Finance LLC _ C.M. Life Insurance Company QOunership. _.0.400 ____ MMLIC
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_..0000 ___ : 27-1379258 MMAF Equipment Finance LLC 2009-A ____ MassMutual Asset Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 45-2589019 _ MMAF Equipment Finance LLC 2011-A ___ - MassMutual Asset Finance LLC Ownership. -100.000 ___{MMLIC
MIL Private Placement Investment Company I, Massachusetts Mutual Life Insurance
o000 oo 04-1590850 LLC DE__ | | NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 i 45-2738137 Pioneers Gate LLC DE | .| NIA . Company Ownership. -100.000 __{MMLIC e
Massachusetts Mutual Life Insurance
0000 45-4376777 MSC Holding Company, LLC | DE__ | ] NIA Company Ounership -100.000 ___[MMLIC
0000 __ 04-3341767 | MassMutual Holding MSC, Inc. MA NIA. . MSC Holding Company, LLC Ownership. -100.000 ___|MMLIC
Massachusetts Mutual Life Insurance
0000 04-2854319 (2392316 MassMutual Holding LLC | Company Ounership -100.000 ___[MMLIC
0000 __ 06-1597528 MassMutual Assignment Company _|MassMutual Holding LLC Ownership. -100.000 ___|MMLIC
_..0000 ___ 04-1590850 .| ... 0001399869 _| . MassMutual Capital Partners LLC .| DB NIA . MassMutual Holding LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 47-1296410 _ MassMutual Ventures LLC MassMutual Holding LLC Ownership. -100.000 ___{MMLIC
0000 __ 04-1590850 MM Rothesay Holdco US LLC _|MassMutual Holding LLC Ownership. -100.000 ___|MMLIC
_..0000 ___ 04-1590850 .| ... 0000701059 __| o MAL Investors Services, LLC _|MassMutual Holding LLC Ownership. -100.000 ___{MMLIC
0000 __ 04-1590850 MIL Insurance Agency, LLC _|MML Investors Services, LLC Ownership. -100.000 ___|MMLIC
_..0000 ___ 41-2011634 | 0001456663 __ | . MALISI Financial Alliances, LLC .| MM Investors Services, LLC Ownership. _.51.000 ____{MMLIC
_..0000 ___ 04-3313782 _ MassMutual International LLC .. MassMutual Holding LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ MassMutual Asia Limited _[MassMutual International LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ MassMutual Asia Investors Ltd. . _|MassMutual Asia Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ MassMutual Guardian Limited | HKG___| MassMutual Asia Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ MassMutual Insurance Consultants Limited [ _HKG__| . NIA . MassMutual Asia Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ MassMutual Services Limited ._ _HKG... _|MassMutual Asia Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ MassMutual Trustees Limited ._. S I (T NIA . MassMutual Asia Limited Ownership. ~.80.000 ____{MMLIC
Protective Capital (International) Limited
0000 98-0610331 _ MassMutual Asia Limited Ounership -100.000 ___[MMLIC
_..0000 ___ MassMutual Life Insurance Company MassMutual International LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 98-1033127 MassMutual Internacional (Chile) SpA _|MassMutual International LLC Ownership. -100.000 ___{MMLIC
0000 _ 45-4000072 M Asset Management Holding LLC .. _|MassMutual Holding LLC Ownership. -100.000 ___|MMLIC
0000 __ 51-0504477 | .. 0000009015 | ..o Babson Capital Management LLC MassMutual Asset Management Holding LLC _|Ownership... ... -100.000 ___|MMLIC
_..0000 ___ 80-0875475 . Babson Capital Finance LLC ____ Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ BCF Europe Funding Limited . _|Babson Capital Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ BCF Senior Funding | LLC _|Babson Capital Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 04-3238351 | ... 0000930012 __ | o Babson Capital Securities LLC _|Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 98-0437588 _ Babson Capital Guernsey Limited ___ - Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 98-0432153 _ Babson Capital Mangement (UK) Limited .. - Babson Capital Guernsey Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ Babson GPC GP S.a.r.l . - _|Babson Capital Europe Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ Almack Mezzanine GP II1 Limited ____________ - _|Babson Capital Europe Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ Almack Holding Partnership GP Limited .| - Babson Capital Europe Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ Almack Mezzanine Fund Limited Babson Capital Europe Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ Almack Mezzanine Fund Il Limited - _|Babson Capital Europe Limited Ownership. -100.000 ___{MMLIC
0000 ___ 98-1012393 _ Babson Capital Global Advisors Limited ______ - _|Babson Capital Europe Limited Ownership. -100.000 ___{MMLIC
0000 BCGSS 2 GP LLP - _|Babson Capital Europe Limited Ounership -100.000 ___[MMLIC
_..0000 ___ Babson European Direct Lending 1 GP LLP ____| _GBR._ || NIA . Babson Capital Europe Limited Ownership. -100.000 ___{MMLIC
_..0000 ___ Babson Capital Management (Japan) KK Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 55-0878489 | 3456895 _____ 0001379495 __ Cornerstone Real Estate Advisers LLC _|Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 04-3238351 _| 3456895 _____ 0001011148 __ Cornerstone Real Estate Advisers Inc. ... Cornerstone Real Estate Advisers LLC Ownership.. ... -100.000 ___{MMLIC
Cornerstone Real Estate Advisers Japan
0000 ) K.K. JPN NIA . Cornerstone Real Estate Advisers LLC Ownership.__ ... 2100.000 __{MMLIC | o
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Cornerstone Real Estate UK Holdings
0000 i Limited DB NIA . Cornerstone Real Estate Advisers LLC ____ Ownership.... . -100.000 __{MMLIC o
0000 i CREAE AIFM LLP __GBR NIA . Cornerstone Real Estate Advisers LLC ____ Ownership.... . -100.000 __{MMLIC o
Cornerstone Real Estate Advisers Cornerstone Real Estate UK Holdings
o000 oo 98-0654401 _ (Continental Europe) Limited _GBR NIA Limited Ounership -100.000 _(wMLIC |
Cornerstone Real Estate Advisers Europe Cornerstone Real Estate UK Holdings
o000 oo 98-0654388 LLP _GBR NIA Limited Ounership -100.000 _(wMLIC |
Cornerstone Real Estate Advisers Europe Cornerstone Real Estate UK Holdings
o000 oo 98-0654412 _ Finance LLP _GBR NIA Limited Ounership -100.000 _(wMLIC |
Cornerstone Real Estate UK Holdings
0000 i 98-1194368 _ Cornerstone Real Estate Advisers GmbH ___.___ CDEU__ | NIA . Limited Ownership. -100.000 __{MMLIC o
Babson Capital Management (Australia)
20000 e Holding Company Pty Ltd. ... CAUS NIA. . Babson Capital Management LLC Ownership. 2100.000 ___IMMLIC |
Babson Capital Management (Australia) Pty Babson Capital Australia Holding Company
0000 98-0457456 _ Ltd. - Pty Ltd. Ounership -100.000 ___[MMLIC
_..0000 ___ _ Babson Capital Cornerstone Asia Limited ____| - __|Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 04-1590850 . Wood Creek Capital Management LLC . - Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 26-3115362 _ Wood Creek Index Company, LLC .. Wood Creek Capital Management LLC Ownership. -100.000 ___{MMLIC
0000 _ _|47-2642354 Alchemy Copyrights, LLC. ___ __|MassMutual Holding LLC Ownership. 15,200 ____|MMLIC
~..0000 _| 472642354 Alchemy Copyrights, LLC. . __|Wood Creek Capital Management LLC Inf luence. _|MaLic
_..0000 ___ 47-3055009 _ Milestone Acquisition Holding, LLC. ] o MassMutual Holding LLC Ownership. _JMLIc
_..0000 ___ 47-3055009 _ Milestone Acquisition Holding, LLC. .. DB NIA . Wood Creek Capital Management LLC Influence. ... | MLIC e
Massachusetts Mutual Life Insurance
_..0000 ___ 46-5460309 _ Red Lake Ventures, LLC ___ Company Ownership. 231,500 fMMLIC s
_..0000 ___ 46-5460309 _ Red Lake Ventures, LLC ___ Wood Creek Capital Management LLC Influence. ... | MLIC s
Massachusetts Mutual Life Insurance
_..0000 ___ 46-3123110 _ Sweet Tree Holdings 1, LLC . Company Ownership. 216,100 __{MMLIC |
0000 __ 46-3123110 Sweet Tree Holdings 1, LLC . Wood Creek Capital Management LLC Influence. .. | ] WLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ Tamiami Citurus, LLC Company Ownership. _15.700 ____{MMLIC
_..0000 ___ Teaktree Acquisition, LLC _[MassMutual Holding LLC Ownership. _14.700 ___[MMLIC
_..0000 ___ Teaktree Acquisition, LLC __ Wood Creek Capital Management LLC Influence. ... | MMLIC
Massachusetts Mutual Life Insurance
0000 __ U.S. Buyer Broadcasting, LLC Company Ownership. _{mic
~..0000 __ | U.S. Buyer Broadcasting, LLC . _|Wood Creek Capital Management LLC Inf luence. _|MaLic
0000 46-1500495 _ U.S. WIG Holdings, LP . . MassMutual Holding LLC Ounership _{mLic
20000 e 46-1500495 U.S. WIG Holdings, LP .. . Wood Creek Capital Management LLC Inf luence. WLie
Massachusetts Mutual Life Insurance
_..0000 ___ 20-2970495 _ US Pharmaceutical Holdings |1, LLC Company Ownership. _JMLIc
~..0000 __ 20-2970495 US Pharmaceutical Holdings |1, LLC Wood Creek Capital Management LLC Inf luence. _[MLIC
Massachusetts Mutual Life Insurance
_..0000 ___ Solar Acquisition Holding, LLC Company Ownership. 239.200 __{MMLIC o s
0000 __ Solar Acquisition Holding, LLC Wood Creek Capital Management LLC Management | WLIC |
_..0000 ___ VGS Acquisition Holding, LLC MassMutual Holding LLC Ownership. _42.600 __{MMLIC |
0000 _ VGS Acquisition Holding, LLC Wood Creek Capital Management LLC Management | WLIC |
Massachusetts Mutual Life Insurance
o000 oo 46-3378584 WC Aircraft Holdings US I, LLC DE__ | ] NIA Company Ounership _17.900 _(wwCLIC |
20000 | e 46-3378584 WC Aircraft Holdings US I, LLC .. CDE_ ] NIA . Wood Creek Capital Management LLC Management | WLie
Massachusetts Mutual Life Insurance
_..0000 ___ Wood Creek Aircraft Holding I, LP B NIA . Company Ownership. 212,100 {MMLIC s
...0000 Wood Creek Aircraft Holding I, LP I NIA . Wood Creek Capital Management LLC Management | .. WLl |
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Babson Capital Floating Rate Income Fund
0000 i 04-1590850 .| ... 0001501011 _| o Management, LLC DB NIA . Babson Capital Management LLC Ownership. -100.000 __{MMLIC o
Babson Capital Core Fixed Income
0000 i 27-3523916 | ... 0001503878 __ | o Management LLC DB NIA . Babson Capital Management LLC Ownership. -100.000 __{MMLIC o
Babson Capital Total Return Management LLC
0000 . 27-3524203 | 0001503879 Babson Capital Management LLC Ounership -100.000 ___[MMLIC
_..0000 ___ Babson CLO Investment Partners GP, LLC ______| _|Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ Babson Global Loan Feeder Management, LLC _| .. _|Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ Babson TERO Management LLC . _._.__| Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
Babson Investment Grade CLO Debt Management
_..0000 ___ LLC Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 98-0536233 _ Benton Street Advisors, Inc. _|Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 04-1590850 . SDCOS Management LLC Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 04-1590850 . Great Lakes |11 GP, LLC Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
0000 __ 04-1590850 Loan Strategies Management LLC _|Babson Capital Management LLC Ownership. -100.000 ___|MMLIC
_..0000 ___ 04-1590850 . Mezzco LLC _|Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 02-0767001 Mezzco 11 LLC _|Babson Capital Management LLC Ownership. -.98.400 ____{MMLIC
_..0000 ___ 41-2280126 . Mezzco 111 LLC Babson Capital Management LLC Ownership. -.99.300 ___{MMLIC
_..0000 ___ 80-0920285 Mezzco IV LLC Babson Capital Management LLC Ownership. -.99.300 ___{MMLIC
_..0000 ___ 90-0666326 _ Mezzco Australia LLC _|Babson Capital Management LLC Ownership. _.72.000 ____{MMLIC
_..0000 ___ Mezzco Australia Il LLC __ Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
Somerset Special Opportunities Management
_..0000 ___ 04-1590850 . LLC Babson Capital Management LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ 84-1149206 | 2897101 _____ Oppenheimer Acquisition Corp. .| _|MassMutual Asset Management Holding LLC _|Ownership..__ ... -.96.800 ____{MMLIC
_..0000 ___ 13-2527171 _| 2679183 _.__. | 0000820031 __ OppenheimerFunds, Inc. _|Oppenheimer Acquisition Corp. Ownership. -100.000 ___{MMLIC
_..0000 ___ 13-2053455 | . 0000276541 __ OppenheimerFunds Distributor, Inc. _|OppenheimerFunds, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ 84-1106295 _ Oppenheimer Real Asset Management, Inc. ____| OppenheimerFunds, Inc. Ownership. -100.000 ___{MMLIC
0000 13-4160541 | 3458125 | 0001179479 | OFI Global Institutional, Inc. OppenheimerFunds, Inc. Ounership -100.000 ___[MMLIC
OFI Institutional Asset Management, Inc.
0000 13-3459790 |2914875 OFI Global Trust Company Ounership -100.000 ___[MMLIC
OFI Institutional Asset Management, Inc.
_..0000 ___ 22-2697140 _ HarbourView Asset Management Corporation .| .. Ownership. -100.000 ___{MMLIC
OFI Institutional Asset Management, Inc.
_..0000 ___ 25-1951632 _ _1 0000099782 _. Trinity Investment Management Corporation .| .. Ownership. -100.000 ___{MMLIC
0000 84-1128397 0000857468 __ _|OFI SteelPath, Inc. | _|OppenheimerFunds, Inc. Ounership -100.000 ___[MMLIC
_..0000 ___ 84-1066811 _ _1 0000276398 . Shareholder Services, Inc. OppenheimerFunds, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ VTL Associates , LLC OppenheimerFunds, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ Index Management Solutions, LLC _|OppenheimerFunds, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ 84-0765063 . _..| 0001041674 _. OFI Global Asset Management, Inc. ___ _|OppenheimerFunds, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ 91-2036414 _ .| 0001179480 _. OFI Private Investments Inc. OppenheimerFunds, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ 62-1210532 . Tremont Group Holdings, Inc. Oppenheimer Acquisition Corp. Ownership. -100.000 ___{MMLIC
_..0000 ___ 06-1121864 | ... 0000764139 | oo Tremont Partners, LLC | Tremont Group Holdings, Inc. Ownership. -100.000 ___{MMLIC
0000 ___ 20-8215352 _ Tremont GP, LLC | Tremont Group Holdings, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ 90-0874510 _ Settlement Agent LLC | Tremont Group Holdings, Inc. Ownership. -100.000 ___{MMLIC
_..0000 ___ Tremont (Bermuda) Limited __ | Tremont Group Holdings, Inc. Ownership. -100.000 ___{MMLIC
0000 __ 04-1590850 MassMutual Baring Holding LLC .| MassMutual Asset Management Holding LLC _|Ownership... ... -100.000 ___|MMLIC
..0000 __ 98-0241935 (2363071 _.___ 0000932463 | .. Baring North America LLC _|MassMutual Baring Holding LLC Ownership. -100.000 ___|MMLIC
0000 __ MassMutual Holdings (Bermuda) Limited .| ~ _|MassMutual Baring Holding LLC Ownership. -100.000 ___|MMLIC
0000 __ ; 98-0241935 Baring Asset Management Limited .. MassMutual Holdings (Bermuda) Limited ____|Ownership... .. -100.000 ___|MMLIC
20000 e 98-0457328 | ... 0001568131 | . Baring International Investment Limited .| Baring Asset Management Limited Ownership. 2100.000 _IMMLIC |
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Baring International Investment Management
20000 e 98-0457587 Holdings _GBR NIA. . Baring Asset Management Limited Ownership. 2100.000 ___IMMLIC |
Baring Asset Management UK Holdings Baring International Investment
20000 e 98-0457576 _ Limited _GBR NIA. . Management Holdings Ownership. 2100.000 ___IMMLIC |
Baring Asset Management UK Holdings
20000 e 98-0465031 _ Baring Asset Management GmbH . CDEU_ | NIA. . Limited Ownership. 2100.000 __IMMLIC |
Baring Asset Management (Asia) Holdings Baring Asset Management UK Holdings
o000 oo 98-0524271 _ Limited CHKG | NIA Limited Ounership -100.000 _(wMLIC |
Baring International Fund Managers Baring Asset Management (Asia) Holdings
o000 oo 98-0457465 _ (Bermuda) Limited - VI — NIA Limited Ounership -100.000 _(wMLIC |
Baring Asset Management (Asia) Holdings
0000 __ 98-0457463 Baring Asset Management (Asia) Limited _____. CHKG NIA. . Limited Ownership. 2100.000 __JMMLIC |
0000 __ Baring Asset Management Korea Limited .| _KOR ). NIA. . Baring Asset Management (Asia) Limited .__|Ownership... .. 2100.000 ___JMMLIC |
Baring Asset Management (Asia) Holdings
0000 i 98-0236449 _ Baring Asset Management (Japan) Limited ____| PN NIA . Limited Ownership. -100.000 __{MMLIC o e
Baring Asset Management (Australia) Pty Baring Asset Management (Asia) Holdings
o000 oo 98-0457456 _ Limited CAUS_ | NIA Limited Ounership -100.000 _(wMLIC |
Baring International Fund Managers Baring Asset Management UK Holdings
o000 oo 98-0524272 (Ireland) Limited JIRL ) NIA Limited Ounership -100.000 _(wMLIC |
Baring Asset Management UK Holdings
20000 e Baring Asset Management Switzerland Sarl _ | CHE | NIA. . Limited Ownership. 2100.000 __IMMLIC |
Baring Asset Management UK Holdings
o000 oo 98-0457707 Baring SICE (Taiwan) Limited TN NIA Limited Ounership -100.000 _(wMLIC |
Baring Asset Management UK Holdings
o000 oo 98-0497550 _ Baring France SAS _FRA Limited Ounership -100.000 _(wMLIC |
0000 __ 98-0457586 Baring Fund Managers Limited _GBR Baring Asset Management Limited Ownership. -100.000 ___|MMLIC
0000 __ _|98-0457574 Baring Pension Trustees Limited . _GBR__ _|Baring Asset Management Limited Ownership. -100.000 ___|MMLIC
0000 __ 98-0457578 Baring Investment Services Limited _GBR Baring Asset Management Limited Ownership. -100.000 ___|MMLIC
_..0000 ___ 62-0951563 | 1160004 _____ 0001259664 __ | .o First Mercantile Trust Company N MassMutual Holding LLC Ownership. 2100.000 __{MMLIC s
0000 _ 46-2252944 Haven Life Insurance Agency, LLC .. _DE__] MassMutual Holding LLC Ownership. 2100.000 __JMMLIC . |
Massachusetts Mutual Life Insurance
0000 i 04-2443240 MIL Management Corporation M NIA . Company Ownership. 2100.000 __{MMLIC o e
MassMutual International Holding MSC, Inc.
_..0000 ___ 04-3548444 M NIA . MIL Management Corporation Ownership. 2100.000 __{MMLIC |
_..0000 ___ 47-1466022 _ Society of Grownups, LLC M NIA . MassMutual Holding LLC Ownership. 2100.000 __{MMLIC |
Massachusetts Mutual Life Insurance
0000 i 04-1590850 . ML Mezzanine Investor II, LLC .. DB NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
0000 i 04-1590850 . ML Mezzanine Investor 111, LLC .| DB NIA . Company Ownership. 2100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
0000 i 27-3576835 _ MassMutual External Benefits Group LLC _____. DB NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 WL Re Finance LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 e 56-2574604 . Invicta Advisors LLC DB NIA . Company Ownership. -100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
0000 i 27-0105644 _ Jefferies Finance LLC . - Company Ownership. 2.50.000 ____{MMLIC
_..0000 ___ Apex Credit Partners LLC Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN Fund 111 LLC __|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN Asset Management LLC _|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
0000 ___ JFIN Co-lssuer Corporation ___ Jefferies Finance LLC QOunership. -100.000 ___{MMLIC
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_..0000 ___ JFIN Europe GP, S.a.r.l. Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ Jefferies Finance Europe, SCSp _|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ Jefferies Finance Business Credit LLC _|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN Business Credit Fund | LLC Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN High Yield Investments LLC . Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN LC Fund LLC _|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN Revolver CLO Holdings LLC . _|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
0000 JFIN CLO 2007 Ltd. _[Jefferies Finance LLC Ounership -100.000 ___[MMLIC
0000 JFIN CLO 2012 Ltd. Jefferies Finance LLC Ounership -100.000 ___[MMLIC
0000 JFIN CLO 2013 Ltd. Jefferies Finance LLC Ounership -100.000 ___[MMLIC
0000 JFIN CLO 2014 Ltd. _[Jefferies Finance LLC Ounership 70.000 ____[MMLIC
0000 JFIN CLO 2014 Ltd. _|Apex Credit Partners LLC Ounership .30.000 ____[MMLIC
0000 JFIN CLO 201411 Ltd. Jefferies Finance LLC Ounership -100.000 ___[MMLIC
0000 JFIN WM CLO 2014 Ltd. Jefferies Finance LLC Ounership -100.000 ___[MMLIC
0000 JFIN CLO 2015 Ltd. _[Jefferies Finance LLC Ounership 44,000 ___[MMLIC
0000 JFIN CLO 2015 Ltd. _|Apex Credit Partners LLC Ounership .56.000 ___[MMLIC
0000 JFIN CLO 2015-11 Ltd. _[Jefferies Finance LLC Ounership .33.000 ____[MMLIC
0000 JFIN CLO 2015-11 Ltd. Apex Credit Partners LLC Ounership 53.000 ____[MMLIC
_..0000 ___ JFIN Revolver CLO Ltd. ... Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN Revolver CLO 2014 Ltd. _|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN Revolver CLO 2015 Ltd. __ _|Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
_..0000 ___ JFIN Revolver CLO 2015-11 Ltd. _. Jefferies Finance LLC Ownership. -100.000 ___{MMLIC
Massachusetts Mutual Life Insurance
_..0000 ___ 04-1590850 .| ... 0000067160 __ | oo MIL Private Equity Fund Investor LLC .| Company Ownership. -100.000 ___{MMLIC
_..0000 ___ 04-1590850 . MM Private Equity Intercontinental LLC ____. MIL Private Equity Fund Investor LLC _.___ Ownership.. ... -100.000 ___{MMLIC
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 100 w. 3rd Street LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 300 South Tryon Hotel LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 300 South TryonLLC | DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
o000 oo 20-3887968 54 West Capital LLC | DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 i 16-1720387 . Alexandria Towers Investors LLC ______________ DB NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
_..0000 ___ Almack Mezzanine Fund | LP __GBR Company Ownership. .38.400 ____{MMLIC
_..0000 ___ Almack Mezzanine Fund | LP __GBR _|C.M. Life Insurance Company Ownership. 4,300 MMLIC
_..0000 ___ Almack Mezzanine Fund | LP __GBR Babson Capital Europe Limited Management | MMLIC
Massachusetts Mutual Life Insurance
_..0000 ___ Almack Mezzanine Fund 11 Unleveraged LP ____| _GBR._ || NIA . Company Ownership. 72.000 ____|MMLIC
_..0000 ___ Almack Mezzanine Fund 11 Unleveraged LP ____| _GBR._ || NIA . Babson Capital Europe Limited Management | MMLIC
Massachusetts Mutual Life Insurance
_..0000 ___ Almack Mezzanine Fund 111 LP __GBR NIA . Company Ownership. 33.800 ____{MMLIC
_..0000 ___ Almack Mezzanine Fund 111 LP __GBR NIA . C.M. Life Insurance Company Ownership. 3.800 . MMLIC
0000 i Almack Mezzanine Fund 111 LP __GBR NIA . Babson Capital Europe Limited Management | MLIC e
Babson Capital Emerging Markets Corporate Massachusetts Mutual Life Insurance
0000 i Bond Fund CJRL NIA . Company Ownership. 98.000 ____IMMLIC o e
Babson Capital Emerging Markets Corporate
20000 e Bond Fund JIRL ) NIA . Babson Capital Management LLC Management | ... Woie
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Babson Capital Emerging Markets Local Debt Massachusetts Mutual Life Insurance
0000 i Fund CJRL NIA . Company Ownership. _63.600 __{MMLIC e
Babson Capital Emerging Markets Local Debt
20000 e Fund CIRL NIA. . Babson Capital Management LLC Management | WLie e
Babson Capital European High Yield Bond Massachusetts Mutual Life Insurance
0000 i Fund CJRL NIA . Company Ownership. 48.700 __{MMLIC o
Babson Capital European High Yield Bond
20000 e Fund CIRL NIA. . Babson Capital Management LLC Management. | WLie e
Babson Capital Global Special Situations Massachusetts Mutual Life Insurance
0000 i Credit Fund 1 CJRL NIA . Company Ownership. 98.700 __{MMLIC o
Babson Capital Global Special Situations
20000 e Credit Fund 1 CIRL NIA. . Babson Capital Management LLC Management. .| WLie e
Babson Capital Global Special Situation Massachusetts Mutual Life Insurance
0000 98-1206017 _ Credit Fund 2 Company Ounership 24100 _IMMCIC |
Babson Capital Global Special Situation
0000 e 98-1206017 _ Credit Fund 2 DE | .| NIA . C.M. Life Insurance Company Ownership. 1.500 . MLIC e
Babson Capital Global Special Situation
20000 e 98-1206017 Credit Fund 2 DE__ | ... NIA. . Babson Capital Management LLC Management. .| WLie e
Massachusetts Mutual Life Insurance
_..0000 ___ 37-1506417 _ Babson Capital Loan Strategies Fund, L.P. _| .. Company Ownership. 78.700 __{MMLIC
_..0000 ___ 37-1506417 _ Babson Capital Loan Strategies Fund, L.P. _| .. C.M. Life Insurance Company Ownership. 23.900 . MLIC s
20000 | e 37-1506417 Babson Capital Loan Strategies Fund, L.P. _| .. Babson Capital Management LLC Management | WLie e
Massachusetts Mutual Life Insurance
_..0000 ___ Babson Capital US High Yield Bond Fund _____. CJRL NIA . Company Ownership. 55.700 ___IMMLIC |
0000 __ Babson Capital US High Yield Bond Fund _____. CIRL NIA. . Babson Capital Management LLC Management | MILIC
0000 __ Babson CLO Ltd. 2007-1 ___ Babson Capital Management LLC Influence . |MLIC
0000 __ Babson CLO Ltd. 2012-1 . _COYML. __|Babson Capital Management LLC Influence JIMLIC
0000 __ Babson CLO Ltd. 2012-11 ___ _COYM. Babson Capital Management LLC Influence . |MLIC
0000 __ Babson CLO Ltd. 2013-1 ___ Babson Capital Management LLC Influence . |MLIC
0000 _ _]98-1128827 _ Babson CLO Ltd. 2013-11 _._|Babson Capital Management LLC Influence _IMLIC
0000 __ Babson CLO Ltd. 2014-1 _ __|Babson Capital Management LLC Influence _IMLIC
0000 __ Babson CLO Ltd. 2014-11 __ Babson Capital Management LLC Influence . |MLIC
0000 __ Babson CLO Ltd. 2014-111 _ Babson Capital Management LLC Influence . |MLIC
0000 __ Babson CLO Ltd. 2015-1 . _._|Babson Capital Management LLC Influence _IMLIC
0000 __ Babson CLO Ltd. 2015-11 __|Babson Capital Management LLC Influence _IMLIC
0000 __ Babson CLO Ltd. 2016-1 ___ Babson Capital Management LLC Influence . |MLIC
0000 __ Babson Euro CLO 2014-1 BV - Babson Capital Management LLC Influence . |MLIC
0000 __ Babson Euro CLO 2014-11 BV _NLD. _._|Babson Capital Management LLC Influence _IMLIC
0000 __ Babson Euro CLO 2015-1 BV _NLD. __|Babson Capital Management LLC Influence _IMLIC
0000 __ Babson Euro CLO 2016-1 BV _NLD. Babson Capital Management LLC Influence _|MLIC
Babson Global Credit Fund (Lux) SCSp, Massachusetts Mutual Life Insurance
o000 oo SIACV-SIF LUX NIA Company Ounership 14,900 _(wwCic |
Babson Global Credit Fund (Lux) SCSp,
20000 | e SIACV-SIF LUX NIA . Babson Capital Management LLC Management | WLie
Massachusetts Mutual Life Insurance
_..0000 ___ 47-3971963 | Babson Investment Grade CLO Debt Fund LP ___|._. Company Ownership. 93.300 __{MMLIC
_..0000 ___ 47-3971963 | Babson Investment Grade CLO Debt Fund LP ___|._. C.M. Life Insurance Company Ownership. 6.700 ___ MLIC s
20000 | e 47-3971963 | Babson Investment Grade CLO Debt Fund LP | .. Babson Capital Management LLC Management | WLie
Massachusetts Mutual Life Insurance
_..0000 ___ 24-1446970 | ___ 0001362970 __ __|Babson Mezzanine Realty Investors Il Company Ownership. 0.000 _____ MLIC s
...0000 24-1446970 | 0001362970 __ _ |Babson Mezzanine Realty Investors Il Cornerstone Real Estate Advisers LLC Management | .. MILIC
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Massachusetts Mutual Life Insurance
20000 e Baring Emerging Market Corp Debt Fund | CIRL NIA. . Company Ownership. 92,200 __{MMLIC e
20000 e Baring Emerging Market Corp Debt Fund | CIRL NIA. . Baring Asset Management Limited Management | WLie e
Massachusetts Mutual Life Insurance
_..0000 ___ 11-3789446 _ Baring Focused EAFE Equity Fund . Company Ownership. 43.400 __{MMLIC s
0000 __ 11-3789446 Baring Focused EAFE Equity Fund . Baring Asset Management Limited Management | WLIC |
Baring Global Dynamic Asset Allocation Massachusetts Mutual Life Insurance
o000 oo 30-0607379 | . 0001497049 Fund DE__ | | NIA Company Ounership 18.800 _IMMLIC |
Baring Global Dynamic Asset Allocation
20000 e 30-0607379 [ ... 0001497049 Fund CDE__ ] NIA. . Baring Asset Management Limited Management | WLie e
Baring International Small Cap Equity Fund Massachusetts Mutual Life Insurance
o000 oo 26-4142796 DE__ | ] NIA Company Ounership 70.900 _IMMCIC
Baring International Small Cap Equity Fund
~..0000 __|Baring Asset Management Limited Management _|MLIC
_..0000 ___ Benton Street Partners _|MassMutual Capital Partners LLC Ownership. MMLIC
~..0000 | . Benton Street Partners Babson Capital Management LLC Management _[MLIC
_..0000 ___ 98-0536233 _ Benton Street Partners C.M. Life Insurance Company Ownership. MMLIC
Massachusetts Mutual Life Insurance
0000 i 98-0536233 _ Benton Street Partners Company Ownership. 0.400 ____ MLIC e
Massachusetts Mutual Life Insurance
0000 i 98-0536199 _ Benton Street Partners Company Ownership. 29.600 ____IMMLIC | 3
_..0000 ___ 98-0536199 _ Benton Street Partners MassMutual Capital Partners LLC Ownership. 8.500 _____ MLIC s
0000 _ 98-0536199 Benton Street Partners Babson Capital Management LLC Management | WLIC |
Massachusetts Mutual Life Insurance
20000 | e Braemar Energy Ventures I, L.P. . DE__ | ... NIA. . Company Ownership. 94,100 __IMMLIC | ]
20000 e Braemar Energy Ventures I, L.P. . DE__ | ... NIA. . Babson Capital Management LLC Management | WLie e
Massachusetts Mutual Life Insurance
o000 oo 06-1614196 Cambridge Hotel, LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 i 04-1590850 . Cheyenne Mountain Resort LLC .. DB NIA . Company Ownership. -100.000 __{MMLIC o e
Connecticut Valley Structured Credit CDO
0000 i I, Ltd. O NIA . Babson Capital Management LLC Influence. ... | MWLIC 5
Connecticut Valley Structured Credit CDO
_..0000 ___ 111, Ltd. O NIA . Babson Capital Management LLC Influence. ... | MMLIC
_..0000 ___ Cornerstone Core Fund SCSCp _LUX MassMutual Holding LLC Ownership. 94.000 ____|MMLIC
_..0000 ___ Cornerstone Core Fund SCSCp _LUX C.M. Life Insurance Company Ownership. 6.000 _____ MMLIC
_..0000 ___ Cornerstone Core Fund SCSCp _LUX Cornerstone Real Estate Advisers LLC . Management | MLIC e
Massachusetts Mutual Life Insurance
0000 __ 27-1701622 | .. 0001481752 __ __|Cornerstone Core Mortgage Venture | LP Company Ownership. _{mic
0000 __ 27-1701622 [ .. 0001481752 __ _|Cornerstone Core Mortgage Venture | LP Cornerstone Real Estate Advisers LLC .. Management._ _[MLIC
Massachusetts Mutual Life Insurance
0000 __ 45-3751572 | .. 0001534877 _. __|Cornerstone Enhanced Mortgage Fund | LP Company Ownership. 15.800 __[MMLIC . |
0000 __ 45-3751572 | . 0001534877 _. _|Cornerstone Enhanced Mortgage Fund | LP Cornerstone Real Estate Advisers LLC .. Management | WLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 20-8730751 _ Cornerstone Global Real Estate LP ____ Company Ownership. 92.300 ____|MMLIC
_..0000 ___ _|20-8730751 Cornerstone Global Real Estate LP C.M. Life Insurance Company Ownership. 7.600 _____ MMLIC
..0000 __ 20-8730751 _ Cornerstone Global Real Estate LP ___. Cornerstone Real Estate Advisers LLC .. Management | MILIC
Massachusetts Mutual Life Insurance
_..0000 ___ 36-4770946 | .. 0001590049 _ | Cornerstone High Yield Venture LP ___ Company Ownership. 50.000 ___IMMLIC |
_..0000 36-4770946 | 0001590049 _ _|Cornerstone High Yield Venture LP __ Cornerstone Real Estate Advisers LLC Management | ... WLl |
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Cornerstone Hotel Income & Equity Fund |1 Massachusetts Mutual Life Insurance
o000 oo 26-1828760 | 0001423638 LP DE__ | ] NIA Company Ounership ~15.600 __(wMLIC |
Cornerstone Hotel Income & Equity Fund |1
20000 e 26-1828760 [ ... 0001423638 __ LP CDE__ ] NIA. . Cornerstone Real Estate Advisers LLC .. Management | WLie e
Massachusetts Mutual Life Insurance
0000 i 71-0908077 . Cornerstone Partners IV LLC . - Company Ownership. -100.000 __{MMLIC e
_..0000 ___ 20-5578089 _ Cornerstone Patriot Fund LP ___ MassMutual Holding LLC Ownership. 210,200 {MMLIC s
0000 __ 20-5578089 _ Cornerstone Patriot Fund LP ___ Cornerstone Real Estate Advisers LLC .. Management. | WLIC |
Massachusetts Mutual Life Insurance
0000 i 27-0547156 _ Cornerstone Real Estate Fund VIII LP ________ DB NIA . Company Ownership. _16.600 __{MMLIC e
20000 e 27-0547156 _ Cornerstone Real Estate Fund VIII LP . CDE__ ] NIA. . Cornerstone Real Estate Advisers LLC .. Management. .| WLie e
Massachusetts Mutual Life Insurance
_..0000 ___ 46-5432619 _ Cornerstone Real Estate Fund X LP ____ Company Ownership. ___|MLIC
_..0000 ___ _|46-5432619 _ Cornerstone Real Estate Fund X LP C.M. Life Insurance Company Ownership. _[MLIC
0000 __ 46-5432619 Cornerstone Real Estate Fund X LP ___ Cornerstone Real Estate Advisers LLC .. Management MILIC
Massachusetts Mutual Life Insurance
0000 i 46-5437441 Cornerstone/LAZ Parking Fund LP . DB NIA . Company Ownership. _{mLic
0000 __ 46-5437441 | Cornerstone/LAZ Parking Fund LP . CDE__ ] NIA. . Cornerstone Real Estate Advisers LLC .. Management _|MaLic
0000 _ - .| 3981641 Duchess VI CLO B.V. __GBR __.._|Babson Capital Management LLC Influence _IMLIC
0000 __ 14007502 .. Duchess VI CLO B.V. __GBR NIA . Babson Capital Management LLC Influence _|MLIc
Massachusetts Mutual Life Insurance
0000 i 20-3887968 . E-Wise Land Venture LLC DB NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
_..0000 ___ 80-0691253 .| .. 0001517196 _. __ |Gateway Mezzanine Partners Company Ownership. _62.500 ___{MMLIC |
_..0000 ___ 80-0691253 .| .. 0001517196 _. __|Gateway Mezzanine Partners C.M. Life Insurance Company Ownership. _7.700 MLIC s
0000 __ 80-0691253 | .. 0001517196 __ __ |Gateway Mezzanine Partners MassMutual Holding LLC Ownership. 210,400 ___IMMLIC |
0000 __ 80-0691253 | .. 0001517196 __ _|Gateway Mezzanine Partners Babson Capital Management LLC Management | WLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 90-0991195 | ___ 0001597511 __ __ |Gateway Mezzanine Partners Company Ownership. _JMLIc
_..0000 ___ _190-0991195 | . _-1 0001597511 _. __|Gateway Mezzanine Partners C.M. Life Insurance Company Ownership. MMLIC
0000 __ ~]90-0991195 | . 10001597511 __|Gateway Mezzanine Partners MassMutual Holding LLC Ownership. _[WLIC
0000 __ 90-0991195 [ ___ 0001597511 __ _|Gateway Mezzanine Partners Babson Capital Management LLC Management | MILIC
Massachusetts Mutual Life Insurance
0000 37-1708623 | 0001565779 __|Great Lakes I, L.P. Company Ounership 35700 _(wMLIC |
0000 __ 37-1708623 | .. 0001565779 _ _|Great Lakes IIl, L.P. Babson Capital Management LLC Management | WLIC |
Massachusetts Mutual Life Insurance
0000 i 20-3887968 . Kazwell Realty Partners LLC .. DB NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
0000 i 45-3754085 _ King Alexander LLC DB NIA . Company Ownership. 2100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
o000 o oo 46-4255307 _ Marco Hotel LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
o000 oo 26-2704765 WMI/BDI Riverside Mt. Vernon LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
o000 o oo 26-3799762 WL 0'Hare Hotel LLC DE__ | ] NIA Company Ounership .100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 i 20-3887968 . Oakley Grove Development LLC . DB NIA . Company Ownership. -100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
0000 e 20-3887968 . 0ld Pasco Properties LLC | DB NIA . Company Ownership. 2100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
0000 ) 75-2901061 _ Reston Arboretum LLC CDE | NIA . Company QOunership. 2100.000 __{MMLIC |
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Massachusetts Mutual Life Insurance
o000 oo 30-0713071 Riva Portland LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
0000 i Rockall CLO B.V. __GBR NIA . Babson Capital Management LLC Influence. ... | MLIC e
Massachusetts Mutual Life Insurance
_..0000 ___ 54-2055778 . Rockville Town Center LLC VA NIA . Company Ownership. 100.000 ___|MMLIC
_..0000 ___ Sapphire Valley CDO I, Ltd. .| O NIA . Babson Capital Management LLC Influence. ... | MMLIC
Massachusetts Mutual Life Insurance
0000 74-3182902 SDCOS L.P. Company Ounership 74.900 _IMMCIC |
0000 __ 74-3182902 SDCOS L.P. Babson Capital Management LLC Management | WLIC |
Massachusetts Mutual Life Insurance
o000 oo 46-5491311 Seattle 1415 Hotel Owner LLC DE__ | ] NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 Sedona TFWP Land LLC DE | | NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 20-8856877 | .. 0001409910 _. __ | Somerset Special Opportunities Fund L.P. __|._ Company Ownership. 62.500 ____|MMLIC
_..0000 ___ _|20-8856877 _| . 10001409910 _ __ | Somerset Special Opportunities Fund L.P. __|._ C.M. Life Insurance Company Ownership. 2.900 MMLIC
_..0000 ___ 20-8856877 | .. 0001409910 _. _|Somerset Special Opportunities Fund L.P. _| | Babson Capital Management LLC Management | MMLIC
Massachusetts Mutual Life Insurance
0000 i 04-1590850 . South Myrtle Monrovia MM LLC DB NIA . Company Ownership. -100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
0000 i 20-3887968 . South Pasco Properties LLC .. DB NIA . Company Ownership. -100.000 __{MMLIC o e
Massachusetts Mutual Life Insurance
_..0000 ___ 30-0336246 | .. 0001345379 __ __ | Tower Square Capital Partners Company Ownership. 25.700 ____|MMLIC
_..0000 ___ _|30-0336246 _| . 10001345379 __ __ | Tower Square Capital Partners C.M. Life Insurance Company Ownership. 4.500 . MMLIC
_..0000 ___ 30-0336246 | .. 0001345379 __ _|Tower Square Capital Partners Babson Capital Management LLC Management | MMLIC
0000 i 30-0336246 | ... 0001345379 | oo Tower Square Capital Partners MassMutual Holding LLC Ownership. 2.600 _____ MLIC e
Massachusetts Mutual Life Insurance
0000 i 32-0160190 _ Tower Square Capital Partners Company Ownership. WIC e
_..0000 ___ 32-0160190 _ Tower Square Capital Partners C.M. Life Insurance Company Ownership. _JMLIc
_..0000 ___ _|32-0160190 _ Tower Square Capital Partners Babson Capital Management LLC Management _IMLIC
_..0000 ___ _|41-2280127 | . 0001447547 __ __ | Tower Square Capital Partners __|Babson Capital Management LLC Management _IMLIC
_..0000 ___ 41-2280127 | .. 0001447547 __ _|Tower Square Capital Partners MassMutual Holding LLC Ownership. _JMLIC
Massachusetts Mutual Life Insurance
_..0000 ___ 41-2280129 | .. 0001447548 __ __ | Tower Square Capital Partners Company Ownership. _JMLIc
_..0000 ___ _|41-2280129 | . 10001447548 __ __ | Tower Square Capital Partners __|Babson Capital Management LLC Management . |MLIC
_..0000 ___ 80-0920367 .| .. 0001598727 __ _|Tower Square Capital Partners MassMutual Holding LLC Ownership. _JMLIc
_..0000 ___ 80-0920367 . 0001598727 | oo Tower Square Capital Partners Babson Capital Management LLC Management MMLIC
Massachusetts Mutual Life Insurance
_..0000 ___ 04-3722906 | .. 0001228752 __ __ | Tower Square Capital Partners, Company Ownership. __IMLIC
_..0000 ___ _|04-3722906 _| . _10001228752 . __ | Tower Square Capital Partners, C.M. Life Insurance Company Ownership. _[MMLIC
_..0000 ___ _|04-3722906 _| . 10001228752 __ __ | Tower Square Capital Partners, Babson Capital Management LLC Management _IMLIC
_..0000 ___ 04-3722906 | .. 0001228752 __ _|Tower Square Capital Partners, MassMutual Holding LLC Ownership. MMLIC
Massachusetts Mutual Life Insurance
0000 04-1590850 West 46th Street Hotel LLC DE__ | ] NIA Company Ounership 100.000 _IMMCIC |
0000 _ Whately CDO, Ltd. O NIA . Babson Capital Management LLC Influence. ... | WLIC |
Massachusetts Mutual Life Insurance
o000 oo 20-4981369 | 0001371601 | Wood Creek Multi Asset Fund, L.P. DE__ | ] NIA Company Ounership 100.000 _IMMLIC |
20000 | e 20-4981369 [ ... 0001371601 __| . Wood Creek Multi Asset Fund, L.P. . CDE_ ] NIA . Babson Capital Management LLC Management | WLie
Babson Capital Emerging Markets Debt
20000 e Blended Total Return Fund ... JIRL ) NIA . Babson Capital Management LLC Management | ... Woie
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Babson Capital Emerging Markets Debt Short
20000 e Duration Fund CIRL NIA. . Babson Capital Management LLC Management | WLie e
Babson Capital Emerging Markets Sovereign
20000 e Debt Fund CIRL NIA. . Babson Capital Management LLC Management | WLie e
Babson Capital Floating Rate Income Fund,
o000 oo 27-3330830 [ 0001521404 L.P. DE__ | | NIA MassMutual Holding LLC Ounership 0.000 weie oo ]
Babson Capital Floating Rate Income Fund,
20000 e 27-3330830 [ ... 0001521404 __ L.P. CDE__ ] NIA. . Babson Capital Management LLC Management. | WLie e
Babson Capital Loan Strategies Master Fund
20000 e LP O NIA. . Babson Capital Management LLC Management | WLie e
Babson Capital Global Investment Grade
_..0000 ___ Corporate Plus Fund IRl NIA . Babson Capital Management LLC Management o WLIC
_..0000 ___ Babson Capital Senior CLO Debt Fund ____.____ CJRL NIA . Babson Capital Management LLC Management AW
Babson Emerging Markets Debt Blended Total
20000 | e 47-3758432 Return Fund _NA NIA. . Babson Capital Management LLC Management | WLie e
Babson Emerging Markets Local Currency
20000 | e 47-3774453 | Debt Fund MA NIA. . Babson Capital Management LLC Management | WLie e
Babson Global Income Opportunities Credit
~..0000 _ 46-3119764 Fund . Babson Capital Management LLC Management _|MaLic
0000 __ _|47-3790192 Babson Global High Yield Bond Fund .. . __|Babson Capital Management LLC Management _|MLIC
~..0000 _ 47-3734770 | Babson Total Return Bond Fund Babson Capital Management LLC Management _|MaLic
~..0000 __ 47-3801860 Babson US High Yield Fund . Babson Capital Management LLC Management e
0000 _ Gateway Mezzanine Partners | Trust | ~ Babson Capital Management LLC Management SWLIC
Massachusetts Mutual Life Insurance
o000 oo 71-1018134 Great Lakes Il LLC DE__ | ] NIA Company Ounership 11,200 _fwwCic |
0000 i 71-1018134 _ Great Lakes Il LLC DB NIA . C.M. Life Insurance Company Ownership. 1.000 ____ MLIC e
Massachusetts Mutual Life Insurance
0000 i 56-2505390 _ Great Lakes LLC Company Ownership. 4.400 . MLIC e
_..0000 ___ 56-2505390 _ Great Lakes LLC - C.M. Life Insurance Company Ownership. 0.500 _____ MLIC s
0000 _ 46-2344300 Intermodal Holdings Il LLC .. . Wood Creek Capital Management LLC Influence. .. | ] WLIC |
Somerset Special Opportunities Master Fund
20000 e LP OYM._ || NIA. . Babson Capital Management LLC Management | WLie
Massachusetts Mutual Life Insurance
_..0000 ___ 04-1590850 . Wood Creek Venture Fund LLC Company Ownership. 40.000 __IMMLIC
0000 __ Baring Greater China Equity Fund ~ Baring Asset Management Limited Management | WLIC |
12-18 Vest 55th Street Predevelopment, LLC Massachusetts Mutual Life Insurance
o000 oo 20-2548283 DE__ | ] NIA Company Ounership 89.000 _(MMLIC |
12-18 Vest 55th Street Predevelopment, LLC
0000 i 20-2548283 _ DE | .| NIA . C.M. Life Insurance Company Ownership. 7.700 __. MLIC e
Massachusetts Mutual Life Insurance
_..0000 ___ 46-4803557 _ 2 Harbor Shore Member LLC __ Company Ownership. 62.800 ___IMMLIC |
_..0000 ___ 46-4803557 _ 2 Harbor Shore Member LLC __ C.M. Life Insurance Company Ownership. 6.200 _____ MLIC s
Massachusetts Mutual Life Insurance
0000 36-4823011 50 Liberty LLC Company Ounership 91.000 _IMMLIC |
_..0000 ___ 36-4823011 50 Liberty LLC C.M. Life Insurance Company Ownership. 9.000 ____. MLIC s
Massachusetts Mutual Life Insurance
0000 i 80-0948028 _ One Harbor Shore LLC DB NIA . Company Ownership. 91.000 __{MMLIC e
0000 i 80-0948028 _ One Harbor Shore LLC . DB NIA . C.M. Life Insurance Company Ownership. 9.000 ____. MLIC e
Massachusetts Mutual Life Insurance
0000 45-5257904 _ 21 West 86 LLC Company Ounership 96.900 _IMMLIC |
0000 ___ 45-5257904 _ 21 West 86 LLC C.M. Life Insurance Company QOunership. 3.100 WLIC |
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Massachusetts Mutual Life Insurance
o000 oo 45-2779931 AT Mid-Atlantic Office Portfolio LLC DE__ | ] NIA Company Ounership 90.000 _fwMLIC |
0000 i 45-2779931 _ AT Mid-Atlantic Office Portfolio LLC _______ DB NIA . C.M. Life Insurance Company Ownership. 210,000 __{MMLIC o
Massachusetts Mutual Life Insurance
o000 oo 04-1590850 CHC/RFP VI Core LLC .| DE__ | | NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 56-2630592 _ Cornerstone Fort Pierce Development LLC ____} - Company Ownership. 84400 __{MMLIC |
_..0000 ___ 56-2630592 _ Cornerstone Fort Pierce Development LLC ____} - C.M. Life Insurance Company Ownership. _.5.600 MLIC s
Massachusetts Mutual Life Insurance
20000 e 45-2632610 Cornerstone Permanent Mortgage Fund .. CDE__ ] NIA. . Company Ownership. 2100.000 ___IMMLIC |
Massachusetts Mutual Life Insurance
20000 e 61-1750537 Cornerstone Permanent Mortgage Fund |1 _____. CNA NIA. . Company Ownership. 2100.000 __IMMLIC |
Massachusetts Mutual Life Insurance
0000 _|46-5001122 CREA 330 Third LLC Company Ounership 92.000 ____[MMLIC
_..0000 ___ 46-5001122 . CREA 330 Third LLC ___ C.M. Life Insurance Company Ownership. _..8.000 ____ MMLIC
Massachusetts Mutual Life Insurance
o000 oo 46-4367364 CREA FMF Nashville LLC DE | | NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 26-2399532 _ CREA/LYON Vest Gateway, LLC Company Ounership 54,000 ___[MMLIC
_..0000 ___ _|26-2399532 _ CREA/LYON West Gateway, LLC C.M. Life Insurance Company Ownership. _.6.000 ____ MMLIC
_..0000 ___ 81-0890084 . CREA Madison Member LLC C.M. Life Insurance Company Ownership. -100.000 ___{MMLIC
Massachusetts Mutual Life Insurance
0000 20-0348173 CREA/PPC Venture LLC Company Ounership . 93.400 _(MMLIC |
_..0000 ___ 20-0348173 CREA/PPC Venture LLC ____ C.M. Life Insurance Company Ownership. _.6.600 ____ MLIC s
Massachusetts Mutual Life Insurance
_..0000 ___ 26-1611591 _| 3956836 _____ Fallon Cornerstone One MPD LLC Company Ownership. _67.000 __{MMLIC s
_..0000 ___ 26-1611591 _| 3956836 ______ Fallon Cornerstone One MPD LLC C.M. Life Insurance Company Ownership. _.6.600 ____ MLIC s
Massachusetts Mutual Life Insurance
_..0000 ___ 20-3347091 _ Fan Pier Development LLC ___ Company Ownership. _60.000 ___{MMLIC s
_..0000 ___ 20-3347091 _ Fan Pier Development LLC ___ C.M. Life Insurance Company Ownership. 5.900 MLIC s
Massachusetts Mutual Life Insurance
20000 e 46-3880526 Farringdon London Holdings LLC ... CDE_ ] NIA. . Company Ownership. 94.500 __IMMLIC | ]
20000 e 46-3880526 Farringdon London Holdings LLC ... CDE_ ] NIA. . C.M. Life Insurance Company Ownership. 5.500 .. WLie
Massachusetts Mutual Life Insurance
o000 oo Infinity SCD Ltd GBR NIA Company Ounership 4.200 weie oo ]
Massachusetts Mutual Life Insurance
0000 i 20-4819358 _ Johnston Groves LLC DE | .| NIA . Company Ownership. 57.200 __IMMLIC o
Massachusetts Mutual Life Insurance
_..0000 ___ 46-5347643 _ MMI/Hines Harrison LLC ____ Company Ownership. 82.800 ____|MMLIC
_..0000 ___ 46-5347643 _ MMI/Hines Harrison LLC ____ C.M. Life Insurance Company Ownership. 7.200 . MMLIC
Massachusetts Mutual Life Insurance
_..0000 ___ 46-4077059 _ MM Woodfield Martingale LLC Company Ownership. 80.400 ___IMMLIC |
0000 ___ 46-4077059 _ M Woodfield Martingale LLC - C.M. Life Insurance Company Ownership. 19.600 ____JMMLIC |
Salomon Brothers Commercial Mortgage Trust
0000 f oo 2001-MM DE__{ | NIA Cornerstone Real Estate Advisers LLC ____ Influence_._ | L I
Massachusetts Mutual Life Insurance
0000 i 27-2977720 . Sawgrass Village Shopping Center LLC DB NIA . Company Ownership. 84.200 __IMMLIC e
0000 i 27-2977720 . Sawgrass Village Shopping Center LLC DB NIA . C.M. Life Insurance Company Ownership. 15.800 __{MMLIC e
Massachusetts Mutual Life Insurance
_..0000 ___ Ten Fan Pier Boulevard LLC Company Ownership. 91.000 __{MMLIC
0000 ___ Ten Fan Pier Boulevard LLC C.M. Life Insurance Company QOunership. 9.000 ____ WLIC |
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Massachusetts Mutual Life Insurance
o000 oo 35-2484550 Twenty Two Liberty LLC _MA NIA Company Ounership 72,900 _(wMLIC |
20000 e 35-2484550 Twenty Two Liberty LLC _NA NIA. . C.M. Life Insurance Company Ownership. _7.200 . WLie e
Massachusetts Mutual Life Insurance
o000 oo 45-4606547 _ UK LIW Manager LLC DE__ | ] NIA Company Ounership ~1.000 weie oo ]
Massachusetts Mutual Life Insurance
o000 oo 45-4606547 _ UK LIW Member LLC DE__ | | NIA Company Ounership 099.000 __fwMLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 45-5401109 _ Washington Gateway Apartments Venture LLC _| .. Company Ownership. 292,000 __{MMLIC s
_..0000 ___ 45-5401109 _ Washington Gateway Apartments Venture LLC _| .. C.M. Life Insurance Company Ownership. _4.800 WLIC |
Massachusetts Mutual Life Insurance
0000 i 20-2970495 _ Waterford Development Associates ... DB NIA . Company Ownership. 290.000 __{MMLIC o
Massachusetts Mutual Life Insurance
_..0000 ___ 47-1993493 | Waterloo London Holdings LLC . Company Ownership. 2100.000 __{MMLIC |
Massachusetts Mutual Life Insurance
_..0000 ___ 46-3122029 _ VieHo Domain LLC Company Ownership. _77.400 _{MMLIC s
_..0000 ___ 46-3122029 _ VieHo Domain LLC C.M. Life Insurance Company Ownership. 212,600 __{MMLIC s
Massachusetts Mutual Life Insurance
0000 i 81-1552222 _ Willowwood Lakeside Master LLC DB NIA . Company Ownership. 2.50.000 ___{MMLIC o
Massachusetts Mutual Life Insurance
20000 e 20-5481477 Ygnatio Valley Funding .| CDE_ ] NIA. . Company Ownership. 2.90.000 ___IMMLIC |
MassMutual Barings Dynamic Allocation Fund Massachusetts Mutual Life Insurance
o000 oo 45-3168892 _ 0Q MA NIA Company Ounership .99.600 __(MMLIC |
Massachusetts Mutual Life Insurance
0000 i 51-0529328 | ... 0000927972 _10Q ..o MassMutual Premier Main Street Fund ______.__ CMA NIA . Company Ownership. _40.300 __{MMLIC o
MassMutual Premier Strategic Emerging Massachusetts Mutual Life Insurance
o000 oo 26-3229251 | 0000927972 _|0Q Markets Fund _MA NIA Company Ounership 19.300 _(wwCIC |
Massachusetts Mutual Life Insurance
0000 i 04-3277550 | ... 0000927972 _10Q ... MassMutual Premier Value Fund _MA NIA . Company Ownership. 2.97.800 __{MMLIC o
MassMutual Select Diversified Massachusetts Mutual Life Insurance
o000 oo 14-1980900 | 0000916053 _|0Q International Fund _MA NIA Company Ounership 51,500 _(wwCiC |
Massachusetts Mutual Life Insurance
0000 i 01-0821120 .| ... 0000916053 _|0Q ... MassMutual Select Diversified Value Fund ___[_MA___| ____ NIA . Company Ownership. 2 17.500 _{MMLIC e
Massachusetts Mutual Life Insurance
0000 i 04-3512593 | .. 0000916053 _|0Q ... MassMutual Select Fundamental Growth Fund [ _MA___| NIA . Company Ownership. 216,200 {MMLIC o
Massachusetts Mutual Life Insurance
0000 i 04-3513019 | ... 0000916053 __|0Q ... MassMutual Select Large Cap Value Fund _____. CMA NIA . Company Ownership. -100.000 __{MMLIC o
Massachusetts Mutual Life Insurance
0000 i 42-1710935 | 0000916053 __|0Q ... MassMutual Select Mid-Cap Value Fund M NIA . Company Ownership. 299.100 ___{MMLIC o
MassMutual Select Small Capital Value Massachusetts Mutual Life Insurance
o000 o oo 02-0769954 | 0000916053 _|0Q Equity Fund _MA NIA Company Ounership 24,600 _(WWLIC |
MassMutual Select Small Company Value Fund Massachusetts Mutual Life Insurance
o000 oo 04-3584140 | 0000916053 __|0Q _MA NIA Company Ounership 44,200 (WWLIC |
Massachusetts Mutual Life Insurance
0000 e 46-4257056 | ... 0000067160 __ | oo MIL Series International Equity Fund M NIA . Company Ownership. _..8.000 ____ MLIC e
Massachusetts Mutual Life Insurance
0000 i 47-3517233 | 0001317146 | . MIL Series Il Asset Momentum Fund ___________ CMA NIA . Company Ownership. 297.200 __{MMLIC o
Massachusetts Mutual Life Insurance
0000 e 47-3529636 | ... 0001317146 | . . MIL Series Il Dynamic Bond Fund _MA NIA . Company Ownership. 4700 MLIC e
Massachusetts Mutual Life Insurance
oo | oo 47-3544629 | 0001317146 | ML Series |11 Equity Rotation Fund _MA NIA Company Ounership 99.000 _IMMLIC |
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Massachusetts Mutual Life Insurance
o000 oo 47-3559064 | 0001317146 | ML Series 11 Special Situations Fund CMA NIA Company Ounership 98.900 __(MMLIC |
Massachusetts Mutual Life Insurance
o000 oo 46-3289207 | 0000916053 | MassMutual RetireSMART 2055 Fund CMA NIA Company Ounership 28.400 _(WWLIC |
Massachusetts Mutual Life Insurance
o000 oo 47-5326235 | 0000916053 | MassMutual RetireSMART 2060 Fund CMA NIA Company Ounership -100.000 _(wMLIC |
Massachusetts Mutual Life Insurance
0000 i 45-1618155 | 0000916053 __ | o MassMutual RetireSMART Conservative Fund ___ [ _MA___| NIA . Company Ownership. _85.000 ___{MMLIC o
Massachusetts Mutual Life Insurance
o000 oo 45-1618222 | 0000916053 | MassMutual RetireSMART Growth Fund _MA NIA Company Ounership 095,300 _(wwmCIC |
Massachusetts Mutual Life Insurance
0000 i 45-1618262 | ... 0000916053 __ | o MassMutual RetireSMART Moderate Fund ... CMA NIA . Company Ownership. _68.500 ___{MMLIC e
MassMutual RetireSMART Moderate Growth Massachusetts Mutual Life Insurance
0000 _|45-1618046 | 0000916053 _ Fund _MA | Company Ounership 99.400 ___IMMLIC
_..0000 ___ 45-3417590 | .. 0001530245 __ | oo Oppenheimer Global High Yield Fund . DB NIA . OppenheimerFunds, Inc. Management | MMLIC
Massachusetts Mutual Life Insurance
0000 i 46-1604428 | 0001562689 __ | .o Oppenheimer Global Real Estate Fund ._________ - Company Ownership. 46.100 __{MMLIC e
_..0000 ___ 46-1604428 | ___ 0001562689 __ __ | Oppenheimer Global Real Estate Fund ____ C.M. Life Insurance Company Ownership. 3.800 . MLIC s
_..0000 ___ 46-1604428 | .. 0001562689 __ _|Oppenheimer Global Real Estate Fund ___ - OppenheimerFunds, Inc. Management | MLIC s
Oppenheimer Global Multi-Asset Growth Fund
0000 i 47-3676235 DB NIA . OppenheimerFunds, Inc. Management | MLIC e
Oppenheimer Global Multi-Asset Income Fund
0000 _ 47-1714929 | OppenheimerFunds, Inc. Management . |MLIC
0000 __ _|47-4835759 _ Oppenheimer Small Cap Value Fund __| OppenheimerFunds, Inc. Management JIMLIC
0000 __ 47-3987967 | Oppenheimer SteelPath Panoramic Fund _ OppenheimerFunds, Inc. Management _|MLIc
Asterisk Explanation

—“ L OO ND U~ WN

Massachusetts Mutual Life Insurance Company owns 1.09% of the affiliated debt of Jefferies Finance LLC
Debt investors own 3.6% and includes only Great Lakes |11, L.P.
Partnership investors own 99% and include Babson Loan Strategies Fund, L.P.
own 4.1% and includes only Babson Capital Loan Strategies Fund, L.P.
own 44.4% and includes only Connecticut Valley Structured Credit CDO |11, Ltd.
own 55.1% and includes only Babson Capital Loan Strategies Fund, L.P.
own 7.7% and includes only Babson Capital Loan Strategies Fund, L.P.

investors
investors
investors
investors
investors
investors
investors
investors

own 4.3% and includes only Great Lakes Ill, L.P.
own 5.4% and includes only Great Lakes Il1, L.P.
own 2.0% and includes only Great Lakes Il1, L.P.
own 3.8% and includes only Great Lakes Il1, L.P.




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

be filed with the state of domicile and electronically with the NAIC? NO
Explanation:

Not Required
Not Required
Not Required
Not Required
Not Required
Not Required

Not Required

Bar Code:

L A
9 8 4 3 2 2 0 1 6 4 9 0 0 0 0 0 2
N T
9 8 4 3 2 2 0 1 6 3 6 5 0 0 0 0 2
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 8 4 3 2 2 0 1 6 4 4 5 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
9 8 4 3 2 2 0 1 6 4 4 6 0 0 0 0 2
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 8 4 3 2 2 0 1 6 4 4 7 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 8 4 3 2 2 0 1 6 4 4 8 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
9 8 4 3 2 2 0 1 6 4 4 9 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Funds awaiting escheat 2,308,649 [ 2,021,208
2505. Miscellaneous liabilities 78,985 109,769
2597. Summary of remaining write-ins for Line 25 from overflow page 2,387,634 2,130,977

15




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 of prior year

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Current year change in encumbrances
4. Totalgain(loss)ondisposals ... N W 4 "
5. Deduct amounts received on disposals ... & ... .
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impai b4, \CEEY A
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year 985,850,414 ... 944,390,174
2. Cost of acquired:
2.1 Actual cost at time of acquisition 69,232,989 | - 197,025,939
2.2 Additional investment made after acquisition 4,849,851 | 13,013,121
3. Capitalized deferred interest and other 388,235 1,306,342
4. Accrual of discount 76,563 142,846
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals (18,453)
7. Deduct amounts received on disposals 49,887,613
8. Deduct amortization of premium and mortgage interest points and commitment fees 173,127
9. Total foreign exchange change in book value/recorded investment excluding accrued interest (2,537,950)
10. Deduct current year's other than temporary impairment recognized 1,327,194
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) | . 1,006,453,715
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) 1,006,453,715
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,006,453,715 985,850,414
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 234,145,696 [ 232,592,855
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,300,524 _....31,676,417
2.2 Additional investment made after acquisition ... e 22,783,834 35,620,821
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) 2,749,664 | 11,656,939
6. Total gain (loss) on disposals 1 (191,956)
7. Deduct amounts received on disposals 40,591,607 |.__._____..76,071,913
8. Deduct amortization of premium and depreciation 4,883 9,406
9. Total foreign exchange change in book/adjusted carrying value (207,901) (917,373)
10. Deduct current year's other than temporary impairment recognized 210,688
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .l 220,175,328 234,145,696
12.  Deduct total nonadmitted amounts 1,808,849 3,071,271
13.  Statement value at end of current period (Line 11 minus Line 12) 218,366,479 231,074,425
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 4,470,816,857 | . 4,555,765,734
2. Cost of bonds and stocks acquired 620,026,722 _..687,541,645
3. Accrual of discount 8,710,427 16,536,408
4. Unrealized valuation increase (decrease) 11,164,965 [ - 17,166,311
5. Total gain (loss) on disposals (364,532)f - 11,708,579
6. Deduct consideration for bonds and stocks disposed of 394,322,024 _..786,073,957
7. Deduct amortization of premium 2,497,930 5,008,649
8. Total foreign exchange change in book/adjusted carrying value (11,017,880) _..(13,183,986)
9. Deduct current year's other than temporary impairment recognized 5,302,565 | - 13,635,228
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 4,697,214,040 | . 4,470,816,857
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 4,697,214,040 4,470,816,857

SI01
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE D - PART 1B

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

NAIC Designation

1
Book/Adjusted
Carrying Value

Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1. NAICT (&) b 2,244,221,882 | .- 152,956,138 | 165,802,056 | ... (6,711,684)| 2,244,221,882 | . 2,224.574,280 | .| 2,136,035,988
2. NAIC2 (a) 1,836,622,624 | ... 971,563,007 [ 1,020,573,540 | 5,791,602 | 1,836,622,624 | . . 1,793,303,693 1,881,471,817
3. NAIC 3 (a) 230,756,584 | . 22,338,881 | 19,237,992 || (21,902,869)|..........._.. 230,756,584 ... 211,954,604 217,547,321
4. NAIC 4 (a) 229,037,194 | 46,323292 | 16,484,231 | (2,499,986)] ... 220,037,194 | 256,376,269 205,206,344
5. NAIC5 (a) 48,493,532 ... 3,685,751 [ ... 4,457,423 | .. 8,429,136 |.......48,493532 | 56,150,996 34,583,610
6. NAIC 6 (a) 23,871,684 (27,325) 3,802,332 6,012,025 23,871,684 26,054,052 16,202,669
7. Total Bonds 4,612,903,500 1,196,839,744 1,230,447,574 (10,881,776) 4,612,903,500 4,568,413,894 4,491,047,748
PREFERRED STOCK
8. NAIC1 10,198,080 53,918 10,198,080 | 10,251,998 11,700,000
9. NAIC2 8,168,920 76,533 577,151 15,362 8,168,920 | 7,683,664 9,042,542
10. NAIC 3 6,125,843 561,182 207,075 1,396,398 | ... 6,125,843 | .. 7,876,348 6,871,807
11.  NAIC 4 2,786,630 2,639,876 (1,340,185) 2,786,630 4,086,321 1,701,871
12.  NAIC5 469,164 270,436 (60,233) 469,164 138,495 469,671
13. NAIC6
14.  Total Preferred Stock 27,748,637 3,331,509 1,054,662 11,342 27,748,637 30,036,826 29,785,891
15.  Total Bonds and Preferred Stock 4,640,652, 137 1,200,171,253 1,231,502,236 (10,870,434) 4,640,652, 137 4,598,450, 720 4,520,833,639

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $
NAIC4 $ i NAICS $o ; NAIC6 $

; NAIC2 $




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 16,955,271 XXX 16,901,250

SCHEDULE DA - VERIFICATION

Short-Term Investments

Year To Date

2

Prior Year Ended
December 31

—_

_ A o
N =

S © ® N ® O A w N

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Deduct total nonadmitted amounts

Book/adjusted carrying value, December 31 of prior year 26,472,927
26,870,264 | . 47,025,310
81,360 92,070
1,172 661
9,997,525 | ... 73,590,968
Total foreign exchange change in book/adjusted carrying value
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) 16,955,271 [
16,955,271

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

S103
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3.2

3.3
4.1
4.2

STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

40,482,980

Cost Paid/(Consideration Received) on additions

98,247,300

Unrealized Valuation increase/(decrease)

2,405,457

Total gain (loss) on termination recognized

Considerations received/(paid) on terminations

6,077,387

Amortization

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4-5+6+7+8)

Deduct nonadmitted t

135,068,350

Statement value at end of current period (Line 9 minus Line 10)

135,068,350

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year (Line 6, prior year)

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

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

3.11 Section 1, Column 15, current year to date minus

3.12 Section 1, Column 15, prior year

Change in variation margin on open contracts - All Other

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

3.14 Section 1, Column 18, prior year

46,834,446

3,130,702 43,703,744 43,703,744

Add:
Change in adjustment to basis of hedged item

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

3.22 Section 1, Column 17, prior year

Change in amount recognized

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

3.24 Section 1, Column 19, prior year

46,834,446
3,130,702 ___..__._..43,703,744 . 43,703,744

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year
Less:

4.21 Amount used to adjust basis of hedged item

53,768,712

4.22 Amount recognized

Subtotal (Line 4.1 minus Line 4.2)

50,638,010 ... 50,638,010
3,130,702

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

5.1 Total gain (loss) recognized for terminations in prior year

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year
Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

Deduct total nonadmitted amounts

(3,130,702)

Statement value at end of current period (Line 6 minus Line 7)

Slo4



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

SI105, SI06
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13.
14.
15.
16.

STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Part A, Section 1, Column 14.

Book/Adjusted Carrying Value Check

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance

Total (Line 1 plus Line 2)

Part D, Section 1, Column 5

Part D, Section 1, Column 6

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Part B, Section 1, Column 13

Total (Line 7 plus Line 8)

135,058,350
,,,,,,,,,,,,,,,,,, 135,058,350
1,097,558,249
(962,499,899)
Fair Value Check
135,058,350
,,,,,,,,,,,,,,,,,, 135,058,350

Part D, Section 1, Column 8

1,097,558,249
(962,499,899)

Part D, Section 1, Column 9

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21

Potential Exposure Check
206,567,319

Part B, Section 1, Column 20

10,741,400

Part D, Section 1, Column 11

217,308,719

Total (Line 13 plus Line 14 minus Line 15)

Sl07



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

—_

_ A o
n =

S © ® N ® O A w N

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Book/adjusted carrying value, December 31 of prior year 290,288,161 | ... . 173,465,084
2,494 ,811,551 | | 6,071,788,210

948,699 [ 987,249

1,839 3,373

Total gain (loss) on disposals

Deduct consideration received on disposals

2,636,055, 145

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

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)

Deduct total nonadmitted amounts

149,995, 105

,,,,,,,,,,,,,,,,, 290,288, 161

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

149,995,105

290,288, 161

S108




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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SCHEDULE B - PART 2

STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
6

1 Location 4 5 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
00077AEF8 Var i ous [ 05/16/2016 5.400 2,985 2,999,347
059610H19 Var i ous PR 06/15/2016 6.150 4,254 956, 186
059610KL8 Var i ous PR 05/16/2016 6.670 2,339 444,933
437609MN7 Var i ous X 06/20/2016 6.350 398 212,272
867890AB1 Var j ous VA 05/16/2016 6.590 265 288,628
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 10,241 4,901,366
3208707 [Various CA | 06/20/2016 | 8.040 17
0399999. Mortgages in good standing - Residential mortgages-all other 117
N131031 San Francisco CA 04/22/2016 4.430 (41,570 10,880,000
N131032 San Francisco CA 04/22/2016 10.840 (15,300 10,880,000
N132021 Chicago IL 06/30/2016 6.460 96,239 10,650,000
N156041 New York NY 06/30/2016 4.460 571,124 12,266,441
N156042 New York NY 06/30/2016 10.960 190,375 4,305,098
N156181 liater town WA 06/30/2016 5.710 621,772 7,516,193
N157161 San Diego CA 06/30/2016 3.770 769,231 8,007,695
N159221 llashington oc 04/01/2016 3.750 4,159,996 10,377,300
N164031 Chicago IL 05/26/2016 3.850 4,995,001 11,214,289
N166011 llashington oc 06/30/2016 4.710 121,354 6,622,127
N167021 Portland R 04/28/2016 3.800 3,996,000 7,792,000
N167041 Costa Mesa CA 06/13/2016 3.860 4,705,147 7,746,380
N169041 Wil listoun Township PA 06/20/2016 3.800 3,296,701 5,074,539
N169051 Roseland N 06/20/2016 3.800 3,296,701 5,077,123
N16E011 London GBR 04/04/2016 3.960 4,825,535 9,025,446
N16E021 London GBR 06/30/2016 5.710 383,860 9,752,960
N16E031 London GBR 04/11/2016 3.780 4,928,034 9,059,315
0599999. Mortgages in good standing - Commercial mortgages-all other 34,146,245 2,753,955 146,246,906
N146281 [Philadelphia PA | 06/30/2016 | 12.000 48,706 30,749,988
0699999. Mortgages in good standing - Mezzanine Loans 48,706 30,749,988
0899999. Total Mortgages in good standing 34,146,245 2,813,019 181,898,260
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 34,146,245 2,813,019 181,898,260
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other Total Investment Foreign
Excluding Unrealized Current Than Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
N0B004 1 Wiarrington PA 04/06/2006 05/02/2016 999,854 146 146 1,000,000 1,000,000
N067081 Chino CA 06/19/2006 04/01/2016 3,468,805 149 149 3,468,955 3,468,955
N0B7091 Chino CA 06/19/2006 04/01/2016 1,861,249 141 141 1,861,391 1,861,391
N131031 __|San Francisco CA 02/04/2015 04/22/2016 309,844 46,189 42,920 89,109 806,960 806,960
N131032 _| San Francisco CA 06/10/2013 04/04/2016 1,698,420 16,778 16,778 1,699,898 1,699,898
595260000 Var i ous NY 10/27/2011 05/16/2016 16,669 (58) (58) 16,611 16,611
669370MNS Var i ous X 04/23/1998 05/06/2016 1,687 (11) (11) 1,676 1,676
Foreign Exchange Coupon Adj ____ (15,443) (14,716), 721 721
0199999. Mortgages closed by repayment 8,356,528 63,334 42,920 106,254 8,840,048 8,840,775 721 721
Residential I 12,897,191 [ 12,895,777 (1,414) (1,414)
Commercial | 1,327,193 (1,327,193) (508,316) (508,316)
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book VaIue/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other Total Investment Foreign
Excluding Unrealized Current Than Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year [ (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
0299999. Mortgages with partial repayments 1,327,193 (1,327,193) 12,388,875 12,387,461 (1,414) (1,414)
0599999 - Totals 8,356,528 63,334 1,327,193 42,920 (1,220,939) 21,228,923 21,228,236 721 (1,414) (687)
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Commitment
Date Type Actual Cost Additional for
CusIP Name of Vendor NAIC Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Designation | Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership

000000-00-0 ._..._.._. 2013 Sheridan Production Partners 111 A LP Houston TX Sheridan Production Partners 111 LLC 11/06/2014 3 285,000 5,559,000 1.631

0199999. Oil and Gas Production - Unaffiliated 285,000 5,559,000 XXX
10584-10-7 . [ 1820 CML Mezzanine Investor 11 LLC [London [ GBR [Massachusetts Mutual Life Ins Co [ 58 [.._06/02/2010 [ .2 1,396,877 100.000

1499999. Joint Venture Interests - Fixed Income - Affiliated 1,396,877 XXX
000000-00-0 __ __| 1316 Braemar Energy Ventures LP New York .. NY. Braemar Power & Comms M t LP 01/09/2003 3 7,775 1.216
000000-00-0 1467 FIMI Opportunity Fund 11 LP Tel Aviv ISR Ishay Davidi Managing Partner 10/05/2005 2 1,772 1.873
000000-00-0 __| 1481 Rosemount Global Trade Finance Fund LP _____.___ .. White Plains NY. Rosemount Finance Partners LLC 12/01/2005 7 116,062 9.030
000000-00-0 [ 1486 Excelsior Capital Asia Partners IIl LP Hong Kong HKG Excelsior Capital Asia GP II1 LP 01/04/2006 3 2,197 1.001
000000-00-0 . 1528 PNC Equity Partners Il LP Pittsburgh .l PA Allegheny Capital Partners Il LLC 07/21/2006 3 1,749 1.102
000000-00-0 __ 1571 HKW Capital Partners |11 LP New York . HKW Management 111 LP 01/29/2007 3 261 1.574
000000-00-0 __ [ 1581 Asia Alternative Capital Partners LP San Francisco ... CA Asia Alternatives PE Partners LLC 03/22/2007 12 19,613 0.581
000000-00-0 __.___.___| 1603 KKR Asian Fund LP New York KKR Associates Asia LP 07/03/2007 3 7,749 0.234
000000-00-0 1621 Crimson Capital Ptrs |11 LP Brisbane HUL Clipper Capital Management LP 09/28/2007 3 4,909 0.750
000000-00-0 1642 High Road Capital Partners Fund | LP New York High Road Associates | LLC 11/16/2007 3 3,183 1.199
000000-00-0 __ 1795 Braemar Energy Ventures |l LP New York Braemar Power & Comm Mgmt [I1 LP 06/17/2011 3 292,748 865,928 1.014
000000-00-0 . 1853 Global Infrastructure Partners I1-A LP New York Global Infrastructure GP Il LP 08/09/2012 3 469,118 1,378,397 0.200
000000-00-0 1932 Brookfield Infrastructure Fund Il B LP New York Brookfield Infrastructure Fund GP |1 LLC 11/19/2013 3 38,326 1,133,820 0.184
000000-00-0 __ 1967 ERG Holding Company LLC Watchung ERG Holding LLC 04/04/2014 3 174 0.066
000000-00-0 1990 Warburg Pincus Energy LP New York Warburg Pincus Energy GP LP 07/25/2014 3 350,000 3,715,000 0.529
000000-00-0 __ [ 2020 Kayne Private Energy Income Fund LP .. Los Angeles CA KPEIF GP LLC 04/01/2016 3 840,000 5,160,000 0.400
000000-00-0 __..__.___| 2024 Tennenbaum Special Situations Fund IX LLC ... Santa Monica CA T baum Special Situations MM 1X LLC 07/10/2015 13 762,855 3,628,832 0.600
000000-00-0 __ 2026 HQ Acquisition Holdings LLC Cleveland OH Blue Point Capital Partners 12/19/2014 3 15,382 0.164
000000-00-0 2042 CCl Investor Holdings LLC New York ...l NY One Rock Capital Partners LLC 03/05/2015 3 633 0.197
000000-00-0 __.___.___| 2047 EnCap Energy Capital Fund X LP Houston TX EnCap Equity Fund X GP LP 04/22/2015 3 259,733 1,928,001 0.037
000000-00-0 ___.__.___| 2059 iCON Infrastructure Partners 111 LP _________________ St Peter Port L GBR iCON GP Il LLP 07/17/2015 3 2,409,326 2,287,288 0.554
000000-00-0 __ 2073 Warburg Pincus Private Equity XII LP New York Warburg Pincus XII LP 12/21/2015 3 165,000 4,650,000 0.417
000000-00-0 2105 Stonepeak Infrastucture Fund 11 LP New York Stonepeak Associates 11 LLC 02/12/2016 3 682,028 3,677,325 0.143
000000-00-0 ...._...._| 2116 JFL-API Co-Invest Partners LP New York JFL GP Investors IV LLC 04/20/2016 3 433,468 0.636

1599999. Joint Venture Interests - Common Stock - Unaffiliated 1,273,468 5,620,504 28,424,591 XXX
000000-00-0 ______.___| 1410 Great Lakes LLC Springfield ..l MA Babson Capital M t LLC 12/30/2004 5 693 0.488
000000-00-0 __.___.___| 1558 Great Lakes Il LLC Springfield ..l MA Babson Capital M t LLC 12/14/2006 5 5,340 0.976
000000-00-0 .| 1597 Benton Street Partners | LP Springfield | MA Benton Street Advisors Inc 10/31/2008 3 415 0.103
000000-00-0 ._.._._..._| 2029 CML Special Situations Investor LLC ....._..._..._._... Springfield ... | .. MA Babson Capital M t LLC 12/19/2014 3 525,250 1,165,238 100.000

1699999. Joint Venture Interests - Common Stock - Affiliated 531,697 1,165,238 XXX
000000-00-0 ______ [2011 Harrison Street Real Estate Partners V LP [Chicago I 1L THSRE GP V LLC [ [..10/08/2014 __[ 3 402,353 3.922

1799999. Joint Venture Interests - Real Estate - Unaffiliated 402,353 XXX
000000-00-0 __..__.___| 1349 CREA/PPC Venture LLC Hartford Massachusetts Mutual Life Ins Co 11/26/2003 3 1,961,806 6.556
000000-00-0 1429 12-18M 55TH ST Predevelopment LLC Hartford Massachusetts Mutual Life Ins Co 03/29/2005 3 44,032 7.737
000000-00-0 __ 1468 Fan Pier Development LLC Hartford Massachusetts Mutual Life Ins Co 09/28/2005 3 9,369 5.937
000000-00-0 __ [ 1556 Cornerstone Fort Pierce Development LLC Hartford Massachusetts Mutual Life Ins Co 01/05/2007 3 3,292 5.580
000000-00-0 __ __| 1672 Fallon Cornerstone One MPD LLC Hartford Massachusetts Mutual Life Ins Co 03/13/2008 3 10,067,850 6.627
000000-00-0 __ 1729 CREA/LYON Vest Gateway LLC Hartford Massachusetts Mutual Life Ins Co 06/27/2008 3 3,141,905 6.000
000000-00-0 .. 1760 Saugrass Village Shopping Center LLC Hartford Massachusetts Mutual Life Ins Co 07/13/2010 3 46,107 15.790
000000-00-0 . _-| 1798 AT Mid-Atlantic Office Portfolio LLC Hartford Massachusetts Mutual Life Ins Co 07/31/2011 3 24,711 10.000
000000-00-0 __ __| 1845 Washington Gateway Apartments Venture LLC Hartford Massachusetts Mutual Life Ins Co 06/14/2012 3 3,110,612 4.840
000000-00-0 __ 1847 21 Vest 86 LLC Hartford Massachusetts Mutual Life Ins Co 06/14/2012 3 2,646,600 3.055
000000-00-0 . 1914 WeHo Domain LLC Hartford Massachusetts Mutual Life Ins Co 07/31/2013 3 2,966,136 12.600
000000-00-0 - 1930 Farringdon London Holdings LLC Hartford Massachusetts Mutual Life Ins Co 10/22/2013 3 4,685,472 5.500
000000-00-0 ______.___| 1966 2 Harbor Shore Member LLC Hartford Massachusetts Mutual Life Ins Co 03/20/2014 3 7,479,558 6.207
000000-00-0 . 1972 MMI/Hines Harrison LLC Hartford Massachusetts Mutual Life Ins Co 05/02/2014 3 80,457 7.200
000000-00-0 2039 CREA 330 Third LLC Springfield Massachusetts Mutual Life Ins Co 12/31/2014 3 2,098,497 1,498,424 3,147,746 8.000
000000-00-0 . 2044 Cornerstone Real Estate Fund X LP Hartford CREF X GP LLC 04/30/2015 3 32,733 3,582,501 2,412,167 3.0M
000000-00-0 2087 Cornerstone Core Fund SCSp Hartford Cornerstone Core Fund GP S.a.r.| 11/03/2015 3 2,913,003 4,877,421 3,530,600 1.091
000000-00-0 . 2101 50 Liberty LLC Hartford Cornerstone Real Estate Advisers LLC 12/22/2015 3 359,880 1,326,018 7,121,312 9.000
000000-00-0 2102 Ten Fan Pier Boulevard LLC Hartford Cornerstone Real Estate Advisers LLC 12/22/2015 3 14,119 9.000
000000-00-0 . .| 2103 One Harbor Shore LLC Hartford Cornerstone Real Estate Advisers LLC 12/22/2015 3 236,641 9.000

1899999. Joint Venture Interests - Real Estate - Affiliated 5,862,840 47,344,303 16,217,885 XXX
000000-00-0 ... [ 1329 Raymond James XXI11 LP [St Petersburg [ FL [Raymond James Financial Inc [ [..07/14/2003 [ .2 25,916 6,339 12.896

3399999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 25,915 6,339 XXX

4499999. Total - Unaffiliated 1,273,468 6,333,863 33,989,930 XXX




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Commitment
Date Type Actual Cost Additional for
CuUsIP Name of Vendor NAIC Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Designation | Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
4599999. Total - Affiliated 7,791,415 47,344,303 17,383, 123 XXX
4699999 - Totals 1,273,468 14,125,277 47,344,303 51,373,053 XXX

SCHEDULE BA - PART 3

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

1'€0d

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- | ment Interest | Value | Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss)on| ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 1543 Rossrock Fund |1 LP New York NY Distribution __10/21/2006 ___ | 04/30/2016 7,500
0999999. Fixed or Variable Rate - Mortgage Loans - Unaffiliated 7,500
000000-00-0 _____ ] 1506 Babson Mezzanine Realty Investors LP _ [Hartford I cT [Liquidation of Investment [.__04/27/2006 ___]___06/01/2016 108,344 (8,044) @ 87,524
1099999. Fixed or Variable Rate - Mortgage Loans - Affiliated 108,344 (8,044) (8,044) 87,524
05616#-10-1 1407 Babson Capital High Yield LLC Boston WA Liquidation of Investment | 1072972004 ] 05/31/2016 | 13,033,283 [ 61570 [ 1 [ 861,570 | 13,407,953 | 13,407,954 1 1] 2,907,953
125840-10-7 1820 CML Mezzanine Investor |11 LLC London GBR Distribution __06/02/2010 | o/28/2006 _{ |\ . b\ 171,436
2057 Babson Investment Grade CLO Debt Fund
05618*-10-3 Lp Springfield | | MA Distribution ... _05/29/2015 | oe/28/2006 { | | ...\ .. . L | ] 35,500
1499999. Joint Venture Interests - Fixed Income - Affiliated 13,033,283 861,570 861,570 13,407,953 | 13,614,890 1 1 2,907,953
000000-00-0 1341 1CG Mezzanine Fund 2003 LP St. Helier JEY Distribution __09/16/2003 | oe/30/206 _{ | (‘| 33,933
1345 2003 Riverside Capital Appreciation
000000-00-0 Fund LP New York N Distribution . 10/28/2003 | 05/09/2016 3,339
000000-00-0 ___ | 1386 Kenner Growth Partners SIE LP New York NY Post sale income/ (expense) _03/28/2003 ___ | 06/13/2016 19,698
000000-00-0 1393 RCAF 2003 CIV VI LP New York N Post sale income/(expense) _08/12/2004 | 05/09/2016 217
000000-00-0 1431 PAl Europe IVLP St Peter Port GBR Distribution ___ __04/06/2005 ___| __04/06/2016 125,816
000000-00-0 | 1446 WCP Fund #1 LP Paris FRA Distribution _07/01/2005 ___|___06/07/2016 | 23,430
000000-00-0 ___ | 1457 Montagu 111 LP London GBR Post sale income/ (expense) _08/09/2005 ___ | 06/02/2016 209
000000-00-0 1459 Candover 2005 Fund US No 4 LP London GBR Distribution _08/19/2005 | oe/28/206 _{ |\ . L.\ b 113,401
000000-00-0 1467 FIMI Oppor tunity Fund 11 LP Tel Aviv ISR Distribution ___ . 10/05/2005 | _oe/t6/2006 { |\ . b\ b 51,171
000000-00-0 ______ 1476 Sterling Investment Partners Il LP ______ Westport CT Distribution ___ _.11/01/2005 ___| ... 06/24/2016 3,966
1486 Excelsior Capital Asia Partners IIl LP
000000-00-0 Hong Kong Distribution ___ __01/04/2006 | __06/30/2016
000000-00-0 ___ | 1488 Riverside Europe Fund |11 LP New York Distribution - _12/12/2005 | 04/13/2016
000000-00-0 | 1527 Linden Capital Partners LP Chicago Distribution - _07/17/2006 _ 05/31/2016
000000-00-0 ___ | 1528 PNC Equity Partners 11 LP __|Pittsburgh Distribution - _07/21/2006 | 06/21/2016
000000-00-0 | 1530 Seidler Equity Partners |11 LP Mar ina Del Rey Distribution - _07/28/2006 | 06/15/2016
000000-00-0 1570 Saw Mill Capital Partners LP __|Briarcliff Manor NY Distribution ___ __02/01/2007 ___|__06/14/2016
000000-00-0 1571 HKW Capital Partners |11 LP New York ___|Distribution _01/29/2007 ___|___04/20/2016
000000-00-0 __ 1581 Asia Alternative Capital Partners LP ___|San Francisco _[Distribution _ _03/22/2007 _. 106/30/2016
000000-00-0 __ 1583 Special Value Opportunities Fund LLC ___ |Los Angeles __ Distribution _ -03/21/2007 ___{_._06/30/2016
000000-00-0 1601 Kohlberg Investors VI LP Mount Kisco Distribution ___ _06/20/2007 ___|__05/26/2016 : ,
000000-00-0 1602 Validus Pharmaceuticals LLC . Parsippany Distribution ___ _..06/19/2007 ___{___06/30/20%6 __ | .}l 381,708
000000-00-0 | 1621 Crimson Capital Ptrs I11 LP Brisbane ___|Distribution - 09/28/2007 ___ | 05/18/2016 67,926
000000-00-0 ___ | 1642 High Road Capital Partners Fund | LP ____[New York _[Distribution - _11/16/2007 __|__06/17/2016 5,233
000000-00-0 1795 Braemar Energy Ventures |11 LP New York Distribution ___ _oe/17/2011 | o04/%0/200 f o\ b\ 13,404
1853 Global Infrastructure Partners I1-A LP
000000-00-0 New York NY Distribution _08/09/2012 | oe/07/2006 { .\ | . { .} | L ) 67,081
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Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [ Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ._._.. 1867 Aviation Holding Il LP New York NY. Distribution ... _.10/15/2012 | 04/28/2006 _f bbb bbb 26,877
1932 Brookfield Infrastructure Fund Il B LP
000000-00-0 ... New York Distribution ... 1171972013 . 06/16/2016 __f b b 14,258
000000-00-0 1967 ERG Holding Company LLC Watchung Distribution .___ ..04/04/2014 | 05/31/2016 222
000000-00-0 1990 Warburg Pincus Energy LP New York Distribution . _07/25/2014 __ 04/13/2016 2,500
000000-00-0 2042 CCI Investor Holdings LLC New York .| Distribution .03/05/2015 ___{___06/07/2016 ... { . \ooob L8 82,657
000000-00-0 ______ 2046 Master Cutlery Investment Company LLC __[San Francisco _|Distribution ____ _..04/17/2015 ___|_._06/30/2016 4,068
000000-00-0 ... [2056 Power Stop Holdings LLC Westport Distribution ____ _..05/29/2015 ___| ___05/05/2016 493
000000-00-0 ... [2105 Stonepeak Infrastucture Fund I LP ______ New York Distribution .__._ _..02/12/2016 ___|___06/07/2016 2,300
1599999. Joint Venture Interests - Common Stock - Unaffiliated 3,400,122 20,123
000000-00-0 ._._.. 1410 Great Lakes LLC Springfield __ .| Distribution ___ _..12/30/2004 __._|_._05/25/2016 6,577
000000-00-0 ____. 1558 Great Lakes |1 LLC ._. Springfield __ _|Distribution ____ 1271472006 ___{ .. 06/29/2016 .. . o bbb L 48,137
1611 Somerset Special Opportunities Fund LP
000000-00-0 ____. Boston MA ... Distribution ... _.07/731/72007 ___f_06/21/2006 o bbb L] 1,976,876
12583#-10-6 _____. 1816 CML Mezzanine Investor LLC London GBR Distribution .___ _..12/22/2005 .| ._06/23/2016 1,689,505
000000-00-0 ._._.. [ 1817 CML Mezzanine Investor L LLC London GBR Distribution .__._ _.11/14/2008 ___|_._06/23/2016 ...833,516
1699999. Joint Venture Interests - Common Stock - Affiliated 4,554,611
000000-00-0 1579 The Praedium Fund VII LP New York NY_ _[Distribution ___ -09/28/2007 _. 06/20/2016 .} .. b b e e b 48,939
000000-00-0 __ 1580 Char les River Institutional Fund | LP __[Newton MA_ _|Distribution .. _12/19/2007 _. 05/26/2016 15,860
1799999. Joint Venture Interests - Real Estate - Unaffiliated 64,799
000000-00-0 1349 CREA/PPC Venture LLC Hartford CT. Distribution _.11/26/2003 ___{ .. 06/29/2016 .. . .o bbb 25,352
000000-00-0 149 CREA/Windstar Dublin-Pleasanton LLC ____ Har tford CT Post sale income/(expense) 03/15/2006 ___|_._06/22/2016 (270)
000000-00-0 ______ 1511 Flower Mound Warehouse Hartford CT. Post sale income/(expense) __ _..05/12/2006 _.__|.._05/11/2016 (271)
000000-00-0 ._._. 1536 777 6th Street LLC Hartford CT. Post sale income/(expense) ... ...08/29/2006 ___|_._05/11/2016 (35)
1596 Cornerstone Flower Mound Industrial LP
000000-00-0 Har tford CT Post sale income/(expense) _..06/11/2007 ___|_._06/21/2016 (144)
000000-00-0 1729 CREA/LYON West Gateway LLC Hartford CT. Distribution .___ 06/27/2008 . 06/27/2016
000000-00-0 1740 Country Club Office Plaza LLC Hartford CT. Distribution _ -08/26/2009 06/23/2016
000000-00-0 1798 AT Mid-Atlantic Office Portfolio LLC _._|Hartford CT. Distribution .___ _07/31/2011 ___|_._.06/23/2016
000000-00-0 ._._. 1831 CREA/XISC Torrance Industrial LLC ______ Har tford CT Post sale income/(expense) ..02/21/72012 ___| .. 04/06/2016 (90)
1845 Washington Gateway Apartments Venture
000000-00-0 ._._. LLC Hartford CT. Distribution ... . 06/14/2012 ___|___06/24/2006 __{ b L 43,620
000000-00-0 1860 PO Parsippany Office Portfolio LLC ______ Har tford (T Post sale income/(expense) __ _..09/14/2012 ___{_._05/11/2016 (357)
000000-00-0 1915 Gracechurch London Holdings LLC ____._____ Hartford CT. Post sale income/(expense) _07/18/2013 _. 06/28/2016 (4)
000000-00-0 1920 MM Greenhi |l Office LLC Hartford CT. Post sale income/(expense) 08/06/2013 ___ _._05/06/2016 (4,750),
000000-00-0 ._._. 1930 Farringdon London Holdings LLC Hartford CT. Distribution 1072272018 o 04/01/2006 b 50,837
000000-00-0 ._._.. [ 2044 Cornerstone Real Estate Fund X LP ._._.___ Hartford CT. Distribution .___ _..04/30/2015 ____| _._06/30/2016 30,089
000000-00-0 2087 Cornerstone Core Fund SCSp Hartford CT. Distribution ..._ _..11/03/2015 ___{ .._05/17/2016 770,360
1899999. Jomt Venture Interests - Real Estate - Affiliated 1,281,639 (5,921)
4499999. Total - Unaffiliated 3,472,421 20,123
4599999. Total - Affiliated 13,141,628 853,525 853,525 13,407,953 19,538,663 1 1 2,902,031
4699999 - Totals 13,141,628 853,525 853,525 13,407,953 | 23,011,085 1 1 2,922,155
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912828-7-8 _______|WI TREASURY N/B UNSECURED 1.375% 04/30 [ | ( 05/09/2016 _____ AVHERST SECURITIES 2,747,247 2,725,000 1,018 |1
0599999. Subtotal - Bonds - U.S. Governments 2,747,247 2,725,000 1,018 XXX
254845-J2-4 [DISTRICT COLUVBIA WTR & SHR AU REV BD SR I [ 06/17/2016 ____JWELLS FARGO | 58,073 50,000 542 | 1FE
3199999. Subtotal - Bonds - U.S. Special Revenues 58,073 50,000 542 XXX
00037B-AC-6 _________|ABB FINANCE USA INC SENIOR UNSECURED 4 o] 05/31/2016 ______ CREDIT SUISSE SECURITIES USA 134,523 125,000 380 [ 1FE
00084D-AL-4 __________| ABN AMRO BANK NV SUBORDINATED ~ 4.800% 0 Foo 04/11/2016 _____ MORGAN, STANLEY AND CO 199,654 200,000 oFE
00101J-AF-3 __________| ADT CORPORATION THE SENIOR UNSECURED NOT .. | 05/10/2016 ______ CITIGROUP 183,500 200,000 2,204 | 3FE
00116*-AA-9 __ AFC-DELL HOLDING CORP. SENIOR SUB NOTE ( 03/31/2016 PRIOR PERIOD  ADJUSTMENT 969 951 4z
001626-AC-4 __ ALM XIX LTD SR SECD NT CL A-2  2.828% 0 F 05/10/2016 CITIGROUP 1,200,000 1,200,000 1FE
00187E-AG-3 __________|API TECHNOLOGIES CORP. SENIOR SUB NOTE ( . | 04/22/2016 _____ DIRECT 1,733,872 | 1,733,872 4z
00190N-AB-5 _________|PODS, LLC 1ST LIEN TERM LOAN 4.500% 02 _ . | 05/31/2016 _____. BABSON CAPITAL MGNT LLC 288,285 291,816 4FE
00287Y-AV-1 __ ABBVIE, INC. SENIOR UNSECURED  4.300% 0 05/09/2016 BANK OF AMERICA CORP 497,275 500,000 oFE
00287Y-Al-9 __ ABBVIE, INC. SENIOR UNSECURED  4.450% 0 05/09/2016 BANK OF AVERICA CORP 496,640 500,000 oFE
00400V-AB-3 _________| ACADEMIC LOAN FUNDING TRUST ALFT 2012-1A | 05/31/2016 _____. GOLDMAN, SACHS & CO 710,400 740,000 249 | 1FE
00404A-AG-4 _________| ACADIA HEALTHCARE CO INC SENIOR UNSECURE _ . | 06/16/2016 MARKETAXESS FINANCIALS 137,291 140,000 3,388 |4FE
00438B-RR-0 __ ACCRUENT, LLC 2016 2D LIEN TERM LOAN 05/16/2016 BABSON CAPITAL MGNT LLC 1,583,252 | 1,615,563 4z
00709L-AB-3 __ ADMI CORP. 2015 TERM LOAN B 5.250% 04/ 06/09/2016 BABSON CAPITAL MGNT LLC 149,625 150,000 4FE
00817Y-AX-6 _________|AETNA, INC. SENIOR UNSECURED ~ 4.375% 06 ... | 06/03/2016 ______ VARIOUS 2,331,419 2,330,000 1FE
009563-A*-8 _____[AIRXCEL, INC. SENIOR SUB NOTE (1.5% PIK) | 03/31/2016 _____. PRIOR PERIOD ADJUSTMENT 2,27 2,212 4
02343U-AA-3 __ AMCOR FINANCE USA INC SENIOR UNSECURED 04/19/2016 CITIGROUP 529,868 530,000 oFE
023765-AA-8 AVER AIRLINE 16-2 AA PTT FIRST LIEN 3. 05/02/2016 DEUTSCHE BANK SECURITIES 450,000 450,000 1FE
02376C-AS-4 __________| AVERICAN AIRLINES, INC 2016 TERM LOANB | 05/10/2016 ______ BABSON CAPITAL MGNT LLC 551,691 555,860 3FE
0256311-AA-2 __________| AVERICAN ENERGY - PERMIA JUNIOR SUBORDIN | 05/01/2016 _____ PIK TO MARKET 14,567 97,110 6FE
033286-AC-9 __ ANCHORAGE CAPITAL CLO LTD ANCHC 2014-5A E 04/28/2016 DEUTSCHE BANK SECURITIES 1,798,875 1,800,000 2,006 | 1FE
03320K-AA-1 ANCHORAGE CAPITAL CLO 8 LTD SR SECD NOTE F 06/22/2016 DEUTSCHE BANK SECURITIES 2,547,450 2,550,000 1FE
035242-AN-6 __ ANHEUSER-BUSCH INBEV FIN SR UNSECURED 05/09/2016 VARIOUS 2,000,383 1,790,000 26,069 | 1FE
03765V-AF-7 __ PRIME SECURITY SERVICES BORROW INCREMENT 05/06/2016 BABSON CAPITAL MGNT LLC 525,307 530,613 IFE
037833-BX-7 __ APPLE INC SENIOR UNSECURED ~ 4.650% 02/2 05/12/2016 VARIOUS 1,646,349 1,510,000 16,084 | 1FE
03789X-AA-6 __ APPLEBEES/IHOP FUNDING LLC SERIES 2014-1 05/04/2016 BARCLAYS CAPITAL INC. 424,528 420,000 3,193 | 3AM
04941M-AA-3 __ ATLAS SENIOR LOAN FUND LTD SERIES 2014-1 F 04/14/2016 GOLDMAN, SACHS & CO 1,048,950 1,050,000 64 | 1FE
052528-AK-2 __________| AUSTRALIA & N ZEALAND BK GROUP SUBORDINA R 06/01/2016 VARIOUS 1,115,293 1,100,000 2,286 | 1FE
053633-AB-9 __________| AVERY POINT CLO LIMITED SERIES 2013-3A C Foo 04/18/2016 _____ MORGAN, STANLEY AND CO 1,567,163 1,580,000 268 | 1FE
05363X-AC-1 __ AVERY POINT V CLO LTD SR SECURED NOTE CL F 06/20/2016 CITIGROUP GLOBAL MARKETS 2,580,500 2,600,000 9,976 | 1FE
066594-AF-4 __ BANNER SEVENTEEN LLC SENIOR SECURED NOTE 04/28/2016 MORGAN, STANLEY AND CO 3,200,000 3,200,000 oFE
075887-B6-3 _________|BECTON DICKINSON AND COMPANY SR UNSECURE . | ] 06/21/2016 _____ JEFFRIES LLC 2,550,930 2,300,000 2,694 |2FE
096280-AC-9 __________|BLUEMOUNTAIN CLO LTD BLEWM 2016-1A B 2 Bt 04/13/2016 _____. JP MORGAN SECURITIES 1,100,000 1,100,000 1FE
11133T-AC-7 __ BROADRIDGE FINANCIAL SOLUTIONS SENIOR UN 06/22/2016 VARIOUS 869,374 870,000 oFE
11271L-AA-0 BROOKFIELD FINANCE INC SENIOR UNSECURED A 05/25/2016 CITIGROUP GLOBAL MARKETS 1,396,408 1,410,000 oFE
115637-AP-5 __________BROWN-FORMAN CORPORATION SR UNSECURED . 05/05/2016 ______ JP MORGAN SECURITIES 556,855 500,000 7,188 | 1FE
12189L-AZ-4 __________|BURLINGTON NORTHERN SANTA FE SENIOR UNSE . b 05/09/2016 _____. VARIOUS 666,126 670,000 1FE
125194-AA-3 __ CED CALIFORNIA HOLDINGS 3, LLC SENIOR SE 05/27/2016 BARCLAYS CAPITAL INC. 3,500,000 3,500,000 2z
12636M-AJ-7 __ CSAIL COMMERCIAL MORTGAGE TRU SERIES 201 05/17/2016 CREDIT SUISSE SECURITIES USA 77,249 75,000 174 | 1FE
12636M-AK-4 _________[CSAIL COMMERCIAL MORTGAGE TRU SERIES 201 . o 05/17/2016 _____ CREDIT SUISSE SECURITIES USA 350,197 340,000 926 | 1FE
12636M-AL-2 _________[CSAIL COMMERCIAL MORTGAGE TRU SERIES 201 el 05/17/2016 _____ CREDIT SUISSE SECURITIES USA 91,779 90,000 307 | 1FE
126650-CN-8 __ CVS HEALTH CORPORATION SR UNSECURED 5. 05/09/2016 VARIOUS 3,057,906 2,620,000 4,774 | 2FE
13134M-BJ-1 CALPINE CORP TERM LOAN B7 ~ 3.640% 05/02 06/09/2016 BABSON CAPITAL MGNT LLC 742,500 750,000 3FE
13345*-AA-5 _______[CAMERON LNG CONSTRUCTION FACILITY ~ 2.42 06/30/2016 VARIOUS 326,253 326,253 1
13645R-AU-8 __________|CANADIAN PACIFIC RAILWAY CO. SENIOR UNSE A 06/24/2016 U. S. BANCORP 28,625 25,000 493 | 2FE
13645R-AX-2 __ CANADIAN PACIFIC RAILWAY CO. SR UNSECURE A 04/18/2016 CITIGROUP 158,836 140,000 858 | 2FE
141781-BF-0 CARGILL, INC. SR UNSECURED ~ 4.760% 11/2 06/13/2016 STIFEL NICOLAUS 115,689 100,000 304 | 1FE
14312L-AC-1 CARLYLE GLOBAL MKT STRATEGIES CGMS 2016~ 04/27/2016 CITIGROUP 1,860,000 1,860,000 1FE
14313*-AA-1 _________[CARMAX AUTO SUPERSTORES, INC. SENIORNOT 06/22/2016 _____. BANK OF AMERICA CORP 450,000 450,000 2z
14313*-AB-9 _________[CARMAX AUTO SUPERSTORES, INC. SENIORNOT 06/22/2016 _____. BANK OF AVERICA CORP 1,230,000 | 1,230,000 2z
14313*-AC-7 __ CARMAX AUTO SUPERSTORES, INC. SENIOR NOT 06/22/2016 BANK OF AMERICA CORP 360,000 360,000 2z
149123-CB-5 __ CATERPILLAR, INC. SENIOR UNSECURED BOND 06/17/2016 VARIOUS 759,702 770,000 9,186 | 1FE
151895-D*-7 __________|CENTERPOINT PROPERTIES TRUST SENIOR NOTE |l 06/08/2016 BANK OF AMERICA CORP 1,875,000 1,875,000 2z
164118-AA-5 _________[CHENIERE CORPUS CHRISTI HOLDIN CONSTRUCT |l 06/30/2016 _____ JP MORGAN CHASE 141,009 141,009 3z
180518-AA-6 CLARION BRANDS LLC SENIOR SUB NOTE (1.5% 03/31/2016 PRIOR PERIOD  ADJUSTMENT 2,155 2,134 5%
20267T-AA-0 __ CONMONBOND STUDENT LOAN TRUST CBSLT 2016 04/15/2016 BARCLAYS CAPITAL INC. 289,987 290,000 1z
204648-AA-3 __________| COMPASS CHEMICAL INTERNATIONAL SENIOR SU .| 03/31/2016 _____. PRIOR PERIOD  ADJUSTMENT 2,344 2,346 5
20914U-AB-2 _________|CONSOLIDATED ENERGY FIN SENIOR UNSECURED R 05/10/2016 _____ MORGAN, STANLEY AND CO 396,313 425,000 2,231 |4FE
217754-AA-3 [ CORA HEALTH SERVICES, INC. SENIORSUBNO . . . .|| 06/30/2016 ______ DIRECT 419,753 419,753 4
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218718-AA-8 __ CORESITE, L.P. SENIOR NOTE ~ 4.190% 06/1 06/15/2016 CITIGROUP 2,100,000 2,100,000 2z
219023-AC-2 _. CORN PRODUCTS INTL INC SENIOR UNSECURED 06/15/2016 MITSUBISHI UFJ SEC INTL PLC 428,655 340,000 4,067 | 2FE
224126-AA-2 __________|CPV MARYLAND, LLC CONSTRUCTION FACILITY 06/30/2016 JP MORGAN CHASE 144,279 144,279 4
22546U-AA-6 CREDIT SUISSE ABS REPACKAGING SERIES 201 05/25/2016 CREDIT SUISSE SECURITIES USA 63,857 67,335 168 | 1AM
227047-A@-6 __________|CRODA INTERNATIONAL PLC SENIOR NOTE SERI Dok 06/27/2016 _____ DIRECT 2,207,600 2,207,600 1z
227047-B*-7 _________|CRODA INTERNATIONAL PLC SENIOR NOTE SERI Dot 06/27/2016 _____ DIRECT 2,642,800 2,642,800 1z
233046-AC-5 __ DB MASTER FINANCE LLC SERIES 2015-1A CLA 05/23/2016 CREDIT SUISSE SECURITIES USA 396,605 395,000 215 | 240
233046-AD-3 _. DB MASTER FINANCE LLC DNKN 2015 - 1A A2l 05/26/2016 VARIOUS 1,488,795 | 1,458,813 8,881 | 34l
23338V-AF-3 ________|DTE ELECTRIC CO SECURED ~ 3.700% 06/01/4 _ | 05/10/2016 ______ BARCLAYS CAPITAL INC. 324,760 325,000 1FE
23340L-AB-0 _________|DRB PRIME STUDENT LOAN TRUST SERIES 2015 . | 05/05/2016 _____. CREDIT SUISSE SECURITIES USA 943,683 936,295 1,237 | 3AM
233401/-AB-6 __ DRB PRINE STUDENT LOAN TRUST SERIES 16-A 04/12/2016 CREDIT SUISSE SECURITIES USA 377,388 380,000 1,365 | 1FE
23341B-AC-9 _. DRB PRIME STUDENT LOAN TRUST DRB 2016-B 05/12/2016 CREDIT SUISSE SECURITIES USA 1,699,484 1,700,000 1FE
233568-AA-8 __________[DHM ACQUISITION CORP. SENIOR SUB NOTE (1 .. | 03/31/2016 _____. PRIOR PERIOD ADJUSTMENT 1,156 1,189 (74
244199-BF-1 __________|DEERE & COMPANY SENIOR UNSECURED NOTE .. | 06/06/2016 VARIOUS 1,246,314 1,190,000 17,505 | 1FE
25389J-AL-0 __________[DIGITAL REALTY TRUST LP SR UNSECURED 3 04/14/2016 WELLS FARGO 306,675 300,000 3,555 |2FE
25459Z-WM-4 __ DIRECTROUTE (TUAM) LIMITED SENIOR SECURE D 06/30/2016 SOCIETE GENERALE 2,844,012 2,844,012 2z
25755T-AD-2 __| DOMINOS P1ZZA MASTER ISSUER SERIES 15-1A . e 05/11/2016 _____ VARIOUS 477,451 477,600 878 | 2AM
26136%-AA-0 _________[DOYON UTILITIES, LLC SENIOR SECURED NOTE . | 06/01/2016 TORONTO DOMINION SECURITIES 700,000 700,000 1z
26136%-AB-8 __ DOYON UTILITIES, LLC SENIOR SECURED NOTE 06/01/2016 TORONTO DOMINION SECURITIES 500,000 500,000 1z
26244Y-AC-0 __ DRYDEN SENIOR LOAN FUND SERIES 16-42A CL 04/22/2016 BNP PARIBAS SECURITIES CORP 2,000,000 2,000,000 1FE
26244Y-AE-6 __________|DRYDEN SENIOR LOAN FUND SERIES 16-42A CL 04/22/2016 BNP PARIBAS SECURITIES CORP 500,000 500,000 1FE
26443T-AA-4 __ DUKE ENERGY INDIANA LLC SECURED ~ 3.750% 05/09/2016 GOLDMAN, SACHS & CO 1,396,234 1,400,000 1FE
268850-AA-1 __ EVOLUTION RESEARCH (ERG HOLDIN SENIOR SU 03/31/2016 PRIOR PERIOD ADJUSTMENT 706 721 5%
269528-AA-9 EAGLE FAMILY FOODS INC LAST OUT TERM LOA 04/15/2016 BABSON CAPITAL MGNT LLC 1,110,488 1,125,000 4z
27031%-AB-2 __ EARTHCOLOR INC TERM LOAN  0.000% 08/17/ 04/04/2016 INTEREST CAPITALIZATION 14,816 14,816 6*
27034J-AB-7 ________ | EARNEST STUDENT LOAN PROGRAM SERIES 2016 - | 05/04/2016 _____. GOLDMAN, SACHS & CO 1,399,728 1,400,000 1FE
278062-AE-4 _________|EATON CORP SR UNSECURED ~ 4.150% 11/02/4 _ | 06/07/2016 _____ VARIOUS 1,502,847 | 1,425,000 5,929 |2FE
278865-Al-2 ECOLAB, INC. SENIOR UNSECURED NOTE 5.5 06/21/2016 SOUTHNEST SEC. 36,690 30,000 73 | 2FE
282523-AB-5 __ GUGGENHEM 1828 CLO LLC SR SECD NT CL A- F 06/15/2016 GREENSLEDGE CAPITAL MARKETS 2,460,000 2,460,000 1FE
20068B-AF-8 _________|ENEL FINANCE INTL NV SENIOR UNSECURED Foo 06/09/2016 ______ BARCLAYS CAPITAL INC. 2,747,708 2,260,000 25,237 | 2FE
20404#-AB-3 _________|ENVIRO WATER SOLUTIONS LLC REVOLVER 4. | 05/02/2016 _____. BABSON CAPITAL MGNT LLC 33,300 33,300 4z
204752-A*-1 _________|EQUITY ONE, INC SENIOR NOTE SERIES A 3 05/11/2016 BARCLAYS CAPITAL INC. 2,100,000 2,100,000 oFE
29736R-AG-5 __ ESTEE LAUDER COMPANIES, INC. SENIOR UNSE 05/05/2016 BANK OF AVERICA CORP 177,355 160,000 2,819 | 1FE
301528-AB-7 ________|EXECUTIVE CONSULTING GROUP LLC SENIOR SU .| 03/31/2016 _____. PRIOR PERIOD ADJUSTMENT 1,480 1,451 5%
302445-AD-3 __________|FLIR SYSTEMS INC SENIOR UNSECURED  3.12 . | 06/01/2016 VARIOUS 881,236 880,000 oFE
31428X-BG-0 FEDEX CORPORATION SENIOR UNSECURED 4.5 06/01/2016 JEFFRIES LLC 2,264,600 2,185,000 19,884 | 2FE
31650H-AJ-0 __ FIELDHOOD ENERGY LLC 1ST LIEN LAST OUT T 05/27/2016 BABSON CAPITAL MGNT LLC 23,860 89,198 4z
349588-AA-7 _________|FORTISTAR ENERGY RECYCLING LLC SECURED M 04/05/2016 _____. PIK TO MARKET 20,829 23,191 5
34959J-AD-0 __________| FORTIVE CORPORATION SENIOR UNSECURED 4 | 06/09/2016 ______ VARIOUS 939,079 930,000 oFE
36191G-AA-5 GNC HOLDINGS INC SR UNSECURED  1.500% 0 04/28/2016 JP MORGAN CHASE 720,957 890,000 2,805 |3
36246M1-#4-6 __ GLOBAL TOWER PARTNERS ACQUIS ASSET BACKE 02/26/2016 PRIOR PERIOD ADJUSTMENT (80,720) (80,000) (132) [ 1FE
36246M-AU-3 _________|GLOBAL TOWER PARTNERS ACQUIS SERIES 2015 | 02/26/2016 _____. PRIOR PERIOD ADJUSTMENT 80,720 80,000 132 | 1FE
36252T-AV-7 _________|GS MORTGAGE SECURITIES TRUST SERIES 2016 . | 05/17/2016 _____ GOLDIMAN, SACHS & CO 556, 189 540,000 1,481 | 1FE
36252T-All-5 __ 6S MORTGAGE SECURITIES TRUST SERIES 2016 05/17/2016 GOLDMAN, SACHS & CO 154,491 150,000 470 | 1FE
36252T-AY-1 GS MORTGAGE SECURITIES TRUST SERIES 2016 05/17/2016 GOLDIAN, SACHS & CO 174,623 170,000 663 | 1FE
36319G-AA-2 GALAXY XVII1 CLO LTD SRNT CL A 2.098% F 05/18/2016 CREDIT SUISSE SECURITIES USA 1,936,740 1,950,000 4,319 | 1FE
36320D-AA-6 __ GALAXY XVI1 CLO LTD GALXY 2014-17A A 2 F 04/13/2016 BARCLAYS CAPITAL INC. 1,717,238 | 1,725,000 303 | 1FE
37045%-BK-1 GENERAL MOTORS FINANCIAL CO SENIOR UNSEC 05/04/2016 DEUTSCHE BANK SECURITIES 2,393,832 2,400,000 oFE
372324-AA-6 __ GENNX NOVEL ACQUISITION, INC. SENIOR SUB 03/31/2016 PRIOR PERIOD ADJUSTMENT 795 809 5
375558-BA-0 __ GILEAD SCIENCES, INC. SR UNSECURED 4.5 05/09/2016 VARIOUS 286,450 275,000 3,472 | FE
375558-BD-4 _________|GILEAD SCIENCES, INC. SR UNSECURED 4.7 . | 05/09/2016 ______ VARIOUS 465, 166 430,000 4,028 | 1FE
380024-AA-2 ________|GLYNLYON HOLDING COMPANY SENIOR SUB NOTE | 03/31/2016 _____. PRIOR PERIOD ADJUSTMENT 695 681 4z
380118-AA-3 __ GLYNNDEVINS ACQUISITION CORP. SENIOR SUB 03/31/2016 PRIOR PERIOD ADJUSTMENT 1,401 1,392 4z
38137L-AA-T GOLDENTREE LOAN OPP V111 LTD SERIES 2014 F 04/13/2016 VARIOUS 656,700 660,000 3,415 | 1FE
38137M-AC-1 _______| GOLDENTREE LOAN OPP XI1 LTD SR SECD NOTE Foo 06/22/2016 _____. GREENSLEDGE CAPITAL MARKETS 2,000,000 2,000,000 1FE
384780-AA-0 __________|GRAIN SPECTRUM FUND |1 SECURED NOTE 8. . 05/20/2016 _____. SEAPORT GROUP, THE 483,661 483,057 1,987 |2FE
386435-AB-7 __ GRAND RENEIIABLE SOLAR SENIOR SECURED NOT c 06/09/2016 RBC CAPITAL MARKETS 432,450 | 4,322,450 oFE
391164-AF-7 GREAT PLAINS ENERGY, INC. SR UNSEC 5.2 04/22/2016 BANK OF AMERICA CORP 83,912 75,000 1,455 | 2FE
404360-AC-6 __________|HIGHBRIDGE LOAN MANAGEMENT LT HLM 9A-201 Bt 04/27/2016 _____. CITIGROUP 1,850,000 1,850,000 1FE
411707-AA-0 ________| CKE RESTAURANTS HOLDINGS INC. SERIES 201 . | 05/24/2016 _____ VARIOUS 195,536 195,775 1,630 | 3AM
43129%-AA-4 THE HILB GROUP LLC LAST OUT TERM LOAN 1 04/05/2016 BABSON CAPITAL MGNT LLC 1,153,352 1,170,916 4z
43534*-AA-3 ________|HOLLANDIA PRODUCE SENIOR SUB NOTE (2.78% . . ... || | 03/31/2016 ____. PRIOR PERIOD ADJUSTMENT 3,35% 3,288 4
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437076-AS-1 HONE DEPOT, INC. SENIOR UNSECURED NOTE 05/16/2016 VARIOUS 1,344,449 [ 1,025,000 25,043 | 1FE
437076-BH-4 HOME DEPOT, INC. SENIOR UNSECURED ~ 4.25 05/10/2016 CITIGROUP GLOBAL MARKETS 875,960 800,000 3,967 | 1FE
452598-AA-9 __ INPACT CONFECTIONS, INC. SENIOR SUB NOTE 03/31/2016 PRIOR PERIOD ADJUSTMENT 835 831 5
455434-BT-6 __ INDIANAPOLIS PUR & LIGHT SECURED ~ 4.050 05/17/2016 BANK OF AMERICA CORP 2,413,768 2,430,000 oFE
482501-AA-3 _________|KKR FINANCIAL CLO LTD SERIES 14 CLASS A1 Foo 05/31/2016 _____. NATIXIS CAP NKT 2,000,000 2,000,000 1FE
483050-AB-9 __________|KAISER FOUNDATION HOSPITALS SENIOR UNSEC | 05/26/2016 _____. RAYMOND JANES 88,067 75,000 609 | 1FE
49460Y-BC-8 _________[KINETIC CONCEPTS INC USD TERM LOAN F1 06/17/2016 BABSON CAPITAL MGNT LLC 1,004,820 | 1,005,605 IFE
49926D-AA-7 __ KNOWLES CORP SENIOR UNSECURED  3.250% 04/29/2016 JP MORGAN CHASE 480,000 480,000 4z
50154*-AA-7 _____[KYJEN COMPANY, LLC SENIOR SUB NOTE (1% P oo 03/31/2016 _____. PRIOR PERIOD ADJUSTMENT 1,252 1,240 4z
530621-AA-7 ________|LIMEROCK CLO SERIES 2014-2A CLASS A 2. Foo 05/18/2016 _____ BNP PARIBAS SECURITIES CORP 2,007,880 2,020,000 4,189 | 1FE
55314N-AD-6 __ MKS INSTRUVENTS, INC. TERM LOAN B 4.75 05/06/2016 BABSON CAPITAL MGNT LLC 337,294 340,701 IFE
55333*-AA-0 __ MC SIGN LLC SENIOR SUB NOTE (.75% PIK) 03/31/2016 PRIOR PERIOD  ADJUSTMENT 1,116 532 4z
58063V-AH-6 ________|MOGRAN-HILL GLOBAL EDUCATION 2016 TERM L .| 05/09/2016 _____. BABSON CAPITAL MGNT LLC 447,750 450,000 4FE
500488-AA-6 _________|MESA AIR GROUP, INC. CLASS ANOTES 4.7 | 06/02/2016 ______ DIRECT 201,500 200,000 4,433 | 1FE
504918-AJ-3 _. MICROSOFT CORP SENIOR NOTE ~ 4.500% 10/0 06/09/2016 WELLS FARGO 398,888 350,000 2,806 | 1FE
60053*-AA-8 __ MILLER ENVIROMMENTAL SERVICES SENIOR SUB 03/31/2016 PRIOR PERIOD  ADJUSTMENT 870 857 5%
60871R-AD-2 __________|MOLSON COORS BREWING CO. SENIOR UNSECURE . | 05/09/2016 _____. BANK OF AVERICA CORP 651,666 600,000 917 |2FE
609368-AA-9 _________|MONEY MAILER HOLDING CORPORATI SENIOR SU . | 05/31/2016 _____. VARIOUS 914,871 914,871 4z
61766E-BE-4 __ MORGAN STANLEY BAML TRUST SERIES 2016-C2 04/22/2016 MORGAN, STANLEY AND CO 77,248 75,000 28 | 1FE
61766E-BH-7 __ MORGAN STANLEY BAML TRUST SERIES 2016-C2 04/22/2016 MORGAN, STANLEY AND CO 396,527 385,000 154 | 1FE
61766E-BJ-3 __ MORGAN STANLEY BAML TRUST SERIES 2016-C2 04/22/2016 MORGAN, STANLEY AND CO 205,996 200,000 90 | 1FE
62854A-AD-6 __ MYLAN NV SENIOR UNSECURED ~ 3.950% 06/15 F 05/31/2016 DEUTSCHE BANK SECURITIES 1,736,543 1,750,000 oFE
628783-AT-9 __ NBTY INC USD TERM LOAN B 5.000% 05/05/ 05/09/2016 BABSON CAPITAL MGNT LLC 690, 140 693,608 4FE
629377-BZ-4 __ N R G ENERGY, INC. SENIOR UNSECURED 7. 06/16/2016 JP MORGAN SECURITIES 879,750 900,000 5,075 | 4FE
629420-AX-1 NRZ ADVANCE REC TR 2015-ON1 SER 2016-T1 06/23/2016 CREDIT SUISSE SECURITIES USA 424,999 425,000 1FE
62972¢-AA-8 _________|NSI HOLDINGS, INC. SENIOR SUB NOTE (1.75 | 05/17/2016 _____ DIRECT 348,845 348,845 4z
63938E-AE-4 _________|NAVIENT STUDENT LOAN TRUST SERIES 20%4~1 | 05/13/2016 _____. RBC CAPITAL MARKETS 303,163 395,000 489 | 1FE
63940F-AC-1 __ NAVIENT STUDENT LOAN TRUST SERIES 16-2 C 04/05/2016 BARCLAYS CAPITAL INC. 2,100,000 2,100,000 1FE
65341K-AJ-5 _________|NEXTGEAR FLOORPLAN MASTER OWN SERIES 201 06/02/2016 BANK OF AVERICA CORP 400,563 400,000 522 | 1FE
655844-AF-5 _________|NORFOLK SOUTHERN CORPORATION BOND  7.05 _ . |l 05/27/2016 _____. JEFFRIES LLC 68,127 50,000 304 | 2FE
655844-BH-0 _________|NORFOLK SOUTHERN CORPORATION SENIOR UNSE . |« 06/15/2016 ______ JEFFRIES LLC 46,072 40,000 425 | 2FE
655844-BQ-0 ________|NORFOLK SOUTHERN CORPORATION SENIOR UNSE 06/17/2016 VARIOUS 254,188 230,000 184 | 2FE
66989H-AH-1 NOVARTIS CAPITAL CORP SR UNSECURED 4.4 05/09/2016 JEFFERIES & 0, INC 3,185,334 2,710,000 1,987 | 1FE
67085X-AD-6 _________| OHA PARK AVENUE CLO LTD SERIES 07-1A CLA Foo 04/12/2016 _____. INPERIAL CAPITAL 1,200,206 1,248,589 1,313 | 1FE
67109E-AA-6 _________| OPE KAG FINANCE SUB SR UNSECURED  7.875 |k 05/17/2016 _____ GOLDIAN, SACHS & CO 3,111,000 3,050,000 73,391 | 4FE
68235R-AA-2 ONDECK ASSET SECURITIZATION T ONDK 2016~ 04/27/2016 DEUTSCHE BANK SECURITIES 739,954 740,000 201
69144Y-AA-5 __ OXFORD FINANCE FUNDING TRUST SERIES 2016 06/07/2016 BARCLAYS CAPITAL INC. 1,000,000 1,000,000 1FE
693876-AA-4 _________|PPC EVENT SERVICES, INC. SENIOR SUB NOTE . | 03/31/2016 _____. PRIOR PERIOD ADJUSTMENT 1,801 1,766 5%
704548-A0-2 _________|PEABODY ENERGY CORPORATION DIP TERM LOAN . | 05/19/2016 _____. BABSON CAPITAL MGNT LLC 66,551 70,054 4FE
713448-C0-9 _. PEPSICO INC SR UNSECURED ~ 4.250% 10/22/ 05/17/2016 JEFFERIES & CO, INC 780,294 730,000 2,248 | 1FE
714264-AK-4 PERNOD-RICARD SA SENIOR UNSECURED NOTE F 06/01/2016 CREDIT SUISSE SECURITIES USA 1,019,726 880,000 18,957 | 2FE
71426V-AK-4 | PERNIX THERAPEUTICS HOLD SR UNSECURED . | 04/22/2016 _____ TAX FREE EXCHANGE 854,419 855,000 2,120 |5

72348X-AA-5 _________|PINNACLE OPERATING CORP 2ND LIEN 9.000 . | 04/20/2016 _____. BAIRD, ROBERT Il & CO 430,000 500,000 20,000 |5FE
72925P-AD-7 _. PLUM CREEK TIMBERLANDS SENIOR UNSECURED 06/17/2016 BARCLAYS CAPITAL INC. 224,845 225,000 1,970 |2FE
73180#-AA-3 __ POLYTEX ENVIRONVENTAL INKS SENIOR SUB NO 03/31/2016 PRIOR PERIOD ADJUSTMENT 516 533 52
745332-CC-8 PUGET SOUND ENERGY, INC. SECURED  5.764 05/10/2016 WELLS FARGO 258,778 200,000 3,779 | 1FE
749830-AA-5 _________|RACE POINT CLO LTD RACEP 2016-10A A 2. E 04/27/2016 CITIGROUP 5,000,000 5,000,000 1FE
74983D-AC-1 __________|RACE POINT CLO LTD RACEP 2016-10A B1 2 E 04/27/2016 CITIGROUP 1,240,000 1,240,000 1FE
74992%-AA-3 RXR REALTY, LLC SENIOR SECURED NOTE SERI 06/14/2016 GOLDIAN, SACHS & CO 1,256,250 | 1,250,000 2z
758750-AG-7 REGAL CINEMAS CORPORATION 2016 TERM LOAN 06/08/2016 BABSON CAPITAL MGHT LLC 535,028 535,950 3FE
75887N-AC-3 _________|REGATTA VI FUNDING LTD. 2016-1A A 2.3 | 04/15/2016 ______ MORGAN, STANLEY AND CO 1,269, 111 1,270,000 1FE
759351-AM-1 __________|REINSURANCE GROUP OF AMERICA SENIOR UNSE | 06/02/2016 ______ VARIOUS 1,264,297 1,260,000 oFE
784030-AK-6 SBA TONER TRUST FIRST LIEN ~ 2.877% 07/1 06/21/2016 BARCLAYS CAPITAL INC. 750,000 750,000 1FE
78442G-ND-4 __ SLM STUDENT LOAN TRUST SERIES 2004-10 CL 05/24/2016 CREDIT SUISSE SECURITIES USA 783,366 995,990 1,631 [ 1AM
784480-AD-0 __________|S\WB PRIVATE EDUCATION LOAN TR SWB 2015-B . | 05/18/2016 _____ VARIOUS 1,018,781 1,015,000 213 | 1FE
78449F-AC-5 _________|SWB PRIVATE ED LN TR 2016-A NT CL A-2B | 05/18/2016 _____ JP MORGAN SECURITIES 2,590,000 2,590,000 1FE
T8471D-AA-5 SOFI CONSUMER LOAN PROGRAM TR SCLP 2016- 06/21/2016 CITIGROUP GLOBAL MARKETS 4,474,513 | 4,475,000 1FE
786486-A*-1 __ SAFETY HLDGS INC INITIAL TERM LOAN 3.7 04/29/2016 BABSON CAPITAL MGHT LLC 1,429,073 | . 1,451,750 (10,888) | 4Z
817896-AA-9 ________[SEVEN STICKS CLO LTD SR SECURED NOTE CLA R 06/15/2016 ______ CITIGROUP GLOBAL MARKETS 2,600,000 2,600,000 1FE
81789G-AC-5 _._._____|SEVEN STICKS CLO LTD SEVEN 2016-1A A2 Foo 06/15/2016 ______ CITIGROUP GLOBAL MARKETS 1,130,000 1,130,000 1FE
824348-AS-5 __ SHERININ-WILLIAMS COMPANY SENIOR UNSECURE 06/03/2016 VARIOUS 467,984 450,000 7,210 | 1FE
83402J-AC-2 _|'SOCIAL PROFESSIONAL LOAN PROG SOFI 2016~ . .|| 05/20/2016 ______ GOLDMAN, SACHS & €O 1,174,884 1,175,000 1FE
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834048-AC-0 __ SOFTWARE PARADIGNS INTERNATION SENIOR SU 05/23/2016 DIRECT 859,580 859,580 5

83546D-AD-0 __ SONIC CAPITAL LLC SERIES 16-1A CLASS A2 04/12/2016 GUGGENHE M CAPITAL MKT 570,000 570,000 201
83609J-AA-7 SOUND POINT CLO LTD SERIES 2016-1A CLASS 04/25/2016 CREDIT SUISSE SECURITIES USA 2,774,156 2,780,000 1FE
841308-AA-3 __ SOUTHCROSS HOLDINGS BORRONIER L 2016 TERM 06/15/2016 VARIOUS 43,586 43,586 52
843830-A%-4 _________|SOUTHERN STAR CENTRAL GAS PIPE SENIORNO _ . | 06/01/2016 RBC CAPITAL MARKETS 3,770,000 3,770,000 oFE
844808-AB~7 __________| SOUTHWEST DEALER SERVICES DELAYED DRAW T 04/05/2016 _____. BABSON CAPITAL MGNT LLC 50,406 51,705 4z
858102-AD-8 STEELE CREEK CLO LTD STCR 2016-1A A 2. E 05/26/2016 BNP PARIBAS SECURITIES CORP 2,671,656 2,675,000 1FE
87159C-AC-3 __ SYNARC-BIOCORE HOLDINGS LLC 1ST LIEN TER 02/03/2016 PRIOR PERIOD  ADJUSTMENT (116,026) (127,735) 4FE
87159C-AE-9 _________|SYNARC-BIOCORE HOLDINGS LLC 2ND LIEN TER . | 02/03/2016 _____. PRIOR PERIOD ADJUSTMENT 116,026 127,735 5FE
871866-AA-9 | SYSTEC CORP. SENIOR SUB NOTE (1% PIK) 1 . 03/31/2016 _____. PRIOR PERIOD  ADJUSTMENT 375 376 4z
87230A-AA-4 TCI-FLATIRON CLO 2016-1 LTD SR SECD NT C R 06/02/2016 BANK OF AMERICA CORP 1,994,496 2,000,000 1FE
873050-Cli-1 T T X COMPANY SENIOR UNSECURED  4.200% 06/06/2016 CITIGROUP GLOBAL MARKETS 1,997,920 2,000,000 1FE
873198-AC-5 ________|TA MHI BUYER, INC. INCREMENTAL TERM LOAN 03/16/2016 _____ PRIOR PERIOD ADJUSTMENT 718,459 721,474 4z
87342R-AB-0 __________|TACO BELL FUNDING LLC SERIES 16-1A CLASS | 05/20/2016 _____. VARIOUS 579,170 575,000 340 | 3AM
87342R-AC-8 __ TACO BELL FUNDING LLC SERIES 16-1A CLASS 05/11/2016 VARIOUS 2,114,916 2,110,000 138 | 3AM
877409-A8-1 __ TAYLOR WIMPEY PLC SENIOR NOTES ~ 2.020% D 06/28/2016 SANTANDER INV SEC INC 2,210,600 2,210,600 oFE
88432C-AE-6 _________[WIND RIVER CLO LTD SERIES 14-1A CLASS C Foo 04/25/2016 _____ GOLDIMAN, SACHS & CO 393,750 400,000 393 | 1FE
88433A-AC-3 _________|THL CR WIND RIV 2016-1 CLO LTD SR SECD N Foo 05/18/2016 _____ RBC CAPITAL MARKETS 2,000,000 2,000,000 1FE
88433A-AE-9 THL CR WIND RIV 2016-1 CLO LTD SR SECD N F 05/18/2016 RBC CAPITAL MARKETS 1,015,000 1,015,000 1FE
893348-AA-6 __ TRANS-UNION INTERSTATE PIPELIN SENIOR SE 05/10/2016 DIRECT 2,200,000 2,200,000 2z
896818-AA-5 __ TRISTAR GLOBAL ENERGY SOLUTION SENIOR SU 03/31/2016 PRIOR PERIOD ADJUSTMENT 790 857 4z
899043-AA-1 TUFTS UNIVERSITY UNSECURED BOND ~ 5.017% 06/07/2016 BARCLAYS CAPITAL INC. 845,879 740,000 5,672 | 1FE
90350D-AC-2 __ U.S. FARATHANE, LLC TERM LOAN B2  5.750 05/27/2016 BABSON CAPITAL MGNT LLC 804,338 806,588 4z
903638-AC-4 USTA NATIONAL TENNIS CENTER IN SENIOR SE 05/26/2016 JP MORGAN CHASE 2,200,000 2,200,000 1FE
907818-DJ-4 __ UNION PACIFIC CORP SENIOR UNSECURED BOND 06/22/2016 VARIOUS 677,825 595,000 5,484 | 1FE
91846H-AA-7 __________|VX 2016 LLC SENIOR SECURED NOTES (MAY 20 | 05/25/2016 _____ BNP PARIBAS 1,900,000 1,900,000 2z
91846H-2Z-5 _________|VX 2016 LLC SENIOR SECURED NOTES (JUNE 2 | 06/23/2016 _____. BNP PARIBAS 1,900,000 1,900,000 2z
Q4KP-11-8 __ MERSEYLINK LIMITED DELAYED DRAW CONSTRUC 0 06/30/2016 JP MORGAN CHASE 166,281 166,281 2z
92557)1-AE-3 VIBRANT CLO IV LTD SR SECD NT CL B 3.0 F 05/13/2016 GOLDIAN, SACHS & CO 959,621 970,000 1FE
098588-AC-6 ________|BOOMERANG TUBE, LLC EXIT TERMLOANB 20 | 04/13/2016 _____. VARIOUS a7 a7 (131)|52
098588-AD-4 _________|BOOMERANG TUBE, LLC SUBORDINATED NOTE 1 . | 06/07/2016 _____ VARIOUS 1,502 1,502 (1,053)| 52
098588-AB-8 __ BOOMERANG TUBE, LLC EXIT TERM LOAN A 18 06/07/2016 VARIOUS 1,674 1,674 (1,106) |52
930BAE-11-2 __ MICRON TECHNOLOGY INC TERM LOAN ~ 6.000% 05/04/2016 BABSON CAPITAL MGNT LLC 460,002 464,648 oFE
9300PQ-11-5 __________|YUM! BRANDS INC. 1ST LIEN TERM  2.750% | 06/29/2016 _____. BABSON CAPITAL MGHT LLC 632,084 635,260 3FE
31650H-AG-6 _________|FIELDWOOD ENERGY LLC NEW ST LIEN TERM L . 06/09/2016 ______ BABSON CAPITAL MGNT LLC 59,465 67,375 4FE
873198-AD-3 TA MHI BUYER, INC. INCREMENTAL 2ND LIEN 06/23/2016 BABSON CAPITAL MGNT LLC 46,528 46,998 4z
94106L-BC-2 __ WASTE MANAGENENT INC SENIOR UNSECURED 05/25/2016 VARIOUS 811,355 780,000 7,832 | 2FE
95058X-AA-6 _______| WENDYS FUNDING LLC SERIES 2015-1A CLASS - | 05/24/2016 _____ CREDIT SUISSE SECURITIES USA 713,937 716,400 4,830 | 2A1
95235L-AU-4 __________|WEST CORPORATION 2016 TERM LOAN  3.250% . | 06/22/2016 _____. BABSON CAPITAL MGNT LLC 721,097 722,824 IFE
958100-AD-3 WESTERN DIGITAL CORPORATION TERM LOAN B 05/05/2016 BABSON CAPITAL MGHT LLC 727,500 750,000 (781)| 2FE
96058¢-AA-3 __ WESTMINSTER ACQUISITION LLC SENIOR SUB N 03/31/2016 PRIOR PERIOD ADJUSTMENT 192 191 4z
962166-BR-4 _________|WEYERHAEUSER COMPANY DEBENTURE ~ 7.375% __ .| 06/21/2016 _____ MORGAN, STANLEY AND CO 229,381 175,000 3,549 |2FE
873198-AC-5 ________|TA MHI BUYER, INC. INCREMENTAL TERM LOAN 03/16/2016 _____ PRIOR PERIOD ADJUSTMENT (718,459) (721,474) 4
962BYC-11-1 __ SAMSONITE INTERNATIONAL S.A. TERM LOAN B F 05/25/2016 BABSON CAPITAL MGNT LLC 273,022 274,394 3FE
05377J-All-4 __ AVIS BUDGET CAR RENTAL, LLC EXTENDED TER 05/24/2016 BABSON CAPITAL MGNT LLC 1,164,823 1,166,281 IFE
QTTT1*-AF-0 __ WIOLF~GORDON, INC. SENIOR SUB NOTE (1.5% 03/31/2016 PRIOR PERIOD  ADJUSTMENT 1,308 1,292 4z
98420E-AB-1 __ XLIT LTD SENIOR UNSECURED ~ 5.250% 12/15 F 06/07/2016 VARIOUS 1,126,395 1,060,000 26,469 | 2FE
98426%-AA-4 __ YW ACQUISITION COMPANY SENIOR SUB NOTE ( 03/31/2016 PRIOR PERIOD  ADJUSTMENT 1,538 1,640 52
988745-AA-3 __ ZACHRY HOLDINGS INC SENIOR UNSECURED NOT 05/06/2016 JP MORGAN SECURITIES 1,324,925 | 1,340,000 27,917 | 4FE
9991DN-ON-6 __ INTERCAVBIADOR MONCLOA CONSTRUCTION FACI D 06/28/2016 JP MORGAN CHASE 5,120,973 5,151,884 2z
9991DM-TP-6 _________| INTERCAMBIADOR DE TRANSPORTES DE PLAZA Do |t 06/30/2016 _____ BABSON CAPITAL MGNT LLC 2,073,705 2,086,222 2z
C0079#-AA-7 __________| ADMIRAL ACQUIRECO, INC. SENIOR SUB NOTE [ SR N 03/31/2016 _____. PRIOR PERIOD ADJUSTMENT 1,156 1,189 67
D5234Z-MM-4 __ MARLE (SAS MAURICE MARLE) UNITRANCHE (1% D 06/21/2016 DIRECT 588,552 597,515 4z
D6711*-AA-1 __ SCHENCK MEASURING AND PROCESS EUR NON-EX D 05/20/2016 BABSON CAPITAL MGNT LLC 1,507,441 1,646,846 4z
D85456-AC-1 __________|UNITYMEDIA KABELBW GMBH EURO ISSUE BOND Do 05/12/2016 _____. VARIOUS 537,989 597,765 7,534 |4FE
D8TBBL-AA-4 | TANQUID GMBH & CO. KG SENIOR SECURED NOT Dot 06/28/2016 _____ MACQUARIE CAPITAL PARTNERS 5,498,868 5,526,500 2
D9596A-AB-0 WIEPA HYGIENEPRODUKTE GMB FIRST LIEN 3. D 05/11/2016 DEUTSCHE BANK AG, LONDON BR 497,292 497,292 4FE
EM77G-AC-2 ENCE ENERGIA Y CELULOSA SR UNSECURED 5 D 05/31/2016 VARIOUS 2,202,559 2,101,520 6,108 | 3FE
F4858F-AA-3 ________|HORIZON HOLDINGS | SR UNSECURED  7.250% Do |t 05/11/2016 _____ BARCLAYS CAPITAL INC. 613,041 571,600 11,742 | 4FE
F5837P-AG-1 _._______|LOXAM SAS SECURED  3.500% 05/03/23 Do 04/21/2016 _____. DEUTSCHE BANK AG, LONDON BR 237,258 237,258 3FE
F78537-CX-5 __ REXEL SA SENIOR UNSECURED  3.500% 06/15 D 05/04/2016 BNP PARIBAS 1,264,670 | 1,264,670 IFE
F84440-AC-4 __________[BISOHO SAS SECURED  5.875% 05/01/23 Do | 05/11/2016 ______ JP_MORGAN CHASE 371,540 371,540 4FE
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FOB49N-AB-7 __ WIFS GLOBAL HLDGS SECURED ~ 9.500% 07/15/ 05/13/2016 VARIOUS 1,296,307 [ 1,218,245 39,086 [4FE
600005-AH-4 __ AA BOND CO LTD SECURED ~ 5.500% 07/31/22 05/31/2016 VARIOUS 2,095,560 2,147,502 35,228 | 3FE
605162-AE-5 __ ARROl GLOBAL FINANCE SECURED  4.751% 05 04/14/2016 GOLDMAN SACHS INTERNAT | ONAL 255,856 259,005 4FE
60566U-AA-0 __ ARQIVA BROADC FINANCE PL FIRST LIEN 9. 05/19/2016 DEUTSCHE BANK AG, LONDON BR 873,937 803,990 11,245 | 4FE
G1R51S-AB-4 ________|BOPARAN FINANCE PLC SR UNSECURED  5.250 . . |D ] 05/18/2016 _____ VARIOUS 2,691,177 2,728,024 36,124 | 4FE
G2479%-AB-3 __________| COVENTRY UNIVERSITY SENIOR NOTE SERIES B - |D ] 05/19/2016 _____. LLOYDS 4,385,400 | 4,385,400 1z
62553Z-AF-9 DUFRY FINANCE SCA 2\D LIEN  7.000% 08/2 05/12/2016 CITIGROUP 340,898 325,440 4,882 | 4FE
62656%-AA-0 __ DANU 11 SENIOR FACILITY  2.788% 06/30/3 04/25/2016 JP MORGAN CHASE 3,624,868 3,624,868 2z
(2656#-AB-8 _________[DANU |1 SUB-SENIOR FACILITY ~4.678% 06/ D] 04/25/2016 _____ JP MORGAN CHASE 483,275 483,275 2z
G3R230-AB-6 _________|GALAXY FINCO LTD SECURED NOTE  6.375% 1 .|| 05/12/2016 _____. INPERIAL CAPITAL INTL LLP 863,501 867,840 154 | 4FE
652516-AA-2 KEYSTONE FINANCING SECURED NOTE ~ 9.500% 05/11/2016 STIF NIC EURO LTD 343,555 332,741 2,722 |4FE
G673A9-AB-2 ODEON & UCI FINCO PLC SENIOR SECURED NOT 06/22/2016 VARIOUS 2,790,120 2,716,340 96,761 |4FE
672186-AB-8 _________|PREMIER FOODS FINANCE PLC SECURED NOTE . . |D ] 05/17/2016 _____ VARIOUS 1,676,007 1,687,920 18,593 | 4FE
674448-AA-8 _________|RED DORSAL FINANCE LIMITED SENIOR SECURE .. . |F ] 06/24/2016 _____. CREDIT SUISSE 872,987 872,987 oFE
(8056*-AB-5 __ SEVERN TRENT WATER LIMITED SENIOR NOTE S 03/03/2016 PRIOR PERIOD ADJUSTMENT (632,000) (632,000) 2
68983*-AA-5 TRACSCARE BIDCO LIMITED GBP UNITRANCHE 10/28/2015 PRIOR PERIOD  ADJUSTMENT 3,064 4z
(690068-AD-8 __________| TRANSMISSION FINANCE DAC SENIOR SECURED D] 02/05/2016 _____. PRIOR PERIOD ADJUSTMENT (711,620) (711,620) oFE
GO137M-AA-9 _________|TVL FINNACE PLC SECURED  8.500% 05/15/2 . . |D ] 06/13/2016 ______ VARIOUS 3,046,942 3,022,601 7,407 | 4FE
69302%-AB-5 __ UNIVERSITY OF STIRLING SENIOR NOTE SERIE 04/27/2016 BARCLAYS CAPITAL INC. 1,892,150 | 1,892,150 1z
693028-AB-3 __ UNIVERSITY OF EDINBURGH SENIOR NOTE SERI 02/18/2016 PRIOR PERIOD ADJUSTMENT (355,996) (355,996) 1

69B45P-AD-1 WILLIAM HILL PLC SENIOR UNSECURED ~ 4.87 05/20/2016 VARIOUS 1,000,439 | 1,088,625 IFE
JK7959-45-1 __ CHEMOURS CO SENIOR UNSECURED 6. 125% 05 05/17/2016 CONVERS|ON 224,020 224,020 77 | 4FE
K21628-AG-1 __ DANISH CROIN AVBA SENIOR NOTE SERIES E 06/01/2016 DANSKE BANK 4,469,600 | .« 4,469,600 2z

K8808*-AA-3 __
L.38428-AB-1

SIKUKI NUUK HARBOUR A/S SENIOR SECURED N
SIG COMBIBLOC HOLDINGS SECURED  7.750%

03/31/2016
05/17/2016

PRIOR PERIOD  ADJUSTMENT 16,053 16,498 5%
VARIOUS 2,934,353 2,778,890 55,835 | 4FE

OO MM MoOUUOUoUoOUOUO NODODUOUDOOoD0DoDoDoODoDNMoUUDoDoDoOoDoDoDooDooDo

L46785-AA-6 __________|HANESBRANDS INC SENIOR UNSECURED  3.500 .. . o] 05/19/2016 _____. BARCLAYS CAPITAL INC. 818,184 818,184 3FE
L6095J-AA-6 ____[LSFQ BALTA ISSUER SA SECURED 7.750%09 D | 05/11/2016 _____ CREDIT SUISSE INTERNATIONAL 211,349 194,344 2,427 |4FE
L64860-AA-8 __ MONITCHEM HOLDCO 3 S.A. SECURED NOTE 5 05/25/2016 VARIOUS 420,664 418,363 9,868 |4FE
L8984H-AA-0 TELENET FINANCE VI FIRST LIEN  4.875% 0 06/14/2016 VARIOUS 744,409 727,420 14,497 | 4FE
L9308U-AG-5 ________|TRAVELPORT FINANCE SARL 2016 TERM LOANB . |F | 06/27/2016 ____. BABSON CAPITAL MGNT LLC 531,118 531,878 4FE
L9339W-AC-3 __________| TRINSEO OP / TRINSEO FIN SR UNSECURED . D] 05/06/2016 ______ VARIOUS 1,008,504 982,277 1,523 | 4FE
LW3429-47-6 ______[EIRCOM FINANCE DAC SECURED ~ 4.500% 05/3 06/17/2016 ROYAL BANK SCOTLAND 111,825 112,670 56 | 4FE
N47279-AD-1 __| INTERXION HOLDING NV SECURED NOTE ~ 6.00 05/25/2016 TAX FREE EXCHANGE 505,756 557,950 12,089 | 4FE
N47279-AG-4 __________| INTERXION HOLDINGS NV FIRST LIEN 6.000 .. |D ] 04/11/2016 _____ BARCLAYS CAPITAL INC. 596,382 570,700 8,465 | 4FE
N5SO7N-AA-4 _________|LGE HOLDCO VI BV FIRST LIEN ~ 7.128% 05/ . . |D ] 05/12/2016 _____. VARIOUS 1,306,743 | 1,184,144 234 |4FE
N8T61C-AB-2 TVF GROUP HOLDING BV SENIOR UNSECURED 05/19/2016 STIF NIC EURO LTD 724,597 672,480 31,728 | 5FE
NYO41G-AJ-0 UPC HOLDING BV SENIOR UNSECURED  6.750% 05/12/2016 VARIOUS 1,524,993 | 1,408,544 16,374 | 4FE
P3515*-AA-3 ___ [FIBRA MACQUARIE MEXICO SENIORNOTE 5.5 |F | 06/30/2016 DIRECT 4,000,000 4,000,000 2z
02308%-AB-3 __________|CHARTER HALL RETAIL REIT GTD SENIORNOTE . |F ] 05/12/2016 _____. BANK OF AVERICA CORP 1,600,000 1,600,000 oFE
4557*-AB-7 __ HEALTHSCOPE FINANCE PTY LTD GTD SENIOR N 05/23/2016 BANK OF AMERICA CORP 2,900,000 2,900,000 oFE
T6S10C-AA-5 LKQ ITALIA BONDCO SPA SENIOR UNSECURED 04/07/2016 MERRILL LYNCH INTERNATIONAL 341,280 341,280 IFE
U74652-AA-3 _____[PVH CORP SENIOR UNSECURED  3.625% 07/15 0| 06/14/2016 _____ BARCLAYS CAPITAL INC. 1,009,170 1,009,170 3FE
X32044-AB-4 GIBRALTAR CAPITAL ASSETS LIMIT SENIORSE . ... ... |[D_.___ | | 04/05/2016 _____ RBC CAPITAL MARKETS 4,957,400 | 4,957,400 1FE
3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 293,223, 188 289,872,907 933,711 XXX
576284-AG-3 . MASSMUTUAL ASSET FINANCE LLC SENIOR SECU | ] X 06/30/2016 _____ DIRECT 28,009,445 [ 28,009,445 1FE
N28749-AE-4 _________|DUCHESS V CLO SERIES V - X CLASS F 0.0 Do 02/25/2016 ____ PRIOR PERIOD  ADJUSTMENT (276,025) (276,025) 6*
N75164-AA-1 __ ROCKALL CLO BV VARIABLE FUNDING NOTE - E D 06/24/2016 VARIOUS 753,056 753,056 1FE
N75164-AB-9 ROCKALL CLO BV VARIABLE FUNDING NOTE- US F 06/15/2016 VARIOUS 23,682 23,682 1FE
N7516#-AC-7 _________|ROCKALL CLO BV VARIABLE FUNDING NOTE - G Do |t 06/15/2016 _____ VARIOUS 298,630 298,630 1FE
N7516#-AD-5 _________|ROCKALL CLO BV SENIOR SECURED VF2-ELR Do 04/12/2016 _____. DIRECT 603,908 603,908 5%
N75164-AE-3 ______[ROCKALL CLO BV SENIOR SECURED VF2-GBP D | 05/11/2016 ______ DIRECT 217,005 217,005 6*
5599999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 29,719,701 29,719,701 XXX
8399997. Total - Bonds - Part 3 325,748,209 322,367,608 935,271 XXX
8399998. Total - Bonds - Part 5 XXX XXX XXX XXX
8399999. Total - Bonds 325,748,209 322,367,608 935,271 XXX
02665T-80-1 AVERICAN HOMES 4 RENT _ e 06/22/2016 ______ WELLS FARGO 21,000.000 525,000 PaLZ
20823#-12-5 _____[CONNOR SPORT COURT INTL, INC. 05/03/2015 _____ PRIOR PERIOD ADJUSTMENT 1.000 P5V.
20823¢-13-3 CONNOR SPORT COURT INTL, INC. 05/03/2015 PRIOR PERIOD ADJUSTMENT 1.000 P5V.
21776Z-MM-9 CORA HEALTH SERVICES, INC. R 06/30/2016 DIRECT 420.000 39,876 P4vZ
266130-40-3 ___ [DUPONT FABROS TECH, INC. L 05/10/2016 _____ STIFEL NICOLAUS 20,000.000 500,000 PA4UFE
270044-YY-0 EARTHCOLOR, INC . .. ... | ] 02/16/2016 ______ PRIOR PERIOD _ADJUSTMENT 129.000 P6*V
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Desig-
nation or
Number of Paid for Accrued Market
CUSIP Date Shares of Interest and Indicator
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends (a)
56523#-11-4 _________|MAPLE HOLDINGS, INC. (KORE WIR 04/11/2016 ABRY PARTNERS 1,680.000 1,680,000 P4vZ
565234-12-2 __ MAPLE HOLDINGS, INC. (KORE WIR 04/11/2016 ABRY PARTNERS 420.000 420,000 Pavz
T44600-77-6 __ PUBLIC STORAGE 05/06/2016 JONES TRADING INST 2,058.000 53,918 P1UFE
7446001-87-5 __ PUBLIC STORAGE 05/06/2016 JONES TRADING INST 1,867.000 48,549 P2LFE
85254J-30-0 | STAG INDUSTRIAL INC .. 05/06/2016 ______ JONES TRADING INST 200.000 5,127 P3LFE
80778¢-12-5 . TRUCK BODIES & EQUIPMENT INTL e 03/22/2015 _____ PRIOR PERIOD  ADJUSTMENT 1.000 Pe*V
92339V-20-9 VEREIT INC 05/06/2016 JONES TRADING INST 1,200.000 31,055 PaL
929042-84-4 ] VORNADO REALTY TRUST || 05/06/2016 ______ JONES TRADING INST 1,100.000 27,984 P2LFE
8499999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 3,331,509 XXX XXX
8999997. Total - Preferred Stocks - Part 3 3,331,509 XXX XXX
8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
8999999. Total - Preferred Stocks 3,331,509 XXX XXX
03674X-10-6 _________| ANTERO RESOURCES CORP T 05/02/2016 ______ VARIOUS 15,110.000 427,613 L
20823¢-10-9 CONNOR SPORT COURT INTL, INC. 05/03/2015 PRIOR PERIOD  ADJUSTMENT 1.000 v
21776Z-N-7 __ CORA HEALTH SERVICES, INC. F 06/30/2016 DIRECT 2,099.000 2,099 v
218688-11-3 _________| COREPHARMA HOLDINGS, INC. ... 06/09/2015 _____. PRIOR PERIOD ADJUSTMENT 1.000 v
270044-XX-3 __________|EARTHCOLOR, INC . 02/16/2016 ______ PRIOR PERIOD ADJUSTMENT 11,507.000 v
550738-60-7 __ MAGNUM HUNTER RESOURCES 05/06/2016 TAX FREE EXCHANGE 2,601.000 22,500 4,713 |L
565232-MZ-2 __ MAPLE HOLDINGS, INC. (KORE WIR 04/11/2016 ABRY PARTNERS 72,314.000 v
62973*-10-3 _________|NSI INDUSTRIES HOLDINGS, INC. . . | 05/17/2016 _____ DIRECT 48.000 47,570 v
89778#-10-9 ________|TRUCK BODIES & EQUIPMENT INTL 03/22/2015 _____ PRIOR PERIOD ADJUSTMENT 1.000 v
89778#-11-7 __ TRUCK BODIES & EQUIPMENT INTL 03/22/2015 PRIOR PERIOD ADJUSTMENT 1.000 v
89778¢-13-3 _____[TRUCK BODIES & EQUIPMENT INTL . ... ... || | 03/22/2015 PRIOR PERIOD _ADJUSTMENT 1.000 v
9099999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 499,782 XXX 4,713 XXX
68385-50-1 __ OPPENHEINER GLOBAL REAL ESTATE CLASS | 02/29/2016 _____ PRIOR PERIOD ADJUSTMENT 1,909.000 20,999 u
GORSPL-85-1 __________[BABSON CAPITAL GLOBAL INVESTME US HIGH Y Foo 04/29/2016 ______ CORPORATE ACTON 123,576.000 | 13,407,953 u
9299999. Subtotal - Common Stocks - Mutual Funds 13,428,952 XXX XXX
9799997. Total - Common Stocks - Part 3 13,928,734 XXX 4,713 XXX
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
9799999. Total - Common Stocks 13,928,734 XXX 4,713 XXX
9899999. Total - Preferred and Common Stocks 17,260,243 XXX 4,713 XXX
9999999 - Totals 343,008,452 XXX 939,984 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current [Other Than| Adjusted |Change in| Adjusted Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
cusip Number of Adjusted | Valuation | (Amor- (Impairment| Value |/Adjusted | Value at Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss)on | (Loss) on | (Loss) on | Received Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
_36202-SG-1 | GNMA POOL #8619 ARMS  1.750% 04/20/25 | ~06/01/2016 __| PAYDOIN 336 336 341 309 27 27 336 2 [.04/20/2025 -
_36203R-5K-1 | GNMA POOL #357350  6.500% 11/15/23 ~06/01/2016 __| PAYDOIN 730 730 735 733 (3) (3) 730 20 | 11/15/2023 |1
_36204E-R0-2 | GNMA POOL #367795  7.500% 09/15/23 _|.06/01/2016 __| PAYDOIN 613 613 641 631 (17 (17 613 19 |.09/15/2023 .
_36204P-UY-6 | GNMA POOL #375999  6.500% 01/15/24 _|.06/01/2016 __| PAYDOIN 56 | 526 524 524 2 2 52 14 |.01/15/2024
_36204Y-CC-5 | GNMA POOL #383567 ~ 7.000% 02/15/24 _06/01/2016 __| PAYDOIN 121 121 113 116 6 6 121 4 | 02/15/2024 (1.
_362055-K2-0 | GNMA POOL #399113  7.500% 02/15/27 ___ ~06/01/2016 __| PAYDOIN % % % % 1 1 % 3 [.02/15/2027 _|1...
_36207E-6D-1 |GNMA POOL #430268  7.500% 10/15/27 _|.06/01/2016 __| PAYDOIN 36 36 36 36 3 1 |.10/15/2027
_36207K-B6-6 | GNMA POOL #433961  7.000% 08/15/28 _|.06/01/2016 __| PAYDOIN 375 375 384 382 (7) (7) 375 11 |.08/15/2028 __
_36207P-85-9 | GNMA POOL #438040  7.500% 01/15/27 __ _06/01/2016 __| PAYDOIN 279 279 278 278 1 1 219 9 [ 01/15/2027 |1
__36207R-HH-1 | GNMA POOL #439532  7.500% 04/15/27 __. ~06/01/2016 __| PAYDOIN 174 174 173 173 1 1 174 5 |.04/15/2027 _|1._.
_36207W-U5-1 | GNMA POOL #444404  7.500% 06/15/27 _|.06/01/2016 __| PAYDOIN 171 171 170 170 1 1 171 5 |.06/15/2027 __
_362086-22-7 |GNMA POOL #450861  7.500% 05/15/27 _|.06/01/2016 __| PAYDOIN 14 14 14 14 14 _05/15/2027 _.
_36208U-EG-8 |GNMA POOL #461035 7.500% 12/15/27 _|.06/01/2016 __| PAYDOIN 5,505 5,595 5,563 5,566 29 29 5,505 140 | 12/15/2027 _.
_36208II-DF-7 | GNMA POOL #462802  7.000% 06/15/28 _|.06/01/2016 __| PAYDOIN 8,408 8,408 8,618 8,571 (163) (163) 8,408 221 | 06/15/2028 __
_36223B-KC-3 | GNMA POOL #302791  9.500% 03/15/21 _|.06/01/2016 __| PAYDOIN 719 719 73 727 (8) (8) 719 28 | 03/15/2021 _.
__36223H-GV-3 | GNMA POOL #308112  8.000% 12/15/21 _|.06/01/2016 __| PAYDOIN 549 549 555 552 (2) (2) 549 18 |.12/15/2021 _.
__3622441-NC-4 | GNMA POOL #340855  7.500% 02/15/23 _|.06/01/2016 __| PAYDOIN 37 371 351 358 13 13 37 12 |.02/15/2023 .
_36225A-55-5 | GNMA POOL #780857  8.300% 04/15/20 | .. ~06/01/2016 __| PAYDOIN 1,254 1,254 1,295 1,271 (17 (17) 1,254 45 | 04/15/2020 (1.
_36225A-J6-8 | GNMA POOL #780285 9.500% 12/15/17 | .. ~06/01/2016 __| PAYDOIN 633 633 664 639 (8) (8) 633 25 | 12/15/2017 _|1...
_36295N-K3-0 | GNIA POOL #675414  5.000% 09/15/35 __ _|.06/01/2016 __| PAYDOIN 8,120 8,120 8,432 8,414 (294) (294) 8,120 169 |_09/15/2035 _.
_3837H2-ER-6 | GNMA SERIES 1999-20 CLASS Z  6.500% 05/ .| .06/01/2016 __| PAYDOIN 134,510 134,510 140,895 138,38 [ [ (3.824) o f (3,824) 134,510 4,343 | 05/20/2029 __
_912828-4IM-8 | WI TREASURY N/B NOTE  0.375% 05/31/16 ... _05/31/2016 |MATWRITY .| ... | . 2,725,000 | . 2,725,000 | ... 2,724,042 | 2,724,782 218 P41 I 2,725,000 5,109 | 05/31/2016 __|1...
0599999. Subtotal - Bonds - U.S. Governments 2,888,630 2,888,630 2,894,656 2,892,676 (4,042) (4,042) 2,888,630 10,203 XXX
__677520KII-7_JOHIO STATE GENERAL OBLIGATION 5.000% 0 [ .. [.05/01/2016 __JCALL 000000 [ [ 1,100,000 [ 1,100,000 [ 1,125,751 [ 101,108 [ [ a3 ) 1,100,000 27,500 | _05/01/2026
1799999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,100,000 1,100,000 1,125,751 1,101,123 (1,123) (1,123) 1,100,000 27,500 XXX
REDEMPT ION 100.0000
_051687-D6-3 | AURORA ILL SINGLE FAMILY MTG REVENUE BON [ .. _06/01/2016 __ 1,084 1,084 976 983 101 101 1,084 25 | 06/01/2045 __
_167685-NB-8 | CHICAGO ILL SINGLE FAMILY MTG REVENUE BO [ .. _06/01/2016 __| CALL 103.0000 56,650 55,000 46,750 47,348 7,652 7,652 55,000 1,650 1,650 1,458 |_06/01/2043
_.283487-UD-6 |EL PASO ONTY COL SINGLE FI MTG REVENUE B _|.05/01/72016 __| CALL 100.0000 5,000 5,000 4,488 4,528 472 472 5,000 122 |.04/01/2041 __
_302506-AB~4 |FDIC STRUCTURED SALE GTD NOTES SERIES 20 _|.06/29/2016 __|PAYDOUN . fo 23,862 | 23,862 [ 23,769 | 20,766 3,096 3,06 |l 23,862 382 |04/25/2038 .
_31283V-LD-8 |FHLNC POOL #P20425  5.500% 04/01/34 _|.06/01/2016 __| PAYDOIN 1,14 1,141 1,137 1,137 4 4 1,14 26 | 04/01/2034 (1.
_3128CV-F7-4 |FHLNC SERIES 211 CLASS PO 0.000% 07/01 _.06/01/2016 _|PAYDOUN |l 2,589 | 22,589 18, 156 16,826 5,763 5763 | 22,589 _07/01/2029 __|1._.
_3128F6-P8-3 |FHLNC POOL #D66747  8.500% 06/01/25 _|.06/01/2016 __| PAYDOIN 386 386 408 402 (17 (17 386 14 |.06/01/2025
_312905-H6-2 |FHLIC SERIES 1083 CLASS Z  8.500% 05/15 _|.06/01/2016 __| PAYDOIN 1,135 1,135 1,184 1,164 (29) (29) 1,135 32 |.05/15/2021 _.
_312926-4v-5 | FHLNC POOL #000836  7.000% 07/01/29 _|.06/01/2016 __| PAYDOIN 346 346 359 357 (11 (11 346 9 .07/01/2029 {1
_312030-ND-1 | FHLNC POOL #C26688  7.000% 05/01/29 _|.06/01/2016 __| PAYDOIN 66 66 68 68 (2) (2) 66 2 |.05/01/2029 _|1...
_31295V-6i-5 | FHLNC POOL #A00885 ~ 8.500% 06/01/20 _ _|.06/01/2016 __| PAYDOIN 303 303 317 310 (7) (7) 303 11 |.06/01/2020 __
_31298L-S9-1 |FHLMC POOL #C50544  7.000% 04/01/31 _ _|.06/01/2016 __| PAYDOIN 34 34 3 3% (1) (1) 34 1 |.04/01/2031
_313398-8D-2 | FHLNC SERIES 2335 CLASS CZ  7.000% 07/1 _|.06/01/2016 __| PAYDOIN 4,923 4,923 5,219 5,044 (121) (121) 4,93 121 | 07/15/2031
_3133TC-LJ-5 |FHLNC SERIES 2022 CLASS PE  6.500% 01/1 _|.06/01/2016 __| PAYDOIN 5,020 5,020 5,294 5,186 (166) (166) 5,020 133 |.01/15/2028 __
_3133TH-QV-2 | FHLMC SERIES 2117 CLASS HG  6.500% 01/1 __ _|.06/01/2016 __| PAYDOIN 653 653 682 677 (24) (24) 653 19 |.01/15/2029
__3133TL-UH-9 |FHLNC SERIES 2178 CLASS PB  7.000% 08/1 __ _|.06/01/2016 __| PAYDOIN 5,819 5,819 6,375 6,151 (332) (332) 5,819 161 |.08/15/2029 _.
_3133TM-76-5 |FHLNC SERIES 2182 CLASS ZC  7.500% 09/1 _|.06/01/2016 __| PAYDOIN 5,040 5,040 5,482 5,273 (233) (233) 5,040 150 |_09/15/2029 _.
_31340B-ZL-6 |FHLNC POOL #141647  8.000% 11/01/18 _|.06/21/2016 __| PAYDOIN 149 149 154 150 () () 149 1 |-11/01/2018 |1
_31358F-HF-9 | FNMA SERIES 1990-128 CLASS J  8.500% 10 [ . _06/01/2016 __| PAYDOIN 1,134 1,134 1,191 1,157 (23) (23) 1,134 39 | .10/25/2020 _|1...
_31350L-2C-2 |FNMA SERIES 1995-19 CLASS EA  9.500% 01 _|.06/01/2016 __| PAYDOIN 1,302 1,302 1,452 1,364 (62) (62) 1,302 52 | .01/25/2022 .
_313602-QL-1 | FNMA SERIES 1989-20 CLASS A  6.750% 04/ _|.04/01/2016 __| PAYDOIN 284 284 309 285 (2) (2) 284 10 |.04/25/2018 _.
_313620-E2-0 |FNMA POOL #57753  2.732% 10/01/17 _|.06/01/2016 __| PAYDOIN 1,715 1,715 1,735 1,669 46 46 1,715 19 [.10/01/2017 1.
_31364H-T6-2 | FNMA SERIES 191 CLASS 2 10 8.000% 12/2 [ . _06/01/2016 __| PAYDOIN 17 12 (12) (12) 3 |.12/25/2022 _|1...
_31364H-TU-1 | FNMA SERIES 197 CLASS 2 10 8.000% 01/2 __ _|.06/01/2016 __| PAYDOIN 43 30 (30) (30) 6 | 01/25/2023 _.
_31371H-XT-0 | FNMA POOL #252790 FHA/VA  7.500% 09/01/ | .06/01/2016 __| PAYDOIN 448 448 447 447 1 1 448 14 |.00/01/2029 .
_31371J-MX-9 | FNMA POOL #253374  9.000% 05/01/30 | ... ~06/01/2016 __| PAYDOIN 3 3% 36 36 () () 3% 1 1.05/01/2030 |1
_313806-25-7 | FNMA POOL #440085 6.000% 12/01/28 ___ _06/01/2016 __| PAYDOIN % 9% % % 1 1 % 2 [.12/01/2028 _|1...
_31380S-51-9 | FNMA POOL #449161  6.000% 12/01/28 _|.06/01/2016 __| PAYDOIN 218 218 214 215 3 3 218 5 | 12/01/2028
_313808-7J-6 | FNMA POOL #449197  6.000% 12/01/28 _|.06/01/2016 __| PAYDOIN % 9% o o 1 1 % 2 |.12/01/2028 __
_31380X-KT-8 | FNMA POOL #453106  6.000% 01/01/29 ___ ~06/01/2016 __| PAYDOIN 275 275 270 270 4 4 275 7 1.01/01/2029 |1
_31384E-GT-1 | FNMA POOL #521410  9.000% 12/01/29 ... | . _06/01/2016 | PAYDOIN 100 100 103 102 (2) (2) 100 4 | 12/01/2029 .
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_31384T-S7-3 |FNMA POOL #533442  9.000% 01/01/30 [ ~06/01/2016 __| PAYDOIN 234 234 241 240 (6) (6) 234 9 [.01/01/2030
_31384%-QC-5 | FNMA POOL #536951  9.000% 05/01/30 | ... ~06/01/2016 __| PAYDOIN 190 190 196 195 (5) (5) 190 7 |.05/01/2030 {1
_31384X-XK-9 | FNMA POOL #537182  9.000% 05/01/30 _|.06/01/2016 __| PAYDOIN 4 4 45 45 () () 4 2 |.05/01/2030 __
_313930-76-2 | FNMA SERIES 2003-W113 CLASS AV2  0.733% _|.06/27/2016 __| PAYDOIN 19 19 19 (4) 23 23 19 _10/25/2033 -
_31393V-2B-0 |FHLNC SERIES 2646 CLASS HE  5.000% 07/ _|.06/01/2016 __| PAYDOIN 40,775 40,775 37,968 39,763 1,012 1,012 40,775 866 |.07/15/2033 _|1.._
_31393%-2(-2 | FNMA SERIES 2004-32 CLASS AY ~ 4.000% 05 ___ [ . ~06/01/2016 __| PAYDOIN 102,328 102,328 94,685 100,982 1,346 1,346 102,328 1,675 |.05/25/2019 |1
_31394B-F5-8 |FNMA SERIES 2004-101 CLASS ZP  5.000% 1 __ _|.06/01/2016 __| PAYDOIN 103,465 103,465 97,920 102,877 588 588 103,465 1,939 | 12/25/2032
_313948-L8-5 |FNMA SERIES 2004-98 CLASS LB 4.000% 01 _|.06/01/2016 __| PAYDOIN 55,216 55,216 50,816 54,582 633 633 55,216 929 |.01/25/2020
_31394D-TZ-3 |FNMA SERIES 2005-39 CLASS TE  5.000% 05 ___ [ . _06/01/2016 __| PAYDOIN 33,514 33,514 | 32,166 33,046 468 468 33,514 702 |05/25/2085 (1.
__31394N-EZ-7 |FHLNC SERIES 2718 CLASS T6  5.000% 12/1 ___ | . ~06/01/2016 __| PAYDOIN 30,931 30,931 [ 28,819 30,172 759 759 30,931 631 | 12/15/2083 _|1.._
_31395F-AX-2 | FHLNC SERIES 2836 CLASS L  4.500% - _|.06/01/2016 __| PAYDOIN 4,780 4,780 4,466 4,556 224 224 4,780 9 | 04/15/2034 __
_31395K-L6-8 |FHLNC SERIES 2907 CLASS AH  4.500% 12/1 _. _|.06/01/2016 __| PAYDOIN 38,443 38,443 37,198 38,236 | | 208 [l 208 38,443 706 |.12/15/2019 _.
_31395L-48-7 |FHLMC SERIES 2914 CLASS JT  4.500% 01/1 __ _|.06/01/2016 __| PAYDOIN 78,615 78,615 75,863 78,137 478 478 78,615 1,482 |.01/15/2020 __
_31395L-CZ-2 |FHLMC SERIES 2915 CLASS DY  4.500% 01/1 _. _|.06/01/2016 __| PAYDOIN 155,199 155, 199 150,409 154,324 875 875 155,199 2,923 |.01/15/2020 _.
_31395\-DZ-9 | FHLMC SERIES 2934 CLASS NG 5.000% 02/1 __ _|.06/01/2016 __| PAYDOIN 49,813 49,813 47,626 49,118 694 694 49,813 1,037 |.02/15/2035 __
_313950-FZ-7 |FHLNC SERIES 2937 CLASS HY ~ 5.000% 02/1 _. _|.06/01/2016 __| PAYDOIN 35,217 35,217 35,074 35,140 76 76 35,217 732 | 02/15/2020
_31395U-N5-6 | FHLMC SERIES 2979 CLASS QK 5.000% 05/1 __ _|.06/01/2016 __| PAYDOIN 13,667 13,667 13,107 13,468 198 198 13,667 330 |.05/15/2035
_313950-XL-6 | FHLMC SERIES 3016 CLASS MR~ 4.500% 08/1 . [ .. ~06/01/2016 __| PAYDOIN 12,419 12,419 11,490 12,163 | 256 | b 256 12,419 231 |.08/15/2025 (1.
_3139BH-EG-0 |FHLNC SERIES 3113 CLASS WB  4.500% 02/1 . [ _06/01/2016 _|PAYDOIN . f. o 2,372 2,372 2,113 2,298 74 74 2,372 45 | 02/15/2026 (1.
_31396K-MT-6 |FNMA SERIES 2006-74 CLASS PD  6.500% 0 _ _|.06/01/2016 __| PAYDOIN 61,79 61,79 64,350 | 62,724 (928) (928) 61,79 1,792 | .08/25/2036
__31397M-AV-9 | FNMA SERIES 2008-56 CLASS PB  4.500% 0 | .06/01/2016 __| PAYDOIN 11,464 11,464 10,026 10,764 700 700 11,464 231 | 07/25/2038
__31404H-TF-6 | FNMA POOL #769250  5.500% 12/01/33 | ... ~06/01/2016 __| PAYDOIN 97 %7 957 957 10 10 967 2 | 12/01/2033 _|1...
_31406M-5H-5 |FNMA POOL #814548  2.683% 04/01/35 | _06/01/2016 __| PAYDOIN 3,019 3,019 3,012 2,799 219 219 3,019 30 |.04/01/2035 (1.
_31407V-UK-7 | FNMA POOL #842250 ~ 6.000% 09/01/35 ___ _|.06/01/2016 __| PAYDOIN 295 295 203 293 2 2 295 7 |.00/01/2035
_566736-DE-1 | MARICOPA CNTY & PHOENIX ARIZ REVENUEBON ... | ... .05/01/2016 __| CALL 100.0000 ... 5,000 5,000 4,638 4,693 307 307 5,000 121 | 09/01/2039 _.
3199999. Subtotal - Bonds - U.S. Special Revenues 979,685 978,035 930,357 953,749 24,218 24,218 978,035 1,650 1,650 19,376 XXX
REDENPT ION 100.0000
_001050-AA-4 | AES US GENERATION HOLDINGS LLC SENIOR NO .| .. _05/31/2016 _. 504,640 594,640 594,640 594,640 504,640 12,398 | 11/30/2023 |22 ..
REDEMPT ION 100.0000
_.001188-AA-5 | AEP HOLDINGS, INC. 1ST LIEN TERM LOAN . | .04/04/2016 3,938 3,938 3,876 61 61 3,938 501 |.08/21/2021
_001546-AP-5 | A K STEEL CORPORATION SENIOR UNSECURED N ______ _04/18/2016 __| SEAPORT GROUP, THE ._____. 487,125 450,000 | 234,81 | 230,063 |..._4312 | 10,841 | 15,153 u5215 | | 241,910 | 241,910 [ 9,750 | _11/15/2019
REDEMPT ION 100.0000
_00172*-AA-0 | AMI ENTERTAINVENT NETWORK, LLC TERM LOAN [ .. -05/09/2016 __ 64,756 64,756 63,467 1,289 1,289 64,756 15,109 |.10/18/2018 |42
__00213R-AA-1 | ARL FIRST LLC SERIES 2012-1A CLASS A1 [ . _06/15/2016 __| PAYDOIN 7,93 7,934 8,003 7,993 (59) (59) 7,934 73 | 12/15/2042 _.
_00252F-AJ-0 | AAMES MTG INVESTMENT TRUST SERIES 2004-1 _|.06/27/2016 __| PAYDOIN 15,267 15,267 14,661 14,951 316 316 15,267 (24)|.01/25/2035 __
_00432C-AR-2 | ACCESS GROLP, INC. SERIES 2002-A CLASS A _|.06/27/2016 __| PAYDOIN 6,619 6,619 6,069 4,183 4,183 6,619 || 226 |.09/25/2037 .
_00432C-AV-3 | ACCESS GROUP, INC. SERIES 2003-A CLASS A __ _|.05/25/2016 __| PAYDOIN 6,876 6,876 6,824 6,727 149 149 6,876 42 |.07/01/2038 .
_00432C-CF-6 | ACCESS GROUP, INC. SERIES 2005-1 CLASS A __ _|.06/22/2016 __| PAYDOIN 12 19,649 19,369 | (19,358) | o | (19,358) 12 75 |.06/22/2022 _.
_00432-Cli-9 | ACCESS GROUP, INC. SERIES 2005-B CLASS A _|.04/25/2016 __| PAYDOIN 62,110 62,110 56,469 5,641 5,641 62,110 155 | 07/25/2035 __
_004320-DE-8 | ACCESS GROLP, INC. SERIES 2006-1 CLASS B _|.05/25/2016 __| PAYDOIN 7,742 7,742 6,271 1,471 1,471 7,742 21 |.08/25/2037 _.
_004375-CF-6 | ACCREDITED MORTGAGE LOAN TRUST SERIES 20 . _|.06/27/2016 __| PAYDOIN 1,512 1,512 1,512 1,512 1,512 9 | .01/25/2085 _.
_004375-CS-8 | ACCREDITED MORTGAGE LOAN TRUST SERIES 20 . [ _06/27/2016 __| PAYDOIN 5,635 5,635 5,627 5,658 (23) (23) 5,635 (28) | .04/25/2035 __
_004375-DU-2 | ACCREDITED MORTGAGE LOAN TRUST SERIES 20 . [ _06/27/2016 _|PAYDOWN | 21,945 | 21,945 [ 21427 | 21,618 3% 36 | 21,945 102 |.09/25/2035 __
REDEMPT ION 100.0000
_00449%-AA-3 | ACCRUENT, LLC TERM LOAN ~ 6.250% 11/20/1 [ . 05/16/2016 | b 1,636,633 | 1,636,633 | 1,601,987 | 1,602,088 [ | 34545 Ll 34,545 1,636,633 45,285 | 11/20/2019 (5
REDEMPT ION 100.0000
_00507X-AC-9 | ACTIVISION BLIZZARD INC TERM LOAN B 9/13 ___ oszarr20te |l 213,204 | 213,204 | 212,138 | 212,449 756 756 | f 213,204 771 |.10/01/2020 __
_007036-KNM-7 | ADJUSTABLE RATE TG TRUST SERIES 2005-4 _|.06/27/2016 __| PAYDOIN 4,640 4,640 4,640 4,640 4,640 4 | .08/25/2035 _.
_00751Y-AA-4 | ADVANCE AUTO STORES C0., INC. SENIOR UNS _06/01/2016 | JEFFRIES LLC [ | 4,885,976 | 4,450,000 | 4,711,703 4,500,371 [l (2,200 (12,211) 4578159 | | 307,817 | 307,817 [ 149,749 | 05/01/2020 __
REDEMPT ION 100.0000
__00769E-AS-9 | ADVANTAGE SALES & MARKETING 1ST LIEN TER _. _|.04/01/2016 _. 3,375 3,375 3,367 3,368 7 7 3,375 61 |06/26/2021
_009363-AN-2 | AIRGAS, INC. SENIOR UNSECURED  1.850% 0 __ -04/06/2016 _|WELLS FARGO . bl 524,538 525,000 523,073 83 83 523,156 1,382 1,382 1,348 |02/15/2018
REDEMPT ON 100.0000
_01641#-AA-7 | ALISON BIDCO S.A.R.L. USD 1ST LIEN TERM [ . ~04/01/2016 _. 450 450 446 446 4 4 450 _08/29/2021 __[4FE______
_018536-AB-6 | ALLIANCE BANCORP TRUST SERIES 2007-81C . [ .. ~06/01/2016 __| PAYDOIN 1,077 1,077 41 (213) 1,290 1,290 1,077 (338) | .05/25/2037 __ 1AM
REDEMPT ION 100.0000
_01877K-AD-5 | ALLIANCE PIPELINE LP BOND  4.591% 12/31 . [ .. 06/30/2016 ) b 6,000 | ... 26,000 [ 26,109 | .. 20,623 5,377 597 4L 26,000 507 | 12/31/2025 [2FE .
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REDENPT ON 100.0000
_01973J-AH-2 | ALLISON TRANSHISSION NEW TERM LOAN B3 __ _|.04/01/2016 _- 2,690 2,690 2,700 2,69 (6) (6) 2,690 3,194 | 08/23/2019 _[3FE
_02155.-AA-0 | ALTERNA FUNDING LLC SERIES 2015-1A CLASS _06/15/2016 __| PAYDOIN 97,739 97,739 96,426 1,313 1,313 97,739 777 | .02/15/2024 __|FE.
REDEMPT ION 100.0000
_022650-AA-6 | AMAL LTD SR NOTE - EXP-INP BK GTD 3.46 . Foo _05/21/2016 _. 82,400 82,400 82,400 82,400 82,400 1,428 |_08/21/2021 _[1FE_______
REDEMPT ION 100.0000
__023770-AA-8 | AMER AIRLN 15-1 B PTT SECURED 3.375% 0 [ . -05/01/2016 _. 38,668 38,668 38,668 38,668 38,668 653 | 05/01/2027 _[1FE_______
REDEMPT ION 100.0000
__02377A-AA-6 | AMER AIRLN 14-1 A PTT SECURED NOTE 3.7 [ . _04/01/2016 __ 3,554 3,554 3,554 3,554 3,554 66 |.10/01/2006 _|1FE._____
_02529B-AA-1 | AMERICAN CREDIT ACCEPTANCE RE SR UNSECLR _____ _|.06/12/2016 __| PAYDOIN 130,759 130,759 130,751 130,774 (14) (14) 130,759 1,034 |.09/12/2019 _[1FE_______
_02529E-AA-5 | AMERICAN CREDIT ACCEPTANCE RE ACAR 2016- _|.06/12/2016 __| PAYDOIN 9,139 9,139 9,138 1 1 9,139 656 | 05/12/2020 __|1FE
_02639M-AJ-5 | AMERICAN GENERAL MGT LOAN TR SERIES 2006 __ _|.06/01/2016 __| PAYDOIN 3,177 3,177 2,860 3,110 66 66 3,177 78 | 12/25/2035 _|1FIL_
_02660C-AH-3 | AMERICAN HOME MORTGAGE INV TR SERIES 200 _|.06/27/2016 __| PAYDOIN 328 | 323 27 (89) 412 412 323 (92) | .03/25/2047 __|1FM....
__02660T-CG-6 | AMERICAN HOME MORTGAGE INV TR SERIES 200 _|.06/27/2016 __| PAYDOIN 2,053 2,053 1,960 2,005 49 49 2,053 (3) |.02/25/2045 __|1FM....
_02660T-CZ-4 | AMERICAN HOME MORTGAGE INV TR SERIES 200 _|.06/27/2016 _|PAYDOUN | 2,03 [ 2,98 [ 298| 22,708 215 a5 | 2,93 (938) | .06/25/2045 __| 1FIL._
_02660T-H.-0 | AMERICAN HOME MORTGAGE INV TR SERIES 200 _|.06/27/2016 __| PAYDOIN 2,363 2,363 1,399 1,249 1,114 1,114 2,363 (17)]09/25/2035 __| 1FI..
__02660T-HT-3 | AMERICAN HOME MORTGAGE INV TR SERIES 200 _|.06/27/2016 __| PAYDOIN 723 723 597 685 38 38 723 4 | 11/25/2025 |1FM_
_02665U-AA-3 | AMERICAN HOVES 4 RENT SERIES 2014-SFR2 C _|.06/17/2016 __| PAYDOIN 817 817 817 817 817 18 |.10/17/2036 _|1FE_____
_030725-PD-1 | AMERIQUEST MTG SEC, INC. SERIES 2004-R2 _|.06/27/2016 __| PAYDOIN 1,763 1,763 1,662 1,750 13 13 1,763 (8) |.04/25/2034 | 1AM
_03072S-SH-9 | AMERIQUEST MTG SEC, INC. SERIES 2004-R6 _06/27/2016 __| PAYDOIN 16,560 16,560 14,904 15,951 610 610 16,560 9 | 07/25/2034 _[1RM_____
REDEMPT ION 100.0000
_03232N-AG-8 | AMSURG CORP 1ST LIEN TERM LOAN B 3.500 . [ .. ~06/30/2016 _. 858 858 856 856 2 2 858 2,984 | 07/08/2021 _|3FE______.
REDEMPT ION 100.0000
_03759D-AB-4 | APEX TOOL GROUP LLC TERM LOAN B 1/18 4 [ ~06/30/2016 __ 688 688 684 686 2 2 688 1,011 [.01/18/2020 _|4FE______.
REDEMPT ON 100.0000
_03827F-AR-2 | APPLIED SYSTEMS INC NEW 1ST LIEN TERM LO . [ .. 0471372016 | b 28,493 | 28,493 [ 2842 | 28,439 54 54 28,493 _01/25/2021 __[4FE_____
REDEMPT ION 100.0000
_038426-AB-6 | AQUILEX HOLDINGS LLC NEW TERM LOAN 5.0 o | 05/09/2016 | b es0a2 [ 28,042 27,972 27,989 53 53 o o 28,042 2,242 | 12/31/2020 __|4FE _.
__038779-AA-2 | ARBYS FUNDING LLC SERIES 15-1A CLASS A2 _|.04/3072016 __| PAYDOIN 2,150 2,150 2,150 2,150 50 | 10/30/2045 _[2FIL .
_03938L-AN-6 | ARCELORMITTAL SENIOR UNSECURED NOTE  10. _|.05/19/2016 __| TENDERED 1,335,000 1,301,919 1,338,284 || (12,243) f ol (12,243) 1,320,991 |l 240,959 | . 240,959 | 67,59 |.06/01/2019 _[3FE .
REDEMPT ION 100.0000
_03968M-AD-7 | ARDAGH HOLDINGS USA INC INCRENENTAL TERM fos/0372006 | L2658 | 26,581 [ 26,514 | 26,533 48 N P R 26,581 278 | 12/17/2019 _[4FE .
_040104-QN-4 | ARGENT SECURITIES, INC. SERIES 2005-15 C | .06/27/2016 __| PAYDOIN 2,745 1,750 1,091 1,654 1,654 2,745 (130)|01/25/2036 __[1FM.________
_040104-RV-5 | ARGENT SECURITIES, INC. SERIES 2006-W2 C . [ .. _06/27/2016 __| PAYDOIN 4,638 1,745 305 4,333 4,333 4,638 (186) | -03/25/2036 __[1FM._.____
_040104-T6-6 | ARGENT SECURITIES, INC. SERIES 2006-W4 C [ .. _06/27/2016 __| PAYDOIN 395 137 (66) 461 461 3% (37) | .05/25/2036 __|1FM..______
REDEMPT ION 100.0000
_042470-AJ-6 | ARMSTRONG 1ORLD IND INC NEW TERM LOANB [ . _04/01/2016 __ 937,410 937,410 937,410 937,410 937,410 _03/01/2020 _[4FE______
REDEMPT ION 100.0000
_04338*-AA-3 | ARKAN TECHNOLOGIES, INC. TERM LOAN 5.5 _|.06/3072016 . 6,750 6,750 6,469 6,483 267 267 6,750 43,586 | 07/17/2019
_04544T-AB-7 | ABS CORP HOME EQUITY LOAN TRST SERIES 20 _06/27/2016 __| PAYDOIN 128 128 2% 2 107 107 128 (2) |.05/25/2037 .
REDEMPT ON 100.0000
_04822D-AB-5 | ATLANTIC AVIATION FBO INC TERM LOAN B [ .. ~06/30/2016 __ 793 793 791 79 1 1 793 845 |.06/01/2020 _[3FE_
BABSON CAPITAL MGNT LLC
__05377#-AD-2 | AVIS BUDGET CAR RENTAL LLC TERM LOAN 5/1 [ . 05/24/2016 | b 1,164,823 | 1,166,281 [ 1,157,333 | 1,161,141 598 508 | b 1,161,739 3,084 3,084 7,775 | 03/15/2019 _[3FE
REDEMPT ION 100.0000
_05454Y-AA-3 | AWAS AVIATION CAPITAL LTD. PASS THRU CTF _____ Ro..lodorre0t6 | b 39,813 39,813 39,813 9813 |l e b 39,813 969 |10/07/2021 _[2FE
REDEMPT ION 100.0000
__05460N-AB-7 | AXIALL HOLDCO, INC. TERM LOAN B 4.000% . [ ... ~06/30/2016 __ 1,350 1,350 1,343 1,344 6 1,350 1,796 |.02/27/2022 .
_05535D-AN-4 | BLACKROCK CAPITAL FINANCE LP SERIES 1997 ____ [ [ 06/01/2016 | PAYDOIN 514,103 514,103 329,540 316,363 | |1 197,740 | 514,103 19,875 | 03/25/2037 _.
_05535D-CF-9 | BLACKROCK CAPITAL FINANCE LP SERIES 1997 . [ .. _06/01/2016 _|PAYDOWN |l 26,158 | 26,158 21,08 15,642 | fo 10,516 | | 10516 || 26,158 732 | 11/25/2028
REDEMPT ION 100.0000
__055776-AN-0 |B T M U CAPITAL CORP. EQUIPMENT NOTE 200 . [ .. _04/15/2016 __ 48,864 48,864 48,864 48,864 48,864 1,180 |.10/15/2024 |1
REDEMPT ON 100.0000
_055776-AR-1 |B T M U CAPITAL CORP. EQUIP NOTE UPRR 20 .| .. _05/05/2016 _. 49,186 49,186 49,186 49,186 49,186 967 |.05/05/206 |1
REDEMPT ON 100.0000
_05604X-AK-2 | BWAY CORPORATION NEW TERM LOAN B 5.519 [ ~04/01/2016 _. 1,689 1,689 1,672 1,675 14 14 1,689 31 |.08/15/2020
_056060-AA-7 |BXG RECEIVABLES NOTE TRUST SERIES 2007-A _| 0472072016 __| PAYDOIN 897 |.10/02/2022 .
_05606R-AA-5 | BXG RECEIVABLES NOTE TRUST SERIES 2008-A . [ ... .04/16/2016 .| PAYDOIN 30,498 30,498 30,497 30,459 39 39 30,498 842 | 04/02/2023
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_05946X-YP-2 |BANC OF AMERICA FUNDING CORP. SERIES 200 | ~06/20/2016 __| PAYDOIN 1,197 1,197 820 613 583 583 1,197 (26) [ .09/20/2035 __
_05948J-AA-0 | BANC OF AMERICA MORTGAGE SEC SERIES 2002 . [ ~06/01/2016 __| PAYDOIN 87 131 119 163 (1) (1) 87 (33) | .12/25/2082 -
_05948X-R5-2 | BANC OF AMERICA MORTGAGE SEC SERIES 2003 _|.06/01/2016 __| PAYDOIN 11,645 11,598 349 ;73] A B 219 12,129 11,645 4 |.01/25/2034 _.
_05948X-VH-1 | BANC OF AMERICA MORTGAGE SEC SERIES 2003 ___ [ .. | 06/01/2016 __|PAYDOIN 4,83 4,83 395 339 4,49 4,49 4,83 55 | 10/25/2033 _.
_05948X-VJ-7 |BANC OF AMERICA MORTGAGE SEC SERIES 2003 . [ . _06/01/2016 _|PAYDOIN . f 2,667 3,256 4 60 |l 2,607 | 2,607 2,667 34 | 10/25/2033 _.
_05948X-XII-6 | BANC OF AMERICA MORTGAGE SEC SERIES 2003 . [ .. ~06/01/2016 __| PAYDOIN 183 183 182 174 9 9 183 2 |.11/25/2033 _.
_05949A-GR-5 | BANC OF AMERICA MORTGAGE SEC SERIES 2004 _|.06/01/2016 __| PAYDOIN 823 823 834 842 (19) (19) 823 9 | 06/25/2034 _.
_05949A-LH-1 | BANC OF AMERICA MORTGAGE SEC SERIES 2004 ___ [ .| 06/01/2016 __|PAYDOIN 7,504 7,504 7,099 6,937 657 657 7,504 69 | 08/25/2034 _.
_059494-76-8 |BANC OF AMERICA MORTGAGE SEC SERIES 2004 _ [ . _06/01/2016 __| PAYDOIN 940 940 855 851 0 0 940 11 |.01/25/2035 __
_059512-AE-3 | BANC OF AMERICA COML NTG, INC. SERIES 20 [ .. ~06/01/2016 __| PAYDOIN 41,82 41,82 40,786 41,562 | 260 [l 260 41,822 1,061 |.06/10/2049 __
_05952A-AE-4 | BANC OF AMERICA COML MTG, INC. SERIES 20 _ _|.06/01/2016 __| PAYDOIN 37,600 37,600 37,804 37,615 (15) (15) 37,600 896 |_02/10/2051 [ 1FM._.
__0B050H-KX-5 | BANC OF AMERICA MORTGAGE SEC SERIES 2002 _|.06/01/2016 __| PAYDOIN 565 565 176 192 373 373 565 8 | .07/20/2032 __|1FI.
_06050H-KY-3 |BANC OF AMERICA MORTGAGE SEC SERIES 2002 _|.06/01/2016 __| PAYDOIN 339 339 14 325 325 339 5 [.07/20/2032 __|1FM...
_060516-BD-0 |BANK OF AMERICA CORP SERIES 2004-A CLASS __ _|.06/01/2016 __| PAYDOIN 1,568 1,568 1,605 1,499 69 69 1,568 19 |.06/20/2032 __|1FM..
_06652D-AA-7 | BANKUNITED TRUST SERIES 2005-1 CLASS 1A1 ___ [ _05/25/2016 __| PAYDOIN 3,782 3,782 2,675 1,862 1,921 1,921 3,782 (240) | .09/25/2045 __[ 1FI.
REDEMPT ION 100.0000
_073016-AA-7 | BAYONNE WATER JOINT VENTURE SENIOR SECUR _|.06/3072016 . 31,250 31,250 31,250 31,250 31,250 792 | 06/30/2037 __{2FE .
__07325N-BP-6 | BAYVIEW FINANCIAL ACQ TRUST SERIES 2005- _|.06/28/2016 __| PAYDOIN 13,675 13,675 13,299 12,953 72 72 13,675 10 |.06/28/2044 __|1FIL
_07325V-AG-9 | BAYVIEW FINANCIAL ACQ TRUST SERIES 2007- [ ... _06/28/2016 __| PAYDOIN 1,472 1,472 838 842 629 629 1,472 5 |.05/28/2037 __|1FM...
_07325Y-AB~4 | BAYVIEW COMMERCIAL ASSET TRUST SERIES 20 _ _|.06/27/2016 __| PAYDOIN 5,667 5,667 5,174 5408 | | 259 | f 259 5,667 (55) |.07/25/2037 __|5FM....
_07383F-RD-2 |BEAR STEARNS COML MORTGAGE SEC SERIES 20 _. _|.04/01/2016 __| PAYDOIN 71,520 71,520 64,033 71,520 71,520 1,395 |_03/13/2040 __[1FM_______
__07384M-6-0 | BEAR STEARNS ADJ RATE MTG TRST SERIES 20 . [ .. ~06/01/2016 __| PAYDOIN 3,431 3,431 2,905 2,905 525 525 3,431 50 | 07/25/2034 _[1FM_______
_07384\1-V3-3 | BEAR STEARNS ADJ RATE MTG TRST SERIES 20 . [ .. _06/01/2016 _|PAYDOIN . f. o 2,011 2,011 81 165 1,846 1,846 2,01 | 22 | 06/25/2034 [1FM_.___
__O7384\-IF-5 | BEAR STEARNS ADJ RATE MTG TRST SERIES 20 _|.06/01/2016 __| PAYDOIN 17,588 17,588 17,871 17,904 (316) (316) 17,588 244 | _08/25/2033 __|1FI.
_07384Y-CD-6 |BEAR STEARNS ASSET BACKED SEC SERIES 200 ____ || 06/01/2016 | PAYDOIN 37,376 37,376 36,235 36,406 970 970 37,376 901 |.01/25/2082 | 1AM
_07384Y-NJ-1 | BEAR STEARNS ASSET BACKED SEC SERIES 200 __._ [ _06/01/2016 __| PAYDOIN 12,268 12,268 9,522 6,442 5,825 5,825 12,28 [l 328 | 11/25/2083 | 1AM
_073860-AB-4 |BEAR STEARNS ASSET BACKED SEC SERIES 200 _____ | .06/27/2016 __| PAYDOIN 6,920 6,920 3,424 5,073 1,846 1,846 6,920 (91)[.01/25/2087 | 1AM
_07386H-CP-4 |BEAR STEARNS ALT- A TRUST SERIES 2003-3 _|.06/01/2016 __| PAYDOIN 2,360 3,406 126 57 | 2,802 | f 2,302 2,360 38 |.10/25/2033 [ 1FML._.
__O7386H-EN-7 |BEAR STEARNS ALT- A TRUST SERIES 2003-6 _|.06/01/2016 __| PAYDOIN 7 4,994 84 9% (86) (86) 7 46 | 01/25/2034 (1P
__07386H-GG-0 |BEAR STEARNS ALT- A TRUST SERIES 2004-3 _|.06/27/2016 __| PAYDOIN 4,204 4,204 4,072 4,130 74 74 4,204 20 |.04/25/2034 _[1FM._______
__07386H-JL-6 |BEAR STEARNS ALT- A TRUST SERIES 2004-5 _|.06/01/2016 __| PAYDOIN 13,269 _06/25/2034 __[1FM.______
__07386H-MB-4 |BEAR STEARNS ALT- A TRUST SERIES 2004-10 _|.05/25/2016 __| PAYDOIN 2,767 2,767 2,257 2,373 394 394 2,767 (45) | .09/25/2034 __|1FM....
_07386H-NP-3 | BEAR STEARNS ALT- A TRUST SERIES 200411 | .06/27/2016 __| PAYDOIN 5,673 5,673 5,607 5,741 (69) (69) 5,673 (2) |.11/25/2034 | 1AM
_07386H-No-0 |BEAR STEARNS ALT- A TRUST SERIES 2004-12 [ . _06/27/2016 __| PAYDOIN 3,472 3,472 2,508 2,830 642 642 3,472 (32)}.01/25/2035 | 1AM
_07386H-SP-7 | BEAR STEARNS ALT- A TRUST SERIES 2005-4 _|.06/27/2016 _|PAYDOUN |l 7203 | 27213 [ 24,663 | 26,117 1,095 1,005 (Lo 27,213 96 | 04/25/2035 _[1FM._______
_073879-50-7 |BEAR STEARNS ASSET BACKED SEC SERIES 200 _|.06/27/2016 __| PAYDOIN 75,907 75,907 74,211 73,883 || 2,024 | 2,024 75,907 (289) | . 12/25/2035 __| 1FIL._
_073879-0F-8 |BEAR STEARNS ASSET BACKED SEC SERIES 200 _. _|.06/25/2016 __| VARIOUS 2 1,402 566 287 576 576 863 (122) (122) _02/25/2035 __|1FI.
_07388V-AE-8 |BEAR STEARNS COML MORTGAGE SEC SERIES 20 _. _|.06/01/2016 __| PAYDOIN 13,513 13,513 14,807 13,778 (265) 13,513 266 | 01/12/2045 | 1FML_
__07400X-AB-4 |BEAR STEARNS MTG FUNDING TRUST SERIES 20 __ _|.06/01/2016 __| PAYDOIN 8,982 3,564 3,997 |l (3,997) | 109 | 08/25/2036 __|1FI.
__07401D-BC-4 |BEAR STEARNS COML MORTGAGE SEC SERIES 20 . || 06/01/2016 __| PAYDOIN 8,253 8,253 7,861 8,169 84 84 8,253 198 | 06/11/2050 | 1FM__
_075386-AC-6 |BEAVER VALLEY || FDG CORP. DEBENTURE 9 [ ... _06/01/2016 __| CALL 100.0000 92,000 92,000 107,038 [+ IR 72 I N A1) (1,132) 92,000 4,140 | 06/01/2017 _|2FE .
REDEMPT ION 100.0000
_08579J-AJ-1 | BERRY PLASTICS CORP ADD-ON TERM LOAN 2/1 [ . 06/30/2016 | b 2,707 2,707 2,707 2,707 2,707 61 |.01/30/2020 _|3FE______.
REDEMPT ION 100.0000
_086582-A*-4 | BESTOP, INC. TERM LOAN  5.250% 07/30/21 ___ [ _04/04/2016 __ 15,000 15,000 14,685 315 315 15,000 188 | 07/30/2021 |42
REDEMPT ION 100.0000
__09179F-AR-3 |BJ'S WHOLESALE CLUB INC 1ST LIEN TERM LO . [ .. _06/30/2016 __ 3,717 3,717 3,699 3,705 12 12 3,717 3 [.09/26/2019 _|4FE______.
REDEMPT ION 100.0000
_09625¢-AA-0 | BLUEPAY PROCESSING, LLC TERM LOAN 4.00 [ _04/04/2016 __ 7,678 7,678 7,678 7,678 7,678 3,627 | _08/14/2019
09628E-AA-0 [BLUE VIRGO SERIES 15-1A CLASS NOTE 3.0 || 06/15/2016 __|PAYOOIN b | 249,866 249,866 248,745 248,805 1,061 1,061 249,866 3,005 | 12/15/2022 _.
_096629-AA-8 | BOARDNALK PIPELINES LLC NOTE ~ 5.500% 02 | .04/25/2016 __| MORGAN, STANLEY AND €O - | .. [ 1,720,740 | 1,700,000 | 1,715,799 | 1,701,872 (644) (273 ) IS N 1,701,227 19,513 [ 19,513 | 69,346 | 02/01/2017
__097751-AL-5 | BOMBARDIER, INC. SENIOR UNSECURED NOTE ______. _04/27/2016 __| GOLDMAN, SACHS & €O ___. 540,750 700,000 670,250 673,191 334 334 673,525 | | (132,775) | (132,775) | . 26,220 | _05/01/2034 _.
REDEMPT ON 100.0000
_11221M-AB-7 | BRONCO MIDSTREAM FUNDING LLC TERM LOAN | .05/23/2016 13,426 13,426 13,292 13,332 94 94 13,426 7,184 | 08/17/2020
_118230-AH-4 | BUCKEYE PARTNERS LP SENIOR UNSECURED BON ______ _|.05/17/2016 __| BARCLAYS CAPITAL INC. [ .| 1,331,250 | 1,250,000 1,265,764 1,256,692 (692) 692) | 1,256,000 75,250 75,250 52,517 | 08/15/2019
__12479D-AC-2 | CREDIT-BASED ASSET SERVICING SERIES 2006 _. _|.06/27/2016 __| PAYDOIN 14,629 14,629 10, 141 9,98 4,701 4,701 14,629 33 |.10/25/2036 _.
__12479%-AA-0 | CAPITAL AUTONOTIVE REIT SERIES 2012-1A __ _|.06/15/2016 __| PAYDOIN 4,191 4,191 4,218 4,210 (19) (19) 4,191 98 | 07/15/2042 _.
_12479.-AA-8 | CAL FUNDING Il LTD SERIES 2012-1A CLASS -1.06/25/2016 _.| PAYDOIN 7,500 7,500 7,498 7,499 1 1 7,500 108 |.10/25/2027 _.
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__124860-CB~1 | CREDIT-BASED ASSET SERVICING SERIES 1999 [ ~06/01/2016 __| PAYDOIN 15, 160 15, 160 8,660 8,660 6,500 6,500 15, 160 405 [02/03/2029 _
__1248VE-AA-7 | CREDIT-BASED ASSET SERVICING SERIES 2007 - [ _06/27/2016 __| PAYDOIN 31,344 31,34 | 28,344 | 29,669 1,675 1,675 31,344 62 | 04/25/2037 _.
__ 1248)lE-AE-9 | CREDIT-BASED ASSET SERVICING SERIES 2007 _. _|.06/01/2016 __| PAYDOIN 8,658 8,658 5,116 6,573 | | 2,085 | | 2,085 8,658 (333) | .04/25/2037 _.
__12480ME-AG-4 | CREDIT-BASED ASSET SERVICING SERIES 2007 ___._ || 06/01/2016 __| PAYDOIN 4,551 4,551 2,787 3,641 910 910 4,551 74 |04/25/2037 _.
__1248G-AJ-3 | CREDIT-BASED ASSET SERVICING SERIES 2007 ____ [ .. _06/27/2016 __| PAYDOIN 26 2% 65 65 161 161 226 _01/25/2037 _.
__ 12480MP-AB-0 | CREDIT-BASED ASSET SERVICING SERIES 2007 . [ _06/01/2016 _|PAYDOWN |l 25,751 | 25,7510 [ 20,664 | 25,103 649 649 [ Lo 25,751 635 | 12/25/2036
__1248RH-AD-9 | CREDIT-BASED ASSET SERVICING SERIES 2007 ___._ [ | 06/27/2016 __|PAYDOIN 7,691 6,458 3,274 2,908 4,785 4,785 7,691 (166) | .07/25/2037 _.
__12498N-AB-9 | CREDIT-BASED ASSET SERVICING SERIES 2006 . |- ~06/01/2016 __| PAYDOIN 1,895 1,895 1,135 693 1,202 1,202 1,895 (212) | . 12/25/2036 .
REDEMPT ION 100.0000
__125054-AA-9 | CCHIl PROPERTY HOLDINGS LP SENIOR SECURED . [ .. ~06/30/2016 _. 63,883 63,883 63,883 63,883 63,883 2,05 | 12/31/2031 _|FE______.
REDEMPT ION 100.0000
__12505\-AC-0 | CBS OUTDOOR AVERICAS CAPITAL L TERM LOAN [ .. ~06/30/2016 __ 12,195 12,195 12,164 12,172 23 23 12,195 2,969 |.01/31/2021 _|3FE_____.
REDEMPT ION 100.0000
__12512Y-AD-3 | CDW LLC/CDW FINANCE TERM LOAN 4/13 3.2 _|.06/3072016 _- 2,249 2,249 2,244 2,246 4 4 2,249 7,172 | .04/28/2020 __|3FE .
_125435-AA-5 | COUNTRYWIDE HOME LOANS, INC. SERIES 2006 _06/25/2016 __| PAYDOIN 5,933 5,933 5,379 5,379 554 554 5,933 21 |.07/25/2036 __[1FM._.
REDEMPT ION 100.0000
__ 12543K-AL-8 | COMMUNITY HEALTH SYSTEMS, INC. TERM LOAN ___ [ . 04/29/2016 | b 24,900 | 24,900 [ 24,886 | 24,889 1 £ T A F 24,900 745 | 12/31/2018 _{3FE .
_125634-AN-5 | CLI FUNDING LLC SERIES 2014-1A CLASS A [ .. ~06/18/2016 __| PAYDOIN 13,462 13,462 12,831 632 632 13,462 148 | 06/18/2029 _[1FE______
_125634-A0-8 |CLI FUNDING LLC SERIES 2014-2A CLASS A [ . .06/18/2016 _|PAYDOIN . f. o 2,521 2,521 2,520 2,520 1 1 2,521 (192) | 10/18/2029 _[1FE_____
__12563L-AA-5 |CLI FUNDING LLC SERIES 16-1A CLASS A 4 [ ~06/18/2016 __| PAYDOIN 9,414 | 39,414 39,410 4 4 39,414 447 | 02/18/2041 _[1FE_______
REDEMPT ION 100.0000
_126328-AB-2 |CPI INTERNATIONAL INC NEW TERM LOMNB . [ ~04/01/2016 _. 833 833 831 831 2 2 833 1,204 |03/06/2021 _[4FE_
REDEMPT ION 100.0000
__12644H-AJ-8 |CTI FOODS H.DG CO LLC 1ST LIEN TERM LOAN ___ [ . _04/11/2016 __ 17,119 17,119 17,034 17,060 59 59 17,119 24 | 06/30/2020 _|[4FE
REDEMPT ON 100.0000
_12649#-AA-6 | CTL 2009-14 TRUST SER 2009 LEASE PASS TH . [ _06/15/2016 _. 12,745 12,745 12,745 12,745 12,745 333 | .07/15/2030 .
_126670-QZ-4 | COUNTRYWIDE ASSET-BACKED CERT SERIES 200 . [ _06/27/2016 __| PAYDOIN 8,580 8,580 6,249 6,754 1,827 1,827 8,580 21 |.05/25/2036 _.
_126670-TU-2 | CONTRYHIDE ASSET-BACKED CERT SERIES 200 __ _|.06/27/2016 __| PAYDOIN 2,320 2,320 2,153 2,320 2,320 8 | 05/25/2035
_126670-T-1 | COUNTRYWIDE ASSET-BACKED CERT SERIES 200 _____ [ [ 06/27/2016 __|PAYDOIN 150,794 150,794 140,214 150,429 365 365 150,794 462 | 07/25/2036
_126671-H4-1 | COUNTRYHIDE ASSET-BACKED CERT SERIES 200 . |- _06/27/2016 __| PAYDOIN 1,544 1,544 1,270 1,373 170 170 1,544 6 | 11/25/2033 _.
_12667F-BJ-3 | COUNTRYHIDE ALTERNATIVE LN TR SERIES 200 . [ .. _06/01/2016 __|PAYDOIN . f .o 2,162 2,162 1,202 1,026 1,135 1,135 2,162 55 | 02/25/2034
_126676-CB-7 | CONTRYHIDE ALTERNATIVE LN TR SERIES 200 _|.06/27/2016 __| PAYDOIN 4,33 4,323 3,075 2,937 1,386 1,386 4,33 15 |.05/25/2035
_12668A-CY-9 | COUNTRYWIDE ALTERNATIVE LN TR SERIES 200 ___ [ [ 06/01/2016 | PAYDOIN 6,736 6,736 3,604 3,415 3,321 3,321 6,736 54 | 11/20/2035 __
_12668A-CZ-6 | COUNTRYHIDE ALTERNATIVE LN TR SERIES 200 . [ .. _06/20/2016 __| PAYDOIN 43,090 43,090 31,059 | 28,959 | | SZINE YT A S 14,131 43,090 160 |.11/20/2035 _.
_12668A-Gli-9 | COUNTRYWIDE ALTERNATIVE LN TR SERIES 200 . [ . _06/27/2016 __| PAYDOIN 15,852 15,852 10,320 7,013 8,839 8,839 15,852 45 | 11/25/2085 _.
_12668A-VP-7 | CONTRYHIDE ALTERNATIVE LN TR SERIES 200 _|.06/27/2016 __| PAYDOIN 3,919 3,919 3,591 3,526 393 393 3,919 (211)|.12/25/2035 __
_12668B-DC-4 | COUNTRYWIDE ALTERNATIVE LN TR SERIES 200 _|.06/01/2016 __| PAYDOIN 9,489 9,489 7,404 7,637 1,852 1,852 9,489 65 | 01/25/2036 _.
_126694-YM-4 | COUNTRYWIDE HOME LOANS, INC. SERIES 2006 _|.06/27/2016 __| PAYDOIN 6,215 6,215 5,134 5,061 1,154 1,154 6,215 (67)|.03/25/2036 _.
_126698-33-6 | COUNTRYWIDE HOME LOANS, INC. SERIES 2001 _|.06/01/2016 __| PAYDOIN 14 14 7 9 5 5 14 _07/19/2031 __
__12669F-KR-3 | COUNTRYWIDE HOME LOANS, INC. SERIES 2004 _|.06/01/2016 __| PAYDOIN 789 789 705 726 63 63 789 11 | 02/25/2034
_12669F-VD-2 | COUNTRYWIDE HOME LOANS, INC. SERIES 2004 _|.06/0172016 _|PAYOOIN . fo 2,359 2,359 1,997 2,082 | | 7 o 21 2,359 29 | 05/25/2034
__12669F-XR-9 | COUNTRYWIDE HOME LOANS, INC. SERIES 2004 _|.06/25/2016 __| PAYDOIN 1,575 1,575 1,163 1,017 557 557 1,575 (2) |.05/25/2034
_126696-S-7 | COUNTRYWIDE HOME LOANS, INC. SERIES 2005 _|.06/27/2016 __| PAYDOIN 52 52 37 34 19 19 52 _02/25/2035 __
__12669G-RM-5 | CONTRYHIDE HOME LOANS, INC. SERIES 2005 _|.06/27/2016 __| PAYDOIN 48,905 48,905 30,844 | 23,887 || 25,018 | fo 25,018 48,905 37 |.03/25/2035 __
_126696-TV-3 | COUNTRYWIDE HOME LOANS, INC. SERIES 2005 _|.06/27/2016 __| PAYDOIN 4,598 4,598 3,349 3,194 1,404 1,404 4,598 (1) |.04/25/2035
_12669G-UR-0 | COUNTRYWIDE HOME LOANS, INC. SERIES 2005 _|.06/25/2016 __| PAYDOIN 37,449 37,449 | 26,346 20,408 || 18040 L 13,041 37,449 139 | .04/25/2035
_126696-IIN-7 | CONTRYWIDE HOME LOANS, INC. SERIES 2005 __ _|.06/25/2016 __| PAYDOIN 47,382 47,382 38,854 40,42 6,960 6,960 47,382 154 | 08/25/2035
_12669U-BB-5 | CONTRYHIDE HOME LOANS, INC. SERIES 2002 [ ... ~06/01/2016 __| PAYDOIN (6,699) 421 71 (5,894) (804) (804) (6,699) 35 | 08/25/2043 __[6FM .
REDEMPT ION 100.0000
_126748-AA-6 | CVS LEASE BACKED TRUST 2013 PASS THRU CT .| .. _06/10/2016 __ 14,206 14,206 14,206 14,206 14,206 238 |.08/10/2035 2
REDEMPT ION 100.0000
_12683*-AA-7 | CPV SHORE HOLDINGS, LLC CONSTRUCTION FAC . _|.06/3072016 - 55,441 55,441 55,441 55,441 55,441 1,101 |.08/01/2021 |4 .
_127097-B#-9 | CABOT OIL & GAS CORPORATION SENIOR NOTE ___. ~05/11/2016 __| PREPAYNENTS 500,000 500,000 500,000 500,000 500,000 51,886 | 07/16/2018 __
REDEMPT ION 100.0000
_13201*-AA-8 | CAMBIUM LEARNING, INC. TERM LOANB 0.0 [ _06/30/2016 _. 4,688 4,688 4,617 4,618 69 69 4688 | b 29,548 | 12/09/2020 (47
__13643E-AG-0 | CANADIAN OIL SANDS SENIOR UNSECURED NOTE ____ A 06/24/2016 | TENDERED | .| 2,070,000 | 2,000,000 1,984,420 1,989,332 709 709 1,990,044 79,959 79,959 65,750 | 04/01/2022 _|3FE______.
REDEMPT ON 100.0000
_13973U-AJ-8 | CAPITAL AUTOMOTIVE LP NEW TERM LOANB 8/ . [ .. -06/30/2016 _. 72,570 72,570 70,750 71,523 1,048 1,048 72,570 2,912 | .03/27/2019 |FE__.____.
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__140274-AA-9 | CAPLEASE CDO SERIES 2005-1 CL A REID 4 _04/29/2016 _[PAYOOIN | 2,08 [ 2,08 [ 22,018 [ 21,55 49 P73 I R 22,048 815 [ 01/20/2040 _[1FE_____
_14070H-AA-6 | CAPSUGEL SA SR UNSECURED  7.000% 05/15/ _04/12/2016 __| CALL 101.0000 . f | 120,190 119,000 117,810 117,818 1,182 1,182 119,000 3,401 | 05/15/2019 _[SFE______
REDEMPT ION 100.0000
_140760-AB-9 | CARAUSTAR INDUSTRIES INC TERM LOAN 8.0 ~06/30/2016 _. 449 449 446 447 2 2 449 3,421 | 04/24/2019 _|4FE______.
REDEMPT ION 100.0000
__14166F-AF-4 | CARECORE NATIONAL LLC TERM LOAN B 5.50 _04/12/2016 _. 11,704 11,704 11,645 11,658 4 4 11,704 3,623 | 02/06/2021 _|4FE_____.
REDEMPT ION 100.0000
__144416-AC-0 | CARR MANAGEMENT, INC. TERM LOAN B 4.25 _| 0471972016 - 45,475 45,475 44,907 44,948 527 527 45,475 1,089 [.10/22/2020 _-
__14454A-AB-5 | CARRINGTON MORTGAGE LOAN TRUST SERIES 20 _|.06/27/2016 __| VARIOUS 4,839 7,052 3,903 3,304 1,908 1,908 5,211 19 |.10/25/2036 .
__14574K-AE-2 | CAPITAL AUTONOTIVE REIT SERIES 2010-1A C _06/15/2016 __| PAYDOIN 1,100 1,100 1,136 1,131 (32) (32) 1,100 26 | 12/15/2038 _.
REDEMPT ION 100.0000
_147195-72-7 | CASCADE DRILLING, L.P. 2015 1ST LIEN TER _04/04/2016 __ 4,692 4,692 4,618 74 74 4,692 487 |.00/01/2021 __
REDEMPT ION 100.0000
_14880B-AE-1 | CATALENT PHARMA SOLUTIONS USD TERM LOAN - _|.06/3072016 - 1,93 1,941 (7) (7) 1,93 2,721 | 05/30/2021 _.
_149123-BL-4 | CATERPILLAR, INC. SENIOR UNSECURED NOTE - _|.04/27/2016 __| BARCLAYS CAPITAL INC. [ | . 3,723,776 |...3,200,000 | .. 3,419,702 | 3,404,989 [ L. (2,473) 43| 3,402,516 | | .. 321,20 [ 321,260 [ 106,942 | _09/15/2035 __
_149123-BS-9 | CATERPILLAR, INC. SENIOR UNSECURED NOTE - _| 0472572016 _|cITIGROUP b 2,062,305 1,990,960 (1,718) (1,718) 1,989,243 38,169 | 05/27/2041 _.
__14983C-AA-3 | OBA COML SHLL BALANCE COML MTG SERIES 20 ~06/01/2016 __| PAYDOIN 938 691 248 248 938 12 |.01/25/2039
REDEMPT ION 100.0000
_15018L-AF-8 | CEDAR FAIR NEW TERM LOAN B 2/13  3.250% _|.06/27/2016 _. 5,165 5,165 5,153 5,157 8 8 5,165 71 |.02/26/2020 _.
_15134D-AA-6 | CENT CDO XI LIMITED SERIES 2006-11A CLAS __ _04/25/2016 __|PAYDOIN b 1,442,534 1,442,534 1,374,014 1,429,824 L | 18,210 13,210 1,442,534 5,318 | _04/25/2019 __
__15135D-AJ-6 | CENT CDO LTD SERIES 2007-14A CLASS A2A _04/15/2016 __| PAYDOIN 8,700 8,700 7,949 8,575 125 125 8,700 31 |.04/15/2021 _.
_152314-FZ-8 | CENTEX HOME EQUITY SERIES 2002-D CLASS A _|.06/01/2016 __| PAYDOIN 3,504 3,504 3,307 3,504 91 91 3,504 78 |.11/25/2028 _.
_152314-0J-6 | CENTEX HOME EQUITY SERIES 2005-A CLASS M _06/27/2016 __| PAYDOIN 537 537 399 (281) 818 818 537 (25) | .01/25/2035 __
REDEMPT ION 100.0000
__15672E-AJ-3 | CEQUEL CONM LLC TERM LOAN B 3.813% 02/ 04/26/2016 | b 1,239,941 1,239,941 1,222,636 1,230,214 9,728 9,728 1,239,941 17,521 | 02/15/2019 _|3FE______
REDEMPT ION 100.0000
__15723#-AA-8 | OGA LEASE-BACKED PASS THRU TR PASS THRU - foesto72016 | b 2,218 2,218 2,218 2,218 2,218 41 |.03/10/2045 _.
_161542-DN-2 | CHASE FUNDING LOAN ACQ TRST SERIES 2004~ _06/27/2016 __| PAYDOIN 3,950 3,950 3,607 3,872 78 78 3,950 (37) | .05/25/2034
REDEMPT ION 100.0000
_164116-AA-5 | CHENIERE CORPUS CHRISTI HOLDIN CONSTRUCT 05/18/2016 | b 375,070 375,070 375,070 81,271 375,070 2,798 | 05/13/202 |32
REDEMPT ION 100.0000
__A7107U-AC-3 | CHROMAFLO TECHNOLOGIES LLC 1ST-LIEN TERM _06/30/2016 __ 844 844 842 843 1 1 844 3,754 | 12/02/2019 _|4FE_____.
REDEMPT ION 100.0000
__A7110D-AE-2 | CHROMALOX, INC. NEW TERM LOAN  5.270% 0 _05/31/2016 _. 983 983 978 979 5 5 983 350 |.04/25/2019 (52 ...
PRIOR PERIOD  ADJUSTNENT
_17284L-AB-0 | CIT EDUCATION LOAN TRUST SERIES 2007-1 C _|.03/28/2016 - 2,919 2,919 2,416 2,347 572 572 2,919 18 |.06/25/2042 __
__17290H-AA-3 |CITI HELD FOR ASSET ISSUANCE SERIES 15-P _|.06/15/2016 __| PAYDOIN 38,312 38,312 38,305 38,306 6 6 38,312 392 | 05/16/2022 _.
__17290K-AA-6 |CITI HELD FOR ASSET ISSUANCE SERIES 15 P _|.06/15/2016 __| PAYDOIN 76,927 76,927 76,921 76,922 5 5 76,927 750 |.03/15/2022
_173076-KY-3 | CITIGROUP NTG LOAN TRUST, INC. SERIES 20 __ _|.06/01/2016 __| PAYDOIN 179 179 181 177 2 2 179 2 |.08/25/2034 __
_173076-KZ-0 | CITIGROUP NTG LOAN TRUST, INC. SERIES 20 __ _| 0670172016 __|PAYOON . foo 262 262 259 262 4 A 262 2 |.08/25/2034 _.
__17307G-PE-2 | CITIGROUP NTG LOAN TRUST, INC. SERIES 20 __ _|.06/01/2016 __| PAYDOIN 96,880 96,880 63,589 73,798 || 23,082 23,082 96,880 2,255 | 11/25/2034 __
_17309-AB-9 | CITIGROUP NTG LOAN TRUST, INC. SERIES 20 __ _.06/27/2016 _|PAYDOUN o fo 2,471 | 27,471 | 20,62 | 23,332 4,139 4,139 27,471 (116) | .08/25/2036 .
__17311Y-AC-7 | CREDIT-BASED ASSET SERVICING SERIES 2007 ~06/10/2016 __| PAYDOIN 3,79 3,794 1,661 299 3,495 3,495 3,794 (25) | .08/25/2037 _.
_193906-AD-6 | COLLEGE & UNIV FAC LOAN TRUST SERIES 2 C _|.06/01/2016 __| PAYDOIN 1,815 1,815 1,825 1,816 (1) () 1,815 36 | 06/01/2018 _[1FE_______
_199640-AC-0 | COLUBUS NOVA CLO LTD SERIES 2007-2A CLA _L.04/15/2016 __|PAYOOIN .l 250,000 | . 250,000 | 240,938 | 251,662 (1,662) (1,662)f . 250,000 2,186 | 10/15/2021 _[1FE______
REDEMPT ION 100.0000
_20162R-AB-8 | COMM BORROW TR FOR MARINE CORP UNSECURED _06/01/2016 __ 110,800 110,800 125,512 118,900 (8,100) (8,100) 110,800 3,499 | 06/01/202 |1FE._____
_20267T-AA-0 | COMMONBOND STUDENT LOAN TRUST CBSLT 2016 _06/14/2016 __| BARCLAYS CAPITAL INC. [ | . 204,713 | 290,000 | 289,987 9 TR A A 290,898 2,514 | 05/25/2040 |12
REDEMPT ION 100.0000
_20451%-AD-1 |USI HOLDING CORPORATION TERM LOAN B 12/1 __ _|.04/01/2016 _- 1,837 1,837 1,828 1,832 6 6 1,837 7,717 | 12/11/2019
_204646-AA-3 | COMPASS CHEMICAL INTERNATIONAL SENIOR SU _|.06/07/2016 __| PREPAYNENTS 471,399 471,582 471,382 466,792 12 12 471,399 36,189 | 10/04/2020
_205887-BF-8 | CONAGRA FOODS INC NOTE ~ 7.000% 04/15/19 _|.04/06/2016 __| BARCLAYS CAPITAL INC. - 339,976 301,000 321,351 309,077 (590) (590) 308,487 || 31,490 [ 31,490 [ 1 10,301 |.04/15/2019 _.
_21050A-AA-0 | CONSUNER CREDIT ORIGINATION L CCOLT 2015 _06/15/2016 __| PAYDOIN 34,705 34,705 34,703 34,703 2 2 34,705 399 | 08/15/2021 _.
REDEMPT ION 100.0000
_.210797-AK-2 | UNITED AIRLINES INC 2014 TERM LOAN 3.5 _04/01/2016 __ 353 353 350 350 3 3 353 4 1.07/28/2021 _[3FE_____
REDEMPT ION 100.0000
_21751#-AA-1 | COPPER MOUNTAIN SOLAR 3 LLC CONSTRUCTION ___ _|.06/3072016 - 62,378 62,378 62,378 62,378 62,378 29,955 | 06/30/2025 __
_ 22540V-3F-7 |C S FIRST BOSTON MTG SEC CORP. SERIES 20 . -06/01/2016 | PAYDOIN 2,469 18,883 3,880 2,410 59 59 2,469 681 | 06/25/2032 .




9'G03

STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current [Other Than| Adjusted |Change in| Adjusted Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
cusip Number of Adjusted | Valuation | (Amor- (Impairment| Value |/Adjusted | Value at Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss)on | (Loss) on | (Loss) on | Received Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date
__ 22540V-G7-1 | C S FIRST BOSTON MTG SEC CORP. SERIES 20 | ~06/01/2016 __| PAYDOIN 94 o % o 94 3 [.08/25/2032
_22540V-7-0 |C S FIRST BOSTON MTG SEC CORP. SERIES 20 _|.06/01/2016 __| PAYDOIN 3,218 3,218 2,934 3,119 100 100 3,218 57 |.05/25/2032 __
__22541N-BT-5 |C S FIRST BOSTON TG SEC CORP. SERIES 20 _|.06/01/2016 _|PAYOOIN o fo 2,565 2,565 2,431 2,495 70 70 2,565 72 | 07/25/2082 _.
__22541N-BV-0 |C S FIRST BOSTON TG SEC CORP. SERIES 20 _|.06/01/2016 __| PAYDOIN 15,913 15,913 16,293 15,863 50 50 15,913 425 | 06/25/2032
__22541N-FL-8 |C S FIRST BOSTON TG SEC CORP. SERIES 20 __ _|.06/01/2016 __| PAYDOIN 6,870 7,521 6,635 6,423 47 7 6,870 202 |08/25/2032
__22541N-T5-8 |C S FIRST BOSTON MTG SEC CORP. SERIES 20 _|.06/01/2016 __| PAYDOIN 201 303 304 304 (103) (103) 201 7 | .04/25/2033
_22541N-TH-2 |C S FIRST BOSTON TG SEC CORP. SERIES 20 _|.06/01/2016 __| PAYDOIN 66 66 3 12 54 54 66 1| 11/25/2032
_225410-4M-1 | C S FIRST BOSTON MTG SEC CORP. SERIES 20 _|.06/01/2016 __| PAYDOIN 9,002 9,002 803 710 8,382 8,382 9,092 230 |.12/25/2033
_225410-JR-4 |C S FIRST BOSTON MTG SEC CORP. SERIES 20 __ _|.06/01/2016 __| PAYDOIN 752 752 3 51 700 700 752 18 |.06/25/2033 __
_225410-QR-6 |C S FIRST BOSTON TG SEC CORP. SERIES 20 _|.05/01/72016 __|PAYOON . foo 202 9 175 7} 110 M0 | 202 22 | .08/25/2033 _.
_225418-RC-4 | FIRST FRANKLIN MTG LN A-B CERT SERIES 20 _|.06/01/2016 __| PAYDOIN 7,469 7,469 6,486 6,513 956 956 7,469 164 |_06/25/2024 __
_22546U-AA-6 | CREDIT SUISSE ABS REPACKAGING SERIES 201 __ _|-04725/2016 _|PAYDOUN o f 20,750 | 20,750 19,914 12,992 810 810 [l 20,750 214 |.01/25/2030 .
_ 225410-KK-0 | HOME EQUITY MORTGAGE TRUST SERIES 2004-7 _|.05/0172016 __| PAYDOIN 2,877 _11/25/2034 _.
__225400-LE-3 |HOME EQUITY MORTGAGE TRUST SR UNSECURED - _|.06/27/2016 __| PAYDOIN 14,933 14,933 14,616 14,760 173 173 14,933 58 | 02/25/2036 _.
__ 225400-NC-6 | HOME EQUITY MORTGAGE TRUST SERIES 2005-H _|.06/27/2016 _|PAYDOUN |l 25,067 | 25,067 [ 24581 | 24,812 255 255 | 25,067 115 | _02/25/2036 _.
__ 225800-NK-7 | HOME EQUITY MORTGAGE TRUST SERIES 2005-1 _|.06/01/2016 __| PAYDOIN 342 211 36 V1N R B 209 | f 299 342 10 |.12/25/2035
_227170-AG-2 | CRONOS CONTAINERS PROGRAM LTD. SERIES 20 _|.06/18/2016 __| PAYDOIN 13,889 13,889 13,885 13,885 3 3 13,889 189 | 11/18/2029
REDEMPT ION 100.0000
_23137P-AC-6 | CURT MANUFACTIRING LLC CLOSING DATE TERM ____ [ . _04/01/2016 __ 4,500 4,500 4,477 4,480 20 20 4,500 8,836 | 02/27/2019 _.
REDEMPT ION 100.0000
_23137P-AD-4 | CURT MANUFACTIRING LLC DELAYED DRAW TERM ___ [ .. _04/01/2016 __ 647 647 647 2,736 | _02/27/2019 _.
_23243A-AD-8 | CONTRYHIDE ALTERNATIVE LN TR SERIES 200 . [ .. _06/20/2016 __| PAYDOIN 999 | FP3K:T N I R 12,943 44 |.09/20/2046 __
_232450-AA-7 | COUNTRYWIDE ALTERNATIVE LN TR SERIES 200 ___ [ . _06/20/2016 __| PAYDOIN 15,860 |l 13,766 | | 13,766 | 19 |.03/20/2047 .
_23248A-AJ-0 | CONTRYHIDE ASSET-BACKED CERT SERIES 200 __ _|.06/727/2016 _|PAYOOIN b 25211 L2521 | 18,611 [ 20,764 4,448 4,448 57 |.05/25/2047 _.
_233046-AC-5 |DB MASTER FINANCE LLC SERIES 2015-1A CLA ____ || 05/20/2016 __| PAYDOIN 838 14 14 19 [.02/20/2045 .
_233046-AD-3 |DB MASTER FINANCE LLC DNKN 2015 - 1A A2l | . ~05/20/2016 __| PAYDOIN (45) (45) 22 | .02/20/2045 _.
REDEMPT ION 100.0000
_.23307*-AB-8 |D C ARENA LP GTD SENIOR SECURED NOTE 6 .| . _05/31/2016 _. 10,986 10,986 10,986 10,986 10,986 341 | 11/30/2023 .
REDEMPT ION 100.0000
_23307*-AC-6 |D C ARENA LP GTD SENIOR SECURED NOTE 6 .| .. _05/31/2016 _. 55,930 55,930 55,930 55,930 55,930 1,835 | 11/30/2023 .
_23312A-AA-0 | DCP RIGHTS, LLC SERIES 2014-1A CLASS A [ .. _04/25/2016 __| PAYDOIN 1,313 1,313 1,313 1,313 1,313 36 | 10/25/2044 __
_23321P-6A-1 | PNCNT TRUST SERIES 2000-1 CLASS DB1 0. _.06/01/2016 _|PAYDOUN . foo 20,051 | 20,051 19, 155 18,356 1,695 1,695 [ Lo 20,051 (3,921) | .03/25/2030
_23332U-AC-8 |DSLA MORTGAGE LOAN TRUST SERIES 2004-AR1 ____ || 06/20/2016 __| PAYDOIN 4,135 4,135 3,584 3,738 397 397 4,135 19 |.09/19/2044 _
_23332U-Cl-4 | DSLA MORTGAGE LOAN TRUST SERIES 2005-ART . |- _06/20/2016 __| PAYDOIN 1,455 1,455 1,197 1,245 210 210 1,455 4 |.03/19/2045 _.
_23332U-DU-5 |DSLA MORTGAGE LOAN TRUST SERIES 2005-AR3 . [ _06/20/2016 __| PAYDOIN 30,557 30,557 24,552 25,574 4,983 4,983 30,557 89 | 07/19/2045 __
_233320-FV-1 | DSLA MORTGAGE LOAN TRUST SERIES 2005-AR6 . |- _06/20/2016 __| PAYDOIN 2,208 2,208 1,861 1,962 246 246 2,208 7 |.10/19/2045 _.
REDEMPT ION 100.0000
_23340D-AH-5 |DTZ U.S. BORROWER, LLC 2015 FIRST LIEN T [ . ~04/01/2016 _. 1,343 1,343 1,332 1,332 1 1 1,343 345 | 08/05/2021
_23340K-AB-2 | DRB PRINE STUDENT LN TR 2015-A SERIES 20 _|.06/25/2016 __| PAYDOIN 38,737 38,737 38,223 514 514 38,737 378 |.07/25/2031 .
_23340L-AA-2 | DRB PRINE STUDENT LOAN TRUST SERIES 2015 _|.06/25/2016 __| PAYDOIN 64,614 64,614 64,147 468 468 64614 | f b 239 | 10/27/2031
_23340L-AB-0 | DRB PRINE STUDENT LOAN TRUST SERIES 2015 _|.06/25/2016 __| PAYDOIN 66, 121 66,121 66,338 (217) (217) 66,121 461 | 07/25/2031 __
_233401i-AB-6 | DRB PRINE STUDENT LOAN TRUST SERIES 16-A | .06/25/2016 __| PAYDOIN 40,1% 40,19 40,068 128 128 40,1% 279 |.04/25/2040 __|1FE __
_23341K-AA-3 | DRB PRINE STUDENT LOAN TRUST SER 2015-D _____ _|.06/25/2016 __| PAYDOIN 62,938 62,938 61,439 23,133 1,497 1,497 62,938 475 | .01/25/2040 _[1FE_______
_23341K-AB-1 | DRB PRIME STUDENT LOAN TRUST SERIES 15-D [ . _06/25/2016 __| PAYDOIN 38,061 38,061 37,83 | 28,685 776 776 38,061 572 |.01/25/2040 _[1FE_______
REDEMPT ION 100.0000
_23918Y-AC-2 | DAVITA HEALTHCARE PARTNERS INC TERM LOAN ___ [ .. ~06/30/2016 __ 3,249 3,249 3,282 3,236 13 13 3,249 3,760 | 06/24/2021 _[3FE
REDEMPT ION 100.0000
_246174-AA-9 | DELAWARE NORTH COMPANIES, INC. SENIOR SE [ ... 05/14/2016 | b B4 | 25,41 [ 25,41 27 1 R PR PSS S S R 25,411 485 | 11/14/2034 _[2FE
REDEMPT ION 100.0000
_247361-*B-6 |DELTA AIR LINES INC DEL N8OOW 2.279% 0 [ .. -04/01/2016 _. 40,780 40,780 40,474 40,58 || 283 | b 233 40,780 4,861 |.09/30/2019 __[1FE_______
REDEMPT ION 100.0000
_247361-*C-4 |DELTA AIR LINES INC DEL N816NH 2.279% [ . -04/01/2016 _. 46,909 46,909 46,557 46,640 | L] 268 [l 268 46,909 5,592 | .09/30/2019 | 1FE_____
REDEMPT ON 100.0000
_247361-*D-2 |DELTA AIR LINES INC DEL N8SGNW 2.279% [ -04/01/2016 _. 39,077 | 39,077 38,784 38,854 || 28 | f 23 39,077 4,658 | 09/30/2019 [1FE______
REDEMPT ON 100.0000
__247361-*E-0 |DELTA AIR LINES INC DEL AIRBUS A330-200 [ . -04/01/2016 _. 66,830 66,830 66,329 66,449 381 381 66,830 7,967 | 09/30/2019 [1FE______
REDEMPT ON 100.0000
_.250446-AA-1 | DESERT SUNLIGHT FDG TR | SENIOR SECURED ... [ ... .04/07/2016 _. 1,678 1,678 1,678 1,678 1,678 29 | 10/07/2036 |1FE._._.__
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REDENPT ON 100.0000
_250446-AB-9 | DESERT SUNLIGHT FDG TR | SENIOR SECURED | .. -04/07/2016 _. 2,797 2,797 2,797 2,801 (4) (4) 2,797 77 |.10/07/2036 _[2FE
REDEMPT ION 100.0000
_25087*-AB-9 | DETROIT INTL BRIDGE COMPANY SENIOR SECUR . |.06/02/2016 _. 119,332 119,332 119,332 119,332 119,332 3,125 |.00/02/2017 __|2FE _.
_251510-CY-7 | DEUTSCHE ALT-A SEC MTG TR SERIES 2005-1 _..|.06/01/2016 __{ PAYDOIN 3,301 17,029 1,653 578 | oo b 272 | 2,72 3,301 421 |.02/25/2085 __{1FM._.
_251510-FB-4 | DEUTSCHE ALT-A SEC MTG TR SERIES 2005-AR . [ .. _06/27/2016 __| PAYDOIN 10,857 10,857 6,831 6,487 4,370 4,370 10,857 (163) | .08/25/2035 __| 1FIL
_251510-NC-3 | DEUTSCHE ALT-A SEC MTG TR SERIES 2006-AF _|.06/27/2016 __| PAYDOIN 60,719 60,514 37,288 46,94 | | 18,785 [l 13,785 60,719 (1,118) | .04/25/2036 __| 1FM..
_25272V-AA-7 | DIAVOND RESORTS ONINER TRUST SERIES 2015- _|.06/20/2016 __| PAYDOIN 65,046 65,046 64,253 793 793 65,046 204 | 07/20/2027 | 1FE .
_25073A-AA-2 | DIAVOND RESORTS OIINER TRUST SERIES 2014- __ _.|.06/20/2016 __{ PAYDOIN 39,435 39,435 39,003 13,329 531 531 39,435 303 |05/20/2027 __[1FE_______
_25273L-AA-8 | DIAVOND RESORTS OIINER TRUST SERIES 15-2 [ ... _06/20/2016 __| PAYDOIN 80,591 80,591 80,568 80,561 30 30 80,591 (71)] .05/22/2028 _[1FE______
_25273.-AB-6 | DIAVOND RESORTS OIINER TRUST SERIES 15-2 | . _06/20/2016 __| PAYDOIN 36,535 36,535 36,533 36,533 2 2 36,535 532 | 05/22/208 [1FE______
REDEMPT ION 100.0000
_252756-AA-1 | DIAMOND STATE GENERATION PTRS SENIOR SEC _..|.06/30/2016 _. 153,049 153,049 153,049 153,049 153,049 3,581 | _03/30/2025 _.
_253651-B*-3 |DIEBOLD, INC. GTD SENIOR NOTE TRANCHE 3 _|.05/02/2016 __| PREPAYMENTS [ | 1,300,000 ~1,300,000 ~1,300,000 133,279 |.03/02/2018 |3 .
REDEMPT ION .
_254626-AA-4 | DIRECT CHASSISLINK INC. 2ND LIEN TERM LO .| . _06/16/2016 __ 57,714 57,714 55,694 2,020 2,020 57,714 1,908 | 11/12/2019 |4z .
REDEMPT ON 100.0000
__ 25536E-AC-3 | DIVERSITECH CORPORATION 1ST LIEN TERM LO .| . ~06/30/2016 _. 4,500 4,500 4,433 68 68 4,500 21,345 | 11/19/2021 |4z
REDEMPT ION 100.0000
_256604-BD-0 | DOLE FOOD COMPANY INC TERM LOAN B 10/13 [ . ~06/30/2016 __ 2,685 2,685 2,671 2,677 8 8 2,685 2,212 | .10/25/2018 _|4FE_____.
REDEMPT ION 100.0000
__25674D-AE-3 |DOLLAR TREE, INC. TERM LOAN B1  3.500% [ . _04/15/2016 __ 1,880 1,880 1,861 1,861 19 19 1,880 19 |.07/06/2022 _|3FE______.
__25755T-AC-4 | DOMINOS P1ZZA MASTER ISSUER SERIES 2012- _|.04/25/2016 __{ PAYDOIN 695 695 734 732 (37) (37) 695 18 |.01/25/2042 __
__25755T-AD-2 | DOMINOS P1ZZA MASTER ISSUER SERIES 15-1A _|.04/25/2016 __| PAYDOIN 1,250 1,250 1,250 1,250 1,250 22 | .10/25/2045 __
_ 25755T-AE-0 | DOMINOS P1ZZA NASTER ISSUER SERIES 2015 _|.04/25/2016 __| PAYDOIN 4,938 4,938 4,938 4,938 4,938 113 |.10/25/2045 _.
REDEMPT ION 100.0000
_25769J-AB-2 | DONCASTERS US LLC USD TERM LOAN B 4.50 _|.06/3072016 - 1,014 1,014 1,003 1,007 7 7 1,014 4,365 | 03/31/2020 _.
__257730-AA-2 | DONG FANG CONTAINER FIN 11 SPV SERIES 20 _06/25/2016 __| PAYDOIN 47,500 47,500 47,495 47,495 5 5 47,500 (290) | 11/25/2039 __
_257730-AB-0 | DONG FANG CONTAINER FIN |1 SPV SERIES 20 _|.06/25/2016 __| PAYDOIN 13,525 13,525 13,511 13,513 12 12 13,525 219 | 11/25/2039
REDEMPT ION 100.0000
_258098-AA-6 | DOOSAN INFRACORE INTERNATIONAL TERM LOAN _.|.06/01/2016 __ 94,579 381 381 13,836 | 05/28/2021 __
_260547-C#-9 | DOW CORNING CORP. SENIOR NOTE SERIES B __ _|.04722/2016 | PREPAYMENTS || 2,700,000 460,335 |_03/23/2021
_260547-C8-1 | DOW CORNING CORP. SENIOR NOTE SERIES A __ _|.04/22/2016 __| PREPAYMENTS ___ o 2,400,000 187,783 |_03/23/2018
_26223N-AD-7 | DRUG ROYALTY CORPORATION, INC. SERIES 20 _|.04/18/2016 __{ PAYDOIN 13,205 384 |.07/15/2024
_26223N-AE-5 | DRUG ROYALTY CORPORATION, INC. SERIES 20 [ . -04/15/2016 _|PAYDOWN |l 21,128 4 4 613 |.07/15/2024 __
REDEMPT ION 100.0000
_264396-AA-2 | DUKE ENDOWMENT SENIOR NOTE ~ 3.850% 10/3 . [ .. _04/30/2016 __ 64,977 64,977 64,977 64,977 64,977 1,251 | 10/31/2087 {1
REDEMPT ION 100.0000
__26817H-AC-4 |DYNEGY INC TERM LOAN B-2  4.000% 04/15/ | . _04/01/2016 __ 142 142 142 142 142 562 |_04/15/2020 _
REDEMPT ION 100.0000
_26844H-AB-3 | EFS COGEN HOLDINGS | LLC TLB  3.750% 11 [ . _06/28/2016 __ 228,261 228,261 225,979 226,575 1,686 1,686 228,261 2,116 | 11/21/2020 _[3FE_____
REDEMPT ION 100.0000
_268528-AK-5 |EIG INVESTORS CORP. TERM LOAN 11/13 6. [ -05/02/2016 _. 3,381 3,381 3,364 3,369 12 12 3,381 46 | 11/11/2019 _[4FE
REDEMPT ION 100.0000
_26859*-AA-5 | NEWARK ENERGY CENTRE CONSTRUCTION FACILI [ . 04/15/2016 | b 2,912,698 [ 2,912,698 | 2,878,812 | 2,886,200 | [ 26,407 | fo 6,407 |l 2,912,698 5,328 |09/30/2020 __
REDEMPT ION 100.0000
_26881L-AF-9 |EP MINERALS LLC 1ST LIEN TERM LOAN 5.5 [ _05/31/2016 __ 494 494 491 49 2 2 494 2,734 | 08/31/2020 __
_27430*-AG-8 | EAST PENN MANUFACTURING CO. SENIOR NOTE ___. _|-0471272016 _|MATURITY L 1,625,000 _1,625,000 1,625,000 48,263 | 04/12/2016
_278287-AA-5 | EATON VANCE CDO LTD SERIES 2006-84 CLAS ~05/16/2016 __| PAYDOIN 271,972 o122 250 250 1,015 |.08/15/2022 __
_284157-AA-2 | ELARA HGV TINESHARE ISSUER SERIES 2014-A | .05/25/2016 _| PAYDOIN 23,705 682 682 (295) | 02/25/2027 _.
_28618X-AA-0 | ELEMENT RAIL LEASING LLC SERIES 2015-1A [ . _06/19/2016 __| PAYDOIN L 23,508 188 188 229 | _02/19/2045 _.
_28618X-AD-4 | ELEMENT RAIL LEASING LLC ELR 2016-1A AT [ . ~06/19/2016 __| PAYDOIN 36,668 246 | 03/19/2046
REDEMPT ON 100.0000
_28621U-AA-1 | ELEVATE HOLDCO FUNDING LLC. SENIOR SECLR .| ... ~06/30/2016 __ 76,643 76,643 76,643 76,643 76,643 2,052 | 12/31/2082 _|FE______.
REDEMPT ON 100.0000
_29100P-A*-3 | ENVISION HEALTHCARE CORP TERM LOAN 4.2 [ ~06/30/2016 _. 2,511 2,511 2,481 2,497 15 15 2,511 3,423 | 05/25/2018 _|4FE_____.
REDEMPT ON 100.0000
. 29252B-AA-7 | ENBRIDGE PIPELINES LLC SENIORNOTE 3.9 . [ .. -06/30/2016 _. 63,747 63,747 63,747 63,747 63,747 1,269 | 06/30/2040 1. .
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_293480-AB-8 |ENOGEX LLC SENIOR NOTE ~ 6.250% 03/15/20 | . _06/22/2016 __| MORGAN, STANLEY AND CO _ [ [ 3,540,500 [ 3,650,000 [ 3,677,509 [ 3,663,326 [ [ [CR273) N [SR773) N 3661882 [ [ (121,382) [ (121,382) [ 178,698 [ 03/15/2020 _[2FE
REDEMPT ION 100.0000
__20404#-AA-5 | ENVIRO WATER SOLUTIONS LLC TERM LOAN 4 [ _05/31/2016 _. 83,700 83,700 82,927 83,025 675 675 83,700 5,653 | 11/20/2018 |4
REDEMPT ION 100.0000
_20404#-AB-3 | ENVIRO WATER SOLUTIONS LLC REVOLVER 4. [ ... _05/25/2016 __ 33,300 33,300 33,300 33,300 11/20/2018 |42
REDEMPT ION 100.0000
_204814-AC-7 |ERGON, INC. GTD SENIOR NOTE ~ 5.500% 05/ . [ .. 05/20/2016 | b 218,190 | 218,190 | 218,190 [ 28,190 (b 218,190 6,000 |.05/20/2018 __{2FE .
_30165V-AA-7 | EXETER AUTOMOBILE RECEIVABLES SERIES 15- [ ... _06/15/2016 __| PAYDOIN 54,689 54,689 54,685 54,671 18 18 54,689 451 |.03/16/2020 | 1FE .
REDEMPT ION 100.0000
_302046-AB-1 | EXGEN RENEWABLES | LLC TERM LOAN 5.250 [ . _04/22/2016 __ 4,814 4,814 4,789 4,7% 19 19 4,814 128 | _02/08/2021 __|3FE .
_30247D-AD-3 |FIRST FRANKLIN MTG LN A-B CERT SERIES 20 __ _|.06/27/2016 __| PAYDOIN 444 686 382 249 196 196 444 (12) | 10/25/2036 __|1FM....
_30251Y-AB-4 | FEDERAL NATIONAL BANK ARIZONA SERIES 200 ___ [ | 06/20/2016 __| PAYDOIN 10,947 10,947 10,942 11,470 (523) (523) 10,947 36 | 08/19/2034 _[1FM_______
_30257D-AA-6 | FNA TRUST SERIES 2015-1 CLASS A 3.240% [ . ~06/10/2016 __| PAYDOIN 102,860 102,860 102,856 102,856 5 5 102,860 1,465 | 12/10/2023 _[1FE_______
REDEMPT ION 100.0000
_302736-AA-3 |F P L ENERGY ROCKAWAY SENIOR SECURED NOT [ .. _06/30/2016 __ 65,562 65,562 65,562 65,562 65,562 2,331 | 06/28/2020 |2
REDEMPT ION 100.0000
_302806-AA-4 | FR-ENCLAVE SPV LP SECURED NOTE  5.190% [ . _04/07/2016 __ 16,617 16,617 16,617 16,617 16,617 431 |.10/07/2033 2
REDEMPT ION 100.0000
_30286#-AA-6 | FCX PERFORMANCE, INC. NEW TERM LOAN 4. [ _06/30/2016 __ 7,237 7,237 7,117 7,126 111 111 7,237 4,124 | 08/04/2020 |42
REDEMPT ION 100.0000
_30555H-AS-7 | FAIRMOUNT MINERALS LTD NEW TERM LOAN B2 ogotz20t8 |l 2,688 2,688 2,700 2,697 (8) (8) 2,688 11,957 | 09/05/2019 _.
_30605X-AA-1 | FAIRWAY OUTDOOR FUNDING LLC SERIES 2012- _|.06/15/2016 __| PAYDOIN 2,892 4,337 4,35 435 [ (1,463 L (1,463) 2,892 76 |.10/15/2042 _.
_30711X-BE-3 | CONNECTICUT AVENUE SERIES 15-C04 CLASS 1 . [ . _06/27/2016 __| PAYDOIN 10,478 10,478 10,478 10,478 10,478 (842) | .04/25/2028 __
REDEMPT ION 100.0000
_313056-AA-3 |FBI PHOENIX LEASE FINANCE TR LEASE BACKE [ .. 06/15/2016 | b 26,90 | 26,900 [ 26,900 | 26,900 | e b 26,900 524 | _02/15/2032 _.
_313760-EQ-8 |FHLNC STRUCT AGY CR RISK DEBT SERIES 201 __._ [ _06/27/2016 __| PAYDOIN 11,677 11,677 11,677 11,677 11,677 (453) | 10/25/2027 _.
_313760-Ha-5 |FHLMC STRUCT AGY CR RISK DEBT SERIES 16- . [ .. _06/27/2016 __| PAYDOIN 11,584 11,584 11,584 11,584 76 | 07/25/2028 _.
BABSON CAPITAL MGNT LLC
_31659H-AF-8 | FIELDNOOD ENERGY LLC 2ND LIEN TERM LOAN _______ Loszarr20te | 23,860 89,198 14,182 762 762 14,944 8,916 8,916 1,204 |09/30/2020 .
_318340-AB-2 |FIRST FRANKLIN MTG LN A-B CERT SERIES 20 _|.06/27/2016 __| PAYDOIN 1,947 1,947 112 (1,225) 3,171 3,171 1,947 (118) | .09/25/2026 _.
_32051D-V3-3 | FIRST HORIZON NTG PASS-THRU TR SERIES 20 _|.06/01/2016 __| PAYDOIN 4 41 278 310 101 101 4 5 |.02/25/2034
_320516-BV-6 |FIRST HORIZON ALT MTG SEC TR SERIES 2004 _|.06/01/2016 __| PAYDOIN 2,987 2,987 134 100 foo 2,887 |l 2,887 2,987 30 |.12/25/2034 __
__33842R-AA-1 | FLAGSHIP CLO SERIES 2006-1A CLASS A 0 _06/20/2016 __| PAYDOIN 76,539 76,539 55,874 72,132 4,407 4,407 76,539 320 |.09/20/2019
_33842R-AB-9 | FLAGSHIP CLO SERIES 2006-1A CLASS B 0. _L.06/2072016 __|PAYOOIN .l 204,352 | 204,352 156,840 191,376 | | 2,96 | 12,976 | 204,352 978 |.00/20/2019 __
_33843L-AA-3 | FLAGSHIP CREDIT AUTO TRUST SERIES 2015-3 _|.06/15/2016 __| PAYDOIN 77,762 77,762 77,762 77,671 91 91 77,762 775 | 10/15/2020 _
_33882i-AA-1 | FLATIRON CLO LTD. SERIES 2011-1A CLASS A _1.04/15/2016 __| PAYDOIN 151,018 151,018 151,018 151,018 151,018 1,551 |.01/15/2023 .
BABSON CAPITAL MGNT LLC
_35100D-AN-6 |FOUR SEASONS HOLDINGS INC 2ND LIEN 6/13 . [— _05/05/2016 __ 537,300 540,000 534,600 536,119 212 212 536,331 969 969 14,801 | 12/27/2020 _|5FE
REDEMPT ION 100.0000
_35100D-AR-7 |FOUR SEASONS HOLDINGS INC 1ST LIEN TERM _L.04/01/2016 _. 6,501 6,501 6,485 6,490 1 1 6,501 58 | 06/27/2020 _|4FE
__35729R-AE-6 | FRENONT HOME LOAN TRUST SERIES 2006-A CL _|.06/27/2016 __| PAYDOIN 3,029 3,029 1,658 1,363 1,666 1,666 3,029 (118) | 05/25/2036 _.
__36164N-FE-0 |GE CAPITAL INTL FUNDING SENIOR UNSECURED _04/15/2016 _|MATURITY bl 295,000 | 205,000 | .. 251,387 | 266,978 | f... 28,02 || 28,02 | 295,000 1,335 |_04/15/2016
_36192E-AB-7 |GTP CELLLULAR SITES LLC SERIES 2012-2 CL .___ | .06/15/2016 __| PAYDOIN 4,447 4,447 4,447 4,447 4,447 80 |.03/15/2019 __
_36228F-5R-3 | GSR MORTGAGE LOAN TRUST SERIES 2004-7 CL - |- _06/01/2016 __| PAYDOIN 2,185 2,185 2,163 2,208 (23) (23) 2,185 21 |.06/25/2034 _.
_362334-EB-6 | GSAVP TRUST SERIES 2006-NC1 CLASS A2 0 _|.06/27/2016 __| PAYDOIN 31,513 31,513 25,457 30,078 1,43 1,43 31,513 74 | 02/25/2036
_362341-L4-9 | GSAMP TRUST SERIES 2005-WNC3 CLASS A28 _|.06/27/2016 __| PAYDOIN 5,393 5,393 4,865 5440 || 253 | f 253 5,393 (123) | . 12/25/2035 -
_362341-Th-1 | GSAVP TRUST SERIES 2005-SEA2 CLASS A1 __ _|.06/27/2016 __| PAYDOIN 7,411 7,411 7,160 7,528 (117) (117) 7,411 23 | 01/25/2045 __
_.362420-BJ-1 | GSR MORTGAGE LOAN TRUST SERIES 2004-9 CL . [ ~06/01/2016 __| PAYDOIN 16,320 16,320 14,355 15,564 756 756 16,320 153 |.08/25/2034 __
_362420-BY-8 | GSR MORTGAGE LOAN TRUST SERIES 2004-9 CL __ _|.06/01/2016 __| PAYDOIN 39% 39 334 375 | 2 2 39 5 |.08/25/2034 __
_36242D-GA-5 | GSR MORTGAGE LOAN TRUST SERIES 2004-11 C ____ || 06/01/2016 __| PAYDOIN 1,322 77 2 (22) (22) 19 |.09/25/2034
_.36242D-N4-1 | FIRST FRANKLIN MTG LN A-B CERT SERIES 20 [ .. _06/27/2016 __| PAYDOIN 51,071 51,071 47,656 50,234 837 837 51,071 (11)|.03/25/2035 __
_36244L-AA-1 | GSAVP TRUST SERIES 2006-SEAT CLASS AMA [ . _06/27/2016 __| PAYDOIN 3,578 3,578 3,008 3,248 330 330 3,578 13 |.05/25/2036
_362480-AD-7 |G S C CAPITAL CORP MGT TRUST SERIES 2006 _|.06/27/2016 __| PAYDOIN 6,067 6,067 3,689 3810 || 2,258 |l 2,258 6,067 (50) | .05/25/2036 __
_36248F-AG-7 | GS MORTGAGE SECURITIES CORP SERIES 2011- _|.06/01/2016 __| PAYDOIN 9,606 15,795 16,004 15,899 (104) (104) 15,795 (6,189) (6,189) 337 | 03/10/2044
_362480-AA-6 | GS MORTGAGE SECURITIES CORP SERIES 2014~ _|.06/27/2016 _|PAYDONN |l (193,995) (193,995) (185,871) (193,995) (193,995) 1,283 |_01/26/2034 _
_36298X-AA-0 |G S M P S MORTGAGE LOAN TRUST SERIES 200 _|.06/25/2016 __| PAYDOIN 66,086 66,086 | ... 52,910 56,062 | | 10,024 66,086 181 |_04/25/2036 _.
_36298X-AB-8 |G S M P S MORTGAGE LOAN TRUST SERIES 200 _|.06/25/2016 __| PAYDOIN 71,472 71,472 53,566 55,763 | . | 15,708 71,472 159 |.04/25/2036 __
_363206-AA-1 | GALE FORCE 3 CLO LTD 1ST PRIORITY SR SEC -1.04/19/2016 .| PAYDOIN 83,889 83,889 69,104 | ... 82,328 1,562 83,889 302 | 04/19/2021
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REDENPT ON 100.0000
_365556-AK-5 | GARDNER DENVER INC USD TERM LOAN B 7/13 | . -04/01/2016 _. 2,559 2,559 2,547 2,551 9 9 2,559 10,466 | .07/23/2020 _|4FE
REDEMPT ION 100.0000
_36740U-AB-8 | GATES GLOBAL INC TERM LOAN B 4.250% 07 [ . ~06/30/2016 _. 1,350 1,350 1,33 1,339 1 1 1,350 5,632 | 07/05/2021 _|4FE_____.
BABSON CAPITAL MGNT LLC
_37227P-AC-7 | GENEX SERVICES INC NEM 1ST LIEN TERM LOA [ .. -05/10/2016 _. 407,895 408,918 406,873 407,267 87 87 407,354 542 542 4,979 | 05/21/2021 _|[4FE
REDEMPT ION 100.0000
_373626-AA-0 | GEORGIA TRANSMISSION CORP. FIRST MORTGAG .| ... ~06/30/2016 _. 18,000 18,000 18,000 18,000 18,000 503 |06/30/2030 1.
REDEMPT ION 100.0000
_374593-A*-2 | GIANTS STADIUM LLC SENIOR SECURED NOTE . [ -04/01/2016 _. 21,992 21,99 21,99 21,99 21,992 781 |.04/01/2040 _|2MM______.
REDEMPT ION 100.0000
_37609#-AA-1 | EIF CHANNELVIEW COGENERATION TERM LOAN B ____ o |.05/31/2016 986 986 981 983 3 3 986 234 | 05/08/2020 __|3FE .
_37890R-AD-7 | GLOBAL CONTAINER ASSETS 2014 SERIES 2015 ___ -05/05/2016 _|VARIOUS .l 287,488 | 298,958 | 298,689 | 298,836 | | (8,528) | (8,508) | 290,309 (2,8210) [ . (C:72)) I 2,647 | 02/05/2030 __|1FE
_37890R-AE-5 | GLOBAL CONTAINER ASSETS 2014 SERIES 2015 _06/06/2016 __| PAYDOIN 4,75 4,725 4,720 4,721 4 4 4,725 67 |.02/05/2030 __|1FE
_37954T-AA-2 | GLOBAL SC FUNDING ONE LIMITED GSFI 2015 . _|.06/18/2016 __| PAYDOIN 79,545 79,545 79,543 79,53 9 9 79,545 908 | 01/18/2030 _[2FM.__
REDEMPT ION 100.0000
_38017B-AG-1 | THE GO DADDY GROUP INC NEW TERM LOANB [ . _06/30/2016 __ 3,537 3,537 3,548 3,545 (8) (8) 3,537 14,933 | 05/01/2021 _|3FE _.
_38021D-AL-0 | GOAL CAPITAL FUNDING TRUST SERIES 2007-1 ___ [ .. _06/27/2016 __| PAYDOIN 18,645 18,645 16,291 15,960 2,685 2,685 18,645 177 | 06/25/2042 [1FE______
_38021E-AA-2 | GOAL CAPITAL FUNDING TRUST SERIES 2010-1 . [ .. -05/02/2016 __| PAYDOIN 17,921 17,921 17,176 745 745 17,921 110 | 08/25/2048 [1FE_______
REDEMPT ION 100.0000
_384780-AA-0 | GRAIN SPECTRUM FUND |1 SECURED NOTE 3. [ . _04/10/2016 _. 7,907 7,907 7,907 7,907 7,907 130 |.10/10/2019 _[2FE
REDEMPT ION 100.0000
_387424-AA-7 | GRANITE RELIABLE FDG TRUST A-1 PASS THRU ___ [ ~04/08/2016 __ 11,214 11,214 11,214 11,214 11,214 339 | 01/08/2032 __[3FE
REDEMPT ION 100.0000
_.387424-AB-5 | GRANITE RELIABLE FDG TRUST A-1 PASS THRU ____ | .04/08/2016 __ 37,379 37,379 37,379 37,379 37,379 504 | 01/08/2032 | 1FE .
_303505-BK-7 | GREEN TREE FINANCIAL CORP. SERIES 1993-3 _|.06/15/2016 __| PAYDOIN 602 602 619 605 (3) (3) 602 17 |.10/15/2018 _[3FM___.__.
_39538R-BB~4 | GREENPOINT MORTGAGE FUND TRUST SERIES 20 __ _|.06/27/2016 __| PAYDOIN 20,250 | 20,250 15,799 14,054 6,197 6,197 | 20,250 (485) | .06/25/2045 1AM
_305309-AB-1 | GREENS CREEK FUNDING LTD SERIES 2007-1A ~04/18/2016 __| PAYDOIN |.__._._600,000 600,000 492,750 567,501 [ fo._ 32,500 | 32,500 600,000 2,626 | 04/18/2021 | 1FE
_402740-AC-8 | GULFSTREAM NATURAL GAS SENIOR UNSECURED _ _|.06/01/2016 _|MATURITY _____fo ] 1,000,000 |- 1,000,000 996,760 999,597 403 403 [l 1,000,000 34,750 | 06/01/2016 __[2FE .
__40417WI-AG-7 |HFG HEALTHCO-4 LLC SERIES 2011-1A CLASS _|.06/06/2016 __| PAYDOIN 500,000 500,000 500,000 500,000 500,000 6,92 | 06/02/2017 | 1FE
__40430H-DC-9 |HS| ASSET SEC CORP. TRUST SERIES 2006-0P _|.06/27/2016 __| PAYDOIN 8,921 8,921 8,393 8,892 30 30 8,921 8 | 12/25/2035 _|1FM.
__40430H-FL-7 |HSI ASSET SEC CORP. TRUST SERIES 2006-0P _|.06/27/2016 __| PAYDOIN 1,805 1,805 1,747 1,827 (22) (22) 1,805 (31) [ .02/25/2036 __| 1FM....
__40431K-AA-8 |H S | ASSET LOAN OBLIGATION SERIES 2007- | .06/27/2016 __| PAYDOIN 19 19 14 19 19 19 _12/25/2036 __| 1FI.
__40431K-AE-0 |H S | ASSET LOAN OBLIGATION SERIES 2007- . | ... ~06/01/2016 __| PAYDOIN 10,385 10,385 5,045 2,077 8,308 8,308 10,385 (1,350) | - 12/25/2036 __| 1FM.
_ 40431M-AJ-5 | HOUSEHOLD HOME EQUITY LN TRST SERIES 200 _|.06/2072016 __| PAYDOIN 37,835 37,835 34,903 36,993 842 842 37,835 102 |.07/20/2036 __| 1FIL
__41161P-A8-6 | HARBORVIEW MORTGAGE LOAN TRUST SERIES 20 _|.06/20/2016 __| PAYDOIN 2,223 2,223 1,182 1,016 1,207 1,207 2,223 7 |.03/19/2036 __|1FI.
__41161P-FR-9 | HARBORVIEN MORTGAGE LOAN TRUST SERIES 20 __ _|.06/01/2016 __| PAYDOIN 1,055 1,085 933 970 86 86 1,055 15 |.08/19/2034 __|1FM.
__41161P-HC-0 | HARBORVIEN MORTGAGE LOAN TRUST SERIES 20 _. _|.06/20/2016 __| PAYDOIN 3,634 3,634 2,975 343 3,291 3,291 3,634 (240) | 11/19/2034 __| 1M
__41161P-HU-0 | HARBORVIEN MORTGAGE LOAN TRUST SERIES 20 __ _|.06/2072016 __| PAYDOIN 16,362 16,362 12,908 11,901 4,461 4,461 16,362 82 | 12/19/2034 _[1FM._.
__41161P-IB-5 | HARBORVIEW MORTGAGE LOAN TRUST SERIES 20 _|.06/20/2016 __|PAYDOUN . fo 23,695 | 23,695 17,653 16,496 7,199 749 L 23,695 58 |.02/19/2036 __[1FM._.
__411707-AA-0 | CKE RESTAURANTS HOLDINGS INC. SERIES 201 _|.06/2072016 __| PAYDOIN 9,769 9,769 9,852 9,077 (76) (76) 9,769 260 |_03/20/2043 __[3FIL_.
__421924-BJ-9 | HEALTHSOUTH CORPORATION SENIOR UNSECURED ___ -05/06/2016 __| CALL 103.8750 . fo 217,000 | 209,000 | 207,955 | 208,243 757 470 O R 209,000 8,099 8,099 10,393 | 09/15/2022 __|4FE _.
REDEMPT ION 100.0000
__429580-AE-6 | HIGGINBOTHAM & ASSOCIATES, LLC 1ST LIEN [ . ~04/01/2016 _. 1,875 1,875 1,852 23 23 1,875 3,906 | 11/25/2021 _[4FE_____
REDEMPT ION 100.0000
__43134L-AG-7 |HILEX POLY CO. LLC TERM LOAN B 6.000% _|.05/1072016 - 2,649 2,649 2,623 2,62 23 3 2,649 14,068 | 12/03/2021
_432837-AA-0 | HILTON GRAND VACATIONS TRUST SERIES 2013 _06/25/2016 __| PAYDOIN 6,484 6,484 6,429 6,429 55 55 6,484 61 |01/25/2026
REDEMPT ION 100.0000
__ 434550-AJ-7 | HOFFMASTER GROUP INC NEW 1ST LIEN TERM L . [ _06/30/2016 __ 1,350 1,350 1,337 1,340 10 10 1,350 7,053 | _04/30/2020 _.
__43739E-BJ-5 | HOMEBANC MTG TRUST SERIES 2005-3 CLASS A _|.06/27/2016 __| PAYDOIN 24,610 24,610 21,565 | 22,488 2,121 2,121 24,610 (152) | .07/25/2035 _.
_440428-AA-1 | HORIZON FUNDING TRUST SERIES 2013-1A CLA _06/15/2016 __| PAYDOIN 101,451 101,451 101,209 101,209 241 241 101,451 1,426 | _05/15/2018
REDEMPT ION 100.0000
__ 44332E-AK-2 | HUB INTERNATIONAL HOLDINGS TERM LOAN B [ .. 0470172016 | b 2,280 2,280 2,269 2,212 8 8 2,280 38 | .00/17/2020 _[4FE
REDEMPT ION 100.0000
_44416*-AB-2 | HUDSON TRANSHISSION PRTNRS LLC SENIOR SE [ ... 05/31/2016 | b 8572 | 28572 [ 8572 | 28572 e e b 28,572 631 | 05/31/2033 _|FE______.
REDEMPT ION 100.0000
__44919*-AC-2 || 595 EXPRESS, LLC SENIOR SECURED NOTE . [ 06/30/2016 | b 24,989 24,989 24,989 | 24,789 199 199 | 24,989 588 | 12/31/2031 _[1FE_______
- 45071k-DD-3 | IXIS REAL ESTATE CAPITAL TRUST SERIES20 . [ ... .06/27/2016 .| PAYDOIN 3,610 3,610 1,740 199 3,411 3,411 3,610 (74) |.03/25/2036 | 1AM
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__45112A-AA-5 | 1CON BRAND HOLDINGS LLC SERIES 2012-1A C | _04/25/2016 __| PAYDOIN 8,732 8,732 8,751 8,750 (18) (18) 8,732 185 [ _01/25/2043 __
_45112A-AC-1 | 1CON BRAND HOLDINGS LLC SERIES 2013-1A C _|.04/25/2016 __| PAYDOIN 5,064 5,064 5,064 5,064 5,064 110 |.01/25/2043 _.
__45250N-HV-2 | INPAC CMB TRUST SERIES 2004-4 CLASS 1M1 _|.06/727/2016 __|PAYOOIN o fo 290 290 157 131 159 159 290 2 |.09/25/2034
__45250N-J6-3 | INPAC CMB TRUST SERIES 2004-5 CLASS 1A1 _|.06/27/2016 __| PAYDOIN 985 985 902 57 57 985 (35)|10/25/2034 __
__45258N-0P-3 | INPAC CMB TRUST SERIES 2004-5 CLASS M5 _|.06/25/2016 __| PAYDOIN 259 259 97 193 193 259 2 |.10/25/2034 _.
__45254N-0V-0 | INPAC CMB TRUST SERIES 2004-6 CLASS 1A1 _|.06/27/2016 __| PAYDOIN 1,899 1,899 1,713 107 107 1,899 (33) |.10/25/2034 __
__45254N-JK-6 | INPAC CMB TRUST SERIES 2004-6 CLASS M1 __ _|.06/27/2016 __| PAYDOIN 366 366 205 249 249 366 (6) | 10/25/2034
__45254N-KA-4 | INPAC CMB TRUST SERIES 2004-6 CLASS M4 _ _|.06/27/2016 __| PAYDOIN 610 610 158 618 618 610 (18) | 10/25/2034
__ 45254N-L-8 | INPAC CMB TRUST SERIES 2005-1 CLASS 1A1 _|.06/27/2016 _|PAYOOIN o foo 2,892 2,892 2,431 302 302 2,892 (50) | .04/25/2035 __
__45250N-NP-8 | INPAC CMB TRUST SERIES 2005-3 CLASS A1 [ . _06/27/2016 _|PAYDON | 29,909 | 29,909 [ 24,7117 6,959 6,99 | | 29,909 (630) | 08/25/2035 .
__45254N-PA-9 | INPAC CMB TRUST SERIES 2005-4 CLASS 1A1A _|.06/27/2016 __| PAYDOIN 30,327 30,327 23,124 7,394 7,394 30,327 (466) | 05/25/2035 __
__45250N-PU-5 | INPAC CMB TRUST SERIES 2005-5 CLASS A1 _|.06/27/2016 __| PAYDOIN 12,325 12,325 8,912 3,206 3,206 12,325 (186) | .08/25/2035 _.
__ 45054T-K-7 | INPAC SECURED ASSETS CORP. SERIES 2003-1 _.06/11/2016 __| PAYDOIN 845 845 194 971 971 845 (46) | .03/25/2033
__ 45254T-PX-6 | INPAC SECURED ASSETS CORP. SERIES 2004-3 _|.06/27/2016 __| PAYDOIN 2,820 2,820 2,820 2,820 (27)|.11/25/2034 .
__ 45254T-RX-4 | INPAC SECURED ASSETS CORP. SERIES 2005-1 _|.06/25/2016 __| PAYDOIN 1,975 1,975 1,191 730 730 1,975 6 | 07/25/2035 _.
__45254T-8-7 | INPAC SECURED ASSETS CORP. SERIES 2005-2 . _06/27/2016 __| PAYDOIN 8,767 8,763 5,962 3,034 3,034 8,767 (128) | .03/25/2036 .
REDEMPT ON 100.0000
__45607R-AB-8 | INDUSTRIAL DYNAMICS COMPANY TERM LOAN [ . -05/09/2016 _. 18,851 18,851 18,342 18,371 480 480 18,851 13,744 | 10/22/2018
_ 45660L-AU-3 | RESIDENTIAL ASSET SEC CORP. SERIES 2004- _|.06/01/2016 __| PAYDOIN 1,553 1,553 281 9 1,454 1,454 1,553 18 |.12/25/2034
__45660L-19-6 | INDYMAC INDX MTG LOAN TR SERIES 2005-AR3 _|.06/27/2016 __| PAYDOIN 3,140 3,533 2,020 2,531 609 609 3,140 (77)].01/25/2036 _.
_45660L-Y1i-3 | INDYMAC INDX MTG LOAN TR SERIES 2005-1C ___ || 06/27/2016 __|PAYDOIN 4,250 4,403 2,516 2,516 1,734 1,734 4,250 15 | 11/25/2035
__45660N-2J-3 | INDYMAC INDX MTG LOAN TR SERIES 2004 ARS . [ .. _06/27/2016 __| PAYDOIN 5,854 5,854 4,657 4,014 1,840 1,840 5,854 (239) | .11/25/2034 __
__45660N-2Y-0 | INDYMAC INDX MTG LOAN TR SERIES 2004-ARY . [ .. _06/27/2016 __| PAYDOIN 5,984 5,984 5,421 5,496 488 488 5,984 4 | 05/25/2034 __
__ 45660N-35-2 | INDYMAC INDX MTG LOAN TR SERIES 2004-AR9 __ _|.06/27/2016 __| PAYDOIN 15,760 15,760 14,836 15,687 73 73 15,760 (33) | _11/25/2034 __
__ 45660N-5H-4 | INDYMAC INDX MTG LOAN TR SERIES 2004-AR1 ___ [ [ 06/27/2016 __|PAYDOIN 15,334 15,334 11,391 10,289 5,044 5,044 15,334 (338) | 12/25/2034
__45660N-7R-0 | INDYMAC INDX MTG LOAN TR SERIES 2004-ARY [ .. ~06/11/2016 __| PAYDOIN 1,052 88 93 (93) (93) (106) | .01/25/2035 _.
__45660N-KNM-6 | RESIDENTIAL ASSET SEC TRUST SERIES 2002- [ .. -05/01/2016 __|PAYDOWN | 20,930 | 20,930 15,401 14,761 6,168 6,168 [ L. 20,930 520 |.01/25/2033 _.
__45660N-02-4 | INDYMAC INDX TG LOAN TR SERIES 2004-AR4 _|.06/01/2016 __| PAYDOIN 18,718 18,718 14,049 14,369 4,349 4,349 18,718 206 |08/25/2034
__45660N-RB-3 | INDYMAC INDX MTG LOAN TR SERIES 2003-A6 _|.06/3072016 __| PAYDOIN 8,464 8,464 4,452 134 8,330 8,330 8,464 (391) | .07/25/2033 _.
__45660N-S3-0 | INDYMAC INDX MTG LOAN TR SERIES 2004-ARS | .06/25/2016 __| PAYDOIN 11,163 11,163 9,792 9,937 1,226 1,226 11,163 73 |.08/25/2034 _.
__45660N-T8-8 | INDYMAC INDX MTG LOAN TR SERIES 2004-AR7 . [ .. _06/25/2016 __| PAYDOIN 25 225 161 147 78 78 25 1 |.09/25/2034
__ 45660N-IIS-0 | RESIDENTIAL ASSET SEC TRUST SERIES 2003 _|.06/01/2016 __| PAYDOIN 42 42 391 403 23 23 426 8 | 02/25/2034
__45661E-AA-2 | INDYMAC INDX MTG LOAN TR SERIES 2006-AR2 ___ [ .| 06/27/2016 __|PAYDOIN 671 671 339 228 443 443 671 (12) | .04/25/2046 __
__456671-AA-6 | INDYMAC INDX MTG LOAN TR SERIES 2006-FLX __ [ .. _06/27/2016 __| PAYDOIN 7,389 7,389 5,395 5,083 2,306 2,306 7,389 (128) | 11/25/2036 .
REDEMPT ION 100.0000
__45672J-AB-6 | INEOS GROUP HOLDINGS TERM B LOAN  3.750 [ . _06/30/2016 __ 2,579 2,579 2,530 2,555 24 24 2,579 3,174 | 04/19/2018
REDEMPT ION 100.0000
__45672J-AE-0 | INEOS US FINANCE LLC 2015 USD TERM LOAN [ . ~06/30/2016 __ 1,023 1,023 1,018 1,018 5 5 1,023 1,449 |_03/31/2022 .
REDEMPT ION 100.0000
__45824P-AF-0 | INTELLIGRATED INC 1ST LIEN TERM LOAN 4 | .06/28/2016 . 912 912 907 909 3 3 912 10 | 07/30/2018
_460146-BZ-5 | INTERNATIONAL PAPER CO. NOTE  5.250% 04 _|.04/01/2016 __|MATURITY 150,000 150,000 163,698 150,849 (849) (849) 150,000 3,938 [.04/01/2016 __
__46186L-AA-0 | INVITATION HOMES TRUST SERIES 2014-SFR2 - _|.04/17/2016 __| PAYDOIN 2,570 2,570 2,570 2,570 2,570 (222)|.09/17/2031 __
_462592-AD-8 | |OWA STUDENT LN LIQUIDITY CORP SERIES 20 __ _06/27/2016 __|PAYDOIN b 2,379 2,379 1,725 1,825 554 554 2,379 12 |.09/25/2037 .
REDEMPT ION 100.0000
_463556-AD-2 | IROQUOIS GAS TRANSHMISSION LP BOND  6.10 _| 0473072016 . 6,471 6,471 6,471 6,471 197 |.10/31/2027
_464125-AC-7 | IRWIN HOME EQUITY LOAN TRUST SERIES 2006 | .06/01/2016 _|PAYDONN | L. 2084 [ 20,874 9,772 10,614 [l 10,261 | 10,261 | 20,874 143 | 09/25/2037 _.
_464126-C0-2 | IRWIN HOME EQUITY LOAN TRUST SERIES 2005 . [ .. _06/01/2016 __| PAYDOIN 2,192 2,061 2,179 13 13 2,192 50 | 06/25/2035 _.
REDEMPT ION 100.0000
__4B611V-AP-0 | JBS USA HOLDINGS INC. ADD ON TERM LOAN 9 _|.04/0172016 . 1,008 1,006 1,001 1,002 4 4 1,006 10 |.09/18/2020 __
_4B617A-AA-3 | 321 HENDERSON RECEIVABLES LLC SERIES 201 _|.06/15/2016 __| PAYDOIN 11,99 11,996 11,681 315 315 11,99 111 |.09/15/2065 _.
_4B617T-AA-2 | 321 HENDERSON RECEIVABLES LLC SERIES 201 __ _|.06/15/2016 __| PAYDOIN 3,741 2,663 2,705 (32) (32) 3,741 (451) | .03/15/2083 __
__4B618H-AA-7 | 321 HENDERSON RECEIVABLES LLC SERIES 201 __ _|.06/15/2016 __| PAYDOIN 6,463 4,663 4,608 2,754 12 12 6,463 (876) | .06/15/2077 __
_46618L-AA-8 | 321 HENDERSON RECEIVABLES LLC SERIES 201 _|.06/15/2016 __| PAYDOIN 9,344 9,344 9,225 6,487 19 19 9,344 113 | _09/15/2072 _.
_46619R-AA-4 | 321 HENDERSON RECEIVABLES LLC SERIES 201 _|.06/15/2016 __| PAYDOIN 519 305 305 519 (541) | 03/15/2058 __
_466247-BC-6 | JP MORGAN MORTGAGE TRUST SERIES 2003-A2 ___ _|.06/01/2016 __| PAYDOIN 11,095 11,005 10,764 11,045 359 308 51 11,095 155 |.11/25/2033 __
_466247-YE-8 | JP MORGAN MORTGAGE TRUST SERIES 2005-ALT _|.06/25/2016 __| PAYDOIN 14,612 16,052 10,580 11,428 3,183 3,183 14,612 50 |.10/25/2035 _.
_4662711-B0-9 | JP MORGAN ALT LOAN TRUST SERIES 2005-A2 _|.06/27/2016 __| PAYDOIN 11,438 11,438 10,358 10,705 733 733 11,438 (149) | .01/25/2036 __
- 46627M-CS-4 | JP MORGAN ALT LOAN TRUST SERIES 2006-A1 -06/25/2016 .| PAYDOIN 9,433 9,433 7,204 6,631 | | 2801 Lo L 2,801 9,433 27 |.03/25/2036 _.




F1'G03

STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current [Other Than| Adjusted |Change in| Adjusted Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
cusip Number of Adjusted | Valuation | (Amor- (Impairment| Value |/Adjusted | Value at Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss)on | (Loss) on | (Loss) on | Received Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
__46628R-AD-7 | JP MORGAN NTG ACQ CORP. SERIES 2006-ACCT | ~06/27/2016 __| PAYDOIN 15,652 15,652 15,026 15,651 1 1 15,652 10 |.05/25/203 _[1FI____
REDEMPT ION 100.0000
__47214D-AC-8 | JAZZ ACQUISITION INC 1ST LIEN TERM LOAN [ . _06/30/2016 __ 244 244 243 243 244 1,125 | 06/19/2021 _[4FE
REDEMPT ION 100.0000
__475795-AP-5 | JELD-WEN INC TERM LOAN B 5.250% 10/15/ [ . _04/01/2016 __ 1,350 1,350 1,337 1,338 12 12 1,350 7,095 | 10/15/2021 _[4FE______
REDEMPT ION 100.0000
__ATT14M-AA-T | JETBLUE AIRWAYS CORPORATION PASS-THRU CT _____ [ . _04/15/2016 __ 48,991 48,991 48,991 48,991 48,991 1,661 | .01/15/2019 _|2FE .
REDEMPT ION 100.0000
_4TTTIN-AF-0 | JOERNS HEALTHCARE LLC 2020 TERM LOAN 6 . [ .. _04/01/2016 __ 899 899 890 892 7 7 899 5,378 | 05/09/2020 (4
REDEMPT ION 100.0000
__48562R-AG-4 |KAR AUCTION SERVICES INC TERM LOAN B2 [ _06/30/2016 __ 6,350 6,350 6,361 6,359 (9) (9) 6,350 12,959 | 03/11/2021 _|FE______.
REDEMPT ION 100.0000
__48578P-AF-2 |KASIMA, LLC TERM LOAN B 5/13  3.250% 05 __ [ . 05/31/2016 | b 7,541 | 27,541 [ 27,541 | 254 e e 27,541 334 | 05/15/2021 __2FE
REDEMPT ION 100.0000
__487312-AC-4 |KEENAN FT DETRICK ENERGY LLC TAXABLE REV [ .. 05/15/2016 | b 858 | 2858 [ 2858 | 2858 | e b 28,528 841 | 05/15/2033 _[1FE_______
REDEMPT ION 100.0000
_49228R-AE-3 |KERN RIVER FUNDING CORPORATION SENIOR NO __ _|.06/3072016 - 10,563 10,563 10,563 10,567 (4) (4) 10,563 215 | 04/30/2018 _[1FE_______
_493268-Al-6 | KEYCORP STUDENT LOAN TRUST SERIES 2000-A __ _|.05/25/2016 __| PAYDOIN 13,063 13,063 12,475 12,721 342 342 13,063 55 | 05/25/2029 _|[1FE______
_493268-BIi-5 |KEYCORP STUDENT LOAN TRUST SERIES 2004-A [ . _04/27/2016 __| PAYDOIN 5,033 5,033 4,45 4,532 501 501 5,033 23 | 01/27/2043 |1FE______
REDEMPT ION 100.0000
_494580-A@-2 |KINDRED HEALTHCARE INC NEW TERM LOAN 4 [ _04/01/2016 __ 1,809 1,809 1,804 1,805 4 4 1,809 20 | 04/09/2021 _[3FE_
BABSON CAPITAL MGNT LLC
__49460Y-AY-1 |KINETIC CONCEPTS INC TERM LOAN E-1 4.5 foestzz20t6 |l 1,004,821 [ 1,005,605 1,009,799 1,007,922 (442) (4 1,007,480 (2,660) (2,660) 2,514 | 05/04/2018 __
__49926D-AA-7 | KNONLES CORP SENIOR UNSECURED ~ 3.250% 1 _|.05/05/2016 __| JP MORGAN CHASE 484,651 480,000 480,000 480,000 4,651 4,851 158 |.11/01/2021
_50346E-AA-5 |LA HIPOTECARIA SA SERIES 2014-1A CLASS ___ _|.06/15/2016 __| PAYDOIN 7,464 7,464 7,725 7,684 (220) (220) 7,464 99 | 11/24/2042 _.
REDEMPT ION 100.0000
_51508P-AC-8 | LANDRY'S RESTAURANTS INC TERM LOAN B 04/ [ . _04/04/2016 __ 19,207 19,207 19,319 19,270 (63) (63) 19,207 224 | 05/24/2018 _.
_505221-AJ-6 |LEHWAN XS TRUST SERIES 2005-3  CLASS 24 __ _|.06/27/2016 __| PAYDOIN 14,459 15,457 9,200 10,271 4,188 4,188 14,459 90 |.09/25/2035 __
_525026-AL-0 |LEHWAN XS TRUST SERIES 2006-12N CLASS A4 __ _|.06/27/2016 __| PAYDOIN 16 5 76 (76) (76) (83) | .08/25/2046 __
_525229-AG-5 | LEHWAN XS TRUST SERIES 2006-10N CLASS 1A . [ .. _06/27/2016 __| PAYDOIN 358 133 172 (172) (172) 1 |.07/25/2046
REDEMPT ION 100.0000
_520897-AF-7 |LIBBEY GLASS INC TERM LOAN B 3.750% 03 [ .. _06/24/2016 __ 3,976 3,976 3,966 3,968 8 8 3,976 101 | .08/26/2021 _[4FE
REDEMPT ION 100.0000
_53219U-AG-4 |LIFEPOINT HOSPITALS INC TERM LOAN B 1/18 [ . _06/13/2016 _. 112,211 112,211 111,930 112,108 103 103 112,211 1,483 | 07/24/2017 _|3FE
REDEMPT ION 100.0000
_53803H-AG-5 |LIVE NATION ENTERTAINVENT INC NEW TERM L | . ~06/30/2016 _. 4,348 4,348 4,314 4,324 23 23 4,348 15,020 |.08/17/2020 __|3FE .
_550279-AA-1 | LUMINENT MORTGAGE TRUST SERIES 2005-1 CL . [ _06/27/2016 __| PAYDOIN 4,831 4,831 3,827 3,049 1,782 1,782 4,831 (115) | 11/25/2035 __| 1FM.__
REDEMPT ION 100.0000
_55301H-AN-2 | MGM RESORTS INTL TERM LOAN B 12/12 3.5 _| 0472672016 . 650, 172 650, 172 646,921 648,222 1,950 1,950 650, 172 5,373 | 12/13/2019 __|3FE _.
_55312V-AD-0 | ML-CFC COMMERCIAL MORTGAGE TR SERIES 200 [ .. ~06/01/2016 __| PAYDOIN 31,520 31,520 [ 28,028 31,069 451 451 31,520 743 | 12/12/2049 [ 1FML._.
REDEMPT ON 100.0000
__55314N-AD-6 |MKS INSTRUMENTS, INC. TERM LONB 4.75 [ 06/14/2016 | b 340,701 340,701 337,204 3,407 3,407 340,701 1,528 |.05/01/2023 _[3FE_
REDEMPT ION 100.0000
_55328H4-AB-7 | MPH ACQUISITION HOLDINGS LLC TERM LOAN . [ . .06/08/2016 | b 802,636 802,636 800,630 801,089 1,547 1,547 802,636 5,550 |.03/06/2021 _|4FE______.
REDEMPT ION 100.0000
_55915E-AF-4 | MAGIC NEWCO LLC TERM LOAN DOLLAR  5.000 ... _|.05/3172016 - 2,072 2,972 2,898 2,926 4 4 2,972 5,179 | .11/16/2018 _|4FE .
_559733-AB-8 | MAGNUM HUNTER RESOURCES SENIOR UNSECURED ______ -05/06/2016 __| TAX FREE EXCHANGE . | | 2,500 | 100,000 | 2,500 | 26,000 208 3,708 | (3,500) oL 22,500 4,713 | 05/15/2020 __|6Z._
REDEMPT ION 100.0000
_56356X-AC-3 | MANITONOC FOODSERVICE, INC. 2016 TERM LO . [ .. _06/27/2016 _. 11,538 11,538 11,308 231 231 11,538 3,697 | 03/03/2023 _[4FE
REDEMPT ION 100.0000
_56811G-AC-9 | MARINE ACQUISITION CORP NEW TERM LOANB [ . _04/01/2016 __ 1,558 1,558 1,550 1,552 6 6 1,558 21 |.01/21/2021
_57064H-AA-3 | MARKETPLACE LOAN TRUST SERIES 15-0D4 CLA _|.06/17/2016 _|PAYDON . foo 308,002 308,002 306,611 306,611 1,391 1,391 308,002 4,037 | _12/18/2017
_571903-AF-0 | MARRIOTT INTERNATIONAL, INC. SENIOR UNSE _06/15/2016 __| MATURITY 300,000 300,000 305,214 300,311 (311) (311) 300,000 9,300 | 06/15/2016
REDEMPT ION 100.0000
_576334-AA-9 | MASTER CUTLERY LLC SENIOR SECURED NOTE . [ _06/30/2016 __ 1,012 1,012 1,012 1,012 1,012 66 | 04/17/2020
_576433-FP-6 | MASTER ADJUST RATE MTG TRUST SERIES 2003 . [ .. ~05/01/2016 __| PAYDOIN 869 869 204 139 730 730 869 9 | 11/25/2033 _.
_576433-GII-0 | MASTER ADJUST RATE MTG TRUST SERIES 2003 _. _|.06/01/2016 __| PAYDOIN 3,011 3,011 836 397 | 2604 | 2,614 3,011 35 | 01/25/2034 __
. 576433-NH-5 | MASTER ADJUST RATE MTG TRUST SERIES 2004 ... | ... -06/01/2016 | PAYDOIN 4,306 4,306 1,412 79 3,510 3,510 4,306 44 | 07/25/2034 _.
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_576433-Z-5 |MASTER ADJUST RATE MTG TRUST SERIES 2005 | . ~06/01/2016 __| PAYDOIN 17,699 17,699 10,472 [ 12,168 5,531 5,531 17,699 231 [.01/25/2035 _
_576433-YN-0 | MASTER ADJUST RATE MTG TRUST SERIES 2005 . [ _06/27/2016 __| PAYDOIN 1,128 1,128 929 895 | f 283 | b 233 1,128 (45) | .04/25/2035
_576438-AA-3 | MASTER ADJUST RATE MTG TRUST SERIES 2006 _|.06/01/2016 __| PAYDOIN 6,981 6,981 5,919 5,870 1,111 1,111 6,981 97 |.04/25/2036 _.
_57643L-GY-6 | MASTR ASSET BACKED SEC TRUST SERIES 2005 _|.05/25/2016 __| PAYDOIN 40,891 40,891 38,029 | 39,950 7] 73] 40,891 (228) | .03/25/2035 -
_576430-AE-5 | MASTR REPERFORMING LOAN TRUST SERIES 200 _|.06/25/2016 __| PAYDOIN 34,460 34,460 [ 28,097 28,233 6,353 125 6,228 34,460 113 | _05/25/2035 __
_57645.-AA-2 | MASTR REPERFORMING LOAN TRUST SERIES 200 .| .. ~06/01/2016 __| PAYDOIN 139,010 153,869 127,777 130,085 8,925 8,925 139,010 2,588 | _05/25/2036 _.
REDEMPT ION 100.0000
_57722V-AN-8 | MATTRESS FIRM HOLDING CORP. 2016 TERM LO . [ .. _06/14/2016 __ 9,92 9,922 9624 | b 208 | f ] 208 9,92 198 | .10/20/2021 _[4FE
REDEMPT ION 100.0000
_58063V-AE-3 | MCGRAN-HILL GLOBAL EDUCATION 2015 TERM L . [ . _05/04/2016 __ 356,124 356, 124 354,344 354,618 1,506 1,506 356,124 4,313 | 03/22/2019 _[4FE_____
REDEMPT ION 100.0000
_584454-AG-2 | MEDIACOM [LLINOIS, LLC TRANCHE E TERM LO . [ .. 05/19/2016 | b 270,742 | 200,742 | 67,742 | 269,656 1,086 1,086 |l 270,742 3,401 | _10/23/2017 _|3FE .
_585907-AN-8 | MELLON BANK SUBORDINATED NOTE  5.450% 0 . [ .. ~04/01/2016 __|MATURITY 400,000 400,000 399,352 399,906 94 94 400,000 10,900 |.04/01/2016 __|1FE
REDEMPT ION 100.0000
_587118-A*-1 | MENS WEARHOUSE INC THE TERM LOANB 4.5 [ _05/04/2016 __ 30,437 30,437 30,133 30,190 247 47 30,437 6,469 | 06/18/2021 __|4FE .
_589929-D6-2 |MERRILL LYNCH NTG INVES TRST SERIES 2003 _|.06/01/2016 __| PAYDOIN 3,639 3,639 3,721 3,883 (244) (244) 3,639 50 | 12/25/2032 _|1FL_
_589929-N3-8 |MERRILL LYNCH NTG INVES TRST SERIES 2003 _|.06/01/2016 __| PAYDOIN 3,384 3,384 3,400 3,407 (8) 36 (44) 3,384 29 | 03/25/2033 _[1FM_.___
_589929-1i5-3 | MERRILL LYNCH MTG INVES TRST SERIES 2003 . [ .. ~06/01/2016 __| PAYDOIN 59 59 59 56 4 4 59 1 1.07/25/2033 _[1FM______
_589929-X2-9 | MERRILL LYNCH NTG INVES TRST SERIES 2003 ___ [ . ~06/01/2016 __| PAYDOIN 6,529 6,52 5,966 6,33 193 193 6,529 73 |.07/25/2033 (1PN
_59020U-AA-3 | MERRILL LYNCH NTG INVES TRST SERIES 2004 _|.06/01/2016 __| PAYDOIN 2,061 2,061 1,956 1,99 65 65 2,061 31 |.02/25/2034 __[1FM._.
_59020U-AC-9 | MERRILL LYNCH NTG INVES TRST SERIES 2004 _|.06/01/2016 __| PAYDOIN 464 464 434 447 17 17 464 5 |.02/25/2084 _|1FM.____
_59020U-GT-6 | MERRILL LYNCH MTG INVES TRST SERIES 2004 ____ [ . ~06/01/2016 __| PAYDOIN 1,506 1,596 1,589 1,560 3 3 1,506 19 |.07/25/2034 | 1AM
_59020U-HP-3 | MERRILL LYNCH NTG INVES TRST SERIES 2004 _ [ . _06/01/2016 __| PAYDOIN 62,467 62,467 13,042 8,166 | | 54,300 || 54,300 62,467 789 | 05/25/2034 _[1FM._______
_59020U-NZ-4 |MLCC MORTGAGE INVESTORS INC. SERIES 2004 __ _|.06/25/2016 __| PAYDOIN 4,447 4,447 3,410 3,984 463 463 4,447 18 |.01/25/2030 __|1FIL.
_59020U-UJ-2 |MLCC MORTGAGE INVESTORS INC. SERIES 2005 __ _|.06/01/2016 __| PAYDOIN 1,500 1,500 1,365 1,419 81 81 1,500 15 |.04/25/2035 | 1AM
_500212-AB-2 | MERRILL LYNCH NTG INVES TRST SERIES 2006 . [ .. _06/27/2016 __| PAYDOIN 623 | 623 283 17 505 505 | 623 1 |.06/25/2037 __[1FM._______
_590241l-AF-4 | MLCC MORTGAGE INVESTORS, INC. SERIES 200 . [ ... _06/01/2016 __| PAYDOIN 17,988 869 114 (114) (114) 257 | 06/25/2087 __[1FM.________
REDEMPT ION 100.0000
_590736-AA-4 | NESQUITE PONER LLC SENIOR SECURED NOTE . [ 06/30/2016 | b 24,342 24,342 24,342 24,342 24,342 565 | 12/31/2039 _[2FE_
REDEMPT ION 100.0000
_504088-AJ-5 | MICHAELS STORES INC NEW TERM LOAN 1/13 [ . _04/29/2016 __ 3,488 3,488 3,488 3,488 388 Ll 12,860 | .01/23/2020 _|3FE______.
REDEMPT ION 100.0000
_59514U-Al-8 | MICROSEMI CORPORATION 2015 TERM LOAN B . [ . _06/30/2016 __ 368,515 368,515 37,459 | ol f 1,085 L 11,055 368,515 13,687 | .01/15/2023 _|3FE______
REDEMPT ION 100.0000
_595416-AB-6 | MID-KANSAS ELECTRIC €O LLC 1ST MTG BOND .| .. _06/30/2016 __ 158,333 158,333 158,333 158,333 158,333 3,270 | 06/30/2043 (2.
REDEMPT ION 100.0000
_59565T-AD-1 | MIDCONT INENT COMMUNICAT IONS NEW TERM LOA | .. _04/01/2016 __ 900 900 900 900 900 12 |.07/30/2020 _|3FE______.
REDEMPT ION 100.0000
_B0040#-AB-8 | MILLENNIUM PIPELINE CO. LLC SENIOR SECUR _|.06/3072016 . 78,778 78,778 78,778 78,778 78,778 2,363 | 06/30/2032 __|2FE _.
_B04668-AC-7 | MIRAMAX LLC SERIES 2014-1A CLASS A2 3. _| 0472072016 __| PAYDOIN 40,320 40,320 40,671 40,643 (323) (323) 40,320 673 |.07/20/2026 __|3AM._.
REDEMPT ON 100.0000
_B0473V-AD-5 | MIRROR BIDCO CORP NEW TERM LOAN ~ 4.250% . E._...|.06/30/2016 _. 1,476 1,476 1,487 1,484 (8) (8) 1,476 6,202 | 12/27/2019 _|[4FE
REDEMPT ION 100.0000
_605024-AJ-7 | MISSION BROADCASTING INC TERM LOAN B2 [ . ~04/01/2016 _. 114 114 114 114 114 145 | 10/01/2020 _|3FE__.____.
REDEMPT ION 100.0000
__B0662I-AJ-1 | MITCHELL INTERNATIONAL INC TERM LOAN 4 [ -04/01/2016 _. 1,321 1,321 1,321 1,321 1,321 15 |.00/17/2020 -
__B1744C-Vii-3 | MORGAN STANLEY ABS CAPITAL INC SERIES 20 [ ... _06/27/2016 __| PAYDOIN 2,205 | 2205 [ 20,467 | 32,152 53 53 32,205 103 |.11/25/2085 _.
__B17450-VE-0 | MORGAN STANLEY CAPITAL I, INC. SERIES 20 [ ... ~06/01/2016 _|PAYDON |l 20,8% | 20,8%6 [ 21,005 | 20,865 31 K O 20,89 431 |.00/13/2045 _
_B17463-AA-2 | MORGAN STANLEY XIS RL ESTATE SERIES 200 __ _|.06/27/2016 __| PAYDOIN 24 4 11 10 14 14 24 _11/25/2036 _.
__B174611-H4-5 | MORGAN STANLEY DEAN WITTER CAP SERIES 20 _|.06/01/2016 __| PAYDOIN 214,921 214,921 215,213 214,593 (74) (74) 214,519 403 403 6,053 | 06/13/2041
__B174611-H5-2 | MORGAN STANLEY DEAN WITTER CAP SERIES 20 . [ .. _06/01/2016 __| PAYDOIN 500,000 500,000 494,283 499,159 841 841 500,000 14,369 | 06/13/2041
__B1748H-AA-9 | MORGAN STANLEY MORTGAGE LN TR SERIES 200 [ _06/01/2016 __| PAYDOIN 10 10 10 10 10 _02/25/2034 __
__B1748H-BF-7 | MORGAN STANLEY MORTGAGE LN TR SERIES 200 _|.06/27/2016 __| PAYDOIN 5,913 5,913 5,782 5,862 51 51 5,913 (77)|.07/25/2034 _.
__B1750F-AE-0 | MORGAN STANLEY CAPITAL, INC. SERIES 2006 _|.06/25/2016 __| PAYDOIN 1,279 1,279 567 550 729 729 1,279 3 |.09/25/2036 _-
__B17501-AB-1 | MORGAN STANLEY ABS CAPITAL | SERIES 2006 . [ ... _06/25/2016 __| PAYDOIN 18 18 10 6 13 13 18 (1) |.09/25/2036 .
__B1750l-AX-1 | MORGAN STANLEY CAPITAL I, INC. SERIES 20 [ .. ~06/01/2016 __| PAYDOIN 518,885 518,885 482,802 513,579 5,306 5,306 518,885 13,153 | 12/15/2043
__B175IN-AE-2 | MORGAN STANLEY CAPITAL I, INC. SERIES 20 _ _|.06/01/2016 __| PAYDOIN 176,004 176,004 176,967 175,778 26 26 176,004 4,214 | _02/12/2044 _.
_B1754K-AE-5 | MORGAN STANLEY CAPITAL I, INC. SERIES 20 .. [ .. -06/01/2016 | PAYDOIN 142,634 142,634 143,418 142,421 (34) (34) 142,387 247 247 3,965 |.04/15/2049
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__61760V-AA-1 | MORGAN STANLEY CAPITAL | SERIES 2012-C4 | ~06/01/2016 _[PAYOOIN [ 876 [ 101 [ 200 (12,101) 1,924 | 03/15/2045 _[1FE
__61915R-AX-4 | MORTGAGEIT TRUST SERIES 2005-5 CLASS M2 . _|.06/27/2016 __{ PAYDOIN 7,101 6,507 342 314 6,787 6,787 7,101 32 | 12/25/2035 1AM
__61915R-BB-1 | MORTGAGEIT TRUST SERIES 2005-AR1 CLASS 1 .___ _|.06/27/2016 __| PAYDOIN 9,464 9,464 7,057 6,941 | | 254 |l 2,524 9,464 39 | 11/25/2035 1AM
REDEMPT ION 100.0000
_627048-AK-7 | MURRAY ENERGY CORPORATION TERM LOAN B2 [ . 0470172016 | b 2,420 2,420 2,348 2,354 66 66 2,420 16,976 | 03/19/2021 _|6FE______
REDEMPT ION 100.0000
__628770-A@-8 |NAS, LLC 1ST LIEN TERM LOAN  4.750% 06/ [ .. _04/01/2016 __ 1,785 1,785 1,756 29 29 1,785 7,838 | 06/01/2021 |42
REDEMPT ION 100.0000
_628783-AR-3 |NBTY INC TERM LOAN B-2 3/13  3.753% 10/ ___ [ . -05/09/2016 __ 778,582 778,582 777,679 778,213 370 370 778,582 9,569 | 10/02/2017 _[4FE
REDEMPT ION 100.0000
_62936D-AM-2 | NPC INTERNATIONAL INC 2013 TERM LOANB [ . _04/01/2016 __ 4,048 4,048 4,073 4,063 (16) (16) 4,048 909 | 12/28/2018 _[4FE_
REDEMPT ION 100.0000
_B2963#-AA-9 | NRP OPERATING LLC SENIOR NOTE SERIES A . [ ... _06/19/2016 __ 92,571 92,571 92,571 92,571 92,571 2,569 | .06/19/2023 |3
REDEMPT ION 100.0000
_62963#-AB-7 | NRP OPERATING LLC SENIOR NOTE SERIES B . [ ... _06/19/2016 _. 136,230 136,230 135,061 136,055 175 175 136,230 3,344 | 06/19/2018 |3
REDEMPT ION 100.0000
_63080#-AA-5 | NARA CAVES LEASE TRUST LEASE BACKED CTFS ___ [ ... _06/15/2016 __ 19,487 19,487 19,487 19,487 19,487 431 |.09/15/2028 {1
REDEMPT ION 100.0000
_63860#-AA-1 | NATIONSBANK TRUST COMPANY EQUIPMENT TRUS . [ .. _06/21/2016 _. 103,353 103,353 109,408 104,762 |l (1,409 L (1,409) 103,353 4,589 | 12/21/2019 (2.
REDEMPT ION 100.0000
_640215-AC-3 | NEIMAN MARCUS GROUP INC 2020 TERM LOAN . lo42972006 L 2,244 2,44 2,052 2,250 (8) (8) 2,244 38 |.10/25/2020 __[4FE .
_64031A-AJ-5 | NELNET STUDENT LOAN TRUST SERIES 2006-3 _|.04/02/2016 __| PAYDOIN (245) 245 25 (187) | .06/25/2041 __{1FE.__
_64352V-QR-5 | NEW CENTURY HOME EQUITY LN TR SERIES 200 . [ .. _06/27/2016 __| PAYDOIN 17,154 17,154 11,155 9,346 7,808 7,808 17,154 (158) | .05/25/2036 __| 1FIL.
__B5106F-AB-8 | NENCASTLE MORTGAGE SECS TRUST SERIES 200 ____ || 05/25/2016 __| PAYDOIN 7,970 7,970 7,52 7,878 | L2728 I 92 7,970 (30) | .04/25/2087 _|1FM.._______
__B5106F-AG-7 | NENCASTLE MORTGAGE SECS TRUST SERIES 200 ____ [ .. _05/25/2016 __| PAYDOIN (706) (5) 7 (7) (7) (260) | -04/25/2087 __[1FM.________
REDEMPT ION 100.0000
_65336R-AJ-7 | NEXSTAR BROADCASTING INC TERM LOAN B2 [ . ~04/06/2016 __ 28 2 28 28 8 10/01/2020 __[3FE______
REDEMPT ION 100.0000
_B5409Y-AZ-8 | NIELSEN FINANCE LLC USD TERM LOAN B2 3 [ _04/11/2016 __ 563 563 563 563 563 701 |.04/30/2021 _|3FE______.
REDEMPT ION 100.0000
_B5409Y-BC-8 | NIELSEN FINANCE LLC USD TERM LOAN B 2 0471172016 909 909 910 909 909 885 | 05/30/2017 __[3FE .
_65535V-FJ-2 | NOMURA ASSET ACCEPTANCE CORP. SERIES 200 _|.06/27/2016 __| PAYDOIN 1,859 1,859 1,867 1,186 672 672 1,859 9 | 11/25/2034 __| 1M
_65535V-KF-4 | NOMURA ASSET ACCEPTANCE CORP. SERIES 200 _|.05/25/2016 __| PAYDOIN 6,174 6,174 6,174 6,174 6,174 36 | 05/25/2085 _[1FM._______
_65535V-RH-3 | NOMURA ASSET ACCEPTANCE CORP. SERIES 200 _|.06/01/2016 __{ PAYDOIN 3,539 3,539 2,245 2,163 1,376 1,376 3,539 47 | 12/25/2035 [ 1FM______
_65535V-RK-6 | NOMURA ASSET ACCEPTANCE CORP. SERIES 200 _.|.06/27/2016 __{ PAYDOIN 4,509 4,509 1,857 1,685 |l 2,853 | 2,853 4,509 14| 12/25/2035 | 1AM
_65535V-US-5 | NOMURA ASSET ACCEPTANCE CORP. SERIES 200 _|.06/27/2016 __| PAYDOIN 5,555 5,555 2,301 1,304 4,251 4,251 5,555 (181) | 04/25/2036 __{ 1FM.__
_B58262-FX-3 | NORTH CAROLINA ST ED ASS AUTH SECURED ____ _|.04/25/2016 __| PAYDOIN 1,663 1,663 1,612 1,615 8 8 1,663 12 |.07/25/2041 _|1FE.
CREDIT SUISSE SECURITIES
__666807-BA-9 | NORTHROP GRUMMAN CORPORATION SENIOR UNSE [ .. _04/22/2016 __| USA 551,930 500,000 499,185 499,639 1 1 499,649 52,281 _08/01/2019 __
REDEMPT ION 100.0000
_B67294-AT-9 | NORTHWEST AIR 1999-2 A 2000-1 CLASS G PA ___ [ . _04/01/2016 __ 157,965 157,965 168,755 163,02 |l G (5,127) 157,965 5,647 | 10/01/2019 _[2FE_
REDEMPT ION 100.0000
_569348-AB-0 | NORWEGIAN AIR SHUTTLE ASA PASS THRU CTFS ______ Foo _06/27/2016 _. 47,002 47,002 47,008 46,815 188 188 47,002 1,459 |_09/27/2026 __1FE_______
_B6987X-DH-5 | NOVASTAR HOME EQUITY LOAN SERIES 2003-4 _.|.06/27/2016 __{ PAYDOIN 457 457 321 33 122 122 457 (39) [.02/25/2034 _|1FM..______
_B69884-AF-5 | NOVASTAR HOME EQUITY LOAN SERIES 2006-1 _|.06/27/2016 __| PAYDOIN 1,650 77 3 (3) (3) (21)|.05/25/2036 __|1FM.._._____
REDEMPT ION 100.0000
__B7053N-AB-0 | NUMERICABLE US LLC USD TERM LOAN B2 4. [ _04/18/2016 __ 412,243 412,243 408,121 409, 119 3,124 3,124 412,243 8,657 | 04/23/2020 _[4FE
REDEMPT ION 100.0000
__B7053N-AC-8 | NUMERICABLE US LLC USD TERM LOAN BT 4. [ _04/18/2016 __ 476,507 476,507 471,742 472,918 3,588 3,588 476,507 10,007 |.08/17/2020
__67081Y-AG-1 | 0CI BEAUMONT LLC NEW TERM LON B2 7.75 [ . _06/16/2016 __| VARIOUS 45,184 45,207 44,981 45,045 16 16 45,062 122 122 1,661 |.08/20/2019 __
REDEMPT ION 100.0000
__67107V-AB-8 |BERLIN PACKAGING LLC 2014 1ST LIEN TERM __ _|.06/3072016 _- 1,348 1,348 1,341 1,342 6 6 1,348 1,703 [.10/01/2021 __
__67108lI-AA=7 | OZLM VI LTD SERIES 14-7A CLASS A1A 2. __ _|.06/02/2016 __| BANK OF AMERICA CORP ____ 819,844 825,000 813,863 [ o | 2,695 |l 2,695 816,558 3,286 3,286 6,559 | 07/17/2026
REDEMPT ION 100.0000
__B7773#-AJ-9 | OHIO VALLEY ELECTRIC CORP. SENIORNOTE § [ . _04/15/2016 __ 11,933 11,933 11,933 11,933 11,933 400 |.02/15/2006 |2
REDEMPT ION 100.0000
__B7773#-AK-6 | OHIO VALLEY ELECTRIC CORP. SENIORNOTE S .| .. -04/15/2016 _. 11,765 11,765 11,765 11,765 11,765 395 | 02/15/2026 |2 ...
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REDENPT ON 100.0000
__68209¢-AB-8 | ONEGA LEASING US NO 2 LLC SENIOR SECURED .. E_..|.04/12/2016 _. 69,906 69,906 69,906 69,906 69,906 1,230 |.07/12/2017 {1
REDEMPT ION 100.0000
__68210*-AC-7 | OMEGA LEASING LLC SENIOR SECURED NOTE . E_..|.04/12/2016 _. 56,618 56,618 56,618 56,618 56,618 1,693 |.07/12/2016 {1
REDEMPT ION 100.0000
_68216D-AC-2 | OMNITRACS INC 1ST LIEN TERM LOAN  4.750 _| 0470172016 _. 413 413 41 41 2 2 413 1,945 | 11/25/2020
_B8235E-AA-1 | ONDECK ASSET SECURITIZATION TR SERIES 20 -05/17/2016 __| PAYDOIN 350,000 350,000 351,805 350,663 (663) (663) 350,000 4,504 | 05/17/2018 __
REDEMPT ION 100.0000
_682856-AA-9 | ONICON INC. TERM LOAN ~ 6.000% 12/28/17 | . ~04/06/2016 __ 77,279 77,219 75,208 7528 || 2,050 || 2,051 77,2719 1,008 | 12/28/2017 |42 .
REDEMPT ION 100.0000
__B8371Y-AF-0 | GXS GROUP, INC. TERM LOAN B 3.250% 01/ _|.06/3072016 _. 1,890 1,890 1,881 1,883 7 7 1,890 6,072 | 01/04/2021 __{2FE .
_68383N-CA-9 | OPTEUM MTG ACCEPTANCE CORP. SERIES 2005 _|.06/27/2016 __| PAYDOIN 27,458 27,458 [ 23,043 24,237 3,221 3,221 27,458 (172) | 11/25/2035 __{ 1FM._.
_68383N-CU-5 | OPTEUM MTG ACCEPTANCE CORP. SERIES 2005- _|.06/27/2016 __| PAYDOIN 12,670 | 12,670 10,228 10,106 | 2,563 |l 2,563 12,670 (126) | 12/25/2035 __{ 1FM..
_6838B3N-DT-7 | OPTEUM MTG ACCEPTANCE CORP. SERIES 2006- _|.06/27/2016 __| PAYDOIN 17,108 16,894 12,916 11,808 5,300 5,300 17,108 (173) | .04/25/2036 __{ 1FM.__
_B8383N-DII-0 | OPTEUM MTG ACCEPTANCE CORP. SERIES 2006~ _|.06/727/2016 _|PAYDOUN |l 25,190 | 25190 [ 20474 | 20,772 4,418 448 25,190 (337) | .04/25/2036 __| 1FIL.
__B8504T-AA-2 | ORANGE LAKE TIMESHARE TRUST SERIES 15-AA _|.06/08/2016 __| PAYDOIN 44,292 44,292 44,285 44,285 7 7 44,292 530 |.09/08/2027 __|1FE .
_B9121P-DX-8 | ONINIT MORTGAGE LOAN ABS CERT SERIES 2006 _|.06/27/2016 __| PAYDOIN 3,299 3,299 2,208 2,633 666 666 3,299 (5) |.03/25/2087 | 1AM
_B9338BR-AA-6 | PENNSYLVANIA HIGHER EDUCATION SERIES 201 _|.06/27/2016 __| PAYDOIN 3,003 3,003 3,047 3,004 90 0 3,003 (214) ] 06/25/2038 _|1FE_______
_693400-AB-2 | PENNSYLVANIA HIGHER EDUCATION SERIES 201 [ . _06/27/2016 __| PAYDOIN 220,000 220,000 189,959 191,081 || 8919 | | 28,919 220,000 2,498 | 04/25/2045 |FE______
SUNTRUST CAPITAL MARKET
_69352P-AK-9 | PPL CAPITAL FUNDING, INC. SENIOR UNSECUR [ .. _06/24/2016 __ 589,716 550,000 548,19 548,448 78 78 548,526 41,189 [ . 41,189 | 1 17,139 | 08/15/2024 _|2FE
REDEMPT ION 100.0000
_B9359*-AA-0 |P G A TOUR INVESTMENTS FINANCE SENIOR NO [ . _06/15/2016 __ 49,826 49,826 49,826 49,826 49,826 1,844 | 06/15/2019 (22
REDEMPT ION 100.0000
_B936BH-AC-7 | PHILLIPS-VAN HEUSEN CORP TERM LOAN B 11/ ___ [ . -05/19/2016 __ 481,004 481,004 478,024 479,000 [l 2,004 | 2,094 481,004 6,067 | 02/13/2020 [2FE_
REDEMPT ION 100.0000
_893926-AA-7 | PKC HOLDING CORPORATION TERM LOAN B 4. _|.05/1972016 . 122,529 122,529 121,232 121,325 1,203 1,203 122,529 3,259 [ .11/04/2020 __
__70069F-DL-8 |PARK PLACE SECURITIES, INC. SERIES 2004- _|.06/27/2016 __| PAYDOIN 79,873 79,873 76,778 79,004 869 869 79,873 (150) | . 12/25/2034 __
__J0069F-KE-6 |PARK PLACE SECURITIES, INC. SERIES 2005- [ ... _06/27/2016 __| PAYDOIN 9,631 9,631 9,631 9,631 9,631 (29) | .09/25/2035 __
REDEMPT ION 100.0000
_704548-AN-9 | PEABODY ENERGY CORPORATION TERM LOAN B 9 __ _|.06/3072016 . 1,350 1,350 an 79 893 335 558 1,350 4,912 | _09/24/2020 _.
_707886-B&-5 | PENN WEST PETROLEUM LTD GTD SENIOR NOTE ___ _1.05/29/2016 __|MATURITY 400,000 400,000 400,000 400,000 400,000 15,909 | 05/29/2016
REDEMPT ION 100.0000
_71375H-AD-2 | PERFORMANCE FOOD GROUP CO TERM LOAN 5/13 | . -05/18/2016 _. 136,566 136,566 135,883 136,126 440 440 136,566 1,643 | 11/30/2019 _[4FE
__T1426V-AK-4 | PERNIX THERAPEUTICS HOLD SR UNSECURED .- _.04/22/2016 __| TAX FREE EXCHANGE . [ | . 854,419 855,000 854,325 854,381 38 38 84,419 | | 20,288 | _04/01/2021
__71722T-AB-0 | PENNSYLVANIA HIGHER EDUCATION SERIES 200 _06/16/2016 __| CALL 100.0000 . 50,000 50,000 49,969 49048 | | 172 O 52 50,000 779 |.07/25/2042
REDEMPT ION 100.0000
_72346D-AS-2 | PINNACLE ENTERTAINMENT INC TERM LOAN B-2 _| 047292016 73,883 | ....73,883 | .. 73514 | 73629 | [ . 255 | b 255 _08/13/2020 __
_724060-AA-6 | PIPELINE FUNDING CO LLC SENIOR SECURED N __ _04/28/2016 __| RBC CAPITAL MARKETS ____ I R 3,183,398 (127) 2N 2040084 L L 243,134 243,134 | _01/15/2030 __
REDEMPT ION 100.0000
_72705*-AA-5 | PLANET FITNESS HOLDINGS LLC TERM LOAN _|.04/01/2016 . 1,347 1,347 1,340 1,342 5 5 1,347 5,979 |.03/10/2021 __
__74050U-B#-3 | PREMIER FARNELL PLC GTD SENIOR NOTE SERI _05/05/2016 _| PREPAYMENTS [ | 604,651 604,651 604,651 604,651 604,651 14,395 | 11/15/2021
_74050U-Be-5 |PREMIER FARNELL PLC GTD SENIOR NOTE SERI _|.05/05/2016 __| PREPAYNENTS 127,907 127,907 127,907 127,907 127,907 2,761 | 11/15/2018 _|3._.
__743947-AA-1 | PRUDENT AL HOME RELOCATION MTG SERIES 19 . [ .. ~05/01/2016 __| PAYDOIN 1 11 11 11 11 _08/28/2022 _.
REDEMPT ION 100.0000
__74734L-AA-9 | GGOG ATLANTIC/ALASKAN RI SECURED BOND ... Foo _05/30/2016 __ 184,580 184,580 193,08 |l 8,48 | (8,448) 184,580 4,845 | 07/30/2018 _|5FE______
REDEMPT ION 100.0000
__74756#-AD-9 | QUALITY HOME BRANDS HOLDINGS 1ST LIEN TE . [ _06/13/2016 _. 687,669 687,669 680,793 683,509 4,070 4,070 687,669 10,511 | .05/25/2018 _|4FE______
PRIOR PERIOD  ADJUSTNENT
_74834L-AC-3 | QUEST DIAGNOSTIC INC SENIOR NOTE  5.750 [ .. 03/29/2016 | b 1,391,437 | 1,245,000 | . 1,198,047 1,202,243 151 151 1,202,305 || 189,042 | 189,042 | 109,776 |.01/30/2040 _[2FE_
REDEMPT ION 100.0000
_74839X-AD-1 | QUIKRETE HOLDINGS INC 2ND LIEN 09/13 7 . [ _05/04/2016 __ 159, 158 159, 158 157,566 158,034 1,124 1,124 159, 158 4,797 | _03/26/2020 _.
__749220-AB-7 | RESIDENTIAL ACCREDIT LNS, INC. SERIES 20 __ _|.06/27/2016 __| PAYDOIN 1,350 1,345 859 909 “ “ 1,350 3 |.07/25/2036 _.
_749220-AC-5 | RESIDENTIAL ACCREDIT LNS, INC. SERIES 20 _|.06/27/2016 __| PAYDOIN 525 | 523 344 278 246 246 | 525 (21)|.07/25/2036 _-
_74951P-BT-4 |RESI FINANCE LTD PARTNERSHIP SERIES 2003 . .| .06/10/2016 __{ PAYDOIN 3,517 3,517 71 1,169 [l 2,348 |l 2,348 3,517 27 |.09/10/2035 _.
_74951P-BV-9 | RESI FINANCE LTD PARTNERSHIP SERIES 2003 . Foo ~06/10/2016 __| PAYDOIN 1,407 1,407 | 21 1,180 1,180 1,407 16 |.09/10/2035 __
REDEMPT ON 100.0000
- 75605N-AL-4 | REALOGY CORPORATION NEW TERM LOANB 3. . [ .. -04/01/2016 _. 193 193 193 193 193 221 | 03/05/2020 [3FE_._._
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__75875J-AF-9 | REGAL CINENAS CORPORATION 2015 TERM LOAN | ~06/08/2016 __| VARIOUS 536,378 537,300 535,957 536,077 75 75 53,152 [ | 21 [ 27 [ 8,554 [.04/01/2022 __
_758844-AA-2 | REGAL TRUST SERIES TO2 CLASS 1A 2.590 _|.05/01/2016 __| PAYDOIN 6,917 6,917 6,889 6,924 (7) (7) 6,917 96 | 03/27/2019
_759950-DG-0 | RENAISSANCE HOME EQTY LN TR SERIES 2004 _|.06/27/2016 __| PAYDOIN 722 722 722 722 72 (26) |.11/25/2034 __
_76110H-4M-8 | RESIDENTIAL ACCREDIT LNS, INC. SERIES 20 _|.06/01/2016 __| PAYDOIN 1,411 2,411 536 114 1,297 1,297 1,411 29 | .04/25/2035
__76110H-50-9 | RESIDENTIAL ACCREDIT LNS, INC. SERIES 20 . [ .. _06/01/2016 __| PAYDOIN 1,082 129 103 (103) (103) 13 |.04/25/2035
__76110H-KX-6 | RESIDENTIAL ACCREDIT LNS, INC. SERIES 20 . [ ... ~06/01/2016 _|PAYDON |l 23,629 | 23,629 4,474 4506 (Lo 19,083 |l 19,083 [l 23,629 549 | 10/25/2033 _.
__761118-FM-5 |RESIDENTIAL ACCREDIT LNS, INC. SERIES 20 __ _|.06/01/2016 __| PAYDOIN 51,776 56,169 41,561 | 42,718 9,058 9,058 51,776 788 |.08/25/2035 __
_761118-RJ-9 | RESIDENTIAL ACCREDIT LNS, INC. SERIES 20 _|.06/27/2016 __| PAYDOIN 384 469 | 239 198 186 186 384 (17) | .02/25/2046 __
_761128-K2-5 | RESIDENTIAL ASSET MTG PRODUCTS SERIES 20 _|.06/27/2016 __| PAYDOIN 12,603 12,603 11,689 12,345 258 58 |l 12,603 (22) | .11/25/2035 __
_761128-LY-4 | RESIDENTIAL ASSET MTG PRODUCTS SERIES 20 .| .. _06/27/2016 __| PAYDOIN 60,606 60,606 60,606 60,606 60,606 205 |04/25/2035
REDEMPT ION 100.0000
_76168J-AK-2 | REXNORD CORPORATION 1ST LIEN TERM LOAN 8 _|.06/3072016 _- 36,481 36,481 36,481 36,481 36,481 1,408 |.08/20/2020 __
__767201-AC-0 |RIO TINTO FINANCIAL USA LTD SENIOR UNSEC __ _1.06/14/2016 __| TENDERED 387,916 350,000 388,154 362,962 | | @27 (2,207) 360,755 || 27,160 | 27,160 | 20,791 | .07/15/2018 __
REDEMPT ION 100.0000
__77183#-AA-1 |ROCK CHALK PARK LEASE BACKED CERTIFICATE ___ [ . _06/01/2016 __ 5,838 5,838 5,838 5,838 5,838 97 |.07/01/2044
REDEMPT ION 100.0000
__78429*-AA-7 | STOUSE, INC. TERM LOAN B 4.750% 11/23/ [ . _05/31/2016 _. 88,040 88,040 86,441 1,599 1,599 88,040 6,787 |_11/23/2020 _.
__784419-AE-3 |S L C STUDENT LOAN TRUST SERIES 2006-A C . [ -04/15/2016 _|PAYDON | 62,056 | 62,056 54,377 55,798 6,258 6,258 | | 62,086 |l 202 |.07/15/2036 -
_78442G-GI-2 | SLM STUDENT LOAN TRUST SLMA 2003-4 B 1 _|.06/16/2016 _|PAYDON . foo 2,857 2,857 2,625 2,633 25 25 2,857 18 |.06/15/2038 __
_784426-KD-7 | SLM STUDENT LOAN TRUST SERIES 200312 CL _|.06/15/2016 __| PAYDOIN 4,454 4,454 4,043 4,049 405 405 4,454 26 | 03/15/2038 _.
_784426-LJ-3 | SLM STUDENT LOAN TRUST SERIES 2004 - 3 C _|.04/25/2016 __| PAYDOIN 7,510 7,510 6,402 6,442 1,067 1,067 7,510 36 |.10/25/2039 _.
_78442G-ND-4 | SLM STUDENT LOAN TRUST SERIES 2004-10 CL _| 0472572016 _|PAYDOUN . fo 25,267 | 25,267 21,070 11,373 4,153 4153 L 25,267 86 |.01/25/2040 _.
_78442G-PS-9 | SLM STUDENT LOAN TRUST SERIES 2005-5 CLA _|.04/25/2016 __| PAYDOIN 5,309 5,309 4,406 4,434 875 875 5,309 19 |.10/25/2040 .
_784426-QA-7 | SLM STUDENT LOAN TRUST SERIES 2005-6 CLA _|.04/25/2016 __| PAYDOIN 2,644 2,644 2,161 2,161 482 482 2,644 10 |.01/25/2044 __
_78442G-RC-2 | SLM STUDENT LOAN TRUST SERIES 2005-9 CLA _|.04/25/2016 __| PAYDOIN 19,239 19,239 15,039 4,200 4,200 19,239 45 | 01/25/2041 _.
_78442G-RY-4 | SLM STUDENT LOAN TRUST SERIES 2006-2 CLA _|.04/25/2016 __| PAYDOIN 4,73 4,73 4,144 4,173 563 563 4,73 17 |.01/25/2041 __
_784433-AK-2 |'S L M STUDENT LOAN TRUST SERIES 2006-10 0472572016 _|PAYOOIN o foo 2,564 2,564 2,256 2,06 | | 208 |l 298 2,564 9 | 03/25/2044 __
_784442-AC-9 | SLM STUDENT LOAN TRUST SERIES 2008-2 CLA _|.04/25/2016 __| PAYDOIN 7,212 7,212 6,941 6,941 270 270 7,212 44 | 04/25/2023
_T84B9E-AB-5 |SOCIAL PROFESSIONAL LOAN PROGR SERIES 20 _|.06/25/2016 __| PAYDOIN 6,315 6,315 6,343 6,338 (24) (24) 6,315 77 |.10/25/2027 _.
_78469P-AB-0 | SOCIAL PROFESSIONAL LOAN PROG SERIES 201 _06/25/2016 __| PAYDOIN 152,500 152,500 151,107 1,392 1,392 152,500 957 | 12/26/2036
REDEMPT ION 100.0000
__78481H-AE-6 |STS OPERATING INC TERM LOAN ~ 4.750% 02/ . [ .. _04/15/2016 __ 9,853 9,853 9,804 9,815 38 38 9,853 1,500 |02/19/2021 .
_78488B-AA-0 |'SVO VOI MORTGAGE CORP. SERIES 2012-AA CL _|.06/01/2016 __| PAYDOIN 12,100 13,639 13,539 13,184 (1,085) (1,085) 12,100 138 |_09/01/2029 _.
__BO0OC-AF-8 | SANDISK CORP. SENIOR UNSECURED NOTE 0. ... _L-o4/1172016 __|ciTiGROUP b 250,310 | 240,000 | 276,300 | 268,626 (1,784) G147 O 266,842 | | (16,532) | (16,582) | ... 597 |10/15/2020 -
_805564-TC-5 | SAXON ASSET SECURITIES TRUST SERIES 2005 [ .. _06/27/2016 __| PAYDOIN 15,788 15,788 15,133 15,688 100 100 15,788 46 | 11/25/2037 _.
REDEMPT ION 100.0000
__B11720-AB-1 | SEADRILL PARTNERS FINCO LLC TERM LOAN B . ogotz20t8 |l 2,250 2,250 2,228 2,233 17 17 2,250 8,918 | 02/21/2021 _.
__B1375lI-GE-0 | SECURITIZED ASSET BACKED REC SERIES 2005 __. . _06/27/2016 __| PAYDOIN 18,280 18,280 17,537 18,284 (4) (4) 18,280 86 | 10/25/2035
REDEMPT ION 100.0000
_81608#-AA-0 | SEKO WORLDWIDE, LLC TERM LOAN  8.500% 0 . [ _05/31/2016 _. 37,852 37,852 37,291 560 560 37,852 10,161 |.04/30/2020 _.
__B1744F-AZ-0 | SEQUOIA MORTGAGE TRUST SERIES 2004-3 CLA _____ || 06/20/2016 __| PAYDOIN 1,677 1,677 1,529 1,673 3 3 1,677 9 | .05/20/2034 _.
__B1744F-DK-0 | SEQUOIA MORTGAGE TRUST SERIES 2004-8 CLA - [ ~06/20/2016 _|PAYDOWN |l 26,943 | 26,943 [ 26,500 | 26,729 215 25 | 26,943 177 |.09/20/2034 _.
REDEMPT ION 100.0000
__B17479-7Z-4 | INDIANET BIDCO PTE. LTD TERM LOAN A 0. . _|.06/16/2016 __ 152,694 152,694 150,403 | f 2,200 | 2,290 152,604 |l 29,859 | 12/18/2020
__B1879M-AX-7 |SG MORTGAGE SECURITIES TRUST SERIES 2006 _____ . _06/27/2016 __| VARIOUS 95,351 157 (154) (154) 2 (2) (2) 304 |02/25/2036
REDEMPT ION 100.0000
__B2027H-AB-5 |VIAWEST, INC. TERM LOAN B 4.500% 03/11 [ . _06/01/2016 __ 1,312 1,312 1,209 1,300 12 12 1,312 5,991 [ 03/11/2022 __
_820439-A¢-4 | SHANICOR LTD SENIOR NOTE SERIES ¢ 3.820 _04/02/2016 _ | PREPAYMENTS | | 266,904 | 266,904 | 266,904 | 266,904 | bbb 266,904 7,880 |.03/31/2025 .
_820439-B*-7 | SHANICOR LTD SENIOR NOTE SERIES D 4.070 _04/04/2016 __| PREPAYNENTS 133,452 133,452 133,452 133,452 133,452 4,111 |.03/31/2028 .
_B2651X-AA-5 | SIERRA RECEIVABLES FUNDING CO SERIES 201 | .06/20/2016 __| PAYDOIN 7,817 7,817 7,815 7,816 1 1 7,817 109 |.07/20/2028 .
_82652J-AA-5 | SIERRA TIMESHARE 2015-3 RCVBLE VACATION _______ _|.06/2072016 __| PAYDOIN 86,294 86,204 86,277 86,278 16 16 86,294 911 | 09/20/2032 __
_82652X-AB-2 | SIERRA RECEIVABLES FUNDING CO SERIES 16- . [ .. ~06/20/2016 __| PAYDOIN 34,460 34,460 34,452 8 8 34,460 206 |03/21/2033 .
REDEMPT ON 100.0000
_B26716-AA-2 | SIGNODE INDUSTRIAL GROUP US IN USD TERM _ _|.05/3172016 - 12,000 12,000 11,970 11,944 56 56 569 |_05/01/2021 -
_828428-AA-0 | SILVERNORE CLO LTD SERIES 2014-1A CLASS _|.05/16/2016 __|PAYDOIN . f .| 2t978 | 21978 | . 21.8% [ 22,035 (57) (57) 215 | 05/15/2026
__83149F-AD-6 | SLM STUDENT LOAN TRUST SERIES 2006-6 CLA _|.04/25/2016 __| PAYDOIN 5,920 5,920 56 | 01/25/2041 _.
_B34014-AB-8 | SOCIAL PROFESSIONAL LOAN PROGR SERIES 20 _|.06/25/2016 __|PAYDOUN . f 82720 | 32720 | 32710 32,711 9 9 341 |.08/27/2029 .
_B3401L-AA-2 | SOCIAL PROFESSIONAL LOAN PROGR SERIES 20 ... .06/27/2016 .| PAYDOIN 8,875 59 | 03/25/2033
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__B34161-AB-9 | SOLAR STAR FUNDING LLC SECLRED 3.950% [ ~06/30/2016 __[ VARIOUS 40,320 40,320 40,320 40,320 40,320 79 |_06/30/2035 _
_83546D-AA-6 | SONIC CAPITAL LLC SERIES 2011-1A CLASS A . | .05/20/2016 __| PAYDOIN 440,220 440,220 452,246 451,681 [ L. ety f L (11,461) 440,220 19,775 |.05/20/2041 __
_83546D-AD-0 | SONIC CAPITAL LLC SERIES 16-1A CLASS A2 _|.06/2072016 __| PAYDOIN 475 475 475 475 2 |.05/20/2046 -
__83715R-AH-5 | SOUTH CAROLINA STUDENT LOAN CO SERIES 15 __ _06/27/2016 __| PAYDOIN 8,628 8,628 7,938 7,946 682 682 8,628 85 |.01/25/2036 _.
REDEMPT ION 100.0000
_84130D-AD-0 | SOUTHCROSS ENERGY PARTNERS LP 1ST LIEN T [ . -04/01/2016 _. 539 539 537 537 2 2 539 7 | .07/15/2021 _|SFE______
BABSON CAPITAL MGNT LLC
__B4130E-AC-0 | SOUTHCROSS HOLDINGS BORROWER L TERM LOAN [ .. _04/22/2016 __ 43,268 326,749 49,012 | 24,672 4,854 | 179,444 | (174,590) 50,082 (6,814) (6,814) _07/16/2021 __[6FE______
REDEMPT ION 100.0000
_84148D-AB~4 | SOUTHEAST PONERGEN, LLC TERM LOANB 4. [ ~06/30/2016 _. 14,853 14,853 14,705 14,724 129 129 14,853 4,944 | 11/05/2021 _|3FE______.
REDEMPT ION 100.0000
_B4314#-AB-7 | SOUTHERN ILLINOIS PONER COOP SENIOR SECU .. _|.06/15/2016 - 84,821 84,821 84,821 84,821 84,821 2,439 | 06/15/2040 __
_843830-AA-1 | SOUTHERN STAR CENTRAL GAS PIPE NOTE 6. . . _06/01/2016 _|MATURITY [ | 1,250,000 | 1,250,000 1,187,394 1,245,133 4,867 4867 || 1,250,000 37,500 | 06/01/2016
REDEMPT ION 100.0000
_B44806-AA-9 | SOUTHIEST DEALER SERVICES TERM LOAN 7. _| 0470472016 __ 8,426 8,426 8,385 4 ] 8,426 8,843 | 03/16/2020
__BAG11#-AC-5 | SOVRAN SELF STORAGE, INC. GTD SENIOR NOT _| 0472672016 _|MATURITY o fo 2,000,000 | 2,000,000 | 2,000,000 |- 2,000,000 | b b 2,000,000 63,800 | 04/26/2016 -
_BAT52C-AE-7 | SPECIALTY UNDERWRITING & RESID SERIES 20 . . _06/27/2016 __| PAYDOIN 1,762 1,762 760 393 1,369 1,369 1,762 (45) | .08/25/2037 _.
REDEMPT ION 100.0000
_B48609-AA-1 | SPIRITS OF ST LOUIS BASKETBALL SENIOR SE _____ | .06/30/2016 __ 15,654 15,654 15,654 15,654 15,654 415 | 06/30/2036
_850228-AC-1 | SPRINGCASTLE SPV SERIES 2014-AA CLASS A _05/25/2016 __|PAYDOIN . f | 121,694 121,694 121,310 31,963 1,851 1,851 121,694 983 |_05/25/2023
REDEMPT ION 100.0000
_852326-AE-9 | SRAM LLC TERM LOAN 5/11  4.013% 04/10/2 | . _06/24/2016 __ 1,359 1,359 1,344 1,348 10 10 1,359 56 |.04/10/2020
_86212U-AA-4 | STORE MASTER FUNDING LLC. SERIES 2013-1A [ . _06/20/2016 __|PAYDOIN b 2,185 2,185 2,184 2,184 2,185 38 | 03/20/2043 _.
_B62121-AA-0 | STORE MASTER FUNDING LLC. SERIES 2013-24 _|.06/20/2016 __| PAYDOIN 620 | 620 | 620 [ 620 (b e 620 11 |.07/20/2043 _.
_B6213A-AA-7 | STORE MASTER FUNDING LLC SERIES 2013-34 _|.06/2072016 __| PAYDOIN 1,017 1,017 1,017 1,017 1,017 18 |.11/20/2043 .
_86213C-AA-3 | STORE MASTER FUNDING LLC SERIES 2015-1A _|.05/20/2016 __| PAYDOIN 267 267 267 267 267 4 | 04/20/2045
_86213C-AB-1 | STORE MASTER FUNDING LLC SERIES 2015-1A _|.06/20/72016 __| PAYDOIN 235 235 235 235 235 (645) | .04/20/2045 __
_863572-2A-0 | STRUCTURED ASSET SEC CORP. SERIES 2000-5 _|.06/01/2016 __| PAYDOIN (17) (10) (8) 8 8 (19) | 11/25/2030 __
_B63576-DF-8 | STRUCTURED ASSET SEC CORP. SERIES 2005-1 _|.06/27/2016 __| PAYDOIN 311,204 311,204 | 295,838 310,341 862 862 311,204 615 | 11/25/2035 __
_863579-CB-2 | STRUCTURED ADJ RATE MTG LOAN SERIES 2004 __ _|.06/01/2016 __| PAYDOIN 12,862 12,862 11,549 11,904 958 958 12,862 144 | 10/25/2034 __
_863579-DV-7 | STRUCTURED ADJ RATE MTG LOAN SERIES 2004 __ _|.06/27/2016 __| PAYDOIN 13,022 8,279 756 88| 13,905 [l 13,905 13,022 (156) | .11/25/2034 __
_863579-IIR-5 | STRUCTURED ADJ RATE MTG LOAN SERIES 2005 _|.06/27/2016 __| PAYDOIN 9,030 9,030 8,930 8,885 9,030 (46) | .08/25/2035 __
_863579-YR-3 | STRUCTURED ADJ RATE MTG LOAN SERIES 2005 _|.06/27/2016 __| PAYDOIN 5,105 5,105 3,34 2,281 5,105 (63) |.10/25/2035 __
_B635BE-EZ-5 | STRUCTURED ASSET INVANT LN TR SERIES 200 __ _06/27/2016 __| PAYDOIN 94 % % % 94 _11/25/2033 _.
_B635BE-FL-5 | STRUCTURED ASSET INVNNT LN TR SERIES 200 _06/27/2016 __| PAYDOIN 1,610 1,610 1,620 1,613 1,610 7 |.11/25/2083 _.
_86358E-PP-5 | STRUCTURED ASSET INVANT LN TR SERIES 200 _06/27/2016 __| PAYDOIN 6,597 6,597 5,739 6,381 6,597 (6) |.01/25/2035 .
_B6358R-LG-0 | STRUCTLRED ASSET SEC CORP. SERIES 2001-1 _|.06/01/2016 __| PAYDOIN 186 16 6 _10/25/2031 _.
_86358R-P6-8 | STRUCTLRED ASSET SEC CORP. SERIES 2002-1 _|.06/01/2016 __| PAYDOIN 486 486 42 449 486 6 | 06/25/2032 _.
_86358R-SJ-7 | STRUCTURED ASSET SEC CORP. SERIES 2001-2 _|.06/01/2016 __| PAYDOIN 20 220 2 5 220 2 |.01/25/2032 .
_86358R-U0-8 | STRUCTLRED ASSET SEC CORP. SERIES 2002-1 _|.06/01/2016 __| PAYDOIN 125 125 % 2 125 1 |.02/25/2032
_86358R-UR-6 | STRUCTLRED ASSET SEC CORP. SERIES 2002-1 _|.06/01/2016 __| PAYDOIN 320 320 18 <1 R IS A DRSS S/ O RO RO 320 4| 02/25/2032 .
_B6359A-6A-6 | STRUCTURED ASSET SEC CORP. SERIES 2003-3 _|.06/01/2016 __| PAYDOIN 17,810 17,810 3,087 1,476 17,810 224 | 11/25/2033 _.
_86350A-CD-3 | STRUCTLRED ASSET SEC CORP. SERIES 2002-2 _|.06/01/2016 _|PAYOON . fo 2,508 2,508 266 49 2,508 28 | 11/25/2082 _.
_B6359A-ZE-6 | STRUCTLRED ASSET SEC CORP. SERIES 2003-2 _|.06/01/2016 __| PAYDOIN 2,620 2,620 670 452 2,620 28 | 06/25/2033
_86359B-LB-5 | STRUCTURED ASSET SEC CORP. SERIES 2004-2 _|.06/01/2016 __| PAYDOIN 7,995 7,995 7,005 7,215 7,995 104 | _03/25/2034 __
_86359B-L0-2 | STRUCTURED ASSET SEC CORP. SERIES 2004-2 _|.06/01/2016 __| PAYDOIN 78,258 78,258 7,850 6,395 78,258 941 |.03/25/2034
_B6359B-MX-6 |WELLS FARGO HOME EQUITY TRUST SERIES 200 _|.05/25/2016 __| PAYDOIN 12,278 12,278 10,467 M2 L e less L 12,278 40 |.04/25/2034 __
_86359B-P-7 | STRUCTLRED ASSET SEC CORP. SERIES 2004-5 _|.06/01/2016 __| PAYDOIN 13,759 13,759 11,045 12,030 13,759 151 | _05/25/2034 __
_86359D-HC-8 | STRUCTLRED ASSET SEC CORP. SERIES 2005-R _|.06/25/2016 __| PAYDOIN 164,403 164,403 131,614 132,740 164,403 537 |.06/25/2035 _.
_86359D-ME-4 | STRUCTURED ASSET SEC CORP. SERIES 2005-R _|.06/01/2016 __| PAYDOIN 8,072 8,072 7,346 6,989 8,072 (820) | 06/25/2035 .
_86350D-UL-9 | LEHVAN XS TRUST SERIES 2005-5N CLASS 1A1 _|.06/27/2016 __| PAYDOIN 299 299 244 230 299 (6) | 11/25/2035
_B6363H-AB-8 | STRUCTURED ASSET SEC CORP. SERIES 2007-E _|.06/27/2016 __| PAYDOIN 240 240 135 56 240 1 |.03/25/2037
_B63B3N-AB-7 | STRUCTURED ASSET SEC CORP. SERIES 2007-G _|.06/27/2016 __| PAYDOIN 13,195 13,195 7,758 10,717 13,195 (70) | 05/25/2037 _.
_86365D-AC-3 | STRUCTURED ASSET SEC CORP. SERIES 2007-B _|.06/27/2016 __| PAYDOIN 21,23 21,28 [ 20,957 21,28 21,23 50 | 11/25/2037 _.
_B6365L-AA-9 | STRUCTURED RECEIVABLES FINANCE SERIES 20 __ _05/15/2016 __| PAYDOIN 5,307 5,397 5,396 5,343 5,397 91 |.08/15/2036 .
REDEMPT ION 100.0000
. 871590-AC-3 | SYNARC-BIOCORE HOLDINGS LLC 1ST LIENTER .| .. .06/30/2016 _. 1,350 1,350 1,337 1,339 11 11 1,350 7,357 | 08/05/2021 |4FE.__._
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REDENPT ON 100.0000
__B7163F-AB-5 | SYNIVERSE HOLDINGS INC TERM LOAN B 9/13 [ . _04/15/2016 __ 35,500 35,500 35,016 35,208 | | 22 | f 292 35,500 663 | .04/23/2019 _|4FE______.
REDEMPT ION 100.0000
__872286-AC-1 | TCH 2 HOLDING LLC 1ST LIEN TERM LOAN 5 [ ~06/30/2016 _. 599 599 593 504 5 5 599 1,118 |.05/06/2021 __|4FE _.
__BT246A-AE-8 | TIAA SEASONED COMM MTGE TRUST SERIES 200 . [ .. ~06/10/2016 __| PAYDOIN 71,143 71,143 70,242 70,245 897 897 71,143 2,507 |.08/15/2039 __|1FM._
REDEMPT ION 100.0000
__B72610-A*-4 | THS INTERNATIONAL CORP. TERM LOANB 4. [ 04/12/2006 | b 2,138 2,138 2,127 2,130 8 8 2,138 17 .10/16/2020 __[4FE
REDEMPT ION 100.0000
__87264N-AB-3 | TPF || POWER, LLC TERM LOANB 5.520% 1 [ .06/16/2016 | b 25,313 25,313 548 | 25,150 162 62 | 25,313 307 |.10/02/2021 _[4FE_
PRIOR PERIOD  ADJUSTNENT
_873198-AC-5 |TA MHI BUYER, INC. INCREMENTAL TERM LOAN _ [ . _03/31/2016 _. 1,804 1,804 1,796 8 8 1,804 10,275 |.09/28/2021 __[4Z ..
__B7407P-AR-1 | TAL ADVANTAGE LLC SERIES 2014 - 3A CLASS [ .. _06/20/2016 __| PAYDOIN 11,084 16,625 16,619 16,620 |l (5,536) oo f (5,536) 1,084 |l 227 | 1172172039 __|1FE.
REDEMPT ION 100.0000
__B7416D-AB-2 | THE TALBOTS, INC. 1ST LIEN TERM LOAN 3 __ _| 0472072016 _. 2,35% 2,356 2,285 2,295 61 61 2,35 _03/19/2020 -
_B7425E-AM-5 | TALISHAN ENERGY, INC. SENIOR UNSECURED N -05/25/2016 __| STIFEL NICOLAUS . [ | 1,853,119 | 1,950,000 1,952,068 1,953,024 (351) (351) 1,952,678 || (99,554) | (99,554) [ . 60,731 | _02/01/2021
__B75116-AA-5 | TAMMAC CORPORAT ION MANUFACTURED HOUSING _ _|.06/01/2016 __| PAYDOIN 85,670 85,670 83,897 84,471 1,198 1,198 85,670 2,311 | _09/01/2034 _.
__B75116-AB-3 | TAMMAC CORPORAT|ON MANUFACTURED HOUSING _ _|.06/01/2016 __| PAYDOIN 78,643 78,643 77,662 80,577 | f (1,988) | f (1,935) 78,643 1,989 |.02/01/2030 _{3FIL_.
__875116-AD-9 | TAMMAC CORPORATON MANUFACTURED HOUSING ______ [ .. ~06/01/2016 _|PAYDOWN |l 2,878 | 22,378 12,064 16,548 5,830 5830 || 22,378 605 |.02/01/2030 __|1FM...
REDEMPT ION 100.0000
__877256-AC-3 | TAYLOR PRECISION PRODUCTS, INC TERM LOAN _____ Lodroaz20t6 | f 8,415 | 28,415 [ 28,415 | 28415 e b 28,415 269 |_11/06/2018 __[4Z
__B78742-AR-6 | TECK RESOURCES LTD. BOND ~ 3.850% 08/15/ ___. _1.06/07/2016 __| TENDERED 601,500 600,000 599,712 599,905 14 14 599,919 1,581 1,581 36,737 |.08/15/2017 _|4FE .
REDEMPT ION 100.0000
__B7876N-AE-7 | TECOMET INC. 1ST LIEN TERM LOAN  5.750% . [ .. 06/30/2016 | b 2,700 2,700 2,619 2,629 7 7 2,700 69 | 12/05/2021 _[4FE
REDEMPT ION 100.0000
_B79298-AA-1 | TELECOMMUNICAT IONS MANAGEMENT 18T LIEN T [ _04/01/2016 __ 166 166 166 166 166 2 |.04/30/2020 _|4FE_____.
REDEMPT ION 100.0000
__B7951Y-AN-1 | TELESAT LLC TERM LOAN B 3/2012  3.500% . A_..|.04/04/2016 __ 3,372 3,372 3,337 3,352 20 20 3,372 11,604 | 03/28/2019 _|3FE______
REDEMPT ION 100.0000
_BBO031V-AA-7 | TENASKA GATEWAY PARTNERS SENIOR SECURED [ .. _06/30/2016 __ 19,074 19,074 19,074 19,074 19,074 577 |.12/30/2023 _[2FE_
REDEMPT ION 100.0000
_88078F-AZ-1 | TEREX CORPORATION 2014 USD TERM LOAN 3 [ _04/01/2016 __ 779 779 778 778 1 1 779 2,723 | 08/06/2021 _|3FE______.
REDEMPT ION 100.0000
_B82216-AA-4 | TEXAS BRINE COMPANY LLC SENIOR SECURED N __ foessor2016 | f 25,000 | 25,000 | 25,000 | . 25,000 | e e b 25,000 873 |.09/30/2019 _
_885220-FS-7 | THORNBURG MORTAGE SECURITIES SERIES 2004 __ _|.06/27/2016 __| PAYDOIN 17,832 17,832 16,986 17,163 669 669 17,832 94 |.09/25/2044 __
_885220-HB-2 | THORNBURG MORTAGE SECURITIES SERIES 2005 [ .. _06/01/2016 __| PAYDOIN 9,001 9,001 9,091 9,069 (68) (68) 9,001 100 |_04/25/2045 __
NOMURA SECURITIES INTER
_B8670P-AA-6 | TIG FINCO PLC SECURED  8.128% 03/02/20 _|.04/27/2016 54,706 53,437 52,318 52,308 27 27 391 51,698 (1,027) 3,008 1,981 2,358 |.03/02/2020 _.
__BI171V-AK-3 | TOND POINT MORTGAGE TRUST SERIES 2015-5 ~06/01/2016 __| PAYDOIN 16,265 355,399 356,025 355,959 | | (339,694) | (339,694) 16,265 4,849 | 05/01/2055 _.
REDEMPT ION 100.0000
_893924-AA-3 | TRANSPORTATION INSIGHT, LLC TERM LOAN B _| 0470472016 _- 8,345 8,345 8,128 218 218 8,345 567 |.09/17/2019 _|4Z ._.
_BOA73L-AA-2 | TREMAN PARK CLO LTD TRWPK 2015-1A A 2. ~04/06/2016 __| SG CONEN SECURITIES [ | 1,905,225 | . 1,910,000 | 1,886,125 1,952 1,952 | f 1,888,077 17,148 | 17,148 | 9,240 | 04/20/2027 _.
__BYGBBF-AC-0 | TRINITY RAIL LEASING LP SERIES 2013-1A C _|.06/15/2016 __| PAYDOIN 8,743 8,743 8,783 8,780 (38) (38) 8,743 142 |.07/15/2043 __|1FE.
__BIBYOE-AA-5 | TRIP RAIL MASTER FUNDING LLC SERIES 2011 . [ .. ~06/15/2016 __| PAYDOIN 38,09 38,096 39,558 39,36 [ | (1,280 (1,230) 38,096 728 | 07/15/2041 _[1FE_______
REDEMPT ION 100.0000
_B97056-A#-4 | TROON GOLF LLC REVLOVER ~ 4.250% 06/28/1 . [ .. _06/30/2016 __ 37,500 37,500 37,500 37,500 2,593 | 06/28/2019 |4
REDEMPT ION 100.0000
_B97056-A-6 | TROON GOLF LLC TERM LOAN ~ 4.250% 06/28/ . [ ... _05/04/2016 __ 53,207 53,207 51,768 51,912 1,205 1,205 53,207 1,313 |.06/28/2019 4
REDEMPT ION 100.0000
_B983B#-AA-5 | DARTMOUTH COLLEGE SENIOR SECURED NOTE [ . _06/01/2016 __ 16,672 16,672 16,672 16,672 16,672 343 | 05/01/2028 (1.
REDEMPT ION 100.0000
_B98816-AA-3 | TUCSON FBI TRUST LEASE BACKED PASS THRU [ .. _06/15/2016 __ 36,673 36,673 36,673 36,673 36,673 566 | 02/15/2032 1.
REDEMPT ION 100.0000
_90226#-AA-3 | 2014 REPLACENENT POIIER STATUTO SENIOR SE [ .. _06/30/2016 __ 68,743 68,743 68,743 68,743 68,743 1,104 | 05/31/2029 |12
REDEMPT ION 100.0000
_80290H-AB-8 | USIC HOLDINGS INC 1ST LIEN TERM LOAN 7/1 . [ _05/20/2016 _. 628 628 625 626 2 2 628 _07/30/2020 _[4FE______
REDEMPT ION 100.0000
_903405-A*-9 | US SECURITY HOLDINGS INC TERM LOAN 6.2 . | _04/01/2016 _. 826 826 825 826 826 5,001 | 07/11/2017 _|4FE.___
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REDENPT ON 100.0000
_903405-A8-7 |US SECURITY HOLDINGS INC DELAYED TERM LO .| . -04/01/2016 _. 110 10 10 10 110 669 |.07/11/2017 _|4FE______.
REDEMPT ION 100.0000
_90347B-AG-3 | AXALTA COATING SYSTEMS US HOLD USD TERM [ . 06/30/2016 | b 62,071 [ 62,071 [ 62,565 | 62,419 (348) (348) | 62,071 10,868 | 02/01/2020 _[3FE_
REDEMPT ION 100.0000
_90349V-AB-8 | UNITED SITE SERVICES INC NEW TERM LOANB . [ . _04/04/2016 __ 1,095 1,095 1,090 1,091 5 5 1,095 401 |.08/05/2021 _|4FE______.
REDEMPT ION 100.0000
_90349V-AD-4 |UNITED SITE SERVICES INC DELAYED DRAW TE . [ _04/04/2016 __ 251 251 251 251 251 4 1.10/06/2016 __[4FE
REDEMPT ION 100.0000
_90357#-AE-6 |U S BANK TRUST NA EQUIP NOTE 2005-T SER [ .. -04/01/2016 _. 2,284 2,284 2,284 2,284 2,284 60 |04/01/2023 |1
REDEMPT ION 100.0000
_90357#-AF-3 |U S BANK TRUST NA EQUIP NOTE 2005-U SER [ .. ~04/01/2016 _. 913 913 913 913 913 24 04/01/2023 1.
REDEMPT ION 100.0000
_90357#-AG-1 |U S BANK TRUST NA EQUIP NOTE 2005-V SER _ _|.04/01/2016 _- 10,776 10,776 10,776 10,776 10,776 284 |04/01/2022 .
REDEMPT ION 100.0000
_90357#-AH-9 |U S BANK TRUST NA EQUIP NOTE 2005-Wf SER | .. ~04/01/2016 _. 6,701 6,701 6,701 6,701 6,701 177 | .04/01/2023 1.
REDEMPT ON 100.0000
_90357#-AJ-5 |U S BANK TRUST NA EQUIP NOTE 2005-X SER [ ... ~04/01/2016 _. 3,438 3,438 3,438 3,438 3,438 91 |.04/01/2023 1.
REDEMPT ION 100.0000
_90357#-AK-2 |U S BANK TRUST NA EQUIP NOTE 2005-Y SER [ ... ~04/01/2016 _. 4,706 4,706 4,706 4,706 4,706 124 | .04/01/202 |1
REDEMPT ION 100.0000
__90357#-AL-0 |U S BANK TRUST NA EQUIP NOTE 2005-Y SER [ ... ~04/01/2016 _. 7,627 7,627 7,627 7,627 7,627 201 |.04/01/2022 1.
REDEMPT ION 100.0000
_90357#-AN-8 |U S BANK TRUST NA EQUIP NOTE 2005-Z SER |- ~04/01/2016 _. 2,182 2,182 2,182 2,182 2,182 58 |.04/01/2023 1.
REDEMPT ON 100.0000
_90357#-AN-6 |U S BANK TRUST NA EQUIP NOTE 2005-AA SER . [ .. ~04/01/2016 _. 1,543 1,543 1,543 1,543 1,543 41 |.04/01/2021 {1
REDEMPT ION 100.0000
_90357#-AP-1 |U S BANK TRUST NA EQUIP NOTE 2005-AA SER . [ .. ~04/01/2016 _. 3,620 3,620 3,620 3,620 3,620 95 |.04/01/2020 (1.
REDEMPT ION 100.0000
_90357#-AC-9 |U S BANK TRUST NA EQUIP NOTE 2005-AA SER . [ .. ~04/01/2016 _. 2,074 2,974 2,974 2,974 2,074 78 |.04/01/2020 (1.
REDEMPT ION 100.0000
_90357#-AR-7 |U S BANK TRUST NA EQUIP NOTE 2005-AA SER . [ ~04/01/2016 _. 3,473 3,473 3,473 3,473 3,473 9 |.04/01/2021 1.
REDEMPT ION 100.0000
_90357#-AS-5 |U S BANK TRUST NA EQUIP NOTE 2005-AA SER . [ .. ~04/01/2016 _. 2,692 2,692 2,692 2,692 2,692 71 |.04/01/2020 {1
REDEMPT ION 100.0000
_90357#-AT-3 |U S BANK TRUST NA EQUIP NOTE 2005-BB SER . |- ~04/01/2016 _. 6,902 6,902 6,902 6,902 6,902 182 | 04/01/2023 1.
REDEMPT ION 100.0000
_90357#-AU-0 |U S BANK TRUST NA EQUIP NOTE 2005-BB SER .. |- ~04/01/2016 _. 1,568 1,568 1,568 1,568 1,568 41 |.04/01/2023 1.
REDEMPT ION 100.0000
_90357#-AV-8 |U S BANK TRUST NA EQUIP NOTE 2005-S SER .. . |.04/01/2016 _. 4,166 4,166 4,166 4,166 4,166 110 |.04/01/2023 {1
_903886-AD-3 |ULTRA RESOURCES, INC. SENIOR NOTE SERIES .__ _|.06/10/2016 __| CORPORATE ACTION .|| 2,196,500 | 2,300,000 [ 1,840,000 [ 2,300,000 ..460,000 | (460,000) | [ 1,840,000 f L 356,500 |- 356,500 | _03/01/2019 __[6.__
REDEMPT ION 100.0000
_90932P-AA-6 | UNITED AIR 2014-1 A PTT SECURED NOTE 4 [ . _04/11/2016 __ 9,643 9,643 (2,565) (247) (247) 9,643 193 |.04/11/2026 | 1FE_____
REDEMPT ION 100.0000
_914908-AU-2 | UNIVISION COMMUNICATIONS INC NEW TERM LO [ . _06/07/2016 __ 1,826 1,826 1,826 1,826 1,826 32 |.08/01/2020 _[4FE
REDEMPT ION 100.0000
_914908-AV-0 | UNIVISION COMMUNICATIONS INC TERM LOAN C [ . 06/07/2016 | bl 2,338 2,338 2,348 2,345 (7) (7) 2,338 41 |.03/01/2020 _[4FE
REDEMPT ION 100.0000
_917590-AN-7 |UTEX INDUSTRIES INC 1ST LIEN TERM LOAN 2 [ . _04/01/2016 __ 637 637 634 635 3 3 637 1,086 |.05/22/2021 _|5FE______.
REDEMPT ION 100.0000
_91848#-AA-9 | VA LEWISTON LEASE FINANCE TR LEASE BACKE [ ... _06/15/2016 __ 10,931 10,931 10,931 10,931 10,931 226 | 12/15/2081 {1
REDEMPT ION 100.0000
_91848*-AA-3 | VA GREEN BAY LEASE FIN TRUST US GOVT LEA [ .. 06/15/2016 | b 24,963 24,963 24,963 24,983 f b e 24,963 466 | 03/15/2083 |1
REDEMPT ION 100.0000
_918488-AA-1 | VA BANGOR LEASE FINANCE TRUST LEASE BACK . [ _06/15/2016 __ 9,874 9,874 9,874 9,874 9,874 188 | 01/15/2031 1.
REDEMPT ION 100.0000
. 91849#-AA-8 | VA WILMINGTON LEASE FIN TRUST US GOVT LE .. | .. 06/15/2016 ) b 23,522 23,522 23,522 23,522 23,522 478 | 12/15/2082 1.
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REDENPT ON
_918514-AA-3 | VA BILLINGS LEASE FINANCE TR LEASE BACKE _06/15/2016 _. 10,786 10,786 10,786 176 | 02/15/2034 1.
REDEMPT ION
_92428F-AB-3 | VERMONT TRANSCO LLC FIRST MTG BOND SERIE . o |oa01/2016 b g0 [ 82,500 | 82,500 | 82,500 | b b b 82,500 2,372 |.04/01/2037 __
_.92553P-AD-4 | VIACOM INC SENIOR UNSECURED NOTE  5.625 ____ _04/19/2016 __| JP MORGAN SECURITIES [ 800,000 914,136 876,092 (6,017) (6,017) 870,075 10,373 | 10,873 | 27,125 | _09/15/2019 _.
CITIGROUP GLOBAL MARKETS
_92553P-AT-9 | VIACOM INC SENIOR UNSECURED NOTE ~ 4.250 _____ 05/02/2016 | b 1,356,834 1,324,000 1,334,314 1,332,458 (318) (318) 1,382,140 |l 24,604 | 24694 | 37,058 | 09/01/2023 _[2FE
REDEMPT ION
_92765Y-AA-5 | VIRGIN AUST 2013-1A TRST SECLRED 5.000 . 04/23/2016 | b a2 | 2402 [ 25,651 25512 L (1,389 (1,389) f L 24,142 604 | 10/23/2023 __
_929090-AA-6 | VOYAGER BRSTN DELAWARE TRUST SERIES 2009 _06/27/2016 __| PAYDOIN 9,741 6,198 3,542 3,542 9,741 43 |.12/26/2036 _.
_929227-6K-7 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/01/2016 __| PAYDOIN 4,884 4,925 23 (40) 4,884 50 | 08/25/2033 _.
_.929227-0B-5 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/01/2016 __| PAYDOIN 203 258 35 35 203 2 |.06/25/2042 __
_.929227-XH-4 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/01/2016 __| PAYDOIN 607 199 408 408 607 4 | 11/25/2042 _.
_92922F-5T-1 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/25/2016 __| PAYDOIN 11,941 11,310 631 631 11,941 34 | 11/25/2045 __
_92922F-70-5 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/25/2016 __| PAYDOIN 16,117 14,329 1,789 1,789 16,117 49 | 12/25/2045 __
_92920F-B7-2 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/25/2016 __| PAYDOIN 3,318 3,379 (61) (61) 3,318 17 | 11/25/2034 .
_92922F-BII-7 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 ____ || 06/01/2016 | PAYDOIN 1,348 1,354 (8) (8) 1,348 14 |.09/25/2033
_92920F-J2-5 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __. _06/25/2016 __| PAYDOIN 12,646 12,872 (226) (226) 12,646 35 | .04/25/2045
_92922F-Nii-4 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __. _06/01/2016 __| PAYDOIN 5,875 5,658 216 216 5,875 49 | 04/25/2044 __
_92920F-TJ-7 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/25/2016 __| PAYDOIN 1,644 1,328 316 316 1,644 6 | 06/25/2044 __
_92922F-U-8 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 ____ [ .| 06/25/2016 __|PAYDOIN 5,810 5,209 600 600 5810 | b 2 | 07/25/2044
_92922F-70-3 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __. _06/01/2016 __| PAYDOIN 61,630 50,225 | | 1,405 Ll 11,405 61,630 854 |_01/25/2034
_92922F-7F-8 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __. _06/25/2016 __| PAYDOIN 19,223 19,231 (8) (8) 19,223 62 | 10/25/2044 __
_92925C-BB-7 | WANU MORTGAGE PASS-THROUGH CTF SERIES 20 __ _|.06/25/2016 __| PAYDOIN 8,287 , , 7,598 689 689 8,287 26 | 12/25/2045 __
_92078T-AE-1 | WACHOVIA BANK COML MTG TRUST SERIES 2007 ____ || 06/01/2016 | PAYDOIN 177,023 177,023 169,679 175,533 1,490 1,490 177,023 4,876 | 04/15/2047 _
_93677P-AB-7 | WASATCH LTD SERIES 2006-1A CLASS A1B 0 . _1.05/16/2016 __| PAYDOIN 12,823 12,815 8 8 12,823 47 | 11/14/2022 _.
BABSON CAPITAL MGNT LLC
_939096-AE-5 | WASHINGTON INVENTORY SERVICE SENIOR TERM __ _|.05/16/2016 - 112,873 161,247 160,439 160,809 a a 160,856 | | (47,983) | . (47,983) 2,006 | 12/20/2018
_.939335-P9-0 | WASHINGTON MUTUAL MTG SEC CORP SERIES 20 _|.06/01/2016 __| PAYDOIN 56 3 1 55 55 56 1 |.02/25/2031 .
_939336-34-9 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 .| .06/01/2016 __| VARIOUS 2 52 (51) (51) 2 3 |.03/25/2035
_939336-5V-1 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __. _06/25/2016 __| PAYDOIN 722 588 134 134 722 3 |.06/25/2035 __
_939336-KZ-5 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 __ _|.06/01/2016 __| PAYDOIN 2,329 2,463 (135) (135) 2,329 23 | 12/25/2032
_939336-X6-5 | WASHINGTON MUTUAL MTG PASS THR SERIES 20 ____ [ .| 06/25/2016 __|PAYDOIN 37,490 36,626 864 864 37,490 176 | _01/25/2045 _.
_93934X-AB-9 | WASHINGTON MUTUAL ASSET-BACKED SERIES 20 _____ _06/27/2016 __| PAYDOIN 1,100 160 939 939 1,100 2 |.10/25/2036 _.
REDEMPT ION
__94108B-AE-9 | WASTEQUIP NEW FIRST LIEN TERM LOAN 7/13 _| 0472672016 _- 13,955 13,911 4 4 13,955 128 | 07/31/2019
_942749-A#-9 | WATTS WATER TECHNOLOGIES, INC. SENIOR NO ____. . _04/30/2016 _|MATURITY . f ] 4,950,000 4,950,000 4,950,000 4,950,000 4,950,000 144,788 | 04/30/2016 __
REDEMPT ION
_94403*-AY-2 | WAWA, INC. SENIOR NOTE ~ 5.870% 05/04/16 ___ _05/04/2016 __ 329,000 329,000 329,000 329,000 329,000 9,656 | 05/04/2016
REDEMPT ION
_949784-GP-6 | WELLS FARGO BANK NORTHNEST, NA SENIOR SE _____ _04/15/2016 __ 1,058 1,058 1,058 45 1.01/30/2030 1.
REDEMPT ION
_94978#-JJ-7 | WELLS FARGO BANK NORTHNEST, NA NOTE N319 _____ _06/26/2016 __ 19, 148 19, 148 19, 148 299 | 00/26/2024 (22
REDEMPT ION
_94978#-JK-4 |WELLS FARGO BANK NORTHIEST, NA NOTE A319 _|.06/09/2016 _- 19,148 19, 148 19, 148 299 | _09/09/2024 _.
_95058X-AA-6 | WENDYS FUNDING LLC SERIES 2015-1A CLASS - _|.06/15/2016 __| PAYDOIN 1,800 6 6 1,800 15 |06/15/2045
_.95235L-AC-3 |WEST CORPORATION TERM LOAN B10  3.250% _|.06/22/2016 __| VARIOUS 752,755 754,482 755,743 755,122 (162) (162) 754,960 (2,208) (2,205 - 15,424 | 02/07/2018 __|3FE _.
_96033L-AA-0 | WESTGATE RESORTS SERIES 2015-2A CLASS A .. _06/01/2016 _|PAYDOWN |l 52,68 | 52,628 | 52558 | 52,628 | e b 52,628 701 |.07/20/2028 | 1FE_____
REDEMPT ION
_96188#-AA-6 | WETT HOLDINGS LLC SENIOR SECURED NOTE ... -06/30/2016 _. 6,389 6,389 6,389 138 | 12/18/2024 _|2FE
REDEMPT ION
__962BJC-11-8 |TA MHI BUYER, INC. INCREMENTAL TERM LOAN ___ -05/10/2016 _. (1,804) (1,804) (10,275) | .09/28/2021 __[3FE
REDEMPT ON
__962DXG-11-9 | AVIS BUDGET CAR RENTAL, LLC EXTENDED TER ._.__ ~06/30/2016 __ 3,006 4 4 3,006 4,317 | 03/15/2022 _|3FE
REDEMPT ON
_96924#-AA-5 | WILLIAM BLAIR & CO. PASS-THROUGH TRUST S _____ _06/25/2016 _. 37,654 37,654 37,654 881 | .02/25/2018 |2
REDEMPT ON
_96928*-AD-9 | WILLIAM BLAIR & CO. CTL PASS THRU CTFS S .__._ .06/15/2016 _. 21,748 21,748 21,748 506 | 12/15/2025 3 ...
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__96950F-AD-6 | WILLIAVS PARTNERS LP SENIOR UNSECURED NO | .- _04/25/2016 __| OPPENHEIMER AND CO [ [ 1,440,938 [ 1,450,000 1,449, 142 1,449,553 53 53 1,449,606 (8,668) (8,668) 47,155 [ 03/15/2020 _[2FE
_970631-AA-5 | WILLIS ENGINE SEC TRUST SERIES 2012-A CL . [ _06/15/2016 __| PAYDOIN 17,408 17,408 17,408 17,408 17,408 399 | 09/15/2037 _[1FE______
REDEMPT ION 100.0000
_97246F-AD-8 | WILSONART LLC ADD ON TERM LOAN B-2 4.0 [ ~06/30/2016 _. 762 762 746 751 10 10 762 3,011 | 10/31/2019 _[4FE____
REDEMPT ION 100.0000
_973146-AA-3 | WIND ENERGY TRANSMISSION TEXAS SENIOR SE .| ... ~06/30/2016 _. 4722 4,72 4,72 4,72 4,722 87 | .12/18/2034 1.
REDEMPT ION 100.0000
_98141*-AA-2 |WORLD 50, INC. TERM LOAN B 1.000% 12/1 | . -04/01/2016 _. 3,281 3,281 3,248 3249 (b 72 I 32 3,281 10,056 | 12/11/2020 |4z
REDEMPT ION 100.0000
__98379E-AB-2 | XPO LOGISTICS, INC. TERM LOAN  5.500% 1 . [ ... _04/04/2016 __ 2,250 2,250 2,205 2,206 44 44 2,250 28 |.11/01/2021
_98412J-BA-1 | XEROX CORPORATION NOTE ~ 7.200% 04/01/16 _|.04/01/2016 __|MATURITY 550,000 550,000 478,500 546,220 3,780 3,780 550,000 19,800 |.04/01/2016 __
_98419M-AA-8 | XYLEM, INC. SENIOR UNSECURED NOTE ~ 3.55 _L.04/11/72016 __|cALL 1014117 455,002 450,000 449,260 449,844 156 156 450,000 5,002 5,002 8,919 | 09/20/2016
_984724-AE-9 | YANCEY BROTHERS COMPANY SENIOR SECURED N ___ _|.05/1472016 _|MATURITY L] 3,000,000 | . 3,000,000 | 3,000,000 |- 3,000,000 | b b 3,000,000 106,800 |_05/14/2016
REDEMPT ION 100.4518
_9991DT-DI-5 | INTERCAMBIADOR DE TRANSPORTES DE TRANSPO _____ Do 06/29/2016 | b 1,986,809 [ 1,977,873 | 1,951,368 [ 1,881,748 | || 55,485 | | 55,485 | 74,487 | 1,977,873 [ (33,846) .. 8,936 | (24,9100 - 10,928 | 03/13/2019 |22
REDEMPT ION 100.0000
_.004454-AD-8 |A R C RESOURCES LTD SENIOR SECURED NOTE ______ A_..|.04/27/2016 _. 340,000 340,000 340,000 340,000 340,000 8,666 | 04/27/2016 (2.
REDEMPT ION 100.0000
_004454-AF-3 | A R C RESOURCES LTD SENIOR SECURED NOTE ______ _04/14/2016 __ |__...420,000 420,000 420,000 420,000 420,000 15,099 | 04/14/2016
_C3602D-AH-7 | GARDA WORLD SECURITY CORP TERM LOAN B US _05/13/2016 __| VARIOUS 67,422 69,209 68,775 68,896 | .. f...__ 20 22 68,918 (1,497 [ Q70 ) IO 404 |10/06/2020 __
_03602D-AJ-3 | GARDA WORLD SECURITY CORP DELAYED DRAW T _.___ _|.05/13/2016 __| VARIOUS 12,216 [ 12,538 | 12,538 | 12,538 12,538 (322) (322) 198 | 01/16/2020
REDEMPT ION 100.0000
. 04438B-AC-0 | HUSKY INJECTION MOLDING SYSTEM NEW TERM [ .. _06/30/2016 __ 1,104 1,104 1,099 1,100 5 5 1,104 4,674 | 06/30/2021 _[4FE
REDEMPT ION 100.0000
__CAT96#-AA-1 | INTRANSIT BC FINANCE LTD CONSTRUCTION FA _1.06/30/2016 __ 6,757 6,757 6,630 5,954 405 405 693 6,757 (295) (295) 5,080 | 06/30/2033 _.
__C4931*-AF-0 | KEYERA PARTNERSHIP GTD SENIOR NOTE SERIE _L.05/01/72016 __|MATURITY ol 2,250,000 | 2,250,000 |- 2,250,000 | 2,250,000 oo b b 2,250,000 94,500 |.05/01/2016 __
REDEMPT ION 100.0000
__C6901L-AD-9 | 1011778 B.C. UNLIMITED LIABILI TERM LOAN ____ [— ~04/01/2016 _. 1,578 1,578 1,562 16 16 1,578 5,585 | 12/12/2021 _|4FE_____.
REDEMPT ION 100.0000
_C7008#-AB-6 | THE ORIGINAL CAKERIE SENIOR TERM LOAN . A_|.04/29/2016 __ 2,813 2,813 2,765 48 48 2,813 5,641 | 12/01/2020 |4z
REDEMPT ION 100.0000
_£8242*-AA-6 | SEA TO SKY INVESTMENT LP AMORTISING TERM __.__ [ 06/16/2016 | b 1,438,206 1,438,206 1,422,851 1,278,555 79,288 79,288 | . 148,729 | 1 1,438,206 | (68,365) | - | (68,365)] ... 5,765 | 09/30/2029 (2.
REDEMPT ION 100.0000
_CO413P-AU-7 | VALEANT PHARMACEUTICALS INTL TERM LOAN B ___ [— _06/29/2016 _. 33,451 33,451 33,284 33,299 153 153 33,450 |l 820 |.03/13/2022 _|3FE______.
REDEMPT ION 100.0000
__D2700P-AC-3 | FAENZA AQUISITION GMBH INITIAL DOLLAR TE | .. _05/31/2016 _. 5,333 5,333 5,307 5,315 19 19 5,333 2,524 | 08/31/2020 _|4FE_____.
REDEMPT ION 100.0000
_D2700P-AD-1 | CERAMTEC ACQUISITION CORP INITIAL DOLLAR .| .. _05/31/2016 _. 63 63 63 63 63 268 |.08/28/2020 _[4FE_
REDEMPT ION 100.0000
__D2700P-AF-6 | FAENZA AQUISITION GVBH INTIAL DOLLAR TER .. _|.05/3172016 - 1,524 1,524 1,516 1,518 5 _08/28/2020 __|4FE .
_D4S38U-AA-5 | KM GERMANY HOLDING GMBH SECURED NOTE 8 _04/29/2016 __| CALL 106.5630 [l 898,830 843,473 1,035,932 846,732 | | (4782) L (4,782) 161,049 | 879,209 [ (123,790)|...._.19.621 | (104,169) | - _12/15/2020 __|4FE .
_D959BA-AA-2 | WEPA HYGIENEPRODUKTE GMB SECURED NOTE ___ _1.06/10/2016 | CALL 104.8750 . fo | 1,005,363 958,630 1,251,366 968,229 | | (7,423) | L (7,428)f 253,076 | 998,829 | (215,052)|.....6,534 | (208,518) |- _05/15/2020 __|4FE .
REDEMPT ION 100.0000
__F2460*-AA-1 | CORIANCE GESTION CONSTRUCTION FACILITY . Do ~06/30/2016 _. 44,328 44,38 44,560 43,345 (231) (231) 404 |.07/31/2030 (22
REDEMPT ION 100.0000
__G1153E-AB-1 |BELMOND INTERFIN LTD. TERM LOAN B 4.00 . R..._..|.06/30/2016 _. 474 474 472 472 2 2 474 1,879 |.02/28/2021 _|3FE______.
REDEMPT ION 100.0000
__G1418#-AF-0 | CARIBBEAN UTILITIES CO. LTD SENIOR NOTE ______ Foo _06/01/2016 __ 500,000 500,000 500,000 500,000 500,000 16,675 |.06/01/2016 __|1FE_______
REDEMPT ION 100.0000
__G1418#-AG-8 | CARIBBEAN UTILITIES CO. LTD SENIOR NOTE ______ Foo _06/01/2016 __ 50,000 50,000 50,000 50,000 50,000 1,273 |.06/01/2018 _[1FE_______
PRIOR PERIOD  ADJUSTNENT
_G2083#-AC-9 | CHEMRING GROUP PLC SENIOR NOTE SERIES A . Foo _03/31/2016 __ 153,789 153,789 153,789 153,789 153,789 6,638 | 11/19/2016 3.
PRIOR PERIOD  ADJUSTNENT
_62083#-AD-7 | CHEMRING GROUP PLC SENIOR NOTE SERIES B .. Foo 03/31/2016 | b 263,639 | 263,639 | 263,639 | 263,639 | oo b b 263,639 34,669 | 11/19/2019 (3
PRIOR PERIOD  ADJUSTNENT
_G2083#-AE-5 | CHEMRING GROUP PLC SENIOR NOTE SERIES C ... Foo _03/31/2016 _. 175,759 175,759 175,759 175,759 75,75 Lo 23,113 | 11/19/2019 (3.
REDEMPT ON 100.0000
_G20B9R-AH-6 | MULTI PACKAGING SOLUTIONS, INC INCREMENT ... [ ... -06/30/2016 _. 6,637 6,637 6,504 6,52 111 111 6,637 158 | 09/30/2020 |4FE.__._
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_626136-AB-2 |D C C CORPORATE SERVICES LTD GTD SENIOR _____ Fo 0471972016 _[MATURITY | [ 1,000,000 [ 1,000,000 [ 1,000,000 [ 1,000,000 [ | 1,000,000 [ 28,930 [.04/19/2016 |2
_626246-AB-9 | DAIRY CREST GROUP PLC GTD SENIOR NOTE SE ____. Foo _04/04/2016 __|MATURITY 680,400 680,400 680,400 680,400 680,400 19,834 | 04/04/2016 |2
REDEMPT ION 100.0000
__G2656#-AA-0 | DANU 11 SENIOR FACILITY  2.788% 06/30/3 . Do ~06/30/2016 _. 19,106 19,106 | 20,724 19,106 (1,618) (1,618) _06/30/2030 |22
REDEMPT ION 100.0000
__G2656#-AB-8 |DANU || SUB-SENIOR FACILITY ~ 4.678% 06/ _.__ Do ~06/30/2016 _. 880 880 955 880 (75) (75) _06/30/2030 |22
REDEMPT ION 100.0000
__G29B7L-AD-5 |AVAGO ECHNOLOGIES CAYMAN LTD. 2016 USD T . Foo .06/16/2016 __ 1,875 1,875 1,842 33 33 1,875 20 | 02/01/2023 _[2FE
REDEMPT ION 100.0000
__G3600K-AB-2 | FLOATEL INTERNATIONAL LTD USD TERM LOAN . R......|.06/30/2016 _. 2,250 2,250 2,228 2,282 18 18 2,250 13,377 | .06/27/2020 _|4FE
REDEMPT ION 100.0000
__G4123E-AC-0 | GRIFOLS WORLDIIDE OPERATIONS U USD TERM |- ~06/30/2016 __ 1,350 1,350 1,337 1,340 10 10 1,350 1,539 |.02/27/2021 _|3FE_
REDEMPT ION 100.0000
_G63616-AA-9 | NYOP EDUCATION (ABERDEEN) LTD AMORTISING __._. _|.04/09/2016 32,721 32,721 2882 10,538 32,721 (5,382 |- (32,700) | .03/31/2037 _.
REDEMPT ION 100.0000
_G74448-AA-8 | RED DORSAL FINANCE LIMITED SENIOR SECURE .. _L.04/12/2016 _. 21,734 21,734 21,755 16,561 61 61 273 L 523 | _10/12/2015 __|2FE .
_69298#-AN-1 | URENCO LTD GTD SENIOR NOTE SERIES B 6. _06/30/2016 _|MATURITY |l 2,400,000 | 2,400,000 | 2,400,000 | 2,400,000 | b 2,400,000 77,640 |_06/30/2016 -
__JK7959-45-1 | CHENOURS CO SENIOR UNSECURED 6. 125% 05 _1.06/03/2016 __{ VARIOUS 184,187 213,260 213,260 | .. (10,760) | (29,073) . (39,833) [ 798 |05/15/2023
REDEMPT ION 100.0000
_L0001U-AB-5 | ALLNEX (LUXEMBOLRG) & CY S.C.A TERM LOAN ____ Foo ~06/30/2016 __ 134 134 133 134 1 1 134 137 |.10/03/2019 _[4FE
REDEMPT ION 100.0000
__L0O00TU-AC-3 | ALLNEX USA, INC. TERM LOMN B - US  4.50 E._...|.06/30/2016 _. 70 70 69 69 70 100 | .08/19/2019 _[4FE_____
REDEMPT ION 100.0000
_L0166#-AA-1 | ALISON BIDCO SARL USD 1ST LIEN TERM LOAN [ .. ~04/01/2016 _. 450 450 446 446 4 4 450 _08/29/2021 __[4FE______
REDEMPT ON 100.0000
_L0178U-AD-8 |ALTICE FINANCING SA USD TERM LOAN 5.25 Foo 05/03/2016 | b 276,751 | 276,751 | 273,983 | 274,265 2,486 2,486 276,751 8,677 |.01/27/2022 |3FE
REDEMPT ION 100.0000
_L04266-AA-9 | AWAS FINANCE LUXENBOURG 2012 NEW TERM LO ____ Foo -04/18/2016 __ 1,621 1,621 1,605 1,614 7 7 1,621 696 |.06/18/2018 _|3FE______.
REDEMPT ION 100.0000
__L1300R-AB-8 | CD&R MILLENNIUM HOLDCO 6 SARL USD 18T LI .| .. ~04/01/2016 __ 368 368 366 366 2 2 368 566 |07/31/2021 _[4FE
_L2966C-AA-6 |ELIOR FINANCE & CO SCA SECURED NOTE 6. . Do _05/04/2016 __| CALL 104.8750 ____. 373,980 356,596 406, 100 336,566 (34) (34) 69,199 357,011 | (48,721 16,969 | (31,752) | .- 11,502 | .05/01/2020 _|3FE______
REDEMPT ION 100.0000
_16232U-AB-3 | MALLINCKRODT INTERNATIONAL FIN TERM LOAN [ . _06/30/2016 __ 1,350 1,350 1,347 1,347 3 3 1,350 4,348 | 03/19/2021 _[3FE______
REDEMPT ION 100.0000
_16232U-AD-9 | MALLINCKRODT INTERNATONAL FIN TERM LOAN .___ R......|.06/30/2016 _. 1,350 1,350 1,343 1,344 6 6 1,350 4,706 |.07/17/2021 _[3FE
REDEMPT ION 100.0000
_16239U-AB-6 | SAM FINANCE LUX SARL USD TERM LOAN 4.2 R....l.os/18/2006 | b 224,499 [ 24499 [ 24877 | 24,408 91 91 24,499 422 | 12/17/2020 _[3FE_
REDEMPT ION 100.0000
__L7256G-AD-9 | OXEA FINANCE LLC DELAWARE TERM B2- USD __ _04/05/2016 __ 633 633 631 632 1 1 633 2,658 | 01/15/2020
REDEMPT ION 100.0000
_L7300K-AB-0 | ORTHO CLINICAL DIAGNOSTICS IN TERM LOAN [ . _04/01/2016 __ 1,350 1,350 1,337 1,339 1 1 1,350 6,457 | 05/07/2021 _|4FE
REDEMPT ION 100.0000
__L7307N-AD-3 |PACIFIC DRILLING SA TERM LOAN B 5/13 4 R......|.06/03/2016 _. 412 412 79 41 333 332 1 412 1,843 | 05/30/2018 _[4FE_
_19308U-AC-4 | TRAVELPORT FINANCE SARL 2014 TERM LOAN B .___ _|.06/27/2016 __| VARIOUS 531,680 532,440 525,785 526,822 416 416 527,238 4,442 4,442 18,966 |.09/02/2021 __|4FE .
_)47279-AG-4 | INTERXION HOLDINGS NV FIRST LIEN ~ 6.000 _1.05/25/2016 __{ TAX FREE EXCHANGE .. 595,756 570,700 596,382 (625) (625) 595,756 12,089 |.07/15/2020 __|4FE .
REDEMPT ION 100.0000
_N5O45L-AK-1 | NXP BV FUNDING LLC TERM D 11/13  2.750% Foo _06/30/2016 __ 989 989 989 989 989 3,167 | 01/10/2020 _|2FE
REDEMPT ION 100.0000
__P70776-AF-1 | NASSAU AIRPORT DEV CO. LTD SENIOR NOTE . Foo _06/30/2016 __ 14,000 14,000 14,000 14,000 14,000 490 | 11/30/2033 _[2FE_
REDEMPT ION 100.0000
__P70776-AH-7 |NASSAU AIRPORT DEV CO. LTD SENIOR NOTE S ____. Foo _06/30/2016 __ 10,750 10,750 10,750 10,750 10,750 341 |.03/31/2035 _[2FE
REDEMPT ION 100.0000
__P70776-AK-0 | NASSAU AIRPORT DEV CO. LTD SENIOR NOTE S ____. _|.06/30/2016 _. 2,375 76 |_06/30/2035 _.
_059954-AC-8 | NERIDIAN ENERGY LTD SENIOR NOTE SER 2004 _04/29/2016 __| MATURITY 5,050,000 | 5,050,000 131,553 |.04/29/2016 _-
_T94512-AB-5 | TEAMSYSTEM HOLDING SPA SECURED NOTE 7. ___ [D._____| 05/20/2016 _|CALL 103.6880 [ ...1,810,246 1,485,390 841 8 [ 317,649 | 1,533,623 | (270,258) | ... 47,585 | (222,673) 58,372 | 05/15/2020 _.
__UJ16309-AC-7 | CHEMOURS CO SR UNSECURED  6.125% 05/15/ _____ 0 .05/17/2016 | CONVERSION k| 224,00 | 24,00 | 224,020 217,320 6,700 6,995 | 05/15/2023 _.
REDEMPT ON 100.0000
__Y21126-AB-4 | DRILLSHIPS FINANCING HOLDING | TERM LOAN ... R......|.04/12/2016 _. 1,126 1,126 318 1,135 801 809 (8) 1,126 6,660 | 03/31/2021 [SFE.._._._
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REDENPT ON 100.0000
__Y21120-AB-1 | DRILLSHIPS OCEAN VENTURES INC TERM LOAN ... R......|.04/25/2016 . 1,436 1,436 564 1,424 872 860 12 1,436 7,864 | 07/18/2021 .
3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 129,654,195 128,667,227 127,076,883 119,521,980 4,520 993,336 646,023 351,833 1,035,392 127,629,813 (779.390) | 2,024,381 1,244,991 4,657,218 XXX
__056167-AC-3 [BABSON MID-MARKET CLO 200711 SERIES 200 ___ _-04/06/2016 __JVARIOUS 1 112,608 [_04/15/2021 _
PRIOR PERIOD  ADJUSTNENT
__05616J-AE-3 | BABSON CLO LTD 2015-1 SUBORDINATED NOTE _____ _|.03/725/2016 __ 51,934 750,000 51,934 35,506 | . | 16,428 |- 51,934 _04/20/2027 .
_05617G-AB-4 |BABSON CLO LTD. 2011-1 SERIES 2011-1A C . _L.0472072016 __|PAYOOIN [l 2,400,000 | 2,400,000 | 2,308,920 | . 2,428,978 | [ (28,378) | (83| | 2,400,000 19,825 | 09/28/2021 .
PRIOR PERIOD  ADJUSTNENT
_05618J-AE-1 | BABSON CLO LTD 2014111 SUBORDINATED NOT _____ Foo -03/23/2016 __ 17,196 17,196 17,196 17,196 _01/15/2026 __
PRIOR PERIOD  ADJUSTNENT
_05618K-AC-2 | BABSON CLO LTD 201411 SUBORDINATED NOTE ____ 10372472016 __ 6,748 | 2,425,000 6,748 6,748 6,748 10/17/2026 .
__20779M-AJ-7 | CONNECTICUT VALLEY STR CDO |11 SERIES 20 __. _|.06/23/2016 __| PAYDOIN 105,424 105,424 105,424 105,424 105,424 1,184 |.03/23/2023
_20779\-AN-8 | CONNECT ICUT VALLEY STR CDO |11 SERIES 20 __. _|.06/23/2016 __| PAYDOIN 875,701 875,701 482,998 482,998 : - 875,701 17,177 |.03/23/2028 _.
_20779-AS-7 | CONNECTICUT VALLEY STR CDO |11 SERIES 20 _06/23/2016 __|PAYDOIN . f | 1,840,000 1,840,000 _03/23/2023 __
_20779P-AE-1 | CONNECTICUT VALLEY STR CDO |1 SERIES 24 ~05/06/2016 __| PAYDOIN | 285714 | 85714 | 53,024 | 203842 | 285,714 4,060 |.05/06/2018
_20779P-AF-8 | CONNECTICUT VALLEY STR CDO |1 SERIES 24 ~05/06/2016 __| PAYDOIN I - 18,914 128,314 . 7,851 | 05/06/2018
__26410R-AC-3 | DUCHESS IV CLO SERIES IV-A CLASS F 0.0 _1.05/19/2016 __{ PAYDOIN 4,740 4,740 4,740 4,740 4,740 62,146 | 12/19/2020 .
_264101I-AD-0 | DUCHESS V CLO INCOME NOTE CLASS F 1.75 -05/17/2016 _|PAYOOIN . f | (1,104,100) | (1,104,100) f.o | (1,104, 100) 10,900 | (1,104,100) | . (10,90) f Lo (10,900) . (4,960) | 05/21/2021 .
__46615P-AA-2 | JFIN CLO 2007 LTD SR NOTE CLASS A 1A 144 _04/20/2016 __| PAYDOIN 114,403 114,403 105,428 113,896 507 507 114,403 391 |.07/20/2021
_57628#-A6-3 | MASSMUTUAL ASSET FINANCE LLC SENIOR SECU . .| .06/21/2016 __| VARIOUS 128,225,889 | - 128,225,889 | - 128,225,889 | 89,797,124 | b b 128,225,889 793,063 |_12/31/2020
_79548K-6F-0 | SALOMON BROTHERS MTG SEC VI1 SERIES 2001 ___ [ ~06/01/2016 __| PAYDOIN 43,467 43,467 39,412 43,301 166 166 43,467 802 |.01/25/2035 _.
__79548K-X0-6 | SALOMON BROTHERS MTG SEC VII SERIES 1997 __ _|.06/01/2016 __| PAYDOIN 5,733 5,733 5,857 5,775 (42) (42) 5,733 189 | .07/25/2024 _.
_79549A-FV-6 | SALOMON BROTHERS MTG SEC VI1 SERIES 2001 ____ [ [ 06/01/2016 | PAYDOIN 610 610 (610) (610) 121 | _02/18/2034 _.
_79549A-GG-8 | SALOMON BROTHERS MTG SEC VI1 SERIES 2001 . [ ~06/01/2016 __| PAYDOIN 7,811 7,811 6,699 7,476 33 3% 7,811 212 | 02/18/2034
_79549A-RD-3 | SALOMON BROTHERS MTG SEC VI1 SERIES 2002 . [ .. ~06/01/2016 __| PAYDOIN 8 8 8 8 1 1 8 _09/25/2032 __
_79549A-RE-1 | SALOMON BROTHERS MTG SEC VII SERIES 2002 _- _|.06/01/2016 __| PAYDOIN 57 57 57 61 (4) (4) 57 1 |.00/25/2032
_79549A-RU-5 | SALOMON BROTHERS MTG SEC VII SERIES 2003 __ _|.06/01/2016 __| PAYDOIN 176 176 97 118 57 57 176 3 |.01/25/2033
_79549A-SN-0 | SALOMON BROTHERS MTG SEC VII SERIES 2003 __ _|.05/01/2016 __| PAYDOIN 4,854 | 320 [ 320 (320) (320) 78 |.04/25/2032 __
__79549A-XZ-7 | SALOMON BROTHERS MTG SEC VII SERIES 2003 __ _|.06/01/2016 __| PAYDOIN 3,016 3,016 2,326 2,311 705 705 3,016 94 |.06/25/2033 _.
__79549A-YA-1 | SALOMON BROTHERS MTG SEC VII SERIES 2003 __ _|.06/01/2016 __| PAYDOIN 2,452 2,452 1,788 | 820 1,632 1,632 2,452 76 |.06/25/2033 _.
_79549A-YB-9 | SALOMON BROTHERS MTG SEC V1| SERIES 2003 _|.06/01/2016 __| PAYDOIN 569 581 148 % 543 543 569 18 |.06/25/2033 __
__B03066-AA-7 | SAPPHIRE VALLEY CDO | LTD SR NOTE CLASS ___ _|.04715/2016 __|PAYOOIN .l 1,011,897 [ 1,011,897 834,081 968,377 | fo.. 43,521 | 43521 | 1,011,897 2,282 | .12/15/2022 .
REDEMPT ION 100.0000
__N7516#-AA-1 | ROCKALL CLO BV VARIABLE FUNDING NOTE - E _____ _|.06/15/2016 91,645 91,645 111,698 88,612 91,645 [ (20,053) | - _06/15/2020 _[1FE______
__N7516#-AC-7 | ROCKALL CLO BV VARIABLE FUNDING NOTE - G .____ _|.05/13/2016 __{VARIOUS L | 1,886,141 [ 1,886,141 | 2,132,206 1,937,499 1,886,141 | (246,085) | - _06/15/2020 _[1FE_______
REDEMPT ION 100.0000
__N7516#-AD-5 | ROCKALL CLO BV SENIOR SECURED VF2-EUR ... Do _06/15/2016 __ 611,975 611,975 674,926 591,718 83,209 611,975 [ (62,950 | (62,950 7,660 | 06/15/2020 (5%
REDEMPT ION 100.0000
__N7516#-AE-3 | ROCKALL CLO BV SENIOR SECURED VF2-GBP ... D 05/13/2016 | oo b 215490 | 215490 [ P71\ R U N U R R S 215490 | a5 (R _06/15/2020 __|6*
5599999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 136,932,657 140,036,646 135,403,659 95,862,358 2,449,374 2,449,374 311,903 136,932,657 (336,744) (336,744) 1,040,450 XXX XXX
8399997. Total - Bonds - Part 4 271,555,167 273,670,538 267,431,306 220,331,886 4,520 3,461,823 646,023 2,820,320 1,347,295 269,529,135 | (1,116,134)| 2,026,031 909,897 5,754,747
8399998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8399999. Total - Bonds 271,555,167 273,670,538 267,431,306 220,331,886 4,520 3,461,823 646,023 2,820,320 1,347,295 269,529,135 | (1,116,134)| 2,026,031 909,897 5,754,747
_20823#-12-5 [CONNOR SPORT COURT INTL, INC. [ . _05/04/2016 __[ CORPORATE ACTION 1.000 20,232
_20823#-13-3 | CONNOR SPORT COURT INTL, INC. _|.05/04/2016 __| CORPORATE ACTION __. 1.000 8,351
_33610F-30-7 |FIRST POTOMAC REALTY TRUST _L.04/727/2016 __|CALL 25.0000 .| _._8283.000 | . 207,075 | 207,217 | 07217 b 207,217 (142) (142) 6,704
__49446R-79-4 | KINCO REALTY CORPORATION ___ _.06/22/2016 __| JONES TRADING INST _ 142,093 126,953 126,953 126,953 15,141 | AR I 4,026
_609366-11-9 | MONEY MAILER HOLDING CORP - _|.04/29/2016 __| PREPAYNENTS 270,436 270,436 | b b 270,436 10,727
_B9360J-68-5 |PS BUSINESS PARKS INC | .06/22/2016 __[ JONES TRADING INST - 64,493 64,493 64,493 1,049 1,049 1,664
_B9360J-71-9 | PS BUSINESS PARKS INC _|.06/22/2016 __| JONES TRADING INST | . 921.000 | 23,803 | L 23,05 | 28,05 | e b 23,025 778 778 501
__7446011-20-6 | PUBLIC STORAGE .| .06/22/2016 __| JONES TRADING INST 125,000 125,000 125,000 3,558 3,558 3,466
__744601-40-4 |PUBLIC STORAGE [ -05/10/2016 _| JONES TRADING INST _ 600.000 15,000 15,000 15,000 698 698 216
_7446011-60-2 | PUBLIC STORAGE .| .05/10/2016 __| JONES TRADING INST 600.000 15,709 15,000 15,000 15,000 709 709 211
_756109-80-7 |REALTY INCOME CORP . _06/22/2016 __| JONES TRADING INST [ 7,070.000 185,748 192,318 192,318 192,318 (6,570) (6,570) 5,772
PRIOR PERIOD  ADJUSTNENT
_B9778#-12-5 | TRUCK BODIES & EQUIPMENT INTL ... [ . -03/23/2016 . 1.000 4,434




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE D - PART 4

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

€2¢'503

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
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current [Other Than| Adjusted |Change in| Adjusted Foreign Interest/ Stated or
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Stock Con- Market
cusip Number of Adjusted | Valuation | (Amor- (Impairment| Value |/Adjusted | Value at Gain Gain | Total Gain| Dividends | tractual In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss) on | Received Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
8499999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 1,054,662 XXX 1,039,442 1,039,442 1,039,442 15,221 15,221 66,304 XXX XXX
8999997. Total - Preferred Stocks - Part 4 1,054,662 XXX 1,039,442 1,039,442 1,039,442 15,221 15,221 66,304 XXX XXX
8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8999999. Total - Preferred Stocks 1,054,662 XXX 1,039,442 1,039,442 1,039,442 15,221 15,221 66,304 XXX XXX
_20823#-10-9 [ CONNOR SPORT COURT INTL, INC. - N _05/04/2016 __[ VARIOUS 1.000
_.218686-11-3 | COREPHARMA HOLDINGS, INC. ~06/10/2016 __| CORPORATE ACTION . 1.000
_36227K-10-6 | GSE SYSTENS INC __ I _06/30/2016 __| JONES TRADING INST _......6,968.000 15,445 10,661 16,723 (6,062) (6,062) 10,661 4,784 4,784
PRIOR PERIOD  ADJUSTNENT
_B9778#-10-9 | TRUCK BODIES & EQUIPMENT INTL [ -03/23/2016 __ 1.000
PRIOR PERIOD  ADJUSTNENT
_B9778#-11-7 | TRUCK BODIES & EQUIPMENT INTL [ -03/23/2016 __ 1.000
PRIOR PERIOD  ADJUSTNENT
_B9778#-13-3 | TRUCK BODIES & EQUIPMENT INTL [ -03/23/2016 __ 1.000
PRIOR PERIOD  ADJUSTVENT
_G76406-10-2 | ROSEMOUNT GT FIN OFFSHORE FUND . Foo 03/30/2016 | ol 5,628.000 112,748 112,748 345,856 | . (163,386) 69,722 | (233,108) 112,748
PRIOR PERIOD  ADJUSTNENT
_676408-M-1 | ROSEMOUNT GT FIN OFFSHORE FUND ... Foo.. 03/30/2016 | oL 1,071.000 3,314 3,314 3,314 3,314 3,314
9099999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 131,507 XXX 126,723 362,579 (166,134) 69,722 (235,856) 126,723 4,784 4,784 57,158 XXX XXX
9799997. Total - Common Stocks - Part 4 131,507 XXX 126,723 362,579 (166, 134) 69,722 (235,856) 126,723 4,784 4,784 57,158 XXX XXX
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9799999. Total - Common Stocks 131,507 XXX 126,723 362,579 (166, 134) 69,722 (235,856) 126,723 4,784 4,784 57,158 XXX XXX
9899999. Total - Preferred and Common Stocks 1,186, 169 XXX 1,166, 165 1,402,021 (166,134) 69,722 (235,856) 1,166, 165 20,005 20,005 123,462 XXX XXX
9999999 - Totals 272,741,336 XXX 268,597,471 221,733,907 (161,614) | 3,461,823 715,745 2,584,464 1,347,295 270,695,300 | (1,116,134)| 2,046,036 929,902 5,878,209 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life 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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999. Subtotal - Purchased Options - Hedging Effective XXX XXX XXX
Schedule B,
72847 Cal| Options - D, Exhibit 5 CREDIT SUISSE
10 YEAR SWAP ______._.___ Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLNBC3868 - [ 03/04/2014 | 03/04/2024 | .| 25,000,000 f.____ 4.46000000 | ... 1,557,000 | .o f 5,404,737 |l 5,404,737 | ... 1,923,171 0001
Schedule B,
72902 Call Options - D, Exhibit 5 GOLDMAN SACHS BANK
10 YEAR SWAP ______._.___ Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CT14HNAYLUO2 _ [ 03/05/2014 | 03/05/2024 | . L. 20,000,000 f.____ 3.96000000 949,200 | ...k 3,640,590 | ... 3,640,590 | ... 1,355,976 0001
Schedule B,
72910 Call Options - D, Exhibit 5
30 YEAR SWAP ... Portfolio Hedge ... | ... Interest _____ BNP PARIBAS _._._____. ROMUWSFPUBMPROBKSP83 . | .03/05/2014 { 03/05/2021 |.............._._|......15,000,000]....__ 3.73500000 | ... 1,179,000 | oo 6,289,893 ... L. 6,289,893 .. 2,861,601 0001
Schedule B,
10897 Call Options - D, Exhibit 5 CREDIT SUISSE
10 YEAR SWAP ______._.___ Portfolio Hedge ... | ... Interest _____ INTERNATIONAL _____._ E58DKGMJYYYJLNBC3868 _ [ 03/24/2009 | .03/25/2019 | .. L. 50,000,000 f . 3.44250000 | . 2,040,000 f .o f 8,235,444 L. 8,235,444 3,709,953 0001
Schedule B,
64756 Call Options - D, Exhibit 5 GOLDMAN SACHS BANK
30 YEAR SWAP ... Portfolio Hedge ... | ... Interest _____ USA KD3XUN7C6T 14HNAYLUO2 _ | 08/20/2013 |.08/21/2017 | ... |......15,000,000...... 4.46000000 | ... 1,620,000 | oo b 9,266,667 |- |...... 9,266,667 [ .. 3,782,816 0001
Schedule B,
64770 Call Options - D, Exhibit 5 CREDIT SUISSE
30 YEAR SWAP ... Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ___._._ E58DKGMJYYYJLNBC3868 _ | 08/21/2013 |.08/22/2016 | ... .| .. 17,000,000 ... 4.40000000 | ..___. 1,680,000 | ...l 10,503,228 ... 10,503,228 | ._.___4,335,518 0001
Schedule B,
66523 Call Options - D, Exhibit 5 CREDIT SUISSE
10 YEAR SWAP ______._.___ Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLNBC3868 . [ 09/12/2013 |.09/12/2016 | ... .| ... 52,000,000 f.___ 4.24000000 | ... 2,990,000 | oo b 14,074,438 .| 14,074,438 [ .. 5,085,090 0001
Schedule B,
66719 Call Options - D, Exhibit 5
30 YEAR SWAP ... Portfolio Hedge ........ | ... Interest _____ CITIBANK N.A. _._.... E570DZWZ7FF32TWEFA76 _|.09/16/2013 | 09/17/2018 | ... | ... 11,000,000 ... 4.45000000 | ... 1,260,000 .o b 6,588,882 ... | ... 6,588,882 [ .. 2,725,007 0001
0089999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 13,265,200 64,003,879 | XXX 64,003,879 25,779,132 XXX XXX
Schedule B,
72848 Put Options - 10 D, Exhibit 5 CREDIT SUISSE
YEAR SWAP ... Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLNBC3868 _ [ 03/04/2014 | 03/04/2024 | .| 36,000,000 f . 4.46000000 | ... 2,242,100 | oo 669,674 669,674 [ (384,403) 0001
Schedule B,
64757 Put Options - 30 D, Exhibit 5 GOLDMAN SACHS BANK
YEAR SWAP ... Portfolio Hedge ... | ... Interest _____ USA KD3XUN7C6T14HNAYLUO2 _ | 08/20/2013 |.08/21/2017 | .| 22,500,000f . 4.96000000 | ... 1,620,000 1,412 1,420 (38, 149)] 0001
Schedule B,
64771 Put Options - 30 D, Exhibit 5 CREDIT SUISSE
YEAR SWAP ... Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLNBC3868 _ | 08/21/2013 |.08/22/2016 | ... | 25,840,000f . 4.90000000 | ... 1,680,000 (2,410)] 0001
Schedule B,
66521 Put Options - 10 D, Exhibit 5 CREDIT SUISSE
YEAR SWAP .. Portfolio Hedge ... | ... Interest _____ INTERNATIONAL _____._ E58DKGMJYYYJLNBC3868 [ 09/12/2013 | .09/12/2016 | .| .. 73,300,000 f . 4.74000000 | ... 3,097,000 1 1 (4,809)] 0001
Schedule B,
66720 Put Options - 30 D, Exhibit 5
YEAR SWAP ... Portfolio Hedge ........ | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.09/16/2013 | 09/17/2018 | ... | ... 26,750,000f . 4.95000000 | ... 2,150,000 34,432 34,4321 | (126,878)] 0001
0099999. Subtotal - Purchased Options - Hedging Other - Put Options 10,789,100 705,519 | XXX 705,519 (556,649 XXX XXX
0149999. Subtotal - Purchased Options - Hedging Other 24,054,300 64,709,398 | XXX 64,709,398 25,222,483 XXX XXX
0219999. Subtotal - Purchased Options - Replications XXX XXX XXX
0289999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0359999. Subtotal - Purchased Options - Other XXX XXX XXX
0369999. Total Purchased Options - Call Options and Warrants 13,265,200 64,003,879 [ XXX 64,003,879 25,779,132 XXX XXX
0379999. Total Purchased Options - Put Options 10,789,100 705,519 | XXX 705,519 (556,649 XXX XXX
0389999. Total Purchased Options - Caps XXX XXX XXX
0399999. Total Purchased Options - Floors XXX XXX XXX
0409999. Total Purchased Options - Collars XXX XXX XXX
0419999. Total Purchased Options - Other XXX XXX XXX
0429999. Total Purchased Options 24,054,300 64,709,398 | XXX 64,709,398 25,222,483 XXX XXX
0499999. Subtotal - Written Options - Hedging Effective XXX XXX XXX
0569999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0639999. Subtotal - Written Options - Replications XXX XXX XXX
0709999. Subtotal - Written Options - Income Generation XXX XXX XXX
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life 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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0779999. Subtotal - Written Options - Other XXX XXX XXX
0789999. Total Written Options - Call Options and Warrants XXX XXX XXX
0799999. Total Written Options - Put Options XXX XXX XXX
0809999. Total Written Options - Caps XXX XXX XXX
0819999. Total Written Options - Floors XXX XXX XXX
0829999. Total Written Options - Collars XXX XXX XXX
0839999. Total Written Options - Other XXX XXX XXX
0849999. Total Written Options XXX XXX XXX
0909999. Subtotal - Swaps - Hedging Effective XXX XXX XXX
Interest Rate Swap
710136/ [Quar ter Iy]LIBO| Schedule B,
R [ 0.6251%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.145% __ |Portfolio Hedge ... | ... Interest _____ INTERNATIONAL _____._ ES8DKGMJYYYJLN8C3868 _ | .02/17/2009 | 02/19/2019 | . | ... 6,000,000 5.145% [LIBOR] 137,581 .. 684,306 684,306 (3,080)f 48,744 0001
Interest Rate Swap
/10202/[Quar ter ly]LIBO| Schedule B,
R [ 0.6653%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 5.22% ____|Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .02/24/2009 | 02/26/2019 | ... |......12,000,000}..5.22% [LIBOR] | ...} f 278,587 [ .. 1,400,920 (.| 1,400,929 (9,317)] 97,857 0001
Interest Rate Swap
710480/ [Quar ter Iy]LIBO| Schedule B,
R [ 0.6801%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.36% _.__ |Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ___._._ ES8DKGMJYYYJLNSC3868 _ | .03/03/2009 f 03/05/2019 | ... f.__._. 10,000,000 | ..5.36% [LIBOR] | ... ... .l 238,924 1,215,548 (| 1,215,548 [ . (11,153)] 81,854 0001
Interest Rate Swap
/10878/[Semi-
Annual JFIXED [ Schedule B,
3.765%]/Quar terly D, Exhibit 5 JPMORGAN CHASE
LIBOR 0.6311% _|Portfolio Hedge . | Interest _____ BANK, N.A. _. 7HBGLXDRUGQFUS7RNES7 . | .03/24/2009 _| .03/30/2046 | . 12,500,000 [LIBOR [ 3.765%] (98,664)] .. (5,959,805)|- oo fooee (5,959,805) ... (2,848, 140)| 0001

Interest Rate Swap
/10892/ [ Semi-

Annual JFIXED [ Schedule B,
3.9425%]/Quar ter ly D, Exhibit 5 CREDITSUISSE (o LIBOR [
LIBOR 0.0% ... Portfolio Hedge ... | ... Interest ____ INTERNATIONAL ______ E5SBDKGHMJYYYJLNBC3868 _ [ 03/24/2009 | 03/27/2029 | .| 27,500,000 (3.9425%)  f (5,595,289)( ... |..___ (5,595,289)f .___ (2,634,452) b b 490,781 ... 0001 ...
Interest Rate Swap
/12834/[Semi-

Annual JFIXED [ Schedule B,
3.745%]/Quar ter ly D, Exhibit 5 CREDIT SUISSE
LIBOR 0.6813% __.___.____ Portfolio Hedge ... | ... Interest ____ INTERNATIONAL _____ E58DKGHJYYYJLNBC3868 _ [ 06/01/2009 | 06/03/2019 | . .| .. 50,000,000 |LIBOR [ 3.748%] ... (792,694)| .__.(4,257,660)| ... | (4,257,660) (454,600)| oo 427,931 0001 ...
Interest Rate Swap
/13370/ [ Semi-

Annual JFIXED [ Schedule B,
4.0425%) /Quar ter ly D, Exhibit 5 CREDITSUISSE (o LIBOR [
LIBOR 0.64185% ______._ Portfolio Hedge ... | ... Interest ____ INTERNATIONAL ______ E5S8DKGHMJYYYJLNBC3868 _ [ 06/19/2009 | 06/23/2019 | .. | .. 50,000,000 [4.0425%]  f (856,136)f .._ (4,779,209) .| (4,779,209) _______| (4365240 . b 431,567 | ... 0001 ...
Interest Rate Swap
/13871/[Semi-

Annual JFIXED [ Schedule B,
3.83%]/Quarter |y LIBOR D, Exhibit 5 MORGAN STANLEY
0.63285% ... Portfolio Hedge ... | ... Interest ____ CAPITAL SERVICES __. 17331LVCZKQKX5T7XV54 _ [ 07/15/2009 | 07/17/2019 | .| .. 75,000,000 | LIBOR [ 3.83%] ..o (1,210,693)| .___.(6,827,440)| ... | . (6,827,440)] .______ (765,665) ... b b 654,909 ... 0001 ...
Interest Rate Swap

/14913/[Quar ter 1y]LIBO

R [ 0.6813%]/Semi- VA SECONDARY

Annual FIXED 3.591% _ |GUARANTEES .. Exhibit 5 ____| Interest _____ BNP PARIBAS _______._. ROMUNSFPUBMPROBKSP83 _ [ 09/01/2009 | 09/03/2019 | ... | .. 26,000,000 3.591% [LIBOR] 392,181 .. 2,259,490 |l . 2,259,490 | ... 326,980 | oo 281,828 . 0001 ...
Interest Rate Swap

/15812/[Quar ter ly]LIBO Schedule B,

R [ 0.6691%]/Semi- D, Exhibit 5

Annual FIXED 3.8225% _ [Portfolio Hedge ... ... Interest ____ [V: S S— BFMBT61CT2L1QCEMIK50 - [ 10/08/2009 | 10/13/2029 | .| 50,000,000 |3.8225% [LIBOR] 802,547 | ... 14,299,272 .| 14,299,272 . 5,489,203 911,386 0001

Interest Rate Swap

/17140/[Semi-

Annual JFIXED [ Schedule B,

3.956%]/Quar ter Iy D, Exhibit 5 MORGAN STANLEY

LIBOR 0.65638% ..__..__ Portfolio Hedge ... | . _._________ Interest _____ CAPITAL SERVICES __. 17331LVCZKQKX5T7XV54 _ | 12/15/2009 | 12/17/2021 | .| . 50,000,000L1BOR [ 3.956%] |.. ...} ..} | (838,715)| ... (7,853,874)|.._...__._ | .. (7,853,874)._._(1.802, 107 ...\ ... b [ . 584,166 | ... 0001 ...
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life 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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
717239/ [Semi-
Annual JFIXED [ Schedule B,
3.85%]/Quarterly LIBOR D, Exhibit 5
0.64185% ... Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.12/21/2009 | 12/23/2019 | . |...._ 100,000,000 { LIBOR [ 3.85%] |-ooooooooeee b (1,616,022) ... (10,329,189)|......_.___. .-(10,329,189)] ...._.| (1,501,617 oo b 932,738 | ... 0001 ...
Interest Rate Swap
717466/ [Semi-
Annual JFIXED [ Schedule B,
3.93531%]/Quar ter ly D, Exhibit 5 ROYAL BANKOF | |l LIBOR [
LIBOR 0.6611% _____.___ Portfolio Hedge ... | ... Interest _____ CANADA ... ES7IP3U3RHIGC71XBU11 _ | .01/06/2010 { 01/08/2020 | ... ____ 150,000,000 13.93631%] Lol (2,486,379)| ... (16,004,470)]............ _..(16,004,470)] ...._.. (2,263,757 o 1,407,125 ... 0001 ...
Interest Rate Swap
717579/ [Semi-
Annual JFIXED [ Schedule B,
4.865%]/Quar terly D, Exhibit 5 BANK OF AMERICA,
LIBOR 0.62835% ... Portfolio Hedge ... | ... Interest _____ NA BATYDEB6GKMZ0031MB27 | .01/13/2010 | .07/15/2041 | ... | .....45,000,000 L IBOR [ 4.865%] |- .oooooooooooo b f (957,785)f ... (29,375,798)|............ ..(29,375,798)] ... (9,238,298)) oo b b 1,125,900 | ... 0001 ...
Interest Rate Swap
/18391/[Quar ter ly]LIBO| Schedule B,
R [ 0.658%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.378% __ |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 - | .03/08/2010 | 03/10/2020 | ... ... | ... 6,000,000 5.378% [LIBOR] 143,703 | .. 988,836 (.o | 988,836 65,320 57,628 0001
Interest Rate Swap
/18700/ [Semi-
Annual JFIXED [ Schedule B,
3.3%]/Quarterly LIBOR D, Exhibit 5 MORGAN STANLEY
0.6271% ... Portfolio Hedge ... | ... Interest _____ CAPITAL SERVICES _._ 17331LVCZKQKX5T7XV54 _ | .03/25/2010 . 03/29/2017 | ... | ... 75,000,000 f_LIBOR [ 3.3%] |.ooooooooe b (1,003,550)f ... (1,471,055)(_ [ .| (1,471,055), 731,238 | b 324,760 | ... 0001 ...
Interest Rate Swap
/18933/[Semi-
Annual JFIXED [ Schedule B,
4.55%]/Quar terly LIBOR D, Exhibit 5 BANK OF AMERICA,
0.6461% .. Portfolio Hedge ... | ... Interest _____ NA BATYDEB6GKMZ0031MB27 | .03/30/2010 _{.04/01/2040 | ... .. ... [ ... 61,000,000 | LIBOR [ 4.55%] f .. ..ol (1,198,423)| ... (34,395,483)]............ (34,395,483)] ... (11,605,282) ... }o.oob 1,486,699 | ... 0001 ...
Interest Rate Swap
/18947/[Quar ter ly]LIBO| Schedule B,
R [ 0.65635%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.525% ___|Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 _ | .03/31/2010 | 04/06/2020 | ... . ... | ... 6,000,000 | 5.525% [LIBOR] 147,169 [ .. 1,089,317 |l 1,039,317 67,783 58,249 0001
Interest Rate Swap
/18948/[Semi-
Annual JFIXED [ Schedule B,
4.529%]/Quar ter ly D, Exhibit 5 MORGAN STANLEY
LIBOR 0.65635% ... Portfolio Hedge ... | ... Interest _____ CAPITAL SERVICES _.. 17331LVCZKQKX5T7XV54 _|.03/31/2010 | 04/06/2040 | ... .. [ ... 50,000,000 fLIBOR [ 4.529%] | ... ..o b (977,404){ .__(27,909,796)............ _.(27,909,79%)] ... (9,453,200 b b 1,218,862 | ... 0001 ...
Interest Rate Swap
718968/ [Quar ter Iy]LIBO| Schedule B,
R [ 0.6571%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.53% ____|Portfolio Hedge .. | Interest _____ INTERNATIONAL _ ES8DKGMJYYYJLNSC3868 _ | .04/01/2010 | .04/07/2020 | . _.5.53% [LIBOR] 147,341 1,041,164 | [ 1,041,164 67,844 58,249 0001
Interest Rate Swap
719005/ [Semi-
Annual JFIXED [ Schedule B,
4.7025%] /Quar ter |y D, Exhibitsy (0 0 b LIBOR [
LIBOR 0.6571% ... Portfolio Hedge ... | ... Interest _____ BARCLAYS BANK PLC . GS5GSEF7VJP5170UK5573 . | .04/05/2010 | 04/07/2040 |...._ ... | ... 50,000,000 4.7025%] | b (1,020,963)f ... (30,247, 287)|.........._. _..(30,247,237),...(10,116,308) ... b 1,219,119 .. 0001 ...
Interest Rate Swap
/19192/[Semi-
Annual JFIXED [ Schedule B,
4.5%]/Quarterly LIBOR D, Exhibit 5
0.63435% ... Portfolio Hedge ... | ... Interest _____ BNP PARIBAS _._______. ROMUWSFPUBMPROBKSP83 | .04/16/2010 | 04/20/2040 | ... |......40,000,000|.LIBOR [ 4.5%] | oo b f ] (779,484) .__(22,291,088)].........._. _.(22,291,088)] .._ | (7,676,178 b 975,910 [ ... 0001 ...
Interest Rate Swap
719244/ Semi-
Annual JFIXED [ Schedule B,
4.47625%] /Quar ter Iy D, Exhibit 5 CREDIT SUISSEE LIBOR [
LIBOR 0.63485% _______._ Portfolio Hedge ........ | ... Interest _____ INTERNATIONAL ___._._ ES8DKGMJYYYJLNSC3868 _ | .04/19/2010 | 04/21/2040 | ... | _._40,000,0004.47625%] |} ... b...__._____} __( (775,007)]...(22,006,987)[_......._._ (22,006,987} ... (7518 b b 975,910 ... 0001 ...




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description
of Item(s)
Hedged,
Used for
Income
Generation
or Replicated

Type(s)

of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of

Maturity

or

Expiration

8

Number

of

Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

1
Cumulative
Prior
Year(s)
Initial Cost
of Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Premium
(Received)
Paid

14

Book/
Adjusted
Carrying

Value

15

Code

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

€903

Interest Rate Swap
/19272/[Semi-

Annual JFIXED [
4.5%]/Quarterly LIBOR
0.6351% ...
Interest Rate Swap
/19282/[Semi-

Annual JFIXED [
4.431%]/Quarter ly
LIBOR 0.6381% ______.____
Interest Rate Swap
/19494/[Semi-

Annual JFIXED [
3.66%]/Quarter ly LIBOR
0.6341%

Portfolio Hedge ......._

Portfolio Hedge ...

VA SECONDARY
GUARANTEES

Interest Rate Swap
/19514/[Quar ter 1y]LIBO
R [ 0.6341%]/Semi-
Annual FIXED 4.0133%
Interest Rate Swap
/19824/[Quar ter 1y]LIBO
R [ 0.6613%]/Semi-
Annual FIXED 3.92% ____
Interest Rate Swap
/20364/[Semi-

Annual JFIXED [
3.74%]/Quarter ly LIBOR
0.6566% ...
Interest Rate Swap
/20676/[Semi-

Annual JFIXED [
3.90625%] /Quar ter ly
LIBOR 0.65635% _.___.__
Interest Rate Swap
/20906/[Quar ter ly]LIBO
R [ 0.6311%]/Semi-
Annual FIXED 3.3225% -
Interest Rate Swap
/21022/[Quar ter 1y]LIBO
R [ 0.6461%]/Semi-
Annual FIXED 3.25% ___
Interest Rate Swap
/21191/[Quar ter ly]LIBO
R [ 0.6691%]/Semi-
Annual FIXED 3.10625%

Portfolio Hedge ......._

Portfolio Hedge ......._

Portfolio Hedge ...

Portfolio Hedge ......._

Portfolio Hedge ......._

Portfolio Hedge ......._

VA SECONDARY
GUARANTEES

Interest Rate Swap
/21256/[Quar ter y]LIBO
R [ 0.63285%]/Semi-
Annual FIXED 5.01% __
Interest Rate Swap
/21368/[Quar ter ly]LIBO|
R [ 0.63485%]/Semi-
Annual FIXED 5.02% ___
Interest Rate Swap
121430/ [Semi-

Annual JFIXED [
3.022%]/Quar ter Iy
LIBOR 0.63435% ._..._._.

Portfolio Hedge ...

Portfolio Hedge ...

Portfolio Hedge ......._

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

DEUTSCHE BANK AG __. 7LTWFZYICNSX8D621K86 -

MORGAN STANLEY

CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _

BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573

DEUTSCHE BANK AG __. 7LTWFZYICNSX8D621K86 -

BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573

BARCLAYS BANK PLC _ G5GSEF7VJPSI70UK5573

GOLDVAN SACHS BANK

USA KD3XUN7CBT 14HNAYLUO2

MORGAN STANLEY

CAPITAL SERVICES __. 17331LVCZKQKX5T7XV54 _

UBS AG ... BFMBT61CT2L 1QCEMIK50

CREDIT SUISSE

INTERNATIONAL ______ E5BDKGHMJYYYJLNBC3868 _

JPMORGAN CHASE

BANK, N.A. THBGLXDRUGQFUS7RNE7

DEUTSCHE BANK AG ___ 7LTWFZY1CNSX8D621K86

DEUTSCHE BANK AG __. 7LTWFZYICNSX8D621K86 -

_04/20/2010 |

_04/21/2010 |

_05/04/2010 |

_05/04/2010 |

_05/20/2010 |

_06/07/2010 |

_06/15/2010 |

_06/28/2010 |

_06/29/2010 |

07/09/2010 |

07/14/2010 |

07/19/2010 |

07/26/2010 |

_04/22/2040 _

_04/23/2040 _

_05/06/2020 |

_05/06/2025

_05/24/2040 _

_06/09/2025

06/17/2030 |

_06/30/2022

07/01/2022 |

07/13/2020 |

07/16/2020 |

07/21/2020 |

07/28/2020 |

,,,,, 50,000,000

,,,,, 36,000,000

,,,,, 24,750,000

--.-100,000,000

_-.--40,000,000

,,,,, 35,000,000

,,,,, 56,000,000

,,,,, 75,000,000

--.-100,000,000

_-..-44,000,000

-...-15,000,000

-...-15,000,000

_...125,000,000

__LIBOR [ 4.5%]

LIBOR [ 4.431%]

LIBOR [ 3.66%]

4.0133% [LIBOR]

_-3.92% [LIBOR]

LIBOR [ 3.74%]

13.3225% [LIBOR]

_-3.25% [LIBOR]

,,,,,,,,, 3.10625%
[LI1BOR]

_.5.01% [LIBOR]

_.5.02% [LIBOR]

LIBOR [ 3.022%]

LIBOR [
3.90625%]

{21,777 ,622)

---(19,399,942)

(2,610,395)

23,160,914

17,814,362

(7,382,675)

---(16,986,170)

,,,,,, 9,908,129

12,813,488

,,,,,, 3,875,585

,,,,,, 2,468,801

,,,,,, 2,475,707

_..(10,657,727)

(9,524,221)

(6,758,479)

(481,265)

(2,500,910)

(6,296, 165)

(3,001,215)

,,,,,, 6,889,940

,,,,,, 7,595,389

,,,,,, 3,290,816

.--4,427,039

,,,,,, 1,075,357

,,,,,,,,,, 244,061

,,,,,,,,,, 243,743

,,,,,, 1,219,887

,,,,,,,,, 878,319

,,,,,,,,,, 242,815

,,,,,, 1,487,447

,,,,,,,,,, 977,753

,,,,,,,,, 523,247

,,,,,, 1,046,166

,,,,,,,,,, 918,559

,,,,,,, 1,224,745

,,,,,,,,, 442,195

,,,,,,,,, 150,748

,,,,,,,,, 151,121

,,,,,, 1,262,438
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/21833/[Quar ter ly]LIBO Schedule B,
R [ 0.6281%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.128% __ |Portfolio Hedge ... | ... Interest _____ INTERNATIONAL _____._ ES8DKGMJYYYJLNSC3868 _ | .08/10/2010 { 08/12/2020 | ... ... [ ... 11,000,000 | 5.128% [LIBOR] ... .. ..l 250,890 | ... 1,889,500 | ... 1,889,500 | ... 84690 b 11,638 . 0001 ...
Interest Rate Swap
721880/ [Quar ter Iy]LIBO] Schedule B,
R [ 0.6266%]/Semi- D, Exhibit 5 BANK OF AMERICA,
Annual FIXED 2.68% ._._|Portfolio Hedge ... | ... Interest _____ NA BATYDEB6GKMZ0031MB27 _ | .08/11/2010 { 08/13/2020 | ... ... [ .. 110,000,000 f .2.68% [LIBOR] |........ooooooooo b 1,165,372 | ... 7,925,326 ... L. 7,925,326 [ 2919191 | b 1,116,378 | .. 0001 ...
Interest Rate Swap
/23080/[Quar ter ly]LIBO| Schedule B,
R [ 0.64185%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 5.0% _.__._ Portfolio Hedge ... | ... Interest _____ BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .09/21/2010 {.09/23/2020 | ... ... [ ... 20,000,000 f...5.0% [LIBOR] 438,204 | ... 3,418,649 | [ . 3,418,649 . 372,028 | ool b 205,670 [ ... 0001 ...
Interest Rate Swap
/23104/[Quar ter ly]LIBO Schedule B,
R [ 0.64185%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 2.9075% _ |Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ___._._ ES8DKGMJYYYJLN8C3868 _ | .09/21/2010 . 09/23/2022 | ... .. [ .. 150,000,000 |2.9075% [LIBOR] ... |l 1,717,158 | . 16,539,696 (.| . 16,539,695 | ... 7,000 A0 b 1,871,998 | .. 0001 ...
Interest Rate Swap
/23122/[Quar ter 1y]L1BO Schedule B,
R [ 0.6401%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 5.0% _.__._ Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .09/22/2010 _{ 09/24/2020 | ... ... [ ... 20,000,000 f..5.0% [LIBOR] 437,989 | ... 3,423,423 ... 3,423,423 . 387,059 | b 205,670 [ ... 0001 ...
Interest Rate Swap
124302/ [ Semi-
Annual JFIXED [ Schedule B,
3.87125%]/Quar ter Iy D, Exhibit 5 GOLDMAN SACHS BANK | |l LIBOR [
LIBOR 0.6261% ._._._____. Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .11/12/2010 { 11/16/2040 | ... [ . 100,000,000 3.87125%] | b} (1,654,869)f ... (43,271,850)|......_..__. . (43,271,850)| ... (18,421,654) ...} b 2,468,805 ... 0001 ...
Interest Rate Swap
/24326/[Semi-
Annual JFIXED [ Schedule B,
3.955%]/Quar ter ly D, Exhibit 5 GOLDMAN SACHS BANK
LIBOR 0.6276% ._._._.___. Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .11/15/2010  11/17/2040 | ... [ ... 50,000,000 fLIBOR [ 3.958%] | ... oo b (848,515)f .__(22,518,683).........._. _..(22,518,683)] ... (9,284, 722) oo b 1,234,656 | ... 0001 ...
Interest Rate Swap
124451/ [Semi-
Annual JFIXED [ Schedule B,
3.51375%] /Quar ter Iy D, Exhibitsy (0 0 b LIBOR [
LIBOR 0.6251% _._._._._.. Portfolio Hedge ... | ... Interest _____ BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 . | .11/17/2010 | .11/19/2025 | . |.._._ 150,000,000 13.51375%1 L.l (2,216,091) ... (29,668,337)|.........._. _.-(29,668,337)| ... (11,359,465)( ...} b 2,208,233 ... 0001 ...
Interest Rate Swap
/25451/[Quar ter 1y]L1BO Schedule B,
R [ 0.6401%]/Semi- D, Exhibit 5
Annual FIXED 4.134% __ |Portfolio Hedge ......._ | ... Interest _____ DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . |.12/22/2010 | .12/24/2040 | ... ... | .....45,000,000 | 4.134% [LIBOR] 790,625 | ... 22,031,483 | ... 22,031,483 | ... 852,312 b 1,113,239 | .. 0001 ...
Interest Rate Swap
/25908/[Quar ter y]LIBO Schedule B,
R [ 0.6671%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.11% ._._|Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 _ | .01/10/2011 . 01/12/2021 | ... [ 25,000,000 f.5.11% [LIBOR] |-ooooomoeee b 562,006 ....4,657,495| .| ... 4,657,495 539,806 | oo b b 266,047 | ... 0001 ...
Interest Rate Swap
/26018/[Quar ter ly]LIBO| Schedule B,
R [ 0.63435%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 5.435% ___|Portfolio Hedge ......._ | ... Interest _____ BANK, N.A. .. 7HBGLXDRUGQFUS7RNES7 . | .01/18/2011 {.01/20/2021 | .. ... [ 25,000,000 | 5.435% [LIBOR] |-ooooooooooeee b 604,052 . 5,055,091 | ... 5,055,091 | ... 51,648 b 266,927 | ... 0001 ...
Interest Rate Swap
/26964/[Quar ter ly]LIBO
R [ 0.6613%]/Semi- Schedule B,
Annual FIXED 3.81375% D, Exhibits | (0 0 0l 3.81375%
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ... |........_____.__[Interest _____|CITIBANK N.A. _______ E570DZWZ7FF32TWEFA76 _ | 02/22/2011 | 02/24/2023 | ... | ._._.50,000,000 |(LIBOR] |........811,803|. 8,700,903 | ... | 8,700,903 | .....2,414,576 .. 644690 | . |0001 _______._.___
Interest Rate Swap
727786/ [Quar ter Iy]LIBO| Schedule B,
R [ 0.65635%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 3.6475% _ |Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .03/15/2011 . 03/17/2023 | ... [ ... 100,000,000 [3.6475% [LIBOR] |..o.ooo.ooooooeoo b 1,523,180 | ... 16,463,002 (.| . 16,463,002 [ 4,996,977 (b 1,205,183 | ... 0001 ...
Interest Rate Swap
/27787/[Quar ter Iy]LIBO|
R [ 0.65635%]/Semi- Schedule B,
Annual FIXED 3.39875% D, Exhibit 5 CREDIT SUISSE |}l 3.39875%
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ........|........_______[Interest _____ | INTERNATIONAL _____._ E58DKGMJYYYJLN8C3868 . | 03/15/2011 |.03/17/2021 | .| .__.115,000,000|[LIBOR] _.....1,608,625] ....13,030,765( ... |.....13,030,765[ __ 3,461,105 ....1,247,8%6 | ... |0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/27881/[Quar ter Iy]LIBO| Schedule B,
R [ 0.6466%]/Semi- D, Exhibit 5
Annual FIXED 3.5475% _ |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ ES70DZWZ7FF32TWEFA76 _|.03/16/2011 | 03/18/2023 | ... [ ... 60,000,000 |3.5475% [LIBOR] 883,948 | ... 9,485,492 L. 9,485,402 . 2,992,741 777,689 0001
Interest Rate Swap
127974/ [Semi-
Annual JFIXED [ Schedule B,
2.90375%] /Quar ter Iy D, Exhibit 5 THE ROYAL BANK OF | |l LIBOR [
LIBOR 0.6401% _._._____. Portfolio Hedge ... | ... Interest _____ SCOTLAND PLC ... RR3QI 1 CIW 1PCSBA4S074 _ | .03/22/2011  03/24/2018 | ... ... [ .. 100,000,000 2.90375%] | b (1,141,820) . (3,765,982)( ... .. (3,765,982) (52,877 oo 659,545 | .. 0001 ...
Interest Rate Swap
/28857/[Quar ter ly]LIBO| Schedule B,
R [ 0.63385%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.83% ____|Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... ES8DKGMJYYYJLN8C3868 _ | .04/21/2011 { 04/27/2021 | .. ... ... 39,000,000 f_5.83% [LIBOR] |-ooooooooeeee b 1,021,872 ... 9,011,822 ...l 9,011,322 | .. 855,919 b 428,557 | ... 0001 ...
Interest Rate Swap
/29396/[Semi-
Annual JFIXED [ Schedule B,
4.03%]/Quarterly LIBOR D, Exhibit 5 GOLDMAN SACHS BANK
0.6261% ... Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT14HNAYLUO2 . | .05/16/2011 | 05/18/2041 | . | ..._._¢ 8,600,000 | LIBOR [ 4.03%] |- ooooooeooo b (149,243) .. (4,065,959)|.......... [ (4,085,959) .___. (1637,28) ol f 214,526 | ... 0001 ...
Interest Rate Swap
129733/ Semi-
Annual JFIXED [ Schedule B,
4.23%]/Quarterly LIBOR D, Exhibit 5 THE ROYAL BANK OF
0.67405% ... Portfolio Hedge ... | ... Interest _____ SCOTLAND PLC ... RR3QI 1 CHW IPCSBA4S074 _ | .05/24/2011 | .05/29/2042 | . . | ..._._¢ 9,000,000 | LIBOR [ 4.23%] | -oooooeooo b (164,435) ... (4,856,584)( ... | .| (4,856,584) ... (1,886,228)) ..o b 229,058 | ... 0001 ...
Interest Rate Swap
/29797/[Semi-
Annual JFIXED [ Schedule B,
4.24%]/Quar ter |y LIBOR D, Exhibit 5 GOLDMAN SACHS BANK
0.67408% ... Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT14HNAYLUO2 . | .06/25/2011 | .05/29/2042 | . . |...._._.¢ 9,000,000 | LIBOR [ 4.24%] | oo b (164,885)( .___ (4,793,054)|..o.o......f. (4,793,064) .. (1,811,329)] 229,058 0001
Interest Rate Swap
730420/ [Semi-
Annual JFIXED [ Schedule B,
4.025%]/Quar ter Iy D, Exhibit 5 THE ROYAL BANK OF
LIBOR 0.65605% ... Portfolio Hedge ... | ... Interest _____ SCOTLAND PLC ... RR3QM 1 CHW1PCSBA4S074 _ | .06/10/2011 | 12/13/2041 | .. . |......12,000,000 LIBOR [ 4.025%] |- .oooooooooe b f ] (206, 167)] ... (5,854,409)|..-........ [ (5,854,409) ... (2,428,505 .o b L 302,688 | ... 0001 ...
Interest Rate Swap
/31104/[Semi-
Annual JFIXED [ Schedule B,
4.3%]/Quarterly LIBOR D, Exhibit 5
0.65335% ... Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.06/30/2011 | 07/05/2042 | .. ... |......13,600,000) LIBOR [ 4.3%] | oo b o (250, 171) .. (7,464,723)( ... (7,464,723) ... (2,792,600) b f 346,867 | ... 0001 ...
Interest Rate Swap
/31347/[Quar ter ly]LIBO Schedule B, HSBC BANK USA,
R [ 0.6691%]/Semi- D, Exhibit 5 NAT |ONAL
Annual FIXED 3.6125% _ |Portfolio Hedge .. | Interest _____ ASSOCIATION 11E8VN30JCEQV1H4R804 _ [ 07/11/2011 | .07/13/2026 | B S 75,000,0003.6125% [LIBOR] | ...} } 1,125,070 f 16,074,174 | |- 16,074,174 | ..._..5,969,069 f || f 1,188,223 0001
Interest Rate Swap
/31445/[Quar ter 1y]L1BO Schedule B,
R [ 0.62835%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 3.5525% . |Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .07/13/2011 | 07/15/2026 | ... | .....15,000,000 |3.5525% [LIBOR] 220,824 ... 3,138,649 | [ ... 3,138,649 . 1,208,310 | oo 237,645 .. 0001 ...
Interest Rate Swap
/32601/[Quar ter ly]LIBO| Schedule B,
R [ 0.6261%]/Semi- D, Exhibit 5 MORGAN STANLEY
Annual FIXED 3.2775% _ |Portfolio Hedge ... | ... Interest _____ CAPITAL SERVICES _.. 17331LVCZKQKX5T7XV54 | .08/11/2011 | 08/15/2041 | .. [ ... 50,000,000 [3.2775% [LIBOR] 678,997 | .. 15,624,375 .| . 15,624,375 | ... 889127 )] 1,253,246 | ... 0001 ...
Interest Rate Swap
132044/ [ Semi-
Annual JFIXED [ Schedule B,
1.71%]/Quar ter ly LIBOR D, Exhibit 5
0.6539% ... Portfolio Hedge ... | ... Interest _____ BARCLAYS BANK PLC . GS5GSEF7VJP5170UK5573 . |.08/19/2011 | 08/23/2018 | ... .| ... 70,000,000 | LIBOR [ 1.74%] [ f (401,814) .___ (1,419,367)( ... || (1,419,367), (694,590) oo b 513,201 ... 0001 ...
Interest Rate Swap
/33136/[Semi-
Annual JFIXED [ Schedule B,
2.282%]/Quar ter Iy D, Exhibit 5 ROYAL BANK OF
LIBOR 0.6623% _._........ Portfolio Hedge ........ | ... Interest _____ CANADA ... ES7IP3U3RHIGC71XBU11 _ | .08/23/2011 { 08/25/2021 | ... ... | ... 150,000,000 L 1BOR [ 2.282%] f .. ...} ... | (1,283,375) ... (9,656,776)]............ |.... (9,656, 776)] ... G700 . b 1,702,021 ) ... 0001 ...
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/33209/[Semi-
Annual JFIXED [ Schedule B,
1.825%]/Quar ter ly D, Exhibit 5 THE ROYAL BANK OF
LIBOR 0.6653% _._._...... Portfolio Hedge ... | ... Interest _____ SCOTLAND PLC ... RR3QI 1 CW 1PCSBA4S074 _ | .08/24/2011 | 08/26/2018 | ... ... [ . 100,000,000 fLIBOR [ 1.828%] |-oooooooomoee b p (624,056)f . (2,289,977 oo L (2,289,977) (964,982) 734,847 0001
Interest Rate Swap
/33228/[Semi-
Annual JFIXED [ Schedule B,
2.4525%]/Quar ter ly D, Exhibit 5 CREDIT SUISSEE |} 1l LIBOR [
LIBOR 0.6653% _._.___._._ Portfolio Hedge ... | ... Interest _____ INTERNATIONAL _____._ ES8DKGMJYYYJLNSC3868 _ | .08/24/2011 | 08/26/2021 | ... [ ... 75,000,000 2.4525%] | b (703,354)) ... (5,514,605)(_ ... | .| (5,514,605) .___. (2,849.868) .|l f 851,836 | ... 0001 ...
Interest Rate Swap
/33266/[Semi-
Annual JFIXED [ Schedule B,
1.869%]/Quar ter ly D, Exhibit 5 ROYAL BANK OF
LIBOR 0.67405% ... Portfolio Hedge ... | ... Interest _____ CANADA ... ES7IP3U3RHIGC71XBU11 _ | .08/25/2011 { 08/30/2018 | ... ... ... 90,000,000 fLIBOR [ 1.869%] |-.oooooooooo b (581,897)f ... (2,153, 141) | . (2,153,141) (857, 724) oo 662,891 ... 0001 ...
Interest Rate Swap
/33279/[Quar ter 1y]L1BO Schedule B,
R [ 0.67405%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 2.8175% _ |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 _ | .08/26/2011 { 08/31/2026 | ... ... [ ... 80,000,000 [2.8175% [LIBOR] ... | 896,642 | ... 1,121,977 || 11,121,977 | ... 6,421,862 ... | b 1,274,990 | ... 0001 ...
Interest Rate Swap
/33311/[Semi-
Annual JFIXED [ Schedule B, HSBC BANK USA,
1.32%]/Quarterly LIBOR D, Exhibit 5 NAT IONAL
0.67408% ... Portfolio Hedge ... | ... Interest _____ ASSOCIATION ... 11E8VN30JCEQV1H4R804 _ [ 08/29/2011 | 08/31/2016 | | ... 100,000,000 f LIBOR [ 1.32%] |-ooooooooeoe b (372,083)) ... (105,465)( ... [ . (105,465) 303,466 | ...l b 206,155 ... 0001 ...
Interest Rate Swap
/33499/[Quar ter 1y]L1BO
R [ 0.6801%]/Semi- Schedule B,
Annual FIXED 2.73125% D, Exhibit 5 CREDIT SUISSE |} 2.73125%
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ........ |........._._._.__[Interest _____ | INTERNATIONAL ___._.. E58DKGMJYYYJLNBC3868 . [ 09/02/2011 | 09/06/2026 | ..............._ | ._.__50,000,000 |(LIBOR] 537,432 |.....6,513,803 | ... | 6,513,803 _...4,025,088 798,044 0001
Interest Rate Swap
/33532/[Quar ter 1y]LI1BO
R [ 0.6801%]/Semi- Schedule B,
Annual FIXED 2.70375% D, Exhibits | (0 0 0l 2.70375%
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ....._._|........_____.__[Interest _____|DEUTSCHE BANK AG __.. 7LTWFZYICNSX8D621K86 _ [ 09/02/2011 | 09/06/2026 | ... | ._._.50,000,000 |(LIBOR] 530,557 | ......6,400,814 (... |...._.6,400,814 [ 4,058,107 798,044 0001
Interest Rate Swap
/33567/[Quar ter ly]LIBO Schedule B,
R [ 0.6801%]/Semi- D, Exhibit 5
Annual FIXED 2.9925% _ |Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.09/02/2011 | 09/06/2041 | ... [ ... 25,000,000 [2.9925% [LIBOR] 301,372 ... 6,337,902 ... L. 6,337,992 432511 b 627,246 | ... 0001 ...
Interest Rate Swap
/33797/[Quar ter ly]LIBO
R [ 0.65605%]/Semi- Schedule B,
Annual FIXED 2.96375% D, Exhibit 5 GOLDMAN SACHS BANK
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ... |.........._._._[Interest _____|USA ____________________ KD3XUN7C6T14HNAYLUO2 . [ 09/09/2011 |.09/13/2041 | .. |......20,000,000 |........237,487 | _._..4,946,279| ... | 4,946,279 _._..3,463,866 l........501,996  _......_._|0001 ...
Interest Rate Swap
/34027/[Semi-
Annual JFIXED [ Schedule B,
1.76125%]/Quar ter ly D, Exhibit 5 GOLDMAN SACHS BANK | | |l LIBOR [
LIBOR 0.6466% ._._._____. Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .09/16/2011 _{ 09/20/2018 | ... [ ... 75,000,000 (1.76125%] | b (432,548)) .. (1,666,055)]........_. | ... (1,666,055) ._.____ (822,827 oo b 558,737 | ... 0001 ...
Interest Rate Swap
734029/ Semi-
Annual JFIXED [ Schedule B,
2.26625%] /Quar ter Iy D, Exhibitsy (0 0 b LIBOR [
LIBOR 0.6466% ._..._.___. Portfolio Hedge ... | ... Interest _____ BNP PARIBAS _._._____. ROMUWSFPUBMPROBKSP83 . | .09/16/2011 _{.09/20/2021 | ... [ 50,000,000 2.26625%] | b (414,615) .___ (3,232,148)|-ccoo foos (3,232,148) ... (1,985,408) 571,183 ... 0001 ...
Interest Rate Swap
/34880/[Quar ter ly]LIBO| Schedule B,
R [ 0.6646%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 2.4025% _ |Portfolio Hedge ......._ | ... Interest _____ BANK, N.A. .. 7HBGLXDRUGQFUS7RNES7 . | .10/07/2011 {.10/11/2028 | ... [ . 130,000,000 |2.4025% [LIBOR] ... |l 1,163,420 | ... 11,249,143 (| 11,249,143 | .. 7,588,716 | b 1,753,796 | ... 0001 ...
Interest Rate Swap
/34953/[Quar ter 1y]L1BO Schedule B,
R [ 0.6691%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 2.35% ____|Portfolio Hedge ........| ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 _ | 10/11/2011 £ 10/13/2021 | ... | . 125,000,000 ..2.35% [LIBOR] f .. ...} ... .| 1,086,054 | ... 8,689,192 .| 8,689,192 502092 .. ... b} ] 1,437,500 ... 0001 ...
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2903

Interest Rate Swap
/35036/[Quar ter Iy]LIBO
R [ 0.67335%]/Semi-
Annual FIXED 2.393% ___
Interest Rate Swap
/35055/[Quar ter Iy]LIBO
R [ 0.67335%]/Semi-
Annual FIXED 2.375% _
Interest Rate Swap
/35069/[Quar ter Iy]LIBO
R [ 0.67335%]/Semi-
Annual FIXED 2.375% _
Interest Rate Swap
/35411/[Quar ter ly]LIBO
R [ 0.63585%]/Semi-
Annual FIXED 3.045% _
Interest Rate Swap
/35562/[Quar ter 1y]LIBO
R [ 0.63835%]/Semi-
Annual FIXED 3.09625%
Interest Rate Swap
/35554/ [ Semi -

Annual JFIXED [
1.49%]/Quarterly LIBOR
0.63835% ...
Interest Rate Swap
/35879/[Semi-

Annual JFIXED [
2.875%]/Quarterly
LIBOR 0.6318% __.___.____
Interest Rate Swap
/36512/[Quar ter 1y]LIBO
R [ 0.6623%]/Semi-
Annual FIXED 1.32375%
Interest Rate Swap
/36515/[Quar ter Iy]LIBO
R [ 0.6623%]/Semi-
Annual FIXED 2.08875%
Interest Rate Swap
/36613/[Quar ter ly]LIBO
R [ 0.6623%]/Semi-
Annual FIXED 2.09% __
Interest Rate Swap
/36856/[Quar ter ly]LIBO
R [ 0.6858%]/Semi-
Annual FIXED 5.14% ___
Interest Rate Swap
/37080/[Quar ter ly]LIBO
R [ 0.6566%]/Semi-
Annual FIXED 5.205% _
Interest Rate Swap
/37231/[Quar ter ly]LIBO
R [ 0.6556%]/Semi-
Annual FIXED 5.22% ___
Interest Rate Swap
/37746/[Quar ter ly]LIBO
R [ 0.6646%]/Semi-
Annual FIXED 5.33% ..

Portfolio Hedge ...

Portfolio Hedge ...

Portfolio Hedge ...

Portfolio Hedge ...

Portfolio Hedge ......._

Portfolio Hedge ...

Portfolio Hedge ......._

Portfolio Hedge ...

Portfolio Hedge ......._

Portfolio Hedge ......._

Portfolio Hedge ......._

Portfolio Hedge ......._

Portfolio Hedge ......._

Portfolio Hedge ....._._

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

WELLS FARGO BANK,

NA KB1H1DSPRFMYMCUFXTO9

GOLDVAN SACHS BANK

USA KD3XUN7CBT 14HNAYLUO2

WELLS FARGO BANK,

NA KB1H1DSPRFMYMCUFXTO9

THE ROYAL BANK OF

SCOTLAND PLC _______ RR3QM I CIN IPCSBA4S074

CREDIT SUISSE

INTERNATIONAL _____ E58DKGMJYYYJLNBC3868 _

CREDIT SUISSE

INTERNATIONAL ______ E5SBDKGMJYYYJLNBC3868 _

CITIBANK N.A. _______ E570DZWZ7FF32TIEFA76

GOLDVAN SACHS BANK

USA KD3XUN7CBT 14HNAYLUO2

ROYAL BANK OF

CANADA ES7IP3USRHIGC71XBU11

CREDIT SUISSE

INTERNATIONAL _____ E58DKGMJYYYJLNBC3868 _

UBS AG ... BFMBT61CT2L1QCEMIK50 _ [

UBS AG ... BFMBT61CT2L1QCEMIK50 _ |-

UBS AG ... BFMBT61CT2L1QCEMIK50 _ |-

UBS AG ... BFMBT61CT2L 1QCEMIK50 -

_10712/2011 |

_10712/2011 |

_10712/2011 |

1072472011 |

1072772011 |

1072772011 |

_11/04/2011 |

_11723/2011 |

_11/23/2011 |

_11/23/2011 |

11/30/2011 |

12/07/2011 |

12/12/2011

_01/05/2012 |

1071472021 |

1071472021 |

1071472021 |

1072672041 |

1073172031 |

1073172016 |

-11/08/2041 |

11/25/2016

11/25/2021

11/25/2021

12/02/2021

12/00/2021

12/14/2021

01/09/2022 _

,,,,, 100,000,000

,,,,,, 93,750,000

,,,,,, 93,750,000

,,,,,, 36,600,000

,,,,, 100,000,000

,,,,, 637,500,000

,,,,, 150,000,000

,,,,, 150,000,000

,,,,,, 82,000,000

,,,,,, 68,000,000

,,,,,, 25,000,000

,,,,,, 25,000,000

,,,,,, 34,000,000

,,,,,, 25,000,000

2.393% [LIBOR]

2.375% [LIBOR]

2.375% [LIBOR]

:3.045% [LIBOR]

,,,,,,,,, 3.09625%
[LI1BOR]

LIBOR [ 1.49%]

LIBOR [ 2.875%]

,,,,,,,,, 1.32875%
[LI1BOR]

,,,,,,,,,, 2.08875%
[LI1BOR]

--2.09% [LIBOR]

_.5.14% [LIBOR]

5.205% [LIBOR]

_-5.22% [LIBOR]

_.5.33% [LIBOR]

,,,,,, 7,144,059

,,,,,, 6,641,482

,,,,,, 6,609,773

10,023,836

--.-20,780,089

(1,778,768)|

_-.(34,576,452)

,,,,,, 4,604,515

,,,,,, 3,841,327

,,,,,, 5,482,950

,,,,,, 5,588,188

,,,,,, 7,644,194

,,,,,, 5,833,681

395,520

,,,,,, 7,144,059

,,,,,, 6,641,482

,,,,,, 6,609,773

-...20,780,089

,,,,, (1,778,768)

_.-(34,576,452)

,,,,,, 4,604,515

,,,,,, 3,841,327

,,,,,, 5,482,950

,,,,,, 5,588,188

,,,,,, 7,644,194

,,,,,, 5,833,681

10,023,836

395,520

,,,,,, 1,150,000

,,,,,, 1,078,125

,,,,,, 1,078,125

,,,,,,,,, 921,019

,,,,,, 1,957,677

,,,,,, 1,831,079

,,,,,, 3,776,903

,,,,,,,,, 474,342

790,820
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/37938/[Quar ter ly]LIBO Schedule B,
R [ 0.63285%]/Semi- D, Exhibit 5
Annual FIXED 5.45% ____|Portfolio Hedge ... | ... Interest _____ UBS AG ... BFM8TE1CT2L1QCEMIKS0 - |.01/12/2012 { 01/17/2022 | ... ... 25,000,000 [ 5.45% [LIBOR] 606,064 | ... 6,018,069 | |...._.| 6,018,069 | ... 820,744\ ol 204,480 ) ... 0001 ...
Interest Rate Swap
/38626/[Semi-
Annual JFIXED [ Schedule B,
1.9325%]/Quar ter Iy D, Exhibit 5 GOLDMAN SACHS BANK | |l LIBOR [
LIBOR 0.6318% ... Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .02/03/2012 {.02/07/2022 | .. .. ... | ... 100,000,000 1.9825%] b (680,162)] ... (4,899,947)|.........._. [ (4,899,947) .___. 44572160 b 1,183,216 | ... 0001 ...
Interest Rate Swap
/39411/[Quar ter ly]LIBO
R [ 0.67405%]/Semi- Schedule B,
Annual FIXED 2.08875% D, Exhibit 5 ROYAL BANKOF | 2.08875%
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ... |........_____.__[Interest _____|CANADA ____._._________. ES7IP3U3RHIGC71XBU11 _ | 02/24/2012 | 02/28/2022 | ... | ._._.10,000,000 |(LIBOR] 75,643 | _._._._575,844 575,844 | .. 437,993 . 118,954 o |0001 .
Interest Rate Swap
740086/ [Quar ter Iy]LIBO| Schedule B,
R [ 0.65605%]/Semi- D, Exhibit 5
Annual FIXED 2.865% .. |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ ES70DZWZ7FF32TWEFA76 _|.03/08/2012 | 03/12/2042 | ... [ ... 60,000,000 2.865% [LIBOR] 682,835 | ... 13,815,612 | |..... 13,815,612 [ . 10,537,472 1,520,855 [ ... 0001 ...
Interest Rate Swap
740108/ [Quar ter Iy]LIBO] Schedule B,
R [ 0.65605%]/Semi- D, Exhibit 5 THE ROYAL BANK OF
Annual FIXED 2.892% __ |Portfolio Hedge ... | ... Interest _____ SCOTLAND PLC ... RR3QW 1 CWI1PCSBA4S074 _ | .03/09/2012  03/13/2042 | ... [ 58,000,000 [ 2.892% [LIBOR] 667,904 | 14,086,713 | |- 14,086,713 | ... 10,573,719 | b 1,470,160 | ... 0001 ...
Interest Rate Swap
/40143/[Quar ter ly]LIBO Schedule B,
R [ 0.6556%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 2.83% ____|Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT14HNAYLUO2 . | .03/12/2012 { 03/14/2042 | ... [ ... 60,000,000 ..2.83% [LIBOR] 672,388 | ... 13,261,745 (| . 13,261,745 . 10,396,022 ( b 1,521,160 . 0001 ...
Interest Rate Swap
/40244/[Quar ter 1y]L1BO Schedule B,
R [ 0.6525%]/Semi- D, Exhibit 5
Annual FIXED 2.945% ___|Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ ES70DZWZ7FF32TWEFA76 _|.03/13/2012 | 03/15/2042 | .. [ ... 80,000,000 2.945% [LIBOR] .. .. 941,017 | ... 19,827,8% |- |..... 19,827,896 [ . 14,178,608 .l f 2,028,201 ... 0001 ...
Interest Rate Swap
/40426/[Quar ter ly]LIBO
R [ 0.6466%]/Semi- Schedule B,
Annual FIXED 3.10452% D, Exhibitsy (0 0 0l 3.10452%
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ........ |.........___._._._[Interest ___._ |BARCLAYS BANK PLC . G5GSEF7VJP5I70UK5573 _ | 03/16/2012 | 03/20/2042 | ... | ._._.55,000,000|(LIBOR] 686,601 ].....15,945,250 (... | ._..15,945250 | _._10,301,899 ...-1,394,659 | _._.__._._|0001 _______._.___
Interest Rate Swap
/40502/[Quar ter ly]LIBO Schedule B,
R [ 0.6444%]/Semi- D, Exhibit 5 WELLS FARGO BANK,
Annual FIXED 2.659% _. |Portfolio Hedge ......._ | ... Interest _____ NA KB1H1DSPRFMYMCUFXTO9 _ | .03/19/2012 { 03/21/2024 | ... .| . 150,000,000 | 2.659% [LIBOR] ... |l 1,538,597 | ... 16,154,953 .| 16,154,953 | ... 9,190,304 (b 2,085,216 [ ... 0001 ...
Interest Rate Swap
/40911/[Quar ter ly]LIBO| Schedule B,
R [ 0.65335%]/Semi- D, Exhibit 5
Annual FIXED 5.54% ____|Portfolio Hedge ......._ | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.03/30/2012 | .04/03/2017 | ... .| ... 10,000,000 | ..5.54% [LIBOR] ... ..o 245,889 | ... 367,138 | fo 367,138 [ (207,498) 43,589 0001
Interest Rate Swap
/41056/[Quar ter ly]L IBO| Schedule B,
R [ 0.6646%]/Semi- D, Exhibit 5 BANK OF AMERICA,
Annual FIXED 3.077% _. |Portfolio Hedge ......._ | ... Interest _____ NA BATYDEB6GKMZ0031MB27 _ | .04/04/2012 { 04/10/2042 | ... ... .. 100,000,000 f 3.077% [LIBOR] |-ooooooomeee b 1,232,188 | ... 27,494,089 | |....- 27,494,089 | ... 17842 b b 2,538,700 [ ... 0001 ...
Interest Rate Swap
/41095/[Quar ter ly]LIBO Schedule B,
R [ 0.6646%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 5.623% __ |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 _ | .04/05/2012 | 04/11/2022 | . . . |...._._‘ 5,000,000 | .5.623% [LIBOR] 125,259 | .1 1,294,458 | . |......1,204458| 168,566 60, 104 0001
Interest Rate Swap
/41106/ [Quar ter ly]LIBO| Schedule B,
R [ 0.6646%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 5.625% __ |Portfolio Hedge ......._ | ... Interest _____ BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .04/05/2012 | .04/11/2022 | ... . |...._._° 5,000,000 | 5.625% [LIBOR] 125,309 | ... 1,300,084 | ... 1,300,084 ... 169,337 60, 104 0001
Interest Rate Swap
/41641/[Semi-
Annual JFIXED [ Schedule B,
2.079%]/Quar terly D, Exhibit 5 CREDIT SUISSE
LIBOR 0.63585% _._._.... Portfolio Hedge ........ | ... Interest _____ INTERNATIONAL ___.... ES8DKGMJYYYJLNSC3868 . | .04/24/2012 | 04/26/2022 | ... .........._ | ... 150,000,000 JLIBOR [ 2.079%] f ... | ... || (1,116,326) .. (8,701,941).......... | ... (8,701,941)f .. (6,861,836) ... b 1,809,351 ... 0001 ...
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Quality
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23
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Effectiveness|
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Quarter-end

(b)

6903

Interest Rate Swap
/41642/[Semi-

Annual JFIXED [
1.60125%]/Quar ter ly
LIBOR 0.63585% _.___.__
Interest Rate Swap
/43324/[Quar ter 1y]L1BO
R [ 0.6801%]/Semi-
Annual FIXED 2.3325% -
Interest Rate Swap
145425/ Semi -

Annual JFIXED [
2.375%]/Quar ter ly
LIBOR 0.6366% __.___.____
Interest Rate Swap
/49611/[Quar ter ly]LIBO|
R [ 0.67405%]/Semi-
Annual FIXED 2.5575%
Interest Rate Swap
/50978/[Semi-

Annual JFIXED [
1.846%]/Quar ter ly
LIBOR 0.6444% __________
Interest Rate Swap
/51044/[Semi-

Annual JFIXED [
1.7925%]/Quar ter ly
LIBOR 0.6401% ___________
Interest Rate Swap
/53788/[Quar ter y]LIBO|
R [ 0.6266%]/Semi-
Annual FIXED 3.745% _
Interest Rate Swap
/56346/[Quar ter 1y]LIBO
R [ 0.65335%]/Semi-
Annual FIXED 2.2835%
Interest Rate Swap
/56773/[Quar ter ly]LIBO|
R [ 0.6646%]/Semi-
Annual FIXED 2.77125%
Interest Rate Swap
/58709/ [ Semi-

Annual JFIXED [
3.06875%] /Quar ter Iy
LIBOR 0.6261% ______.____
Interest Rate Swap
/59069/ [ Semi-

Annual JFIXED [
2.06875%]/Quar ter ly
LIBOR 0.6539% __._____._
Interest Rate Swap
/59542/ [ Semi -

Annual JFIXED [
1.725%]/Quar ter ly
LIBOR 0.67406% __.___._.
Interest Rate Swap
/6614/[Semi-

Annual JFIXED [
4.82%]/Quarterly LIBOR
0.653%% ...

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Portfolio Hedge

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

KD3XUN7CBT 14HNAYLUO2

BFMBT61CT2L 1QCEMIK50

KD3XUN7CBT 14HNAYLUO2

E570DZWZ7FF32TWEFA7E

TLTWFZY1CNSX8D621K86

G5GSEF7VJPS170UK5573

TLTWFZY1CNSX8D621K86

ES7IP3U3RHIGC71XBU11

KD3XUN7CBT 14HNAYLUO2

CITIBANK N.A. _______ E570DZWZ7FF32TWEFA76

KD3XUN7CBT 14HNAYLUO2

CITIBANK N.A. _______ E570DZWZ7FF32TWEFA76

G5GSEF7VJP5170UK5573

_04/24/2012 |

_06/31/2012 |

07/30/2012 |

_11/72772012 |

_12/19/2012 |

1272172012 |

02/1172013 |

_03/28/2013 |

_04/05/2013 |

_05/13/2013 |

_06/20/2013 |

_05/28/2013 |

_08/20/2008 |

_04/26/2019

_06/06/2042 |

08/0172042 |

_11/29/2042

12/21/2022

1272772022

02/13/2023

_04/03/2025

_04/09/2043

_05/15/2043 _

_06/22/2023 _

_05/30/2020

_08/22/2028 _

,,,,, 150,000,000

,,,,,, 65,000,000

,,,,,, 75,000,000

,,,,,, 36,000,000

,,,,, 200,000,000

,,,,, 110,000,000

,,,,, 100,000,000

,,,,,, 80,000,000

_...--40,000,000

,,,,, 100,000,000

,,,,, 100,000,000

,,,,, 150,000,000

,,,,,, 75,000,000

1.60125%]

1.7925%]

[LI1BOR]

3.06875%]

2.06875%]

,,,,,,,,,,, LIBOR [

12.3325% [LIBOR]

LIBOR [ 2.375%]

12.5575% [LIBOR]

LIBOR [ 1.846%]

,,,,,,,,,,, LIBOR [

3.745% [LIBOR]

12.2835% [LIBOR]

,,,,,,,,,, 2.77125%

,,,,,,,,,,, LIBOR [

,,,,,,,,,,, LIBOR [

LIBOR [ 1.725%]

LIBOR [ 4.82%]

(3,370, 458)

,,,,,, 7,847,635

(9,163,418)

,,,,,, 5,956,404

(9,183, 147)

(4,735,828)

16,898,546

,,,,,, 6,632,792

,,,,,, 8,515,193

--.{28,275,256)

(6,161,947)

(4,858,623)

_..(28,779,565)

,,,,,,, 1,259,464

,,,,,,, 1,654,949

,,,,,,, 1,915,439

,,,,,,,,, 925,032

,,,,,, 2,545,584

,,,,,, 1,401,151

,,,,,, 1,286,468

,,,,,, 1,183,892

,,,,,, 1,034,988

,,,,,, 2,592,296

,,,,,, 1,312,440

,,,,,, 1,483,029

,,,,,, 1,306,594
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/66519/[Semi-
Annual JFIXED [ Schedule B,
1.84%]/Quar ter ly LIBOR D, Exhibit 5 CREDIT SUISSE
0.6548% ... Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 - | .09/12/2013 _{ 09/16/2018 | ... [ 22,000,000 [ LIBOR [ 1.84%] | ... b (136,711), (522,810)( oo f (522,810) (231,320 b 163,527 | ... 0001 ...
Interest Rate Swap
/67281/[Quar ter ly]LIBO| Schedule B,
R [ 0.6401%]/Semi- D, Exhibit 5
Annual FIXED 3.063% .. |Portfolio Hedge ......._ | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.09/24/2013 | 09/26/2025 | ... . ... | ... 75,000,000 [ 3.063% [LIBOR] 914,579 | ... 11,384,802 | |..... 11,384,802 (.. 5,568,196 [ .| 1,139,901 | ... 0001 ...
Interest Rate Swap
/71287/[Semi-
Annual JFIXED [ Schedule B,
3.662%]/Quar ter |y D, Exhibit 5
LIBOR 0.6466% ._._._____. Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.12/17/2013 | 12/19/2083 | ... [ ... 60,000,000 [LIBOR [ 3.662%] [ ... oL (916,263)f . (18,428,325)......_._._. _..(18,428,325)] ..._. (8,215,885) b )] 1,263,914 . 0001 ...
Interest Rate Swap
/71314/[Semi-
Annual JFIXED [ Schedule B,
3.686%]/Quarterly D, Exhibit 5 WELLS FARGO BANK,
LIBOR 0.6466% ._..._.___. Portfolio Hedge ... | ... Interest _____ NA KB1H1DSPRFMYMCUFXTO9 _ | .12/18/2013  12/20/2083 | ... ... [ ... 28,000,000 fLIBOR [ 3.686%] |-.--ooooooooo b (430,950)} ... (8,707,262)|-...oooo | (8,707,262)f ... (3,839,687) b 585,160 | ... 0001 ...
Interest Rate Swap
/72448/[Quar ter ly]LIBO Schedule B,
R [ 0.6356%]/Semi- D, Exhibit 5
Annual FIXED 1.597% __ |Portfolio Hedge ......._ | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.02/18/2014 | 02/20/2019 | . |...._ 123,000,000 | .1.597% [LIBOR] 639,409 | ... 2,588,551 | ... 2,588,551 ... 1,967,055 0 b 999,257 | ... 0001 ...
Interest Rate Swap
/72918/[Semi-
Annual JFIXED [ Schedule B,
4.46%]/Quarter ly LIBOR D, Exhibit 5 GOLDMAN SACHS BANK
0.2344% . Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT14HNAYLUO2 . | .03/05/2014 | 03/07/2034 | . . |...._._¢ 9,200,000 | LIBOR [ 4.46%] | -ooooooooooo b b (1,811,166))-.......... [ (1,811,166)] ... _( (800,877 ) oo b b 193,474 . 0001 ...
Interest Rate Swap
172922/ [Semi-
Annual JFIXED [ Schedule B,
3.65%]/Quarterly LIBOR D, Exhibit 5
0.68215% ... Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 |.03/05/2014 | 03/07/2026 | .. ... |......12,800,000 [ LIBOR [ 3.65%] |-.ooooooooee b f (121,334) ... (2,694,829)|........... [ (2,694,829) ... (1,085.214) ol f 199,224 | .. 0001 ...
Interest Rate Swap
/72926/[Semi-
Annual JFIXED [ Schedule B,
4.235%]/Quar ter ly D, Exhibit 5
LIBOR 0.2344% ___________ Portfolio Hedge ... | ... Interest _____ BNP PARIBAS _._______. ROMUWSFPUBMPROBKSP83 . | .03/05/2014 | 03/09/2051 | . .| ... 6,600,000 |LIBOR [ 4.235%] f . .}l (3,221,5382)| e fos (3,221,532)] ... (1,568,656)) ... b b 194,364 ... 0001 ...
Interest Rate Swap
/73275/[Quar ter ly]LIBO Schedule B, HSBC BANK USA,
R [ 0.6466%]/Semi- D, Exhibit 5 NAT |ONAL
Annual FIXED 3.032% __ |Portfolio Hedge .. | Interest _____ ASSOCIATION 11E8VN30JCEQV1H4R804 _ [ 03/17/2014 | 03/19/2026 | S B 200,000,000 [ 3.032% [LIBOR] ..o f 24242110 . 30,672,612 ... [ . 30,672,612 | ... 6624,872 b 3,117,691 0001
Interest Rate Swap
/73787/[Quar ter Iy]LIBO| Schedule B,
R [ 0.67335%]/Semi- D, Exhibit 5
Annual FIXED 3.0135% _ |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ ES70DZWZ7FF32TWEFA76 _|.04/10/2014 | 04/14/2026 | ... .. | ... 67,000,000 3.0135% [LIBOR] 804,752 | ... 10,196,149 | |..... 10,196,149 [ . 522118 b 1,048,181 .. 0001 ...
Interest Rate Swap
/74148/[Quar ter ly]LIBO| Schedule B,
R [ 0.6341%]/Semi- D, Exhibit 5
Annual FIXED 2.924% ___|Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |_.05/01/2014 | 05/06/2026 | .. . .| ... 100,000,000 f 2.924% [LIBOR] |..o.ooooooooooe b 1,176,228 | ... 14,423,862 ... 14,423,862 | ... 7,906,858 o] 1,569,235 | ... 0001 ...
Interest Rate Swap
/74253/[Quar ter ly]L1BO Schedule B,
R [ 0.6318%]/Semi- D, Exhibit 5
Annual FIXED 3.2835% _ |Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.05/07/2014 | 05/09/2034 | .. [ ... 18,000,000 |3.2835% [LIBOR] | ... .. ... ol 244,180 | ... 4,507,031 L. 4,507,031 [ . 24523860 (b 380,350 [ ... 0001 ...
Interest Rate Swap
/74345/[Quar ter ly]L1BO Schedule B,
R [ 0.6261%]/Semi- D, Exhibit 5
Annual FIXED 3.2375% _ | Portfolio Hedge ........|............._..._ Interest _____ CITIBANK N.A. _....._ E570DZWZ7FF32TWEFA76 . |.05/14/2014 | 05/16/2034 | ... | .....40,000,000[3.2375% [LIBOR] 535,198 ) ... 9,726,707 | .| 9,725,707 . 543,409 .| f. ] . 845,695 ) ... 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/74386/[Quar ter ly]LIBO| Schedule B,
R [ 0.6251%]/Semi- D, Exhibit 5
Annual FIXED 3.174% __ |Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.05/15/2014 | 05/19/2034 | .. [ ... 30,000,000 [ 3.174% [LIBOR] 392,256 [ 6,988,620 | |...._. 6,988,620 [ . 4,064,276 (| b 634,449 . 0001 ...
Interest Rate Swap
/T4424/[Quar ter 1y]L1BO Schedule B,
R [ 0.6356%]/Semi- D, Exhibit 5
Annual FIXED 3.182% __ |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.05/16/2014 | 05/20/2034 | ... ... |......41,000,000|3.182% [LIBOR] 538,061 9,606,266 | |...... 9,606,266 [ 5668192 b 867,080 [ ... 0001 ...
Interest Rate Swap
/74740/[Quar ter ly]LIBO| Schedule B,
R [ 0.6858%]/Semi- D, Exhibit 5 ROYAL BANK OF
Annual FIXED 2.741% __ |Portfolio Hedge ... | ... Interest _____ CANADA ... ES7IP3USRHIGC71XBU11 _ | .05/29/2014 { 06/02/2026 | ... ... ... [ ... 75,000,000 [ 2.741% [LIBOR] 812,205 ... 9,546,601 [ 9,546,601 [ 598,00 b bl 1,181,101 [ . 0001 ...
Interest Rate Swap
/T4947/[Semi-
Annual JFIXED [ Schedule B,
2.292%]/Quar ter ly D, Exhibit 5 THE BANK OF NEW
LIBOR 0.65605% ... Portfolio Hedge .- _| Interest _____ YORK MELLON HPFHUOOQ28E4NONFVK49 . | .06/10/2014 | .06/12/2021 | . B B 20,000,000 fLIBOR [ 2.292%] |-ooooooooeeee b (170,312) (1,261,658)]-........._. | (1,261,658), (740,881)| 0001
Interest Rate Swap
/75771/[Quar ter ly]LIBO| Schedule B,
R [ 0.6351%]/Semi- D, Exhibit 5 ROYAL BANK OF
Annual FIXED 2.782% __ |Portfolio Hedge ......._ | ... Interest _____ CANADA ... ES7IP3USRHIGC71XBU11 _ | .07/18/2014 | 07/22/2026 |..... ... | ... 100,000,000 { 2.782% [LIBOR] |-oooooooeoee b 1,091,768 | ... 13,215,677 || 13,215,677 [ ... 8,085,543 ... b bl 1,585,875 ... 0001 ...
Interest Rate Swap
/76357/[Quar ter ly]LIBO| Schedule B,
R [ 0.67405%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 3.001% _. |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 _ | .08/26/2014 | 08/28/2034 | ... . [ ... 50,000,000 f3.001% [LIBOR] |-oooooooomeee b 606,276 | ... 10,338,346 ... 10,338,346 [ ._____ 6,781,876 | ..ol 1,065,364 | ... 0001 ...
Interest Rate Swap
/76465/[Quar ter ly]LIBO| Schedule B,
R [ 0.6858%]/Semi- D, Exhibit 5 THE BANK OF NEW
Annual FIXED 2.804% __ |Portfolio Hedge ......._ | ... Interest _____ YORK MELLON ._._._.__. HPFHUOOQ28E4NONFVK49 | .08/28/2014 | 09/02/2029 | ... |......41,000,000|2.804% [LIBOR] 456,920 | ... 6,206,905 ... | .. 6,206,905 . 4,283,617 (b 744,238 | . 0001 ...
Interest Rate Swap
/77142/[Quar ter ly]LIBO| Schedule B,
R [ 0.6461%]/Semi- D, Exhibit 5
Annual FIXED 2.929% ___|Portfolio Hedge ......._ | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.09/29/2014 | 10/01/2029 | ... .| ... 25,000,000 2.929% [LIBOR] |-ooooooomeee b 288,532 ... 4,184,682 ...l .. 4,184,682 2611849 b 455,007 | ... 0001 ...
Interest Rate Swap
/77200/ [Quar ter ly]LIBO| Schedule B,
R [ 0.65635%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 3.129% __ |Portfolio Hedge ......._ | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .10/02/2014 | 10/06/2044 | ... ... | .....12,000,000|.3.129% [LIBOR] 150,577 ... 3,533,433 ...l 3,533,433 . 2,829,196 (b 319,017 | ... 0001 ...
Interest Rate Swap
/77269/[Quar ter ly]LIBO| Schedule B,
R [ 0.6646%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 2.953% ___|Portfolio Hedge ......._ | ... Interest _____ BANK, N.A. .. 7HBGLXDRUGQFUS7RNES7 . | .10/08/2014 | 10/10/2034 | ... ... | .....45,000,000}.2.953% [LIBOR] f ..o} f 526,585 | ... 8,971,454 | [ . 8,971,454 . 6124720 ( b 961,990 [ ... 0001 ...
Interest Rate Swap
/77282/[Quar ter ly]LIBO| Schedule B,
R [ 0.67335%]/Semi- D, Exhibit 5 WELLS FARGO BANK,
Annual FIXED 2.6185% _ |Portfolio Hedge ......._ | ... Interest _____ NA KB1H1DSPRFMYMCUFXTO9 _ | .10/09/2014 { 10/14/2026 | .. ... [ ... 17,000,000 [2.6185% [LIBOR] 170,616 | ... 1,996,266 ... | 1,996,266 | ... 1,405,432 ol 272,663 ... 0001 ...
Interest Rate Swap
/77369/[Quar ter ly]LIBO] Schedule B,
R [ 0.63285%]/Semi- D, Exhibit 5
Annual FIXED 2.649% __ |Portfolio Hedge ......._ | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.10/14/2014 | 10/16/2029 | ... .| ... 90,000,000  2.649% [LIBOR] |..ooooooooeee b 921,296 | ... 11,950,284 .| . 11,950,284 [ .. 98419388 b 1,640,495 .. 0001 ...
Interest Rate Swap
/77439/[Quar ter ly]LIBO Schedule B,
R [ 0.63285%]/Semi- D, Exhibit 5 WELLS FARGO BANK,
Annual FIXED 2.476% __ |Portfolio Hedge ......._ | ... Interest _____ NA KB1H1DSPRFMYMCUFXTO9 _ | .10/15/2014  10/17/2029 | .. ... 60,000,000 | 2.476% [LIBOR] 562,354 [ 6,675,605 ... |...._. 6,675,605 [ 6,197,163 ( b 1,004,075 ... 0001 ...
Interest Rate Swap
/77832/[Semi-
Annual JFIXED [ Schedule B,
2.1985%]/Quar ter ly D, Exhibit 5 WELLS FARGO BANK, |} |l LIBOR [
LIBOR 0.6281% ....._..... Portfolio Hedge ........ | ... Interest _____ NA KB1H1DSPRFMYMCUFXTO9 . | .11/07/2014 { 11/12/2021 | ... | ... 65,000,000 2.1985%] | b ] (530,445) ... (3,977, 448)[ ... |..._.| (3,977,448) ... (2,694,161)| 753,131 0001
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1 2 3 4 5 6 7 8 9 10 11 12 14 15 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Value Code (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Interest Rate Swap
/78735/[Quar ter ly]LIBO|
R [ 0.6466%]/Semi- Schedule B,
Annual FIXED 2.56325% D, Exhibit 5 WELLS FARGO BANK, |} |l 2.56325%
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, Portfolio Hedge ........|........._.___.__[Interest N.A. ... KBIHIDSPRFMYMCUFXT09 _ | .12/16/2014 | 12/18/2034 | ._.______._.___|.....100,000,000 |[LIBOR] 13,570,269 (... -....13,359, 191 2,148,837 |
Interest Rate Swap
/79081/[Quar ter ly]LIBO| Schedule B, HSBC BANK USA,
R [ 0.6611%]/Semi- D, Exhibit 5 NAT [ONAL
Annual FIXED 2.21% ____|Portfolio Hedge ......._ | ... Interest ASSOCIATION ... 11E8VN30JCEQV1H4R804 _ [ 01/06/2015 | 01/08/2027 | .. .. |...._ 140,000,000 | ..2.21% [LIBOR] 10,836,543 ... |....10,836,543| .. 11,809,483 | .. b 2,270,418 _._._____{0001 _____________
Interest Rate Swap
/79106/ [Quar ter ly]LIBO| Schedule B,
R [ 0.6646%]/Semi- D, Exhibit 5 THE ROYAL BANK OF
Annual FIXED 2.194% __ |Portfolio Hedge ......._ | ... Interest SCOTLAND PLC ... RR3QI 1 CHHW 1PCSBA4S074 _ | .01/07/2015 {.01/09/2027 | ... ... f ... 50,000,000 f 2.194% [LIBOR] |..ooooooooooee b} 395,872f 3,789,907 (... A29884 ) b 811,249 0001 ___________._
Interest Rate Swap
/79226/[Quar ter ly]LIBO Schedule B,
R [ 0.63285%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 2.401% ._ |Portfolio Hedge .. _| Interest BANK, N.A. _. 7HBGLXDRUGQFUS7RNES7 . | .01/14/2015  01/16/2045 | .. [ ... 25,000,000 [ 2.401% [LIBOR] |-oooooooee b 224915 3,099,107 ...
Interest Rate Swap
/79234/[Quar ter 1y]L1BO Schedule B,
R [ 0.63285%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 2.356% _. |Portfolio Hedge ......._ | ... Interest USA KD3XUN7CBT 14HNAYLUO2 . | .01/14/2015 | 01/16/2045 | ... | .....15,000,000|.2.356% [LIBOR] |--ooeooooooeo b p 131,674 1,699,754 (.. |......1,699,754 [ 2,665,019 ( .l b 400,671 _......._._]0001 ...
Interest Rate Swap
/79434/[Quar ter 1y]L1BO Schedule B,
R [ 0.63835%]/Semi- D, Exhibit 5
Annual FIXED 2.072% __ |Portfolio Hedge ......._ | ... Interest DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . |.01/28/2015 | 01/30/2030 ... | ... 50,000,000 { 2.072% [LIBOR] |-ooooooooooe b} 371,505 3,028,835 ... |.....3,028,835] ___ 5,183,352 (b 921,276 | ........._{0001 _____________
Interest Rate Swap
/79503/[Quar ter ly]LIBO Schedule B, HSBC BANK USA,
R [ 0.6366%]/Semi- D, Exhibit 5 NAT [ONAL
Annual FIXED 2.001% _. |Portfolio Hedge ......._ | ... Interest ASSOCIATION ... 11E8VN30JCEQV1H4R804 _ [ 01/30/2015 | .02/03/2030 | .. ... |...... 25,000,000 { 2.001% [LIBOR] |-oooooooooee b AT 723 1,286,882 ... |......1,286,882]. ____ 2,587,269 | ..o b 460,808 | _......._._]0001 ...
Interest Rate Swap
/79504/[Quar ter ly]LIBO Schedule B,
R [ 0.6366%]/Semi- D, Exhibit 5
Annual FIXED 2.008% _. |Portfolio Hedge ......._ | ... Interest BARCLAYS BANK PLC . GS5GSEF7VJP5170UK5573 . |.01/30/2015 | 02/03/2030 |..... ... | ... 25,000,000 2.008% [LIBOR] |-.ooooooooe b 178,598 [ 1,309,102 ... |......1,309,102  _____ 2,587,860 (...l b 460,808 ( _......._._]0001 ...
Interest Rate Swap
/79634/[Semi-
Annual JFIXED [ Schedule B,
1.91%]/Quar ter ly LIBOR D, Exhibit 5 GOLDMAN SACHS BANK
0.6266% ... Portfolio Hedge ... | ... Interest USA KD3XUN7CBT 14HNAYLUO2 . | .02/11/2015 { 02/13/2022 | ... ... .. 200,000,000 LIBOR [ 1.91%] (9,351,658)(_ ... |....(9,351,658) ___. (8, 978,940) b 2,370,654 | _.__.__.[0001 ______._.___
Interest Rate Swap
/79635/[Semi-
Annual JFIXED [ Schedule B,
1.911%]/Quar ter ly D, Exhibit 5 GOLDMAN SACHS BANK
LIBOR 0.6266% ....._.._.. Portfolio Hedge ... | ... Interest USA KD3XUN7CBT 14HNAYLUO2 . | .02/11/2015 . 02/13/2022 | ... ... | ... 100,000,000 L IBOR [ 1.911% (4,681,350)(_......_.__|....(4,681,350) ... (4,489,130) b 1,185,327 _........_|0001 ...
Interest Rate Swap
/T9677/[Semi-
Annual JFIXED [ Schedule B,
1.9925%]/Quar ter |y D, Exhibit 5 WELLS FARGO BANK, |} |l LIBOR [
LIBOR 0.6251% _._.___._._ Portfolio Hedge ... | ... Interest NA KB1H1DSPRFMYMCUFXTO9 _ | .02/17/2015 { 02/19/2022 | ... ... [ . 115,000,000 [1.9925%] (5,912,044) ... [....(5,912,044) ._.__ (5,153,528) ... b b L] 1,365,549 | _._._._____[0001 ___________._
Interest Rate Swap
/80123/[Semi-
Annual JFIXED [ Schedule B,
1.7275%]/Quar ter ly D, Exhibitsy (0 0 b LIBOR [
LIBOR 0.6566% ........... Portfolio Hedge ... | ... Interest DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . |.03/05/2015 | 03/09/2020 | .. .. . |...._ 100,000,000 [1.7275%] (83,088,333)(........... |....(3,088,333)| ... (2,636,614) b f 960,469 | ..._._..._{0001 _____________
Interest Rate Swap
/80124/[Semi-
Annual JFIXED [ Schedule B,
2.002%]/Quar ter ly D, Exhibit 5
LIBOR 0.6566% ........... Portfolio Hedge ........ | ... Interest CITIBANK N.A. _...... E570DZNZ7FF32TWEFA76 . |.03/05/2015 | 03/09/2022 | .. ... |. ... 135,000,000 JL IBOR [ 2.002%] (7,044,527 ... |....(7,044,527) ... (6,100,839 ... b 1,610,126 _._.......]0001 ...
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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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/80484/[Quar ter ly]LIBO| Schedule B,
R [ 0.6466%]/Semi- D, Exhibit 5
Annual FIXED 3.45% ____|Portfolio Hedge ... | ... Interest _____ UBS AG ... BFM8TE1CT2L1QCEMIKS0 - | .03/16/2015 | 03/18/2045 | . . | .. .. 4,800,000 | ..3.45% [LIBOR] 68,376 [ . 1,890,062 | ... 1,890,062 |...__ 1,043,310 f o f 128,619 ... 0001 ...
Interest Rate Swap
/80528/[Quar ter ly]LIBO| Schedule B,
R [ 0.6466%]/Semi- D, Exhibit 5 WELLS FARGO BANK,
Annual FIXED 2.257% __ |Portfolio Hedge ... | ... Interest _____ NA KB1H1DSPRFMYMCUFXTO9 _ | .03/17/2015 { 03/19/2027 | ... .. . 125,000,000 2.257% [LIBOR] ... |l 1,030,757 | ... 10,307,481 || 10,307,481 ... 10,715,644 | b b 2,046,338 | ... 0001 ...
Interest Rate Swap
/80538/[Semi-
Annual JLIBOR [ Schedule B,
1.6859%]/Semi-Annual D, Exhibit 5
FIXED 3.197% ... Portfolio Hedge ... | ... Interest _____ BARCLAYS BANK PLC . GS5GSEF7VJP5170UK5573 . | .03/17/2015 | .04/13/2027 | .. | ... 1,000,000 | 3.197% [LIBOR] 7,867 87,799 87,799 ... 101,072 16,424 0001
Interest Rate Swap
/80542/[Semi-
Annual JLIBOR [ Schedule B,
1.7359%]/Semi-Annual D, Exhibit 5
FIXED 3.34% .. Portfolio Hedge ... | ... Interest _____ BARCLAYS BANK PLC . GS5GSEF7VJP5170UK5573 . | .03/17/2015 | 04/13/2030 | .. | ... 1,000,000 | 3.34% [LIBOR] 8,329 75,938 75,938 82,497 18,567 0001
Interest Rate Swap
/80671/[Quar ter [y]LIBO| Schedule B,
R [ 0.6401%]/Semi- D, Exhibit 5
Annual FIXED 2.1845% _ |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ ES70DZWZ7FF32TWEFA76 _|.03/24/2015 | 03/26/2030 |. ... | ... 50,000,000 [2.1845% [LIBOR] 390,094 | ... 3,746,389 | ... 3,746,389 | ... 5,257,378 926,688 0001
Interest Rate Swap
/81631/[Semi-
Annual JFIXED [ Schedule B,
1.824%]/Quar ter ly D, Exhibit 5
LIBOR 0.6261% ._._._____. Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . |.05/12/2015 | 05/14/2020 |..... ... | ... 83,000,000 fLIBOR [ 1.824%] | ... b | (523,932)1 ... (2,944,312)| .. f. (2,944,312)] .. (2,308, 782) .o 816,401 .. 0001 ...
Interest Rate Swap
/82532/[Semi-
Annual JFIXED [ Schedule B,
2.9475%] /Quar ter |y D, Exhibit 5 MORGAN STANLEY |l LIBOR [
LIBOR 0.6311% _._._____. Portfolio Hedge ... | ... Interest _____ CAPITAL SERVICES ... 17331LVCZKQKX5T7XV54 _ | .06/26/2015 | 06/30/2035 | ... ... [ ... 75,000,000 2.9475%] | b (871,691)] ... (15,198,653)( ... ..(15,198,653)| ... (10,523,875 ...} b 1,634,587 | ... 0001 ...
Interest Rate Swap
/82534/ [ Semi-
Annual JFIXED [ Schedule B,
2.564%]/Quar ter |y D, Exhibit 5
LIBOR 0.6311% _._._____. Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 | .06/26/2015 | 06/30/2025 | .. .| ... 100,000,000 fLIBOR [ 2.564%] |-.oooooooooee b (970,505)f . (10,637, 711)|.........._. _.-(10,637,711)] .| (7,276, 104) oo b 1,500,000 | _.......... 0001 ...
Interest Rate Swap
/82571/[Semi-
Annual JFIXED [ Schedule B,
2.879%]/Quarterly D, Exhibit 5
LIBOR 0.6461% __ _|Portfolio Hedge .. | Interest _____ CITIBANK N.A. _ ES70DZWZ7FF32TWEFA76 - |.06/29/2015 | 07/01/2035 | . S B 100,000,000 [LIBOR [ 2.879%] [ ...} (1,129,127)f .. (19,083,089)|-._ .-(19,083,089)] ... (13,964,983) ...} b 2,180,023 0001
Interest Rate Swap
/82572/[Semi-
Annual JFIXED [ Schedule B,
2.9705%] /Quar ter Iy D, Exhibit 5 MORGAN STANLEY |l LIBOR [
LIBOR 0.6461% _._._____. Portfolio Hedge ... | ... Interest _____ CAPITAL SERVICES ... 17331LVCZKQKX5T7XV54 _ | .06/29/2015 | 07/01/2045 | ... [ ... 75,000,000 2.9705%] | b (881,158)] ...(19,595,734)( ... _..(19,595,734) ... (14,577,570) .| b 2,019,785 ... 0001 ...
Interest Rate Swap
/82589/[Semi-
Annual JFIXED [ Schedule B,
2.867%]/Quarterly D, Exhibit 5
LIBOR 0.65335% ... Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.06/30/2015 | 07/02/2035 | ... .. [ ... 65,000,000 fLIBOR [ 2.867%] |-.-oooooooe b (729,549) . (12,271,317)] ... . (12,271,317)) .. (9,068,855) .| 147,015 .. 0001 ...
Interest Rate Swap
/82747/[Quar ter ly]LIBO| Schedule B,
R [ 0.6646%]/Semi- D, Exhibit 5 WELLS FARGO BANK,
Annual FIXED 2.6155% _ |Portfolio Hedge ... | ... Interest _____ NA KB1H1DSPRFMYMCUFXT09 _ | .07/08/2015 { 07/10/2030 ... ... f ... 30,000,000 [2.6155% [LIBOR] 300,432 ... 3,931,570 | ... 3,931,570 | ... 3,262,688 b 561,850 | ... 0001 ...
Interest Rate Swap
/83032/[Quar ter ly]LIBO Schedule B,
R [ 0.63835%]/Semi- D, Exhibit 5
Annual FIXED 2.4685% . | Portfolio Hedge ........|............._..._ Interest _____ CITIBANK N.A. _...... E570DZNZ7FF32TWEFA76 . |.07/28/2015 | 07/30/2027 | .. ... |. ... 175,000,000 12.4685% [LIBOR] f ...} .| ... 1,647,205 ... 18,392,288 [ ... 18,392,288 | .. 15456481 | b ] 2,912,580 ... 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/83150/[Quar ter ly]LIBO| Schedule B,
R [ 0.6366%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 4.0% ____._ Portfolio Hedge ... | ... Interest _____ INTERNATIONAL _____._ ES8DKGMJYYYJLNSC3868 _ | .07/31/2015  08/04/2045 | ... [ ... 22,500,000 f.__4.0% [LIBOR] 384,994 11,448,538 .| . 11,448,538 [ . 4,934,116 606,770 0001
Interest Rate Swap
/83172/[Quar ter ly]LIBO| Schedule B,
R [ 0.6329%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 2.354% ___|Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .08/03/2015 { 08/05/2027 | ... ... .. 113,000,000 | -2.354% [LIBOR] { ... . |l 1,004,804 | .- 10,507,800 |............ [ 10,507,800 | ... 9,980,628 .| b 1,882,301 .. 0001 ...
Interest Rate Swap
/83282/[Quar ter ly]LIBO Schedule B,
R [ 0.6261%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 1.8965% _ |Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .08/12/2015 [ 08/14/2022 | ... ... . 105,000,000 |1.8965% [LIBOR] 700,869 _....4,967,439 | .| ..._.4,967,439] 522,92 )] 1,299,839 .. 0001 ...
Interest Rate Swap
/83504/[Quar ter ly]LIBO Schedule B,
R [ 0.6653%]/Semi- D, Exhibit 5
Annual FIXED 1.4715% _ |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.08/24/2015 | 08/26/2020 | .. . .| ... 125,000,000 |1.4715% [LIBOR] 559,132 [ . 2,803,096 [ ...l .. 2,803,096 | ... 4009191 (b 1,274,755 .. 0001 ...
Interest Rate Swap
/84229/ [ Semi-
Annual JFIXED [ Schedule B,
2.8025%]/Quar terly D, Exhibitsy (0 0 0 b LIBOR [
LIBOR 0.6444% __________ Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.09/17/2015 | 09/21/2045 | ... [ ... 20,000,000 2.8025%] | b (219,496)) ... (4,439,182)|........... [ (4,439,182) ... (3,827, 457M) 540,648 | ... 0001 ...
Interest Rate Swap
/85111/[Semi-
Annual JFIXED [ Schedule B,
2.736%]/Quar ter ly D, Exhibit 5 JPMORGAN CHASE
LIBOR 0.6281% _._._____. Portfolio Hedge ... | ... Interest _____ BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 _ | .11/09/2015 { 11/12/2045 | .. [ ... 50,000,000 fLIBOR [ 2.736%] |....ooooooooo b (542,439)] ... (10,323, 147)(_____._.____ ~..(10,323,147)] ... (9,515,341 b b L] 1,354,852 ... 0001 ...
Interest Rate Swap
/85114/[Semi-
Annual JFIXED [ Schedule B,
2.27%]/Quarterly LIBOR D, Exhibit 5
0.6281% ... Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . |.11/09/2015 | 11/12/2025 | ... | ... 110,000,000 f LIBOR [ 2.27%] | -oooooomoeooeee b f (937,085)f . (8,961,940)( ... || (8,961,940) . (8,322,453) oo b 1,683,575 ... 0001 ...
Interest Rate Swap
/85118/[Semi-
Annual JFIXED [ Schedule B,
2.0045%] /Quar ter ly D, Exhibits ¢y (0 0 0 b LIBOR [
LIBOR 0.6281% _._._____. Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ ES70DZWZ7FF32TWEFA76 _|.11/09/2015 | 11/12/2022 | .. |.._._ 150,000,000 [2.0045%] Lol (1,078,691)] .. (8,170,168)|-........... [ (8,170,168)] ... (7,728,600 b 1,892,914 0001 ...
Interest Rate Swap
/85119/[Semi-
Annual JFIXED [ Schedule B,
2.4%]/Quarterly LIBOR D, Exhibit 5
0.6281% ... Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.11/09/2015 | 11/12/2027 | .. |.._._ 100,000,000 . _LIBOR [ 2.4%] |-oooooeoooee b p (916,877)] ... (9,840,182)(_ ... || (9,840,182)f .. (9,028, 125)) oo b 1,685,972 ... 0001 ...
Interest Rate Swap
/85161/[Semi-
Annual JFIXED [ Schedule B,
2.604%]/Quar ter ly D, Exhibit 5 MORGAN STANLEY
LIBOR 0.6261% _._._____. Portfolio Hedge ... | ... Interest _____ CAPITAL SERVICES _.. 17331LVCZKOKX5T7XV54 _ | .11/12/2015 | 11/16/2036 | ... [ ... 60,000,000 [LIBOR [ 2.604%] [ .. oo f (612,746)f .___ (8,702,209)( ... || (8,702,209)f .. (8,320,999 ... b b 1,320,682 ... 0001 ...
Interest Rate Swap
185242/ Semi-
Annual JFIXED [ Schedule B,
2.325%]/Quar ter ly D, Exhibit 5 JPMORGAN CHASE
LIBOR 0.6331% _._._._._._ Portfolio Hedge ... | ... Interest _____ BANK, N.A. .. 7HBGLXDRUGQFUS7RNES7 | .11/18/2015  01/19/2028 | ... [ ... 30,000,000 fLIBOR [ 2.328%] |-ooooooooe b (228,375)) ... (2,716,977)| e | (2,716,977) ... @7 509,779 | ... 0001 ...
Interest Rate Swap
/85243/[Semi-
Annual JFIXED [ Schedule B,
1.96%]/Quar ter ly LIBOR D, Exhibit 5 JPMORGAN CHASE
0.6331% ... Portfolio Hedge ... | ... Interest _____ BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 _ | .11/18/2015 . 01/19/2023 | ... [ .. 100,000,000 f LIBOR [ 1.96%] |..oooooooooooooo b p (597,000)f .. (5,208, 414)_ .| .| (5,208,414) .___. (5,415,287 oo b 1,279,648 | .. 0001 ...
Interest Rate Swap
/85535/[Semi-
Annual JFIXED [ Schedule B,
2.4855%] /Quar ter |y D, Exhibitsy (0 0 b LIBOR [
LIBOR 0.66065% ...._._._ Portfolio Hedge ........ | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.12/04/2015 | 12/08/2030 | ... | .. 24,000,000 2.4855%] ol b ] (228,639) ... (2,756, 715)[ ... | .| (2,756, 7150 . (646125} | b 456,000 [ ... 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/86620/ [Quar ter Iy]LIBO| Schedule B,
R [ 0.6351%]/Semi- D, Exhibit 5
Annual FIXED 1.968% _. |Portfolio Hedge ... | ... Interest _____ BNP PARIBAS _._______. ROMUWSFPUBMPROBKSP83 . | .01/20/2016  01/22/2028 | ... [ ... 30,000,000 [ 1.968% [LIBOR] 176,597 [ .. 1,543,189 (| 1,543,189 [ . 1,643,180 0 510,221 ... 0001 ...
Interest Rate Swap
/87052/[Quar ter ly]LIBO| Schedule B,
R [ 0.6281%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 1.713% _. |Portfolio Hedge ... | ... Interest _____ INTERNATIONAL _____._ ES8DKGMJYYYJLNSC3868 _ | .02/10/2016  02/12/2028 | ... [ ... 25,000,000 [ 1.713% [LIBOR] 104,943 580,506 580,506 ... 580,506 | ...l b 426,102 ... 0001 ...
Interest Rate Swap
/87057/[Quar ter Iy]LIBO] Schedule B,
R [ 0.6261%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 1.685% _. |Portfolio Hedge ... | ... Interest _____ BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 _ | .02/11/2016  02/16/2031 | ... [ ... 25,000,000 [ 1.685% [LIBOR] 99,3931 . 166,969 166,969 | ... 166,969 | ... b L 478,115 0001 ...
Interest Rate Swap
/87061/[Quar ter Iy]LIBO| Schedule B,
R [ 0.6261%]/Semi- D, Exhibit 5
Annual FIXED 1.675% _. |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ ES70DZWZ7FF32TWEFA76 _|.02/11/2016 | 02/16/2031 | ... [ ... 25,000,000 [ 1.675% [LIBOR] 98,456 | ... 133,068 133,068 | ... 133,068 | oo b 478,115 0001 ...
Interest Rate Swap
/87512/[Quar ter ly]LIBO| Schedule B,
R [ 0.66065%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 3.65% ____|Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .03/04/2016 | 03/08/2026 | ... . ... | ... ¢ 8,600,000 |..3.65% [LIBOR] 80,977 . 1,810,941 | [ 1,810,941 . 180940 b 133,854 ... 0001 ...
Interest Rate Swap
/87548/[Quar ter ly]LIBO| Schedule B,
R [ 0.6566%]/Semi- D, Exhibit 5
Annual FIXED 3.15% ____|Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.03/07/2016 | 03/09/2026 | ... |......40,000,000|..3.15% [LIBOR] 310,926 | ... 6,562,456 ...l .. 6,562,456 | ... 6,562,456 ( .l b 622,575 ... 0001 ...
Interest Rate Swap
/87683/[Semi-
Annual JFIXED [ Schedule B,
1.8355%]/Quar ter Iy D, Exhibit 5 GOLDMAN SACHS | |l LIBOR [
LIBOR 0.6526% ... Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ... W22LROWP2|HZNBB6KS528 . | .03/11/2016 . 03/15/2026 | ... ... [ ... 80,000,000 1.8355%] Lo f (279,575)) ... (3,338,812)( ... .. (3,338,812) ... (3,338, 812) )] 1,246,435 ... 0001 ...
Interest Rate Swap
/88044/[Quar ter ly]LIBO| Schedule B,
R [ 0.6311%]/Semi- D, Exhibit 5 JPMORGAN CHASE
Annual FIXED 3.265% _. |Portfolio Hedge ......._ | ... Interest _____ BANK, N.A. .. 7HBGLXDRUGQFUS7RNES7 . | .03/24/2016 _{ 03/30/2046 | ... ... [ ... 25,000,000 | 3.265% [LIBOR] 165,731 .. 8,434,728 | ... 8,434,728 . 8,434,728 b 681,795 ... 0001 ...
Interest Rate Swap
/88558/[Quar ter ly]LIBO| Schedule B,
R [ 0.6366%]/Semi- D, Exhibit 5 GOLDMAN SACHS
Annual FIXED 1.891% _. |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... W22LROWP2|HZNBB6KS528 . | .04/28/2016  05/03/2028 | ... .. ... [ ... 73,000,000 [ 1.891% [LIBOR] 146,240 [ . 3,089,443 L. 3,089,443 3,080,443 )] 1,255,939 [ ... 0001 ...
Interest Rate Swap
/88705/[Quar ter ly]LIBO| Schedule B,
R [ 0.6329%]/Semi- D, Exhibit 5 WELLS FARGO BANK,
Annual FIXED 1.8255% _ |Portfolio Hedge ......._ | ... Interest _____ NA KB1H1DSPRFMYMCUFXT09 | .05/03/2016 _{ 05/05/2028 | .. ... [ ... 35,000,000 [1.8255% [LIBOR] 64,315 .1 1,224,043 | .. |......1,224,043] 1 1,224,048 L b 602,417 | ... 0001 ...
Interest Rate Swap
/88747/[Quar ter ly]LIBO| Schedule B,
R [ 0.6318%]/Semi- D, Exhibit 5 GOLDMAN SACHS
Annual FIXED 1.761% __ |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... W22LROWP2 | HZNBB6KS528 . | .05/05/2016 _ 05/09/2028 | ... ... | .. 100,000,000 | 1.761% [LIBOR] 161,352 [ . 2,771,225 | 2,7M,225| .. 225 1,721,918 | .. 0001 ...
Interest Rate Swap
/89352/[Quar ter 1y]L1BO Schedule B,
R [ 0.6653%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 1.9775% _ |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 - | .05/24/2016 _ 05/26/2031 | .. ... [ ... 27,000,000 [1.9775% [LIBOR] 33,946 | ... 1,237,346 .| 1,237,346 [ . 1,287,846 0 521,282 | ... 0001 ...
Interest Rate Swap
/89605/[Quar ter ly]LIBO| Schedule B,
R [ 0.68215%]/Semi- D, Exhibit 5 CREDIT SUISSE
Annual FIXED 1.718% __ |Portfolio Hedge ......._ | ... Interest _____ INTERNATIONAL ... E58DKGMJYYYJLN8C3868 - | .06/03/2016 | 06/07/2028 | ... | .....46,000,000}|.1.718% [LIBOR] 31,766 .1 1,084,535 | ... |......1,034,535] 1 1,084,536 | ol 794,749 | .. 0001 ...
Interest Rate Swap
/89616/[Semi-
Annual JFIXED [ Schedule B,
3.73%]/Quarterly LIBOR D, Exhibit 5
0.6366% ... Portfolio Hedge ........ | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.06/03/2016 | 08/03/2040 |................_| ... 70,000,000 ) LIBOR [ 373w f ... ). f | (174,433)...(28,019,104)]._......... ..(28,019,104)...(28,019,104)f ...} f..._.__ | .. 1,717,855 ... 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Interest Rate Swap
/89929/[Quar ter 1y]L1BO Schedule B,
R [ 0.6548%]/Semi- D, Exhibit 5
Annual FIXED 1.5925% _ |Portfolio Hedge ... | ... Interest _____ CITIBANK N.A. ___._._ E570DZWZ7FF32TWEFA76 _|.06/14/2016 | 06/16/2028 | ... | .....40,000,000 {1.5925% [LIBOR] 15,628 | ... 330,659 330,659 | ... 330,659 | ... b 691,665 ... 0001 ...
Interest Rate Swap
011985
/597/[Quar ter ly]LIBOR Schedule B,
[ 0.6366%]/Semi-Annual D, Exhibit 5
FIXED 6.215% ... Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.07/31/2001 |.08/02/2031 | ... .| ... 2,000,000 | 6.215% [LIBOR] 56,382 | ... 1,283,262 ..o | 1,283,262 ... 264,164 38,846 0001
Interest Rate Swap
012492
/598/[Quar ter ly]LIBOR Schedule B,
[ 0.6381%]/Semi-Annual D, Exhibit 5
FIXED 6.97% ... Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.01/22/2002 | 01/24/2017 | ... [ ... 50,000,000 f..5.97% [LIBOR] o1.344.274 ) A 1,494,358 | ... .....1,494358] . (1,205,900 b f 188,746 | ... 0001 ...
Interest Rate Swap
013468
/599/[Quar ter Iy]LIBOR Schedule B,
[ 0.67405%]/Semi- D, Exhibit 5 BANK OF AMERICA,
Annual FIXED 6.1575% _ |Portfolio Hedge ......._ | ... Interest _____ NA BATYDEB6GKMZ0031MB27 | .05/24/2002 . 05/28/2082 | ... ... ... | ... 25,000,000 (6.1575% [LIBOR] |-.ooooooooeee b 697,701 ... 16,480,117 | [ 16,480,117 | ... 3,483,455 b 498,592 | .. 0001 ...
Interest Rate Swap
013520
/600/[Quar ter ly]LIBOR Schedule B,
[ 0.6801%]/Semi-Annual D, Exhibit 5
FIXED 6.0049% __________ Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . | .06/04/2002 | 06/07/2032 | ... ... | ... 30,000,000 [6.0949% [LIBOR] | b 827,007 | ... 19,544,609 (.| . 19,544,609 | ... 419,710 (b 598,874 .. 0001 ...
Interest Rate Swap
014589
/606/[Quar ter ly]LIBOR Schedule B,
[ 0.63485%]/Annual D, Exhibit 5 GOLDMAN SACHS BANK
FIXED 5.79% ... Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .01/16/2003 {.01/21/2028 | ... | .....13,000,000}..5.79% [LIBOR] f ..o} f 337,271 ... 6,139,190 ... [ .. 6,139,190 [ . 1,263,708 | ..o b 221,000 [ ... 0001 ...
Interest Rate Swap
025391
/619/[Quar ter ly]LIBOR Schedule B,
[ 0.6318%]/Semi-Annual D, Exhibit 5 MERRILL LYNCH
FIXED 5.503% ... Portfolio Hedge ... | ... Interest _____ CAPITAL SERVICES _._ GDWTXX03601TB7DW3UB9 _ | .08/07/2006 | 08/09/2018 { . . |.._._ 100,000,000 { 5.503% [LIBOR] |-.ooooooooeee b 2,466,304 | . 9,965,628 ...l .. 9,965,628 | ... (823,044) b 726,292 | ... 0001 ...
Interest Rate Swap
027300
/621/[Quar ter ly]LIBOR Schedule B,
[ 0.66065%]/Semi- D, Exhibit 5 GOLDMAN SACHS BANK
Annual FIXED 4.9285% _ |Portfolio Hedge ......._ | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 . | .12/06/2006 | 12/08/2016 | ... . ... ... 2,000,000 [4.9285% [LIBOR] 43,483 37,137 KR KT DR (39,690)] 6,633 0001
Interest Rate Swap
028444
/623/[Quarter ly]LIBOR Schedule B,
[ 0.6318%]/Semi-Annual D, Exhibit 5 GOLDMAN SACHS BANK
FIXED 5.3745% .. Portfolio Hedge ... | ... Interest _____ USA KD3XUN7CBT 14HNAYLUO2 _ | .02/05/2007  02/07/2022 | ... .. ... [ ... 50,000,000 [5.3745% [LIBOR] |..o.ooooooooooo b 1,200,581 ... 1,922,172 (| 11,022,172 (. 1,641,365 b 591,608 | ... 0001 ...
Interest Rate Swap
028859
/624/[Quar ter ly]LIBOR Schedule B,
[ 0.6801%]/Semi-Annual D, Exhibit 5
FIXED 5.237% ... Portfolio Hedge ... | ... Interest _____ DEUTSCHE BANK AG ... 7LTWFZYICNSX8D621K86 . |.03/01/2007 |.03/05/2037 | ... ... | ... 30,000,000 [ 5.237% [LIBOR] 698,322 ... 19,122,884 .| . 19,122,884 [ . 5211519 b 682,129 ... 0001 ...
Interest Rate Swap
030469 /625/[Semi-
Annual JFIXED [ Schedule B,
4.77%]/Quarter ly LIBOR D, Exhibit 5 CREDIT SUISSE
0.6801% ... Portfolio Hedge ... | ... Interest _____ INTERNATIONAL ___._._ ES8DKGMJYYYJLN8C3868 _ | .06/01/2007 { 06/05/2027 | ... ... [ 20,000,000 [ LIBOR [ 4.77%] | -oooooooo b (418,848) .___ (6,940,953)|............ [ (6,940,963) ... QAL RATY) U NN DUUSNURURRU SN 330,757 | oo 0001 ...
Interest Rate Swap
030501 /626/[Semi-
Annual JFIXED [ Schedule B,
4.98%]/Quarterly LIBOR D, Exhibit 5 CREDIT SUISSE
0.6539% ... Portfolio Hedge ........ | ... Interest _____ INTERNATIONAL ___._._ ES8DKGMJYYYJLN8C3868 - | .05/21/2007 | 05/23/2027 | ...} ....15,000,000{LIBOR [ 4.98%]} ... b} | (331,353) ... (5,521,727 ... || (5,521, 727)| ... (1,807,759 b 247,614 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

Interest Rate Swap
033748 /1628/[At

Maturity]FIXED [ Schedule B,
4.663%]/At Maturity D, Exhibit 5
LIBOR 0.6401% ___________ Portfolio Hedge . (... Interest _____ DEUTSCHE BANK AG __. 7LTWFZYICNSX8D621K86 _ [ 03/19/2008 | 03/25/2026 | .. | .. 70,163,435 |LIBOR [ 4.663%] .| | (1,998,999)f ___(38,262,720)(_.________ _..(38,262,720)f ._.(10,382,586) .|l 1,004,864 | . 0001

Interest Rate Swap
033749 /1966/[At

Maturity]FIXED [ Schedule B,
4.64%]/At Maturity D, Exhibit 5
LIBOR 0.6401% ... Portfolio Hedge ... |. ..o Interest . UBS AG .o BFM8TE1CT2L1QCEMIK50 _ | 03/19/2008 | 06/25/2026 | ... |..... 47,165,777 | LIBOR [ 4.64%] f ... | .| (1,327,317)]...(26,097,036)|......_..... _.-(26,097,036)].....(7,330,951)} ..o 745,383 | ... 0001 ...

Interest Rate Swap
033750 /1492/[At

Maturity]FIXED [ Schedule B,

4.669%]/At Maturity D, Exhibit 5

LIBOR 0.6401% ______.____ Portfolio Hedge ... ... Interest ____ DEUTSCHE BANK AG __. 7LTWFZYICNSX8D621K86 _ [ 03/19/2008 | 09/25/2029 | ... | ... 41,148,481[LIBOR [ 4.669%] || | | (1,174,611)_.(30,500,537)(...._.__._ _.-(30,500,537)f ._.__(9,363,953) 748,631 0001

Interest Rate Swap

034265

/5329/[Quar ter 1y]LIBOR Schedule B,

[ 0.6318%]/Semi-Annual D, Exhibit 5 CREDIT SUISSE

FIXED 5.1% . Portfolio Hedge ... | ... Interest ____ INTERNATIONAL ______ E58DKGMJYYYJLNBC3868 _ [ 05/06/2008 | 05/08/2018 | .| .....15,000,000] __5.1% [LIBOR] 339,587 | ... 1,200,871 [ 1,209,871 (135,056 - 102,286 | ... 0001 ..
Interest Rate Swap

034424

/5547/[Quar ter ly]LIBOR Schedule B,

[ 0.6813%]/Semi-Annual D, Exhibit 5

FIXED 5.27% ... Portfolio Hedge ......._ | ... Interest ... BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 . | 05/30/2008 | .06/03/2018 | ...} ... 150,000,000} ..5.27% [LIBOR] |.oooooooooooooo b h 3,521,833 ... 12,997,095 | ... | ... 12,997,095 | . (1,405,604 ... b b fo 1,041,933 | ... 0001 ...
0919999. Subtotal - Swaps - Hedging Other - Interest Rate 14,152,878 19,228,546 | XXX 19,228,546 43,996,885 200,025,730 [ XXX XXX

Z1'903

Credit Default Swap
/18728/931142CH4 WMT
5.875% 04/05/27 Senior GOLDVAN SACHS BANK
Unsecure ... Portfolio Hedge ... Schedule D ___[Credit..___.____ USA KD3XUN7CET 14HNAYLUO2 . [ 03/26/2010 | 06/20/2020 975,000 | -_CREDT [ 1.0%] (31,258) (4,929) (28,969)| (28,969) 2,828 1 0008
Credit Default Swap
/34872/06051GDX4 BAC
5.65% 05/01/18 Senior JPMORGAN CHASE
Note ... Portfolio Hedge ... Schedule D __[Credit.___.____ BANK, N.A. 7THBGLXDRUGQFUS7RNESY . [_10/07/2011 |.12/20/2016 950,000 | ._CREDT [ 1.0%] 118,195 (4,803), (3,475)| (3,475), 3,542 2 0008 ...
Credit Default Swap
/38686/FR0000187 FRTR
4.25% 04/25/19
Discount Note ._.____._. Portfolio Hedge ... Schedule D ___[Credit.___.____ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 02/07/2012 |.03/20/2017 | ... | .. .. 2,500,000 | CREDT [ 0.25%] 163,575 (3,160) (2,717) (2,717) 3,691 1 0008
Credit Default Swap
/41655/382380AM8 GR
6.8% 02/01/18 Senior BANK OF AMERICA,
Unsecured N ____________ Portfolio Hedge ... Schedule D ___[Credit.___.____ NAL B4TYDEB6GKMZO031MB27 _ [ -04/24/2012 _| 06/20/2017 600,000 | ._CREDT [ 1.0%] (25,887), (3,083), (5,671) (5,671) 2,812 1 0008
Credit Default Swap
/42862/382380AM8 GR
6.8% 02/01/18 Senior
Unsecured N ____________ Portfolio Hedge ... Schedule D ___[Credit..___.____ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 05/24/2012 | 06/20/2017 | .. | ... 1,240,000 | -_CREDT [ 1.0%] (41,836), (6,269), (11,677) (11,677) 5,909 1 0008
Credit Default Swap
/48757/539830AT6 LMT
4.25% 11/15/19 Senior
Unsecured ... Portfolio Hedge ... Schedule D ___[Credit.___.____ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | _11/08/2012 |.12/20/2017 900,000 | -_CREDT [ 1.0%] (11,130), (4,550), (12,390)} (12,390) 3,670 2 0008 ...
Credit Default Swap
/50577/913017BH1 UTX
4.875% 05/01/15 Note _ [Portfolio Hedge ........ Schedule D __.[Credit..___.__.. CITIBANK N.A. ___._.. E570DZWZ7FF32TWEFA76 . [ 12/13/2012 | 12/20/2017 | ... ... | ... 2,000,000 ._CREDT [ 1.0%] (43,109) (10, 111) (26,409)} (26,409) 8,099 1 0008

0929999. Subtotal - Swaps - Hedging Other - Credit Default 128,551 (36,855) (91,308) XXX (91,308), 30,551 XXX XXX

Currency Swap
/30213/GBP/GBP [Semi-
Annual JFIXED [
6.04%]/Semi-Annual
FIXED 6.09% ASSET HEDGE Schedule D __.[Currency...._. BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 . | 06/07/2011 |.08/02/2041 | ...} ... 3,286,000 6.09% [ 6.04%] 13,466 ) ... 572,807 || 572,807 | ... 472,682 | o)) 82,298 ... 0002 ...
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(b)

Currency Swap
/30774/CAD/CAD [Semi-
Annual JFIXED [
5.52%]/Semi-Annual
FIXED 5.175%

ASSET HEDGE

Currency Swap
/45337/GBP/GBP

[Quarter Iy]FIXED [
3.733%]/Quarterly
FIXED 3.585%

ASSET HEDGE

Currency Swap
/49143/GBP/GBP [Semi-
Annual JFIXED [
4.08%]/Semi-Annual
FIXED 4.095%

ASSET HEDGE

Currency Swap
/49984/CAD/CAD
[Monthly]FIXED [
5.635%]/Monthly FIXED
4.9%

ASSET HEDGE

Currency Swap
/55665/GBP/GBP [ Semi-
Annual JFIXED [
4.48%]/Semi-Annual
FIXED 4.84%

ASSET HEDGE

Currency Swap
/56768/EUR/EWR [Semi-
Annual JFIXED [
9.96%]/Semi-Annual
FIXED 10.44%

ASSET HEDGE

Currency Swap
/58802/EUR/EWR [Semi-
Annual JFIXED [
6.518%]/Semi-Annual
FIXED 6.9735%

ASSET HEDGE

Currency Swap
/59361/GBP/GBP [Semi-
Annual JFIXED [
8.33%]/Semi-Annual
FIXED 8.45%

ASSET HEDGE

Currency Swap
/59789/GBP/GBP [Semi-
Annual JFIXED [
4.101%]/Semi-Annual
FIXED 4.62%

ASSET HEDGE

Currency Swap
/61065/EUR/EUR

[Quarter |y]E-BOR [
2.507%]/Quar ter ly
LIBOR 3.6925%

ASSET HEDGE

Currency Swap
/61136/GBP/GBP
[Quarter ly]BPLib [
2.39188%]/Quar ter Iy
LIBOR 2.58125%
Currency Swap
/61607/GBP/GBP [ Semi-
Annual JFIXED [
3.75%]/Semi-Annual
FIXED 4.22%

ASSET HEDGE

ASSET HEDGE

Schedule D ._

Schedule B _._

Schedule D ._.

Schedule B _._

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D ...

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

ROYAL BANK OF
CANADA

BARCLAYS BANK PLC

BARCLAYS BANK PLC

ROYAL BANK OF
CANADA

CITIBANK N.A. _______

ROYAL BANK OF
CANADA

CITIBANK N.A. _______

CITIBANK N.A. _______

ROYAL BANK OF
CANADA

BARCLAYS BANK PLC

DEUTSCHE BANK AG __

CITIBANK N.A. ...

ES7IP3USRHIGC71XBU11

G5GSEF7VJPS170UK5573

G5GSEF7VJP5170UK5573

ES7IP3U3RHIGC71XBU11

E5700ZWZ7FF32TIEFATE

ES7IP3U3RHIGC71XBU11

E570DZWZ7FF32TWEFAT7E _

E570DZWZ7FF32TWEFA7E

ES7IP3USRHIGC71XBU11

G5GSEF7VJPS170UK5573

TLTWFZY1CNSX8D621K86

E570DZWZ7FF32TWEFA76

_06/22/2011 |

0772772012 |

_11/16/2012 |

_12/03/2012 |

_08/13/2013 |

_04/05/2013 |

_05/14/2013 |

_05/24/2013 |

_05/30/2013 |

_06/14/2013 |

_06/14/2013 |

06/25/2013 |

07/19/2021 |

-10/20/2024

12/12/2027

_03/01/2023 _

04/17/2028 |

_04/08/2017 |

_05/16/2017 |

_05/28/2017 |

_06/30/2025

_06/15/2020 |

_06/15/2020 |

09/12/2026 _

,,,,,,,, 1,642,710

,,,,,, 10,000,000

,,,,,,,,, 6,744,750

,,,,,,,, 8,773,254

,,,,,,,, 9,500,000

,,,,,,,,, 2,206,750

,,,,,,,, 5,096,000

,,,,,,,, 3,866,737

,,,,,,,,, 6,219,290

,,,,,, 31,302,000

_...-.13,006, 100

,,,,,,,, 1,387,800

15.175% [ 5.52%]

,,,,,,,,, 3.585%

3.733%]

4.005% [ 4.08%]

4.9% [ 5.635%]

4.84% [ 4.48%]

10.44% [ 9.96%]

,,,,,,,, 6.9735% [

6.518%

8.45% [ 8.33%]

4.62% [ 4.101%]

_LIBOR [E-BOR]

__LIBOR [BPLib]

4.22% [ 3.75%]

9,262

9,686

13,769

20,811

35,061

,,,,,,,,, 458,774

,,,,,, 1,342,280

,,,,,, 1,036,029

,,,,,, 2,064,315

,,,,,, 1,002,653

,,,,,,,,, 330,470

740,461

458,774

,,,,,, 1,342,280

,,,,,, 1,036,029

,,,,,, 2,064,315

,002,653

330,470

740,461

10,771

5,080

,,,,,,,,, 457,467

,,,,,, 5,647,552

,,,,,, 2,030,170

,,,,,,,,,, 211,881

457,467

,,,,,,,,,, 894,371

,,,,,, 5,647,552

,,,,,, 2,030,170

,,,,,,,,,, 211,881

,,,,,, 1,

(55,579)

18,458

0002

053,703

769,884

,,,,,,,, (

,,,,,, 1,

,,,,,,,, (

,,,,,, 1,

322,647)

083,046

(45,500)!

,,,,,,,,, 144,135

,,,,,,,,, 114,114

,,,,,,,,, 163,168

9,745

0002

374,225

18,544

0002

685,589

93,289

0002

738,074)

215,907

144,881

,,,,,,,,, 311,451

,,,,,,,,, 129,409
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(b)

Currency Swap
/61608/GBP/GBP [Semi-
Annual JFIXED [
4.07%]/Semi-Annual
FIXED 4.555%

ASSET HEDGE

Currency Swap
/62247/GBP/GBP [Semi-
Annual JFIXED [
7.52%]/Semi-Annual
FIXED 7.585%

ASSET HEDGE

Currency Swap
/62654/EUR/ELR [Semi-
Annual JFIXED [
6.93%]/Semi-Annual
FIXED 7.605%

ASSET HEDGE

Currency Swap
/64231/GBP/GBP [Semi-
Annual JFIXED [
8.3%]/Semi-Annual
FIXED 8.35%

ASSET HEDGE

Currency Swap
/67914/EWR/EWR [Semi-
Annual JFIXED [
8.75%]/Semi-Annual
FIXED 9.06% ...
Currency Swap
/72108/GBP/GBP
[Quarter Iy]FIXED [
4.561%]/Quar ter ly
FIXED 4.7775%

Portfolio Hedge ...

ASSET HEDGE

Currency Swap
/72277/GBP/GBP [ Semi-
Annual JFIXED [
7.32h]/Semi-Annual
FIXED 6.9225%

ASSET HEDGE

Currency Swap
/72349/EUR/EUR [Semi-
Annual JFIXED [
6.69%]/Semi-Annual
FIXED 7.133%

ASSET HEDGE

Currency Swap
/73751/GBP/GBP [Semi-
Annual JFIXED [
7.0%]/Semi-Annual
FIXED 6.59%

ASSET HEDGE

Currency Swap
/73767/EUR/EWR [Semi-
Annual JFIXED [
6.95%]/Semi-Annual
FIXED 7.53%

ASSET HEDGE

Currency Swap
/75431/GBP/GBP [Semi-
Annual JBPLib [
2.7775%]/Semi~Annual
FIXED 5.092%

ASSET HEDGE

Currency Swap
/75814/CAD/CAD [Semi-
Annual JFIXED [
3.95%]/Semi-Annual
FIXED 3.9453%

ASSET HEDGE

Schedule D ._

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule BA,

Schedule B _._

Schedule B _._

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D ...

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

CITIBANK N.A. _______

ROYAL BANK OF
CANADA

CITIBANK N.A. _______

DEUTSCHE BANK AG ___

CITIBANK N.A. _______

GOLDVAN SACHS BANK

CITIBANK N.A. _______

WELLS FARGO BANK,

DEUTSCHE BANK AG __

ROYAL BANK OF
CANADA

WELLS FARGO BANK,

ROYAL BANK OF
CANADA ...

E570DZWZ7FF32TWEFATE

ES7IP3U3RHIGC71XBU11

E570DZWZ7FF32TIEFATE

TLTWFZY1CNSX8D621K86

E5700ZWZ7FF32TIEFATE

KD3XUN7CBT 14HNAYLUO2

E570DZWZ7FF32TWEFAT7E _

KB1H1DSPRFMYMCUFXTO9

TLTWFZY1CNSX8D621K86

ES7IP3U3RHIGC71XBU11

KB 1H1DSPRFMYMCUFXTO9

ES7IP3U3RHIGC71XBU11 -

_06/25/2013 |

07/03/2013 |

07/10/2013 |

08/08/2013 |

_10/04/2013 |

01/29/2014 |

_02/05/2014 |

_02/05/2014 |

_04/08/2014 |

_04/09/2014 |

06/27/2014 |

07/22/2014 |

09/12/2030 _

07/05/2017 |

07/12/2016 |

08/12/2017 |

-10/07/2016 |

01/31/2024

02/06/2017 |

02/06/2017 |

04/10/2017 |

_04/10/2017

,,,,,,,, 1,387,800

,,,,,,,, 5,608,050

,,,,,,,, 1,730,700

,,,,,,,, 1,086,050

,,,,,,,, 1,223,100

,,,,,,, 15,393,360

,,,,,,,,, 6,360,900

,,,,,,,, 4,737,250

,,,,,,,, 2,680,000

_06/29/2029

10/22/2024

897,650

,,,,,,,,, 8,512,499

,,,,,,,, 1,349,339

4.555% [ 4.07%]

17.585% [ 7.52k]

[7.605% [ 6.93%]

-.8.35% [ 8.3%]

9.06% [ 8.75%]

,,,,,,,, 4.7775%
4.561%]

,,,,,,,, 6.9225% [

7.32%]

[7.133% [ 6.69%]

6.59% [ 7.0%]

7.53% [ 6.95%]

5.002% [BPLib]

,,,,,,,, 3.9453%

3.95%]

5,339

14,552

,,,,,,,,,, 215,616

764,113

,,,,,,,,,, 215,616

764,113

13,582

3,692

11,445

63,436

16,061

38,226

8,231

8,578

114,793

5,077

,,,,,,,,,, 229,681

,,,,,,,,,, 224,543

,,,,,, 3,497,937

,,,,,, 1,139,060

,,,,,,,,, 870,834

,,,,,,,,, 179,948

,,,,,, 3,434,509

,,,,,,,,,, 268,586

154,198

,,,,,,,,,, 224,543

,,,,,, 3,497,937

,139,060

870,834

542,647

179,948

,,,,,, 3,434,509

,,,,,,,,,, 268,586

,,,,,,,,, 167,378

,,,,,,,,, 608,049

,,,,,,,,, (37,559)

1,499

0002

,,,,,,,,, 103,104

5,747

0002

0002

,,,,,,,,, (27,425)

,,,,,,, 1,749,249

,,,,,,,,,, 558,757

3,178

,,,,,,,,,, 211,903

24,636

0002

0002

,,,,,,,,, (88,848)

18,347

0002

11,835

0002

0002

,,,,,,,,, (17,239);

,,,,,, 1,582,269

,,,,,,,,, (43,856)}

3,94

,,,,,,,,, 153,461

19,449

0002

0002
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description
of Item(s)
Hedged,
Used for
Income
Generation
or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(a)

Exchange,

Counterparty

or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

1
Cumulative
Prior
Year(s)
Initial Cost
of Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Premium
(Received)
Paid

13

Current
Year
Income

1

4

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

Currency Swap
/76132/EWR/EWR [Semi-
Annual JFIXED [
5.64%]/Semi-Annual
FIXED 6.97%

ASSET HEDGE

Currency Swap
/76938/GBP/GBP [ Semi-
Annual JFIXED [
3.63%]/Semi-Annual
FIXED 4.05%

ASSET HEDGE

Currency Swap
/77708/GBP/GBP [Semi-
Annual JFIXED [
3.91%]/Semi-Annual
FIXED 4.375%

ASSET HEDGE

Currency Swap
/77835/EUR/EWR [Semi-
Annual JFIXED [
2.69%]/Semi-Annual
FIXED 4.531%

ASSET HEDGE

Currency Swap
/78058/AUD/AUD
[Quarterly][
3.9%]/Quarterly LIBOR
2.0621%

ASSET HEDGE

Currency Swap
/78255/GBP/GBP [Semi-
Annual JFIXED [
7.2%]/Semi-Annual
FIXED 7.2225%

ASSET HEDGE

Currency Swap
/78491/EWR/EWR [Semi-
Annual JFIXED [
5.0%]/8emi-Annual
FIXED 6.637%

ASSET HEDGE

Currency Swap
/78873/CAD/CAD

[Quarter Iy]FIXED [
5.375%]/Quar ter ly
FIXED 5.172%

ASSET HEDGE

Currency Swap
/79254/EUR/EUR [Semi-
Annual JFIXED [
1.94%]/Semi-Annual
FIXED 3.612%

ASSET HEDGE

Currency Swap
/79542/GBP/GBP [Semi-
Annual JFIXED [
7.55%]/Semi-Annual
FIXED 7.755%

ASSET HEDGE

Currency Swap
/79737/EWR/ERR [Semi-
Annual JFIXED [
1.39%]/Semi-Annual
FIXED 3.385%

ASSET HEDGE

Currency Swap
/79944/GBP/GBP [Semi-
Annual JFIXED [
2.84%]/Semi-Annual
FIXED 3.41%

ASSET HEDGE

Schedule D ._

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D ...

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

ROYAL BANK OF
CANADA

ROYAL BANK OF
CANADA

CITIBANK N.A. _______

ROYAL BANK OF
CANADA

WELLS FARGO BANK,

CITIBANK N.A. _______

ROYAL BANK OF
CANADA

ROYAL BANK OF
CANADA

WELLS FARGO BANK,

CITIBANK N.A. _______

CITIBANK N.A. _______

THE ROYAL BANK OF
SCOTLAND PLC ...

ES7IP3USRHIGC71XBU11

ES7IP3U3RHIGC71XBU11

E570DZWZ7FF32TIEFATE

ES7IP3U3RHIGC71XBU11

KB 1H1DSPRFMYMCUFXTO9

E570DZWZ7FF32TWEFA7E

ES7IP3USRHIGC71XBU11

ES7IP3U3RHIGC71XBU11

KB 1H1DSPRFMYMCUFXTO9

E570DZWZ7FF32TWEFAT7E

E570DZWZ7FF32TWEFATE

RR3QH I CIHM [PCSBA4S074

_08/07/2014

_01/15/2015

09/16/2014 |

_10/31/2014 |

_11/07/2014 |

_11/24/2014 |

_12/0172014 |

_12/11/72014 |

_12/23/2014 |

_02/04/2015 |

_02/19/2015 |

02/26/2015 |

-08/11/2018

12/16/2024

12/10/2044

12/10/2024

1172172024

12/03/2017 |

12/15/2018 |

_04/30/2034

.03/16/2025 |

02/05/2018 |

_04/13/2025 _

04/29/2025 _

,,,,,,,,, 5,576,120

,,,,,,,, 3,300,356

,,,,,,,,, 3,200,000

,,,,,,,, 3,224,000

,,,,,,,, 4,056,100

,,,,,,,, 3,305,400

,,,,,,,, 1,423,700

,,,,,,,, 3,379,000

,,,,,,,, 4,988,000

,,,,,,,, 3,078,000

,,,,,,,,, 2,733,360

,,,,,,,,, 2,774,160

6.97% [ 5.64%]

4.05% [ 3.63%]

4.375% [ 3.91%]

4.531% [ 2.69%]

__-LIBOR [3.9%]

17.2225% [ 7.2%]

6.637% [ 5.0%]

,,,,,,,,,, 5.172%

5.375%]

13.612% [ 1.94%]

[7.755% [ 7.55%]

13.385% [ 1.39%]

3.41% [ 2.84%]

62,706

13,840

13,930

34,000

(31,834)

10,956

15,148

7,901

43,519

9,753

10,640

,,,,,, 1,

020,962

,,,,,,,,, 680,629

521,247

415,835

571,701

513,020

165,073

451,136

203,074

385,648

123,437

,,,,,, 1,020,962

680,629

,,,,,,,,,, 521,247

415,835

,,,,,,,,,, 571,701

513,020

165,073

451,136

,,,,,,,,,, 203,074

385,648

123,437

,,,,,,,,, (84,359)

40,595

0002

,,,,,,,,, 355,676

47,997

0002

85,342

0002

,,,,,,,,, (41,840);

46,831

0002

0002

,,,,,,,,, (62,467 )|

,,,,,,,,, 310,025

58,743

19,763

0002

,,,,,,,,, (21,062)]

11,165

0002

,,,,,,,, (153,914)

71,340

0002

,,,,,,,,, (88,450)|

73,605

0002

0002

,,,,,,,,, 301,579

(61,008),

19,467

40,519

0002

454,104

,,,,,,,,,, 299,357

41,218

0002




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life 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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

RAIE

Currency Swap
/80135/EUR/EWR [Semi-
Annual JFIXED [
5.506%)/Semi-Annual (| 7.915% [
FIXED 7.915% ASSET HEDGE Schedule D ___{Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 03/06/2015 |.03/24/2022 | ... . | ... 2,495,500 5.506%]) | 28,374 (31,821)) (31,821), (58,084) bl 29,868 | ... 0002 ...
Currency Swap
/80550/EUR/EUR [Semi-
Annual JFIXED [
2.197%)/Semi-AnnUl - ( (| 4.415%
FIXED 4.415% ASSET HEDGE Schedule D ___{Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TWEFA76 _ | 03/18/2015 | 12/31/2029 | .. . | .. .. 4,197,125 2.197%] 44,992 . (91,507)] (91,507)0 (127,957) 77,106 0002
Currency Swap
/80688/CAD/CAD
[Monthly]FIXED [
3.5%]/Monthly FIXED
3.764% ASSET HEDGE Schedule D ___|Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 03/20/2015 | .06/01/2025 647,163 | 3.764% [ 3.5%] 1,484 31,866 31,866 | ... (33,473) 9,664 0002
Currency Swap
/80689/CAD/CAD
[Monthly]FIXED [
3.5%]/Monthly FIXED
3.764% ASSET HEDGE Schedule D ___{Currency.___._ CITIBANK N.A. ___.___ E570DZWZ7FF32TWEFA76 _ | 03/20/2015 | 06/01/2025 528,296 | 3.764% [ 3.5%] 121 26,013 || 26,013 (27,325) 7,889 0002
Currency Swap
/80690/CAD/CAD
[Monthly]FIXED [
3.5%]/Monthly FIXED
3.764% ASSET HEDGE Schedule D ___|Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 03/20/2015 | .06/01/2025 871,688 | 3.764% [ 3.5%] 1,999 42,922 42,92 .. (45,086)| 13,017 0002
Currency Swap
/80691/CAD/CAD
[Monthly]FIXED [
3.5%]/Monthly FIXED
3.764% ASSET HEDGE Schedule D ___{Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TWEFA76 _ | 03/20/2015 | 06/01/2025 876,971 3.764% [ 3.5%]) [} 2,01 43,182 43,182 (45,359) 13,096 0002
Currency Swap
/80746/CAD/CAD
[Quarter ly]FIXED [
5.375%]/Quarterty | (| 0t 5.341% [
FIXED 5.341% ASSET HEDGE Schedule D __{Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 03/26/2015 | 04/30/2034 | ... | ... 1,846,278 [5.375%] 2,911 . 135,024 135,024 [ (104,652) 38,980 0002
Currency Swap
/80790/GBP/GBP
[Quarter Iy]FIXED [
3.18%]/Quar ter ly FIXED ROYAL BANK OF
3.866% ASSET HEDGE Schedule D ___{Currency.___._ CANADA ... ES7IP3USRHIGC71XBU11 _ [ 03/27/2015 | 03/31/2025 | .. | 1,760,000 3.866% [ 3.18%] 7,072 . 239,518 | L 239,518 | .. 189892 b 26,031 . 0002 ...
Currency Swap
/80798/EUR/EUR
[Quarter ly]FIXED [
2.59%]/Quar terly FIXED
4.64% ASSET HEDGE Schedule D ___{Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 03/27/2015 | 12/31/2036 | ... .. | .. .. 2,521,690 | 4.64% [ 2.59%] 13,256 0 ol 25,042 ... 136,040 136,040 | ... (40,407)| 57,087 0002
Currency Swap
/80832/CAD/CAD
[Monthly]FIXED [
3.8%]/Monthly FIXED ROYAL BANK OF
3.802% ASSET HEDGE Schedule D ___{Currency._._._ CANADA ... ES7IP3USRHIGC71XBU11 _ [ 01/23/2015 | 04/01/2025 | . | ... 3,206,705 3.802% [ 3.8%] 4029 132,030 132,030 | . (158,723) 47,428 0002
Currency Swap
/80935/GBP/GBP
[Quarter ly]FIXED [
3.03%]/Quarterly FIXED
3.676% ASSET HEDGE Schedule D ___|Currency._._._. BNP PARIBAS _______._. ROMUNSFPUBMPROBKSP83 _ [ 04/02/2015 | 04/20/2027 | ... |.._._._! 5,000,000 [3.676% [ 3.03%] 18,812 673,176 | [ 673,176 | .. 549,033 | ool 82,196 | ... 0002 ...
Currency Swap
/81053/GBP/GBP [ Semi-
Annual JFIXED [
3.57%)/Semi-Annual | | 4.3425%
FIXED 4.3425% ASSET HEDGE Schedule D __.{Currency...._. CITIBANK N.A. ___._.. E570DZWZ7FF32TWEFA76 _ | 04/10/2015 | .04/30/2030 ) ...} ... 1,464,400 13.57%] 6,194 .. 179,552 VARG — wreeaf b b 21,230 o 0002 ._...........
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description
of Item(s)
Hedged,
Used for
Income
Generation
or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

1
Cumulative
Prior
Year(s)
Initial Cost
of Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

Currency Swap
/81068/GBP/GBP [Semi-
Annual JFIXED [
3.81%]/Semi-Annual
FIXED 4.59%

ASSET HEDGE

Currency Swap
/81086/GBP/GBP [ Semi-
Annual JFIXED [
3.98%]/Semi-Annual
FIXED 4.76%

ASSET HEDGE

Currency Swap
/81256/GBP/GBP [ Semi-
Annual JFIXED [
3.03%]/Semi-Annual
FIXED 3.608%

ASSET HEDGE

Currency Swap
/81259/GBP/GBP [Semi-
Annual JFIXED [
3.47%]/Semi-Annual
FIXED 4.05%

ASSET HEDGE

Currency Swap
/81311/GBP/GBP [Semi-
Annual JFIXED [
2.77%]/Semi-Annual
FIXED 3.2575%

ASSET HEDGE

Currency Swap
/81447/GBP/GBP [ Semi-
Annual JFIXED [
3.68%]/Semi-Annual
FIXED 4.283%

ASSET HEDGE

Currency Swap
/82440/EUR/ERR [Semi-
Annual JFIXED [
2.61%]/Semi-Annual
FIXED 4.465%

ASSET HEDGE

Currency Swap
/83737/EWR/EWR [Semi-
Annual JFIXED [
3.8%]/Semi-Annual
FIXED 5.634%

ASSET HEDGE

Currency Swap
/84526/GBP/GBP [Semi-
Annual JFIXED [
2.84%]/Semi-Annual
FIXED 3.089%

ASSET HEDGE

Currency Swap
/84527/GBP/GBP [Semi-
Annual JFIXED [
3.05%]/Semi-Annual
FIXED 3.456%

ASSET HEDGE

Currency Swap
/84837/GBP/GBP [ Semi-
Annual JFIXED [
3.76%]/Semi-Annual
FIXED 4.36%

ASSET HEDGE

Currency Swap
/84838/GBP/GBP [ Semi-
Annual JFIXED [
3.91%]/Semi-Annual
FIXED 4.58%

ASSET HEDGE

Schedule D ._

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D ...

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

CITIBANK N.A. _______

CITIBANK N.A. _______

JPMORGAN CHASE
BANK, N.A.

CITIBANK N.A. _______

CITIBANK N.A. _______

CITIBANK N.A. _______

ROYAL BANK OF
CANADA

ROYAL BANK OF
CANADA

WELLS FARGO BANK,

CITIBANK N.A. _______

JPMORGAN CHASE
BANK, N.A.

JPMORGAN CHASE
BANK, N.A.

E570DZWZ7FF32TWEFATE

E570DZWZ7FF32TWEFA7E

THBGLXDRUGQFUS7RNEQ7

E570DZWZ7FF32TWEFA7E

E5700ZWZ7FF32TIEFATE

E570DZWZ7FF32TWEFA7E

ES7IP3USRHIGC71XBU11

ES7IP3U3RHIGC71XBU11

KB 1H1DSPRFMYMCUFXTO9

E570DZWZ7FF32TWEFAT7E

THBGLXDRUGQFUS7RNEY7

7HBGLXDRUGQFUS7RNES7

_04/10/2015 |

_04/10/2015 |

_04/22/2015 |

_04/22/2015 |

_04/24/2015 |

_05/0172015 |

_06/24/2015 |

_09/02/2015 |

-10/02/2015 |

1070272015 |

1072772015 |

1072772015 |

_04/30/2035 _

_04/30/2040 _

_05/21/2040 _

_06/01/2030 |

_06/27/2025

_05/27/2035

_06/25/2022

_03/03/2024

01/06/2023 |

01/06/2026 |

12/02/2035

_12/02/2040 _

,,,,,,,, 1,464,400

,,,,,,,,, 2,050, 160

,,,,,,,, 4,809,600

,,,,,,,, 4,959,900

,,,,,,,,, 2,118,200

,,,,,,,, 4,992,160

,,,,,,,, 1,533,030

,,,,,,,,, 2,025,000

,,,,,,,, 1,979,900

,,,,,,,, 1,370,700

,,,,,,,, 1,070,300

,,,,,,,, 1,070,300

4.5%% [ 3.81%]

A4.76% [ 3.98%]

13.608% [ 3.03%]

4.05% [ 3.47%]

,,,,,,,, 3.2575% [

2.77%]

4.283% [ 3.68%]

4.465% [ 2.61%]

5.634% [ 3.8%]

13.089% [ 2.84%]

13.456% [ 3.05%]

4.36% [ 3.76%]

4.58% [ 3.91%]

6,285

8,836

17,242

18,568

6,694

14,265

,,,,,,,,, 165,957

,,,,,,,,, 189,027

,,,,,,,,, 496,803

,,,,,,,,, 641,604

,,,,,,,,,, 261,123

678,260

165,957

189,027

496,803

641,604

261,123

678,260

9,923

9,923

18,862

13,285

13,285

4,016

3,909

4,461

4,886

,,,,,,,,,, 246,161

,,,,,,,,, 172,387

,,,,,,,,, 158,237

,,,,,,,,, 152,461

246,161

172,387

158,237

152,461

,,,,,,,,, 158,002

31,773

0002

,,,,,,,,,, 214,587

50,040

0002

,,,,,,,,, 535,847

,,,,,,,,, 528,798

92,559

0002

0002

0002

,,,,,,,,, 199,265

,,,,,,,,, 533,845

,,,,,,,,, (25,216)|

31,614

,,,,,,,,, 108,544

18,760

0002

0002

,,,,,,,,, (41,065)!

,,,,,,,,,, 250,252

,,,,,,,,, 170,464

,,,,,,,,, 121,644

,,,,,,,,, 118,376




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life 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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

€2¢'903

Currency Swap
/84854/GBP/GBP [Semi-
Annual JFIXED [
3.99%]/Semi-Annual (L 4.7136% [
FIXED 4.7135% ASSET HEDGE Schedule D ___{Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 10/27/2015 | .12/08/2045 | .. | .. .. 2,907,000 [3.99%] 14,155 | 368,153 |- | 368,153 | ... 284,208 78,865 0002
Currency Swap
/85055/GBP/GBP [ Semi-
Annual JFIXED [
3.34%]/Semi-Annual JPMORGAN CHASE (| |} | 3.7475%
FIXED 3.7475% ASSET HEDGE Schedule D ___{Currency._._._ BANK, N.A. 7THBGLXDRUGQFUS7RNES7 . [ _11/05/2015 | 03/03/2027 | ... .. | ... 4 4,880,000 [3.34%] 9,724 675,579 675,579 .. 679,169 79,740 0002
Currency Swap
/85251/GBP/GBP [Semi-
Annual JFIXED [
3.38%]/Semi-Annual
FIXED 4.131% ASSET HEDGE Schedule D ___|Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TWEFA76 _ | 11/19/2015 | 02/18/2041 | .| .. . 3,056,000 }4.131% [ 3.38%] 10,908 | ... 438,848 438,848 [ . 396,461 75,833 0002
Currency Swap
/85252/GBP/GBP [Semi-
Annual JFIXED [

3.46%]/Semi-Annua JPMORGAN CHASE

FIXED 4.264% ASSET HEDGE Schedule D ___{Currency.___._ BANK, N.A. 7THBGLXDRUGQFUS7RNES? . [ _11/19/2015 | 02/18/2046 305,600 [4.264% [ 3.46%] 1,156 48,907 48,907 44,252 8,319 0002
Currency Swap

/85414/CHF/USD

[Annual JFIXED [

1.01%]/Semi-Annual JPMORGAN CHASE

FIXED 4.26% ASSET HEDGE Schedule D ___|Currency._._._ BANK, N.A. 7THBGLXDRUGQFUS7RNES7 . [ 11/24/2015 | 08/15/2026 | ... ... | ... 2,063,476 | 4.26% [ 1.01%] 15,168 15,168 | ... (22,4220 oo 32,838 0002 ...
Currency Swap

/85415/CHF/USD

[Annual JFIXED [

1.17%]/Semi-Annual JPMORGAN CHASE

FIXED 4.4% ASSET HEDGE Schedule D ___{Currency._._._ BANK, N.A. THBGLXDRUGQFUS7RNES7 . [ _11/24/2015 | 08/15/2028 | . | ... 4,913,039 _4.4% [ 1.17%] 7,594 7,504 (96,352) 85,556 0002

Currency Swap
/85442/EUR/EUR [Semi-
Annual JFIXED [
2.48%]/Semi-Annua JPMORGAN CHASE
FIXED 4.128% ASSET HEDGE Schedule D __{Currency._._._ BANK, N.A. THBGLXDRUGQFUS7RNES7 . [ 11/25/2015 | 12/15/2085 | .. . | ... 4,337,80014.128% [ 2.48%) [ f o f 32,773 | (317,956)| oo | (317,956) (258,409) 95,678 0002
Currency Swap
/85804/EUR/EUR [Semi-
Annual JFIXED [
2.125%)/Semi-AnnU2l -~ (| 4.021%
FIXED 4.021% ASSET HEDGE Schedule D ___{Currency.___._ CITIBANK N.A. ___.___ E570DZWZ7FF32TWEFA76 _ | _12/07/2015 | 12/31/2021 | . | .. .. 4,197,746 [2. 125%) 41,485 [ (111,596)( .. | (111,59) (79,585), 49,268 0002
Currency Swap
/86056/EUR/EUR [Semi-
Annual JFIXED [
3.249%]/Semi-Annual JPMORGAN CHASE
FIXED 4.98% ASSET HEDGE Schedule D ___{Currency._._._ BANK, N.A. THBGLXDRUGQFUS7RNES7 . [ _12/17/2015 |.01/15/2036 | ... | ... 1,842,800 [4.98% [ 3.249%] 13,813 (87,788) (87,788) (119,238) 40,730 0002
Currency Swap
/86065/GBP/GBP [ Semi-
Annual JFIXED [
4.184%)/Semi-Annual JPMORGAN CHASE (|} 4.9325%
FIXED 4.9325% ASSET HEDGE Schedule D ___{Currency._._._ BANK, N.A. 7THBGLXDRUGQFUS7RNES7 . [ 12/17/2015 |.01/15/2036 | .. . | ... 2,831,000 [4. 184%] 1,905 403,131 403,131 . 354,105 62,571 0002
Currency Swap
/86591/EUR/EWR [Semi-
Annual JFIXED [
1.839%] /Semi-Annual JPMORGAN CHASE (b 3.456% [
FIXED 3.455% ASSET HEDGE Schedule D ___|Currency._._._. BANK, N.A. . 7THBGLXDRUGQFUS7RNES7 . [ 01/15/2016 |.03/30/2026 | ... ... | ... 5,037,0001.839%] f._ b b 26,717 | (151,643)| oo | (151,643) (151,643) 78,640 0002
Currency Swap
/86802/EUR/EWR [Semi-
Annual JFIXED [
2.739%]/Semi-Annual JPMORGAN CHASE _....4.38625%
FIXED 4.38625% ... ASSET HEDGE __.......... Schedule D __.{Currency...._. BANK, N.A. ... 7THBGLXDRUGQFUS7RNES7 . | 01/29/2016 | 02/08/2034 | ... .. ... | ... ¢ 4,981,800 [2.739%] 31,224 .. (218, 814) ... || (218,814) (4111 W SR R R 104,520 ... 0002
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description
of Item(s)
Hedged,
Used for
Income
Generation
or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(a)

Exchange,

Counterparty

or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

1
Cumulative
Prior
Year(s)
Initial Cost
of Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

Currency Swap
/87046/GBP/GBP [ Semi-
Annual JFIXED [
3.34%]/Semi-Annual
FIXED 3.82%

ASSET HEDGE

Currency Swap
/87331/GBP/GBP [ Semi-
Annual JFIXED [
3.8%]/Semi-Annual
FIXED 4.71%

ASSET HEDGE

Currency Swap
/87513/EUR/EWR [Semi-
Annual JFIXED [
3.75%]/Semi-Annual
FIXED 5.976%

ASSET HEDGE

Currency Swap
/87880/GBP/GBP [ Semi-
Annual JFIXED [
3.5%]/Semi-Annual
FIXED 4.2225%

ASSET HEDGE

Currency Swap
/87921/GBP/GBP [ Semi-
Annual JFIXED [
3.875%]/Semi-Annual
FIXED 4.407%

ASSET HEDGE

Currency Swap
/88003/GBP/GBP [ Semi-
Annual JFIXED [
3.98%]/Semi-Annual
FIXED 4.9925%

ASSET HEDGE

Currency Swap
/88015/GBP/GBP [ Semi-
Annual JFIXED [
3.77%]/Semi-Annual
FIXED 4.56%

ASSET HEDGE

Currency Swap
/88038/AUD/AUD [Semi-
Annual JFIXED [
5.75%]/Semi-Annual
FIXED 4.399%

ASSET HEDGE

Currency Swap
/88161/GBP/GBP
[Quarter ly]FIXED [
3.41%]/Quarterly FIXED
3.9575%

ASSET HEDGE

Currency Swap
/88191/GBP/GBP
[Quarter Iy]FIXED [
3.24%)/Quarter ly FIXED
3.7775%

ASSET HEDGE

Currency Swap
/88566/EUR/EUR [Semi-
Annual JFIXED [
1.92%]/Semi-Annual
FIXED 3.782%

ASSET HEDGE

Currency Swap
/89027/EVR/EWR [Semi-
Annual JFIXED [
2.454%]/Semi-Annual
FIXED 4.212%

ASSET HEDGE

Schedule D ._

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D ...

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.____

Currency._.___.

Currency._.____

Currency._.____

CITIBANK N.A. _______

JPMORGAN CHASE
BANK, N.A.

CITIBANK N.A. _______

JPMORGAN CHASE
BANK, N.A.

CITIBANK N.A. _______

JPMORGAN CHASE
BANK, N.A.

CITIBANK N.A. _______

WELLS FARGO BANK,

CITIBANK N.A. _______

JPMORGAN CHASE
BANK, N.A.

WELLS FARGO BANK,

E570DZWZ7FF32TWEFATE

THBGLXDRUGQFUS7RNEY7

E570DZWZ7FF32TIEFATE

THBGLXDRUGQFUS7RNE7

E5700ZWZ7FF32TIEFATE

THBGLXDRUGQFUS7RNE7

E570DZWZ7FF32TWEFAT7E _

KB1H1DSPRFMYMCUFXTO9

E570DZWZ7FF32TWEFATE

THBGLXDRUGQFUS7RNE7

KB 1H1DSPRFMYMCUFXTO9

KB1H1DSPRFMYMCUFXTO9

02/10/2016 |

02/25/2016 |

_03/04/2016 |

03/17/2016 |

_08/21/2016 |

_03/23/2016 |

_08/22/2016 |

_03/23/2016 |

_08/29/2016 |

04/01/2016 |

_04/28/2016 |

05/20/2016 |

_08/23/2026

03/30/2041

12/31/2045

_04/20/2034

_03/30/2026 _

_04/05/2046

_04/27/2036 _

-10/28/2020 |

_04/04/2026

04/12/2028 _

06/01/2026 |

11/30/2040 |

,,,,,,,,, 2,170,650

,,,,,,,,, 2,505,600

,,,,,,,, 4,950,000

,,,,,,,, 4,338,000

,,,,,,,, 7,185,000

,,,,,,,, 4,942,000

,,,,,,,, 1,848,600

,,,,,,,, 1,692,000

,,,,,,,, 4,862,000

,,,,,,,, 4,963,000

,,,,,,,, 4,532,400

,,,,,,,,, 2,857,407

3.82% [ 3.34%]

AT [ 3.8%)

15.976% [ 3.75%]

4.2225% [ 3.5%]

,,,,,,,,, 4.407% [
3.875%]

,,,,,,,, 4.9926%
3.98%]

4.56% [ 3.77%]

4.399% [ 5.75%]

,,,,,,,, 3.9575% [
3.41%

,,,,,,, 3.7775%
3.24%]

13.782% [ 1.92%]

,,,,,,,,, 4.212%

2.454%]

3,014

5,016

30,423

,,,,,,,,, 165,223

,,,,,,,,, 126,693

80,529

165,223

126,693

80,529

,,,,,,,,, 165,223

,,,,,,,,, 126,693

80,529

33,854

0002

62,326

0002

6,325

9,305

11,272

2,451

(5,819)

,,,,,,,,, 434,077

,,,,,,,,, 534,491

,,,,,,,,, 363,386

,,,,,,,,, 124,433

6,836

434,077

534,491

363,386

124,433

6,836

,,,,,,,,, 434,077

,,,,,,,,, 534,491

,,,,,,,,, 363,386

,,,,,,,,, 124,433

6,836

,,,,,,,,, 134,427

91,536

0002

,,,,,,,,, 112,176

,,,,,,,,, 134,800

41,160

0002

17,604

0002

6,906

6,008

7,088

4,731

,,,,,,,,, 332,795

,,,,,,,,, 330,967

,,,,,,,,, 143,572

41,913

332,795

330,967

143,572

41,913

,,,,,,,,, 332,795

,,,,,,,,, 330,967

,,,,,,,,, 143,572

41,913

75,986

0002

0002

85,170

71,376

0002

70,602

0002
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Description

2
Description
of Item(s)
Hedged,
Used for
Income
Generation
or Replicated

Schedule/
Exhibit
Identifier

Type(s)

of

Risk(s)

(@)

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

1
Cumulative
Prior
Year(s)
Initial Cost
of Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

Currency Swap
/89358/GBP/GBP [Semi-
Annual JFIXED [
3.18%]/Semi-Annual
FIXED 3.62%

ASSET HEDGE

Currency Swap
/89367/GBP/GBP [ Semi-
Annual JFIXED [
3.33%]/Semi-Annual
FIXED 3.829%

ASSET HEDGE

Currency Swap
/89402/GBP/GBP [Semi-
Annual JFIXED [
3.01%]/Semi-Annual
FIXED 3.85%

ASSET HEDGE

Currency Swap
/89542/CAD/CAD [Semi-
Annual JFIXED [
3.926%]/Semi-Annual
FIXED 3.96%

ASSET HEDGE

Currency Swap
/89568/EUR/EWR [Semi-
Annual JFIXED [
1.43%]/Semi-Annual
FIXED 3.2925%

ASSET HEDGE

Currency Swap
/89569/GBP/GBP [ Semi-
Annual JFIXED [
2.8%]/Semi-Annual
FIXED 3.31%

ASSET HEDGE

Currency Swap
/89608/EUR/ELR [Semi-
Annual JFIXED [
2.02%]/Semi-Annual
FIXED 3.973%

ASSET HEDGE

Currency Swap
/89931/GBP/GBP [Semi-
Annual JFIXED [
3.18%]/Semi-Annual
FIXED 4.0325%

ASSET HEDGE

Currency Swap
/90023/CHF/CHF [Semi-
Annual JFIXED [
6.75%]/Semi-Annual
FIXED 9.2275%

ASSET HEDGE

Currency Swap
/90063/EUR/EUR [Semi-
Annual JFIXED [
5.0%]/Semi-Annual
FIXED 6.793%

ASSET HEDGE

Currency Swap
/90136/EUR/EWR [Semi-
Annual JFIXED [
2.34%]/Semi-Annual
FIXED 4.21%

ASSET HEDGE

Currency Swap
/90166/EUR/EWR [Semi-
Annual JFIXED [
3.34%]/Semi-Annual
FIXED 5.2%

ASSET HEDGE

Schedule D ._

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D _.

Schedule D ._.

Schedule D ...

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

Currency.

JPMORGAN CHASE
BANK, N.A.

CITIBANK N.A. _______

JPMORGAN CHASE
BANK, N.A.

CITIBANK N.A. _______

JPMORGAN CHASE

BANK, N.A.

CITIBANK N.A. _______

CITIBANK N.A. _______

BARCLAYS BANK PLC

JPMORGAN CHASE

BANK, N.A.

CITIBANK N.A. _______

JPMORGAN CHASE

BANK, N.A.

CITIBANK N.A. ...

THBGLXDRUGQFUS7RNEQ7

E570DZWZ7FF32TWEFA7E

THBGLXDRUGQFUS7RNEQ7

E570DZWZ7FF32TWEFA7E

THBGLXDRUGQFUS7RNEQ7

E570DZWZ7FF32TWEFA7E

E570DZWZ7FF32TWEFAT7E _

G5GSEF7VJPS170UK5573

THBGLXDRUGQFUS7RNED7

E570DZWZ7FF32TWEFAT7E

THBGLXDRUGQFUS7RNEY7

E570DZWZ7FF32TWEFA76

_06/25/2016 |

_05/25/2016 |

_05/26/2016 |

_05/31/2016 |

_06/02/2016 |

06/02/2016 |

_06/03/2016 |

_06/14/2016 |

_06/15/2016 |

06/16/2016 |

06/21/2016 |

06/22/2016 |

07/20/2028 |

07/20/2031 |

07/20/2051 |

01/31/2035

_06/27/2026 |

06/27/2026 |

06/28/2023

0873172041 |

_03/15/2018 |

06/20/2019 |

_06/29/2026

-06/30/2038 |

,,,,,,,, 4,998,000

,,,,,,,,, 2,940,000

,,,,,,,, 1,907,100

,,,,,,,, 4,217,791

,,,,,,,,, 2,232,000

,,,,,,,,, 2,884,000

,,,,,,,,, 2,260,000

,,,,,,,, 1,840,800

,,,,,,,, 1,415,975

_.....18,381,000

,,,,,,,,, 5,655,000

,,,,,,,,, 2,122,935

3.62% [ 3.18%]

13.820% [ 3.33%]

3.85% [ 3.01%]

13.96% [ 3.926%]

,,,,,,,, 3.2025% [

1.43%]

_3.31% [ 2.8%)

13.973% [ 2.02%]

,,,,,,,, 4.0326%
3. 18%]

,,,,,,,, 9.2275% [

16.75%]

6.793% [ 5.0%]

4.21% [ 2.34%]

5.2% [ 3.34%]

,,,,,,,,, (11,342)]

(11,342)

(11,342)]

86,784

0002

391

391

391

57,047

0002

108

,,,,,,,,, (36,084)|

(36,084),

(36,084)]

56,461

0002

5,739

5,739

5,739

90,903

0002

465

0002

232

375

44,041

,,,,,,,,,, 209,600

54,243

44,041

,,,,,,,,,, 209,600

54,243

44,041

,,,,,,,,,, 209,600

35,291

45,600

0002

54,243

3,161

3,161

3,161

46,176

0002 ...

0002

24,070

9,258

0002

9,97

904

679

56,362

,,,,,,,,, 170,115

56,362

170,115

49,325

49,325

56,362

,,,,,,,,, 170,115

,,,,,,,,, 158,386

89,413

0002 ..

0002

49,325

49,787

0002
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
8

1 2 3 4 5 6 7 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

92903

Currency Swap
/90168/EUR/ELR [Semi-
Annual JFIXED [
3.4%]/Semi-Annual
FIXED 5.295% ASSET HEDGE Schedule D ___{Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 06/22/2016 |.09/30/2041 | .. | ... 5,270,535 | 5.295% [ 3.4%] 1,717 153,058 153,058
Currency Swap
/90386/GBP/GBP [ Semi-
Annual JFIXED [
6.95%]/Semi-Annua WELLS FARGO BANK,
FIXED 7.586% ASSET HEDGE Schedule D ___{Currency._._._ NA KB1H1DSPRFMYMCUFXT0 _ | 06/29/2016 |.07/11/2020 { . [ 1 11,424,000 |7.586% [ 6.95%] 7,211 7,211 7,211
Currency Swap 020007
/1612/AUD/AUD [Semi-
Annual JABBEM [
2.83%]/Semi-Annual
FIXED 5.6% ASSET HEDGE Schedule D ___|Currency._._._ CITIBANK N.A. ___.___ E570DZWZ7FF32TIEFA76 _ | 03/23/2005 |.05/05/2017 | .. | .. .. 3,000,000 |...5.6% [ABB6M] 42,678 204,564 | L 204,564 | . (110, 363)| 13,829 0002
Currency Swap 027820
/1621/CAD/CAD
[Monthly]FIXED [
5.47%Monthly FIXO ( (| 6.1148% [
6.1148% ASSET HEDGE Schedule B ___{Currency.___._ BANK OF MONTREAL . NQQBHPCNCCUBTUTQYE16 . | 12/20/2006 | 03/01/2017 | .. | ... 3,794,745(5.47%) | 27,584 506,719 506,719
Currency Swap 028456
/1623/CAD/CAD
[Monthly]FIXED [
5.77%]/Monthly FIXED
6.435% ASSET HEDGE Schedule B ___{Currency._._._ BANK OF MONTREAL . NQQBHPCNCCUBTUTQYE16 . | 02/06/2007 |.09/01/2018 | .. . | ... 4,441,62416.435% [ 5.77%] | oo 28,901 | ... 493,577 493,577 | .. (246,928)| oo 32,790 | 0002 ...
Currency Swap 028761
/1624/EUR/EWR [Semi-
Annual JFIXED [

,,,,,,,,, 153,058 A2 0002

,,,,,,,,, 114,810 | {0002 _________

,,,,,,,, (235,337) 15,531 0002

4.72%]/Semi-Annua THE ROYAL BANK OF
FIXED 5.6% ASSET HEDGE Schedule D __|Currency..._._. SCOTLAND PLC ... RR3QW 1 CHW 1PCSBA4S074 _ | .02/20/2007 | .03/28/2017 | . . . | 4,531,575 ..5.6% [ 4.72h] 35,991 710,059 710,059 f .. (85,500)] 19,491 0002
Currency Swap 028763
/1625/EUR/EUR [Semi-
Annual JFIXED [
4.817%]/Semi~Annual THE ROYAL BANK OF
FIXED 5.7% ASSET HEDGE Schedule D .__|Currency....._. SCOTLAND PLC ... RR3QI 1 CHW 1PCSBA4S074 _ | .02/20/2007 |.03/28/2019 | . . .. | 2,134,438 5.7% [ 4.817%] 17,140 ... 334171 | K7 T ) (21,771) 17,666 0002
Currency Swap 028871
/1626/CAD/CAD
[Monthly]FIXED [
5.125%]/Monthly FIXED MERRILL LYNH |} 0l 5.735% [
5.735% ASSET HEDGE Schedule B ___|Currency..._._. CAPITAL SERVICES _.. GDWTXX03601TB7DW3U69 _ | .03/01/2007 | 04/03/2017 | .. | ... 5,140,2025.126%]  f ol 32,269 ... 583,624 583,624 | .. { (328,866) ... b 22,406 | .. 0002 ...
Currency Swap 029844
/1630/CAD/CAD
[Monthly]FIXED [
5.16%]/Monthly FIXED MERRILL LYNCH
5.68% ASSET HEDGE Schedule B ___|Currency....... CAPITAL SERVICES ... GDWTXX03601TB7DW3U69 . |.05/01/2007 | 09/01/2017 | .. .| .. . 2,522,1291 5.68% [ 5.16%] 17,563 ... 412,002 412,002 f . (152,087)] 13,640 0002
0939999. Subtotal - Swaps - Hedging Other - Foreign Exchange 13,255 1,741,616 46,247,095 | XXX 46,247,095 16,480,043 6,175,003 | XXX XXX
0969999. Subtotal - Swaps - Hedging Other 141,806 15,857,638 65,384,332 [ XXX 65,384,332 60,507,479 206,200,733 [ XXX XXX
1029999. Subtotal - Swaps - Replication XXX XXX XXX
1089999. Subtotal - Swaps - Income Generation XXX XXX XXX
1149999. Subtotal - Swaps - Other XXX XXX XXX
1159999. Total Swaps - Interest Rate 14,152,878 19,228,546 | XXX 19,228,546 43,996,885 200,025,730 [ XXX XXX
1169999. Total Swaps - Credit Default 128,551 (36,855) (91,308) XXX (91,308) 30,551 XXX XXX
1179999. Total Swaps - Foreign Exchange 13,255 1,741,616 46,247,095 | XXX 46,247,095 16,480,043 6,175,003 | XXX XXX
1189999. Total Swaps - Total Return XXX XXX XXX
1199999. Total Swaps - Other XXX XXX XXX
1209999. Total Swaps 141,806 15,857,638 65,384,332 [ XXX 65,384,332 60,507,479 206,200,733 [ XXX XXX
FNCL 3% 08/01/43 TBA
3.0 Forward Au /90445 WELLS FARGO BANK,

TBA_FORWARD Schedule D .| Interest _____ NA KB1H1DSPRFMYMCUFXTO9 . | 06/30/2016 |.08/11/2016 | ... | ... 63,400,000 | . 103.48437500 56,962 56,962 56,962 ... b )b 105,137 ) ... 0013 ...
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life 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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
REC 22000.00 EUR PAY [
25234.22] USD /89274 . | ASSET HEDGE _._____._._._ Schedule D __|Currency..._._. CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 _ | .05/20/2016 | 10/31/2017 | ... | 25,2341 1.14701000 (374)) (374) (374)) 146 0002
REC 25299.56 USD PAY [
22000.00] EUR /89218 _ | ASSET HEDGE _._._._._._._ Schedule D __|Currency..._._. CREDIT AGRICOLE ._._ 1VUV7VQFKUOQSJ21A208 _ | .06/20/2016 | 12/29/2017 | ... | ... 25,300] ... 1.14998000 375 375 375 155 0002
REC 27000.00 EUR PAY [ JPMORGAN CHASE
30870.45] USD /89275 _ | ASSET HEDGE _._.___._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | .08/31/2017 30,870f . 1.14335000 (456)] (456) (456)] 167 0002
REC 30000.00 EUR PAY [
34353.00] USD /89258 . | ASSET HEDGE _._.___._._._ Schedule D __|Currency..._._. UBS AG ... BFM8TE1CT2L1QCEMIKS0 | .06/20/2016 _| 09/29/2017 34,353 . 1.14510000 (485)] (485) (485)] 192 0002
REC 31050.90 USD PAY [ JPMORGAN CHASE
27000.00] EUR /89227 _ | ASSET HEDGE _._.___._.__._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | -12/29/2017 31,061 1 1.15003333 477 417 477 190 0002
REC 34506.12 USD PAY [
30000.00] EUR /89235 . | ASSET HEDGE _._.___._._._ Schedule D ___|Currency..._._. UBS AG ... BFM8TE1CT2L1QCEMIKS0 | .06/20/2016 | 12/29/2017 34,506 ... 1.15020400 500 500 500 21 0002
REC 46000.00 EUR PAY [ JPMORGAN CHASE
52524.72] USD /89214 _ | ASSET HEDGE ___.___._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | .07/31/2017 52,525( 1.14184174 (775), (775), (775), 273 0002
REC 52910.73 USD PAY [ JPMORGAN CHASE
46000.00] EUR /89217 _ | ASSET HEDGE ___.___._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | -12/29/2017 52,911 .1 1.15023326 821 821 821 324 0002
REC 70000.00 EUR PAY [ JPMORGAN CHASE
79398.16] USD /89146 _ | ASSET HEDGE _._____._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .05/20/2016 | .02/28/2017 79,398 .1 113426043 L b b (12,473), (12,473) (12,473), 323 0002
REC 77000.00 EUR PAY [ JPMORGAN CHASE
87669.52] USD /89216 _ | ASSET HEDGE _._____._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | .05/31/2017 87,6700 ...__ 1.13856519 (1,263)] (1,263) (1,263)] 420 0002
REC 79840.12 USD PAY [ JPMORGAN CHASE
70000.00] EUR /89132 _ | ASSET HEDGE _._.___._._._ Schedule D __|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | .06/30/2017 79,840 1.14057314 1,192 1,192 1,192 399 0002
REC 80000.00 EUR PAY [ THE TORONTO-
90828.08] USD /89213 _ | ASSET HEDGE _._.___._._._ Schedule D __|Currency..._._. DOMINION BANK ______. PT30B789TSUIDF371261 _ | .05/20/2016 | .03/31/2017 90,828( . 1.13535100 (1,048)] (1,048), (1,048)] 393 0002
REC 82000.00 EUR PAY [ JPMORGAN CHASE
92906.27] USD /89145 _ | ASSET HEDGE _._.___._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | 01/31/2017 92,906 [ 1 1.13300329 (1,342) (1,342) (1,342) 354 0002
REC 84000.00 EUR PAY [ JPMORGAN CHASE
94904.75] USD /89130 _ | ASSET HEDGE _._____._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | -11/30/2016 94,905] .- 1.12981845 (1,342) (1,342) (1,342) 308 0002
REC 84000.00 EUR PAY [ JPMORGAN CHASE
95497.56] USD /89215 _ | ASSET HEDGE _._____._._._ Schedule D __|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | .04/28/2017 95,4981 . 1.13687571 (1,363)] (1,363) (1,363)] 435 0002
REC 86000.00 EUR PAY [ JPMORGAN CHASE
97073.90] USD /89082 _ | ASSET HEDGE _._.__._._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | -10/31/2016 97,0741 . 1.12876628 (1,392) (1,392) (1,392) 279 0002
REC 87786.45 USD PAY [ JPMORGAN CHASE
77000.00] EUR /89170 .| ASSET HEDGE _._.___._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .05/20/2016 | .06/30/2017 87,786 ... 1.14008377 1,273 1,273 1,273 439 0002
REC 91212.88 USD PAY [ THE TORONTO-
80000.00] EUR /89154 | ASSET HEDGE _._.___._._._ Schedule D ___|Currency..._._. DOMINION BANK ______. PT30B789TSUIDF371261 _ | .05/20/2016 | .06/30/2017 91,2130 . 1.14016100 1,008 1,008 1,008 456 0002
REC 93533.56 USD PAY [ JPMORGAN CHASE
82000.00] EUR /89128 _ | ASSET HEDGE _._.___._._._ Schedule D __|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | .06/30/2017 93,5341 .. 1.14065317 1,402 1,402 1,402 468 0002
REC 95006.86 USD PAY [ JPMORGAN CHASE
84000.00] EUR /89106 _ | ASSET HEDGE _._____._._._ Schedule D __|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | -12/30/2016 95,007 f . 1.13103405 1,335 1,33 1,335 336 0002
REC 95767.88 USD PAY [ JPMORGAN CHASE
84000.00] EUR /89162 _ | ASSET HEDGE _ | Schedule D .__[Currency._.___. BANK, N.A. __ 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | .06/30/2017 95,768 1.14009381 1,390 1,390 1,390 479 0002
REC 97287.67 USD PAY [ JPMORGAN CHA!
86000.00] EUR /89058 _ | ASSET HEDGE _._.___._._._ Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | -12/30/2016 97,288 . 1.13125198 1,385 1,385 1,385 344 0002
REC 98000.00 EUR PAY [
110460.80] USD /89042 JPMORGAN CHASE
ASSET HEDGE Schedule D ___|Currency....._. BANK, N.A. .. 7HBGLXDRUGQFUS7RNES7 . | .05/20/2016 | .09/30/2016 110,461 ... 1.12715102 (1,554) (1,554) (1,554) 276 0002
REC 110848.00 USD PAY
[ 98000.00] EUR /89067 JPMORGAN CHASE
ASSET HEDGE Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | -12/30/2016 110,848 ... 1.13110204 1,564 1,564 1,564 392 0002
REC 113351.50 USD PAY
[ 100000.00] EUR
/90124 ASSET HEDGE Schedule D ___|Currency....._. CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 _ | .06/21/2016 | .09/15/2016 113,352 . 1.13351500 1,875 1,875 1,875 260 0002
REC 120000.00 EUR PAY
[ 133093.20] USD
/90384 ASSET HEDGE Schedule BA __|Currency ... CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 _ | .06/29/2016 | 07/01/2016 133,003 (.. 1.10911000 (105)} (105), (105)} 0002
REC 124000.00 EUR PAY
[ 139609.03] USD JPMORGAN CHASE
/89057 ASSET HEDGE Schedule D ___|Currency.....__ BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .05/20/2016 | .08/31/2016 139,609f .. 1.12587927 (1,960)f (1,960), (1,960)f 288 0002
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
REC 131000.00 EUR PAY
[ 147315.77] USD GOLDMAN SACHS BANK
/89098 ASSET HEDGE Schedule D .__|Currency....._. USA KD3XUN7CBT 14HNAYLUO2 . | .05/20/2016 | .07/29/2016 147,316 ... 1.12454786 (2,094) (2,004) (2,094) 208 0002

REC 133260.36 USD PAY
[ 120000.00] EWR

/90377 ASSET HEDGE Schedule BA _{Currency.___._ CREDIT AGRICOLE ____ 1VUV7VQFKUOQSJ21A208 _ | 06/29/2016 |.08/03/2016 133,260 .. 1.11050300 145 145 145 200 0002
REC 140241.77 USD PAY

[ 124000.00] EUR JPMORGAN  CHASE

/89105 ASSET HEDGE Schedule D ___{Currency.___._ BANK, N.A. THBGLXDRUGQFUS7RNES? _ [ 06/20/2016 |.12/30/2016 140,242 1.13008202 1,964 1,964 1,964 4% 0002
REC 148150.09 USD PAY

[ 131000.00] EWR GOLDVAN SACHS BANK

/89074 ASSET HEDGE Schedule D ___{Currency.___._ USA KD3XUN7CBT 14HNAYLUO2 _ [ 05/20/2016 | .12/30/2016 148,150 ____ 18091672 2,7 | 217 2,117 524 0002

REC 150000.00 GBP PAY
[ 212392.79] USD

/89901 ASSET HEDGE Schedule D ___{Currency.___._ CREDIT AGRICOLE ____ 1VUV7VQFKUOQSJ21A208 _ [ 06/14/2016 |.09/15/2016 212,303 ] 141805198 (o (10,902)} (10,902), (10,902)} 487 0002
REC 220551.53 USD PAY

[ 192000.00] EUR MORGAN STANLEY

/88640 ASSET HEDGE Schedule BA _{Currency.___._ CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _ [ 04/29/2016 _| 08/03/2016 220,552 1.14870589 7,582 7,582 7,582 331 0002
REC 205699.24 USD PAY

[ 400000.00] AUD JPMORGAN CHASE

/90275 ASSET HEDGE Schedule BA _{Currency.___._ BANK, N.A. 7THBGLXDRUGQFUS7RNESY _ [ 06/27/2016 |.00/12/2016 | .| .. 205,699 . 73924810 (1,455), (1,455), (1,455), 661 0002

REC 342628.50 USD PAY
[ 300000.00] EWR
/90182 ASSET HEDGE Schedule D ___{Currency.___._ CITIBANK N.A. _______ E570DZWZ7FF32TWEFA76 _ | 06/23/2016 |.09/15/2016 342,629 1.14209500 8,221 8,221 8,221 785 0002
REC 460997.68 USD PAY
[ 600000.01] CAD

/90051 ASSET HEDGE Schedule BA _{Currency.___._ CREDIT AGRICOLE ____ 1VUV7VQFKUOQSJ21A208 _ | 06/16/2016 |.09/19/2016 460,998 | . 76832945 (1,153)] (1,153) (1,153)] 1,081 0002
REC 467000.00 EUR PAY

[ 536365.70] USD JPMORGAN CHASE

/89259 ASSET HEDGE Schedule D ___{Currency.___._ BANK, N.A. THBGLXDRUGQFUS7RNES7 [ 05/20/2016 | .11/30/2017 536,366 | .. 1.14853469 (8,229), (8,229), (8,229), 3,19% 0002
REC 538201.50 USD PAY

[ 468000.00] EWR JPMORGAN  CHASE

/89243 ASSET HEDGE Schedule D ___{Currency.___._ BANK, N.A. THBGLXDRUGQFUS7RNES? [ 06/20/2016 |.12/29/2017 538,202] 1.15000321 8,247 8,247 8,247 3,29 0002
REC 567173.80 USD PAY

[ 500000.00] EWR MORGAN STANLEY

/90116 ASSET HEDGE Schedule D ___{Currency.___.__ CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _ [ 06/20/2016 |.09/16/2016 567,174 1.13434760 11,690 11,690 11,690 1,300 0002
REC 1103915.85 USD PAY

[ 1500000.00] AUD MORGAN STANLEY

/90294 ASSET HEDGE Schedule D ___{Currency._._._ CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _ | 06/28/2016 |.09/30/2016 | . | .. 1,103,916 . 73594390 (9,503), (9,503), (9,503), 2,760 0002
REC 1155213.44 USD PAY

[ 122000000.46] JPY MORGAN STANLEY

/89975 ASSET HEDGE Schedule BA _{Currency.___._ CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _ | 06/15/2016 |.09/20/2016 | . 21,185,213 ______._.0094689 _--(29,007) (29,007), (29,007 )] 0002
REC 1294412.31 USD PAY

[ 900000.00] GBP MORGAN STANLEY

/88496 ASSET HEDGE Schedule D ___{Currency._._._ CAPITAL SERVICES __. 17331LVCZKQKX5T7XV54 _ | 04/22/2016 |.07/25/2016 | . | ... 1,204,412 1 143823590 102,231 102,231 102,231 1,712 0002
REC 1428787.00 USD PAY

[ 1250000.00] EUR MORGAN STANLEY

/89708 ASSET HEDGE Schedule BA _{Currency.___._ CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _ | 06/08/2016 |.08/23/2016 | . | .. 1,428,787 1.14302960 41,312 41,312 Ml 2,767 [ . 0002 .
REC 1596880.32 USD PAY

[ 1400000.00] EUR MORGAN STANLEY

/88311 ASSET HEDGE Schedule A ___{Currency.___.__ CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _ | 04/07/2016 |.07/15/2016 | . | .. 1,506,880 1.14062880 45,090 45,090 45,090 1,597 0002
REC 1718435.80 USD PAY

[ 2300000.00] AUD MORGAN STANLEY

/88303 ASSET HEDGE Schedule D ___{Currency.___._ CAPITAL SERVICES ___ 17331LVCZKQKX5T7XV54 _ | 04/07/2016 | 07/15/2016 | . | .. 1,718,436 . 74714600 6,485 6,485 6,485 1,718 0002
REC 1810670.05 USD PAY

[ 2450000.00] AUD THE TORONTO-

/90009 ASSET HEDGE Schedule BA _{Currency.___._ DOMINION BANK _______ PT30B789TSUIDF371261 _ [ 06/15/2016 |.09/19/2016 | .| .. 1,810,670 . 73904900 (286) (286) (286) 4,246 0002

REC 2228869.05 USD PAY
[ 1500000.00] GBP
/90189 ASSET HEDGE Schedule D ___{Currency._._._. CITIBANK N.A. ___.___ E570DZWZ7FF32TWEFA76 _ | 06/23/2016 | 07/11/2016 | .} . . 2,228,869( ... 148591270 | b b 214,736 | 214,735 ) . 214,735 1,930 0002
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

REC 2237415.51 USD PAY

[ 2050000.00] EUR MORGAN STANLEY

/86530 ASSET HEDGE Schedule D ___|Currency. CAPITAL SERVICES .. 17331LVCZKOKX5T7XV54 _|.01/13/2016 | 07/15/2016 | .. . | ... . 2,237,416 ... 1 1.00142220 | oo bbb (34,832) (34,832) (34,832) 2,237 0002

REC 2682690.61 USD PAY

[ 21500000.03] SEK JPMORGAN CHASE

/88621 ASSET HEDGE Schedule BA __| Currency. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .04/29/2016 | 08/03/2016 | ... .. | ... 2,682,691 . 12477631 (b 144,920 144,920 | .. 144,920 4,024 0002

REC 2923077.20 USD PAY

[ 2000000.00] GBP MORGAN STANLEY

/88656 ASSET HEDGE Schedule BA __| Currency. CAPITAL SERVICES .. 17331LVCZKOKX5T7XV54 _ | 04/29/2016 | 08/03/2016 | .. ... | ... . 2,923,077 46153860 | ... bl 273,526 |- | 273,526 | ... 273,526 4,385 0002

REC 2965102.40 USD PAY

[ 2600000.00] EUR THE TORONTO-

/90203 ASSET HEDGE Schedule BA __| Currency. DOMINION BANK _____ PT30B789TSUIDF371261 _ | .06/23/2016 | 08/03/2016 | ... .. | ... 2,965,102 . 14042400 74,139 74,139 74,139 4,448 0002

REC 3315429.53 USD PAY

[ 2300000.00] GBP

/89628 ASSET HEDGE Schedule D __.|Currency. CREDIT AGRICOLE ... 1VUV7VQFKUOGSJ21A208 | .06/06/2016 | 09/27/2016 | ... . . | ... 3,315,430 Aoy 225,471 | oo e 225,471 ... 225,471 8,121 0002

REC 3400000.00 EUR PAY

[ 3757136.00] USD ROYAL BANK OF

/90341 ASSET HEDGE Schedule D ___|Currency. CANADA ... ES7IP3USRHIGC71XBU11 _ | .06/28/2016 | 07/07/2016 | ... .. | ... 3,757,136 .10504000 15,423 15,423 16428 b 2,657 | ... 0002 ...

REC 3769671.80 USD PAY

[ 3400000.00] EUR ROYAL BANK OF

/90345 ASSET HEDGE Schedule D ___|Currency. CANADA ... ES7IP3USRHIGC71XBU11 _ | .06/28/2016 | 10/07/2016 | ... ... | ... 3,769,672 10872700 | (15,775), (15,775), (15,775), 9,794 0002

REC 3879292.90 USD PAY

[ 3400000.00] EUR JPMORGAN CHASE

/88244 ASSET HEDGE Schedule D ___|Currency. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .04/05/2016 | 07/07/2016 | ... .. | ... 3,879,293 14096850 | ... .. bo L 112,653 112,653 .. 12,653 (b 2,743 0002 ...

REC 4050000.00 GBP PAY

[ 5405089.50] USD

/90349 ASSET HEDGE Schedule D ___|Currency. CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 _ | .06/28/2016 | 07/07/2016 | ... ... | ... 5,405,090 .33459000 f oo (37,054)] (37,054) (37,054)] 3,822 0002

REC 4539002.12 USD PAY

[ 5800000.00] CAD JPMORGAN CHASE

/90103 ASSET HEDGE Schedule D ___|Currency. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .06/20/2016 | 09/21/2016 | ... . | ... 4,539,002 ... 78258657 66,214 66,214 66,214 10,884 0002

REC 4946043.08 USD PAY

[ 4400000.00] EUR MORGAN STANLEY

/88997 ASSET HEDGE Schedule BA __| Currency. CAPITAL SERVICES .. 17331LVCZKOKX5T7XV54 _ | 05/19/2016 | 08/23/2016 | ... ... | ... . 4,946,043 12410070 | b 62,179 | 62,179 ... 62,179 9,578 0002

REC 5025866.71 USD PAY

[ 3550000.00] GBP MORGAN STANLEY

/88385 ASSET HEDGE Schedule D ___|Currency. CAPITAL SERVICES _._ 17331LVCZKQKX5T7XV54 _ | 04/14/2016 | 07/18/2016 | .. .| ...} 5,025,867 AST3T0 ) L 323,724 323,724 | .. 323,724 5,619 0002

REC 5274759.69 USD PAY

[ 3950000.00] GBP

/90355 ASSET HEDGE Schedule D ___|Currency. CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 _ | .06/28/2016 | 10/07/2016 | ... ... | ... 5,274,760 . 33538220 36,970 36,970 36,970 13,704 0002

REC 5506232.90 USD PAY

[ 4900000.00] EUR

/88981 ASSET HEDGE Schedule BA __| Currency. CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 _ | .05/19/2016 | 08/23/2016 | . 5,506,233 .12372100 48,521 48,521 48,521 10,663 0002

REC 5609118.50 USD PAY

[ 3950000.00] GBP THE TORONTO-

/89988 ASSET HEDGE Schedule BA __| Currency. DOMINION BANK ____. PT30B789TSUIDF371261 _ | .06/15/2016 | .09/19/2016 | .. ... .. | ...} 5,609, 119 42003000 | ..o b L 303,278 | fo 303,278 | ... 303,278 13,155 0002

REC 5725057.32 USD PAY

[ 4050000.00] GBP MORGAN STANLEY

/88276 ASSET HEDGE Schedule D ___|Currency. CAPITAL SERVICES _._ 17331LVCZKQKX5T7XV54 _ | 04/06/2016 | 07/07/2016 | ... ... | ... 5,725,057 A359440 [ 361,156 361,156 [ . 361,156 4,048 0002

REC 6141959.25 USD PAY

[ 5450000.00] EUR JPMORGAN CHASE

/90016 ASSET HEDGE Schedule BA __| Currency. BANK, N.A. .. 7HBGLXDRUGQFUS7RNES7 . | .06/15/2016 | .09/19/2016 | ... .. | ... 6,141,959 . 12696500 87,903 87,903 87,903 14,404 0002

REC 6300000.03 SEK PAY|

[ 771718.42] USD MORGAN STANLEY

/88812 ASSET HEDGE Schedule BA __| Currency. CAPITAL SERVICES _._ 17331LVCZKQKX5T7XV54 _ | 06/12/2016 | 08/03/2016 7,718 . 12240409 b f (28,038)f (28,038), (28,038)f 1,158 0002

REC 7831711.35 USD PAY

[ 6975000.00] EUR THE TORONTO-

/89928 ASSET HEDGE Schedule D ___|Currency. DOMINION BANK ____. PT30B789TSUIDF371261 _ | .06/14/2016 | 09/16/2016 | ... .. | ..._._.] 7,831,711 . 12282600 64,090 64,090 64,090 17,945 0002

REC 8735124.00 USD PAY

[ 6000000.00] GBP THE TORONTO-

/89673 ASSET HEDGE Schedule D .| Currency. DOMINION BANK ... PT30B789TSUIDF371261 _ | .06/07/2016 | 07/11/2016 | ... ...} ... | 8,735,124 45585400 f o) b 680,429 680,429 | .. 680,429 7,565 0002
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life 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
Description Cumulative
of ltem(s) Strike Prior Current Credit Hedge
Hedged, Price, Year(s) Year Initial Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or Initial Cost Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index of Premium| Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
REC 8816125.00 USD PAY
[ 6250000.00] GBP WELLS FARGO BANK,
/88329 ASSET HEDGE Schedule BA __|Currency....._. NA KB1H1DSPRFMYMCUFXTO9 _ | .04/08/2016 | 07/15/2016 | ... ... | ... 8,816,125 . 1.41058000 | ... b b 538,709 | fo 538,709 | ... 538,709 8,816 0002
REC 12248933.26 USD
PAY [ 8450000.00] GBP JPMORGAN CHASE
/88736 ASSET HEDGE Schedule D ___|Currency..._._. BANK, N.A. . 7HBGLXDRUGQFUS7RNES7 . | .05/05/2016 | 08/09/2016 | ... ... | ...~ 12,248,933 _._._1 1.44957790 | b b 1,051,741 |l 1,051,741 101,744 20,313 . 0002 ...
REC 13286735.61 SEK
PAY [ 13286735.61] USD MORGAN STANLEY
/90159 ASSET HEDGE Schedule BA __|Currency....._. CAPITAL SERVICES .. 17331LVCZKOKX5T7XV54 _ | 06/22/2016 | 08/03/2016 | .. ... | ... 1,138,402f .. 1.00000000 |- b (10,728), (10,728), (10,728), 1,930 0002
REC 17075701.35 USD
PAY [ 15150000.00] EUR|
/89908 ASSET HEDGE Schedule D .| Currency....... CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 . | .06/14/2016 | 09/15/2016 |................_| ... 17,075,701} .. _ 1.12710900 ) ..o b b 187,095 187,095 ). ... 187,095 39,125 0002
1229999. Subtotal - Forwards - Hedging Other 4,964,620 | XXX 4,964,620 4,964,620 366,586 | XXX XXX
1269999. Subtotal - Forwards 4,964,620 | XXX 4,964,620 4,964,620 366,586 | XXX XXX
1399999. Subtotal - Hedging Effective XXX XXX XXX
1409999. Subtotal - Hedging Other 24,196,106 15,857,638 135,058,350 | XXX 135,058, 350 90,694,583 206,567,319 [ XXX XXX
1419999. Subtotal - Replication XXX XXX XXX
1429999. Subtotal - Income Generation XXX XXX XXX
1439999. Subtotal - Other XXX XXX XXX
1449999 - Totals 24,196,106 15,857,638 135,058,350 | XXX 135,058, 350 90,694,583 206,567,319 [ XXX XXX

Description of Hedged Risk(s)

(a)l Code I

(b) Code

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

0001 __
0002
0007
0008
0013 __

_|Credit default swaps replicate corporate credit positions
_|Credit default swaps reduced credit risk through the purchase of credit protection
__|MBS forward contracts, efficient investments in MBS through liquid TBA markt

.| Interest rate hedges reduced the portfolio's interest rate risk (duration, convexity, volatility, yield curve)
_|Currency derivatives hedging foreign investments or liabilities back to USD
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
US CBT LNG BOND |1 Schedule BA,
usle | 1,620 | 162,000,000 | /89376 Portfolio Hedge Do Interest 09/30/2016 fcBOT 9RGPTSO7KV3UQJZQ0T8 _ | 05/25/2016 | 1 162.6765 | - 728400 | b\ b 15,655,654 | - 15,655,654 | 3,402,000 {0001 | - 1,000
US CBT LNG BOND |1 Schedule BA,
usle | 1,447 | 144,700,000 | /89414 Portfolio Hedge Do Interest 09/30/2016 fcBOT 9RGPTSO7KV3UQJZQ0T8 _ | 05/26/2016 | - 162.2147 | 728400 | b\ b 14,651,800 | - 14,651,890 | 3,088,700 {0001 | - 1,000
US ULTRA BOND /89435 Schedule BA,
IINUB 51 5,100,000 | Portfolio Hedge Do Interest 09/30/2016 fcBOT 9R7GPTSO7KV3UQJZQ0T8 _ | 05/26/2016 | 1 173.7102 | 186.3800 645,731 | 645,731 | 137,700 fo001 | = 1,000
US ULTRA BOND /89466 Schedule BA,

UG | 1,39 | 139,900,000 | Portfolio Hedge D Interest 09/30/2016 fcBOT 9R7GPTSO7KV3UQJZQ078 _ | 05/27/2016 | 1 175.0781 [ .00 f |t ] 15,799,643 | 15,799,643 | 3,777,300 0001 . 1,000
1289999. Subtotal - Long Futures - Hedging Other 46,752,918 | 46,752,918 10,355,700 XXX XXX
1329999. Subtotal - Long Futures 46,752,918 46,752,918 10,355,700 XXX XXX

Russel| 2000 Mini VA SECONDARY
RTAUB 17 1,700 [Future 11 /89731 GUARANTEES Exhibit 5 __|Equity/Index | 09/16/2016 |ICE OR7GPTSO7KV3UQJZQ078 _ | 06/08/2016 | 1,174.3000 | _1,147.4000 45,665 45,665 86,700 {0003 100
S5P 500 EMINI Futures|VA SECONDARY

ESUB 65 3,250 [ 11 /89746 GUARANTEES Exhibit 5 |Equity/Index | 09/16/2016 |CMEX 9R7GPTS07KV3UQJZQ078 _ | 06/08/2016 | 2,101.3000 | 2,090.2000 35,863 35,863) 299,000 0003 | | 50
1349999. Subtotal - Short Futures - Hedging Other 81,528 81,528 385,700 XXX XXX
1389999. Subtotal - Short Futures 81,528 81,528 385,700 XXX XXX
1399999. Subtotal - Hedging Effective XXX XXX
1409999. Subtotal - Hedging Other 46,834,446 46,834,446 10, 741,400 XXX XXX
1419999. Subtotal - Replication XXX XXX
1429999. Subtotal - Income Generation XXX XXX
1439999. Subtotal - Other XXX XXX
1449999 - Totals 46,834,446 | 46,834,446 10,741,400 XXX XXX

Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Securities in lieu of cash

Total Net Cash Deposits

(a) Code

Description of Hedged Risk(s)

(b) Code

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

0001 __
0003 __

_| Interest rate hedges reduced the portfolio's interest rate risk (duration, convexity, volatility, yield curve)
_|Equity derivatives hedging portfolio's exposure to equity markets
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
4

1 2 3 Book/Adjusted Carrying Value Fair Value 11 12
Credit 5 6 7 8 9 10
Master Support Fair Value of Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (Y orN) Collateral Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 10, 741,400 10, 741,400
BANK OF AVERICA, N.A. BATYDEBBGKNZ0031MB27 __ Y Y 51,899,532 (63,776,953) 51,899,532 (63,776,953) 6,766,269
BANK OF MONTREAL NQOBHPCNCCUBTUTQYE 16 __ y y 783,369 1,000,297 216,927 1,000,297 216,927 48,321 48,321
BARCLAYS BANK PLC G5GSEF7VJP5 70UK5573 __ y y 55,358,535 (104,843, 404) 55,358,535 | . (104,843, 404) 11,616,879 |
BNP PARIBAS ROMUWSFPUBNPROSK5P83 __ y y 9,222,559 (25,523,236) 9,222,559 (25,523,236) 1,861,112
CITIBANK N.A. ES70DZNZTFF32TIEFAT6 _. y y 3,460,000 76,245, 140 (75,463,172) 76,245, 140 (75,463,172) 16,379,235
Credit Agricole Corporate and Investment Bank 1VUV7VQFKU00SJ21A208 . y y 630,000 500,451 (49,588) 500,451 (49,588) 77,764
CREDIT SUISSE INTERNATIONAL E58DKGIJYYYJLNBC3868 - y y 78,150,000 137,622,580 (65,097,229) 137,622,580 (65,097,229) 17,053,802 |
DEUTSCHE BANK AG 7LTIFZY I CNSX8D621K86 . y y 121,477,583 (126,710,942) 121,477,583 (126,710,942) 14,923,293 |
GOLDMAN SACHS BANK USA KD3XUN7CET 14HNAYLUO2 y y 101,382,724 (116,928,604) 101,382,724 (116,928,604) 20,338,840
HSBC BANK USA, NATIONAL ASSOCIATION 11EBVN30JCEQV 1HAR804 __ y y 17,111,605 16,074,174 (105, 465) 16,074,174 (105, 465) 1,394,378 251,482
JPMORGAN CHASE BANK, N.A. THBGLXDRUGOFUSTRNES7 __ y y 23,737,883 28,427,479 (6,820,512) 28,427,479 (6,820,512) 4,251,873 2,120,958
MERRILL LYNCH CAPITAL SERVICES GDNTXX03601TB7DI3UEY - y y 13,234,274 10,961,254 10,961,254 762,338
MORGAN STANLEY CAPITAL SERVICES 17331LVCZKOKXST7XVS4 Y Y 26,767,478 (63,574,215) 26,767,478 (63,574,215) 5,876,670
ROYAL BANK OF CANADA ES7IP3U3RHIGC71XBU11 __ y y 19,917,541 (27,830, 162) 19,917,541 (27,830, 162) 6,665,552
THE ROYAL BANK OF SCOTLAND PLC RR3QI 1CIW 1PCSBA4SO74 __ y y 8,260,000 25,608,883 (16,766,952) 581,930 25,608,883 (16,766,952) 581,930 4,395,692 4,395,692
TORONTO-DOMINION BANK PT3B789TSUIDF371261 __ y y 1,280,000 1,123,034 (1,334) 1,123,034 (1,334) 48,208
UBS AG BFM8T61CT2L1CEMIKS0 _. y y 27,153,000 67,418,040 (26,007,521) 14,167,519 67,418,040 (26,007,521) 14,167,519 6,233,706 6,233,706
WIELLS FARGO BANK, N.A. KB1H1DSPRFMYMCUFXTO9 - y y 38,800,000 35,973,305 35,973,305 4,925,983 2,099,288
VIELLS FARGO BANK, N.A. (MBS Fuds) KB1H1DSPREMYMCUFXTO9 N N 614,781 56,962 56,962 105,137 105,137
0299999. Total NAIC 1 Designation 213,214,913 787,037,551 (719,589,289) 14,966,377 787,037,551 (719,589,289) 14,966,377 123,725,052 54,867,833
0899999. Aggregate Sum of Central Clearing houses 122,446,881 310,520,698 (242,910,610) 310,520,698 (242,910,610) 82,842,267 67,437,816
0999999 - Gross Totals 335,661,793 1,007,558, 249 (962,499,899) 14,966,377 1,007,558, 249 (962,499,899) 14,966,377 217,308,719 133,047,049
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 1,007,558, 249 (962,499,899)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CuUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank Of America NA BATYDEB6GKMZ0031MB27 __| Treasury. 912828-LJ-7 .. United States Treasury 11,873,607 10,758,000 11,636,135 | ._08/15/2019 v
Barclays Bank Plc G5GSEF7VJP5170UK5573 ___ | Cash Cash Col lateral 51,780,000 51,780,000 L—
BNP Par ibas ROMUWSFPUBMPROBKSP83 . | Cash. Cash Col lateral 16,850,000 16,850,000 v
Credit Suisse Securities USA LLC CME 1V8YBQCXBYMJ20EL | 146 _._| Cash Cash Col lateral 55,236,539 55,236,539 | —
Credit Suisse Securities USA LLC LCH 1V8YBACX6YMJ20EL | 146 _._| Cash Cash Col lateral 29,622,470 29,622,470 v
Deutsche Bank AG TLTHFZY1CNSX8D621K86 .| Cash Cash Col lateral 45,550,000 45,550,000 L—
Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2 ___ | Cash. Cash Col lateral 14,580,000 14,580,000 v
Goldman, Sachs & Co CME FORBUP27PHTHYVLBNG30 _.. | Cash. Cash Col lateral 4,061,866 4,061,866 | —
Goldman, Sachs & Co CME FORBUP27PHTHYVLBNG30 .. | Cash. Cash Col lateral 16,280,122 16,280,122 v
Morgan Stanley Capital Services 17331LVCZKQKX5T7XV54 ___| Cash Cash Collateral 38,177,000 38,177,000 B
Royal Bank of Canada ES7IP3U3RHIGC71XBU11 . | Cash Cash Col lateral 10,980,000 10,980,000 v
0199999 - Total 294,991,604 10,758,000 204,754,132 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CuUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank Of Montreal NQQBHPCNCCUBTUTQYE16 ___ | Treasury. 912828-VS-6 _________ United States Treasury 652,549 615,000 XXX 08/15/2023 v
Bank 0f Montreal NQQBHPCNCCUBTUTQYE16 ___ | Treasury. 912828-WC-0 _________ United States Treasury 130,820 130,000 XXX 1073172020 ). L—
Citibank NA E570DZWZ7FF32TIEFAT76 .| Cash Cash Col lateral 3,460,000 XXX
Credit Agricole Corporate and Investment Bank 1VUV7VQFKUOQSJ21A208 ___ | Cash Cash Collateral 630,000 XXX
Credit Suisse International E58DKGMJYYYJLN8C3868 ___| Cash. Cash Col lateral 78,150,000 XXX
Credit Suisse Securities USA LLC CME 1V8YBQCXBYMJ20EL | 146 _._| Cash Cash Col lateral 122,446,881 XXX L—
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-G6-1 __________[ United States Treasury 2,234,775 2,202,000 XXX 11/30/2019 v
HSBC Bank USA 11EBVN30JCEQV1H4RB04 ___ | Treasury. 912828-J2-7 __________|United States Treasury 1,360,241 1,302,000 XXX _..02/15/2025 .} ... L—
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-L9-9 __________[United States Treasury 1,305,978 1,292,000 XXX 10/31/2020 v
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-M4-9 __________| United States Treasury 1,324,288 1,282,000 XXX 1073172022 ) ) L—
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-M5-6 ____._____[United States Treasury 1,236,067 1,165,000 XXX 11/15/2025 v
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-P4-6 __________|United States Treasury 264,359 262,000 XXX _..02/15/2026 ...} ... L—
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-P7-9 __________[United States Treasury 881,391 869,000 XXX 02/28/2023 v
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-03-7 _|United States Treasury 344,870 343,000 XXX _..03/3172021 ). L—
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-R2-8 _| United States Treasury 292,615 288,000 XXX 04/30/2023 v
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-WZ-9 _|United States Treasury 1,890,529 1,841,000 XXX __.04/30/2022 .} ) L—
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-XE-5 .___._____[United States Treasury 1,781,394 1,755,000 XXX 05/31/2020 v
HSBC Bank USA 11EBVN30JCEQV1HARB04 ___ | Treasury. 912828-XM-7 __________| United States Treasury 4,195,098 4,091,000 XXX 0773172020 ). L—
JPMorgan Chase Bank, N.A. THBGLXDRUGQFUS7RNES7 ___ | Treasury. 912810-AN-0 ____._____[ United States Treasury 387,540 355,000 XXX 08/15/2045 v
JPMorgan Chase Bank, N.A. THBGLXDRUGQFUS7RNES7 ___| Treasury. 912828-D4-9 _|United States Treasury 5,492,272 5,564,000 XXX _..08/15/2017 | ) Vo]
JPMorgan Chase Bank, N.A. THBGLXDRUGQFUS7RNES7 ___ | Treasury. 912828-LY-4 _| United States Treasury 2,589,861 2,420,000 XXX 11/15/2019 v
JPMorgan Chase Bank, N.A. THBGLXDRUGQFUS7RNES7 ___| Treasury. 912828-ND-8 _|United States Treasury 1,293,517 1,195,000 XXX _..05/15/2020 | ) Vo]
JPMorgan Chase Bank, N.A. THBGLXDRUGQFUS7RNES7 ___ | Treasury. 912828-8D-3 _|United States Treasury 1,105,097 1,105,000 XXX 01/31/2019 v
JPMorgan Chase Bank, N.A. THBGLXDRUGQFUS7RNES7 ___ | Treasury. 912828-WR-7 __________| United States Treasury 12,869,596 12,455,000 XXX _..06/30/2021 ..} ... L—
Merrill Lynch Capital Services Inc. GDWTXX03601TB7DI3UBY .| Treasury. 912810-RP-5 __________[United States Treasury 10,717,963 9,446,000 XXX 11/15/2045 v
Merrill Lynch Capital Services Inc. GDWTXX03601TB7DW3UB9 ___| Treasury. 912828-VE-7 . United States Treasury 2,516,311 2,519,000 XXX _.05/31/2018 __| ) Vo]
The Royal Bank of Scotland PLC RR3QM I CIIWIPCSBA4S074 ___ | Cash. Cash Col lateral 8,260,000 XXX v
Toronto Dominion Bank PT30B789TSUIDF371261 __. | Cash Cash Col lateral 1,280,000 XXX Vo]
UBS AG BFMBTE1CT2L 1QCEMIK50 | Cash Cash Col lateral 27,153,000 XXX v
Wells Fargo Bank NA KB1H1DSPRFMYMCUFXTO9 . | Cash Cash Col lateral 38,800,000 XXX | —
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Collateral Pledged to Reporting Entity

STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CuUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
llel Is Fargo Securities LLC VYVVCKR63DVZZN70PB21 ___| Cash Cash Col lateral 614,781 XXX v
0299999 - Total 335,661,793 52,496,000 XXX XXX XXX




STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11



STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *

Bank of America, NA . . Hartford, CT (3,876,888)|......___| (3,300,103)]......_... (6,625,102)[ XXX
Citibank, NA, London ... . London, UK 8,521,203 | .. 10,569,024 | . 10,839,793 | XXX |
JPMorgan Chase Bank, N.A. New York, NY 16,681,538 | (23,361,554)] ... (14,637,211)] XXX |
Northern Trust Company ... Chicago, IL 311,191 300,000 300,000 | XXX |
State Street Bank & Trust
Company Boston, MA 1,014,896 | 1,248,317 | | 6,256,810 | XXX |
Wells Fargo Bank, NA Woodland Hills, CA 1,504,172 | 1,271,825 | .. 5,421,617 | XXX |
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 325 1,700 | XXX
0199999. Totals - Open Depositories XXX | XXX 24,246,438 (13,272,492) 1,557,606 | XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX | XXX XXX
0399999. Total Cash on Deposit XXX | XXX 24,246,438 (13,272,492) 1,557,606 | XXX
0499999. Cash in Company's Office XXX | XXX XXX XXX XXX
0599999. Total - Cash XXX [ XXX 24,246,438 (13,272,492) 1,557,606 | XXX
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STATEMENT AS OF JUNE 30, 2016 OF THE C.M. Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0599999. Total - U.S. Government Bonds

1099999. Total - All Other Government Bonds

1799999. Total - U.S. States, Territories and Possessions Bonds

2499999. Total - U.S. Political Subdivisions Bonds

3199999. Total - U.S. Special Revenues Bonds

AutoZone Inc. Commercial Paper 06/29/2016 0.780 07/29/2016 24,984,833 1,083

CenterPoint Energy Inc. Commercial Paper 06/07/2016 0.750 07/07/2016 5,999,250 3,000

Nissan Motor Acceptance Corp. Commercial Paper 05/04/2016 0.750 07/06/2016 4,999,479 5,937

PPG Industries Inc. Commercial Paper 05/17/2016 0.830 07/12/2016 8,497,842 8,817

Potash Corp. of Saskatchewan | Commercial Paper 06/21/2016 0.820 08/15/2016 9,989,748 2,275

Suncor Energy Inc. Commercial Paper 06/13/2016 0.850 07/11/2016 11,497,284 4,886

Suncor Energy Inc. Commercial Paper 06/28/2016 0.760 07/12/2016 20,464,246 1,29

TransCanada Power Marketing Lt Commercial Paper 06/30/2016 0.930 07/22/2016 3,238,242 84

VF Corp. Commercial Paper 05/16/2016 0.750 07/13/2016 14,996,246 14,371

Xcel Energy Inc. Commercial Paper 06/30/2016 0.620 07/01/2016 11,700,000 202

Bel| Canada Commercial Paper 05/02/2016 0.850 07/25/2016 28,633,742 41,010

Bel| Canada Commercial Paper 05/20/2016 0.870 08/18/2016 4,994,194 5,069

3299999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 149,995, 106 88,030

3899999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 149,995, 106 88,030

4899999. Total - Hybrid Securities

5599999. Total - Parent, Subsidiaries and Affiliates Bonds

7799999. Total - Issuer Obligations 149,995,106 88,030

7899999. Total - Residential Mortgage-Backed Securities

7999999. Total - Commercial Mortgage-Backed Securities

8099999. Total - Other Loan-Backed and Structured Securities

8399999. Total Bonds 149,995,106 88,030
149,995,106 88,030

8699999 - Total Cash Equivalents
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