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Statement as of September 30, 2018 of the

New England Life Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ottt | anreseennis 1,385,790,313 | oo | veeveeeeeene 1,385,790,313 | .coovvenee 1,326,012,852
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON STOCKS.....ouvverererertsirsesiesiesi sttt | wbsentsessiesss st st sentsententa | sebseessesssnessssssessssssssnssnesss | coressssesssessnessnenseneensad (0
3. Mortgage loans on real estate:
B FIISE NS et | ereseenennienas 99,464,791 | ..ooooeeeeerereeerenee | v 99,464,791 | oo 102,310,294
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(6,986,596)), cash equivalents ($.....62,785,121)
and short-term investments (§.......... 0) -ttt ettt ens | eressieniesans 55,798,525 | ..oovveeveeeereeeeeeeeeeeeeenies | e 55,798,525 | ..coevevrnnne. 49,248,892
6. Contract loans (including §.......... 0 Premium NOLES)........cvvverercrereieieiseisse e sesseseses | evessssessenns 416,472,422 | ..o | e 416,472,422 | oo 417,298,613
7o DEIIVALIVES......ooocvereeereieeeseries sttt ettt sntsenes | aesissessenesans 12,997,418 | .ooveeerceeeeenecensenneee | veeeieeeenenes 12,997,418 | ooovovvens 10,829,448
8. Other iNVESIEA @SSELS..........ociuiiiiiiiii s | ereeeseeneerees 13,067,745 | ..o | v 13,067,745 | ...oevonen. 12,530,512
9. ReCeiVabIES fOr SECUMTIES. .........uuriuriiiiiiiiieiiiriirr s | fensisssessanssennees 602,185 | .....vocrecrierienierieninnns | e 602,185 | ..o 985,895
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [ IR 82,122
12.  Subtotals, cash and invested assets (LINES 110 11).....cvirreeienieieeseeesseseeisiens | cvreeeinnens 1,984,193,399 | .o (1] IO 1,984,193,399 | ..ccvveenee 1,919,298,628
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cccceevees | corerrerresinnnes 3,882,010 | ovoveeeeieneesreneiens | e 3,882,010 | .ooovervirrinnne 5,085,202
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceervereniies | ovrrerrerniiennns 10,782,097 | ..voeeeeeeerreeereinees | cvsinnieeieinnnns 10,782,097 | .coovvvvrrvrne 12,495,285
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccoveevevereerieeieeceeeeeeetesesessesssesssesasseseees | ceevesssesesnen 64,040,038 |....ooveeereeeeeeneereeeen | e 64,040,038 | .....cocoue.. 49,060,721
16.2 Funds held by or deposited with reinsured COMPANIES...........cc.eureerrereeeneereeeeneineireins | eeereereeeeeneeseeeees 36,913 | e | e 36,913 | oo 19,013
16.3 Other amounts receivable under reinSUrance CONTACES............c.ccueveveeurvieeereeereeeeeienes | cereevenesesesenns 2,819,531 [ oot | e 2,819,531 | oo, 2,933,106
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL..........oviiiririir st ssbienes | orsenseensenees 75,790,370 | ..ovvovveineee 50,562,796 | .....cocoovrrunne 25227574 | ..ocovvrr. 37,395,438
19.  Guaranty funds receivable or 0N AEPOSIL............ccocueiveiciciierieicee e | crreresissesies s 587,828 | ... | s 587,828 | ..coeveiend 608,123
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveeieerieieieicseeeseeeeens | e 4,296,451 [ oo | e 4,296,451 | oo 8,019,175
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieiirieieeeeeeseeseeines | ererisiesienans 16,570,991 | .o, 10,425,722 | coovvrvrinad 6,145,269 | .oooovocreiirciae 270,260
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,188,319,471 | .o 60,988,518 | ............. 2,127,330,953 | ............. 2,059,558,500
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccceeees | cevevnnaee. 7,837,430,505 | ...coevererereiesieieceens | e 7,837,430,505 | ............. 8,101,051,697
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 10,025,749,976 | ....cvvvvvrrenee 60,988,518 | ............. 9,964,761,458 | ........... 10,160,610,197
DETAILS OF WRITE-INS
1101. Deposits in connection With INVESIMENLS............ceurieriurriireiree e seeeeees
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 :@DOVE).......cceurverireesimernrieserrsneeesenssssnsses | seeeessesssssssssesssssesssenas [0 IR 0 | e (O I 82,122
2501. Receivables from former affliates............cccceveieeiiceieceicee et venees | eeeievesetenenean 3,338,309 | .oooveveereereeeee e {1 IO 3,338,309 | .cvoveereeeee e 0
2502. Separate Account trade SEHIEMENL............ccocveeviieiciiee e | eereses e 2,589,510 | oo (1] I 2,589,510 | .ovvvvereieieeieeeinad 0
2503, MISCEIIANEOUS.........vovvceerererceiseeseesseeeseessses st sss st sest st st s sssssessses | evsssessnsessseesns 1,522,209 | ..ovvvvrerenne 1,304,759 | oo 217,450 | .o 270,260
2598. Summary of remaining write-ins for Line 25 from overflow page..........ocoeeeeiereieseeiies | ceveveiseiesienns 9,120,963 | ..coovvireriennnd 9,120,963 | ..o 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrrueniresseressrsssensssssesssenes | corensssseesaes 16,570,991 | oo 10,425,722 | ...coovvvvrriininns 6,145,269 | ...ccoovnvriininnnns 270,260




Statement as of September 30, 2018 of the New England Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.....1,208,741,697 less §......... 0
included in Line 6.3 (including $
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
41
42  Accident and health
Policyholders' dividends §.....
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMMTACES. ..........ruurvurerrereireieeeeiseesreeeeeese st ee e ss e ss s ss ettt s st ssentae
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccoerinineireeinineneisineinee

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $.....83,666, accident and health $
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES QUE OF ACCTUBH...........c.ucvuivieeieeieteses ettt st bessebsebssa s st bens bbbt s bbb baen
Transfers to Separate Accounts due or accrued (net) (including $.....(14,361,834) accrued for expense

allowances recognized in reserves, net of reinSUred alIOWANCES)..........cucvcuieriieiieieiese ettt es
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $.....(4,491,160) on realized capital gains (I0SSES)..........ccocuerreerrrerreerrerereerrennes
Net deferred tax liability.............ccooevierereirierennn,

Unearned investment income
Amounts withheld or retained by company as agent OF trUSEE.............cueiciiieieie s
Amounts held for agents' account, including §.......... 0 agents' credit balances...
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAIM.............cciueieieiiiniiiieicseee ettt nnes
Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($...
24.04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUESTANGING........euiiirieieiieiesieie ettt s sttt bbbt n
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24,08 DIEIIVALIVES. ....ceuvresieeeseiseesesieeesie bbb
24.09 Payable for securities
24,10 Payable for SECUMHES IBNAING.......c.cvcviiiteieiieri ettt bbbt bbb b s bbbt s s bnas
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred CapItal SEOCK..........cciiiveviieiieiiceccte ettt bbb a bbbt bbb a bbbt b e b e benen
Aggregate write-ins for other-than-special surplus funds
SUIPIUS NOES.....veovvaeeiacesieis st ise st bs s ss sttt s s8££ 8888 bbb
Gross paid in and CONHDULBA SUMPIUS...........cveveveriieeeieieicie ettt ettt et sttt bt ss et st en s b st saen
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS)...v.vevveveerisriseieesieiseisssts e sssse et ssses sttt sren
Less treasury stock, at cost:

36.1 .. 0.000 shares common (value included in Line 29 §.......... (1) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

0) reinsurers.

................... 2,333,040

863,514

................... 7,832,574

75,739,655
2,698,416
....2,387,560

..78,564,607
12,311,701

(14,852,212)

e 648,902

......................... (22,024,436)
............................ 1,310,096
............................ 8,461,355

..78,827,353
18,809,924

7,837,430,505

.9,395,034,039

.9,678,082,730

2,500,000

....334,272,848

....232,954,571

....567,227,419

2,500,000

....334,272,848

....145,754,619

....480,027,467

569,727,419

....482,527 467

.9,964,761,458

...10,160,610,197

2501.
2502.
2503.
2598.
2599.

PoStretirement DENESit HADIIIEY.........v.rvereererireisirie ettt
Cash collateral received on derivatives
MiISCEIANEOUS.......couveveeirireciieeeeteie e
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ......ruuererurireresieseeisiessssessesssessssessssssssessasssnssssssssssssessesssssssssessesssssssssessassases

................. 35,779,128

...9,513,388
2,506,300
265,625

................. 48,064,441

.......................... 40,040,000
10,899,954
2,865,436
266,690
.......................... 54,072,080

3101.
3102.
3103.
3198.
3199.

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

3401.
3402. .
3403.
3498.
3499.

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

Qo3




Statement as of September 30, 2018 of the New England Life Insurance Company

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health contracts 103,445,875 | ..coooae. 111,179,853 ....153,800,192
2. Considerations for supplementary contracts with life CONINGENCIES...........cveviiiirieiecs e 7813712 | oo 2,564,768
3. NEtINVESIMENT INCOME. ...ttt bbb 68,895,866 ....14,409,737
4. Amortization of Interest Maintenance Reserve (IMR) ....159,942 ...24,205
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reiNSUrANCE CEARM. ..ottt nsns 10,753,797 | .cvvrene (43,773,020) | ....ovvvvenee (39,975,284)
7. Reserve adjustments N reiNSUrANCE CEARM. ..........uiiuiiriiiirieieiceisise bbbttt ..(451,145,195) | ...coevneee (373,886,083) | ............. (530,502,960)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPArALE ACCOUNES.......cvvveircieeieise ittt s s n st ntensenns | sessessntessenns 88,631,484 | ....cccevuvn 92,117,945 | .............. 123,060,062

8.2 Charges and fees for depoSit-tyPe CONMTACES..........c.ceveiriuiiieieiciisie et sens | ebsessssassessessssessessesssenss | sessessessessssessessessssensessess | sressessssessesesssensessessnsns

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........cuririiriiiirieieieisseie st saes 37,258,829 | ..cocvovrran 29,471,013 | oo 38,853,780
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees 134,185,690) .... .(107,891,582) | .. ...(151,773,597)
10. Death benefits 94,661,989 | ....ccovennee. 105,623,463 | ......ccconc.. 149,532,634
11. Matured endowments (excluding guaranteed annual pure endowments) 1,745,418

12, ANNUItY DENETIES ..ot

13. Disability benefits and benefits under accident and health Contracts.............ccccerieericreieceeee e

14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies...............

19. Increase in aggregate reserves for life and accident and health contracts.............ccccoveviveveciiesiccecceece s
20. TOtals (LINES 1010 19)....uieeieciireiiei ettt ettt bbb s st s st n s sensen

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums............
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn.
28. Totals (Lines 20 to 27)............
29. Net gain from operations before dividends to policyholders and federal income taxes ( .
30. Dividends t0 POCYNOIAETS.........oveuuiriiieiiricisie ettt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30
32. Federal and foreign income taxes incurred (excluding tax on capital gains)
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)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....(885,211) (excluding taxes of $.....(239,998) transferred to the IMR)....
35. Netincome (Line 33 plus Line 34)

CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year.
37. Netincome (LINE 35).....ccceviieeiiereeeeietee et
38. Change in net unrealized capital gains (losses) less capital gains tax of
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax.

)

41, Change in NONAAMITEEA @SSELS..........cccucuiieiiieiicie et b bbb bbbt bbb aesnas
42. Change in liability for reinsurance in unauthorized and certified COMPEANIES...........cccvevrreieieiririeese s

43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change in asset VaAlULION MBSEIVE...........ceuiueuiicreieiiie sttt et bbbt a s s s anas
45, Change iN trEASUNY STOCK..........ceiiueiicie ettt bbb bbb bbb bbbt b st s s e

46. Surplus (contributed to) withdrawn from Separate Accounts during period

47. Other changes in surplus in Separate ACCOUNtS StAtEMENL.............ccceveviviieiieieeeece e

48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:

B0.T PAIG MMttt

50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA t0 SUIPIUS.......c.evieieriieieeieisete ettt sttt b st et s st a bbb et s st en s

51. Surplus adjustment:

Lo 0 T o OO PP
51.2 Transferred to capital (StOCK DIVIAENG)...........vurererierrieiiecincireiseesseeeees sttt nssees

51.3 Transferred from capital

9,917,789

1,392,736

237,051,152

953,318
536,349
...(8,803,067)

4

13,330,716
1,708,145

..235,830,156

836,394
.4,253,143
............... (21,377,392)

..18,109,518
2,237,277

............... (49,191,355)

341,455,684
5,235,325

...53,745,167

.............. 340,204,625
.6,082,913

....453,652,023
3,289,811

.(245,778) ..{781,506)] . .(522,258)
645,148,756) (565,826,339) | ............(782,262,239)
..... 2,937,266 ...3,829,879
238,739,761) ...(237,786,357)

..86,012,760
4,582,396

....11,421,508

..81,430,364
15,717,083

100,715,014

1,280,308

....37,419,766

2,805,314

65,713,281

2,246,734

.101,995,322

40,225,080

..67,960,015

482,527,467
101,995,322

(2,806,681)

(12,328,567 | ....

.............. 454,832,584
40,225,080
634,401

(217,047)
29,071,277
............... (20,115,586)

...454 832,584
67,960,015
481,070
.................... (217,161)
. (26,588,762)
................ 28,359,131

51.4 Change in surplus as a result of reinsurance 2,309,918) | .... ..52,098,866
52. Dividends to stockholders 106,000,000)
53. Aggregate write-ins for gains and l0SSES IN SUMPIUS..........c.cvueveeveruiriieeicirete ettt et nsnee 2,044,129 | ..o 13,000,816 9,207,590
54. Net change in capital and surplus (Lines 37 through 53).... ..87,199,952 | ... .117,623,301 ..27,694,883
55. Capital and surplus as of statement date (LINES 36 + 54)..........cocueiueiereieieesie et 569,727,419 | .o, 572,455,885 ....482,527 467
DETAILS OF WRITE-INS
08.301. Management and SErVICE fE8 INCOME..........cuiieiriiiieieicieeie sttt sttt nns | sessnssssessenns 24,271,873 | ....... 24738991 | o 32,927,444
08.302. Income from cross selling agreements.. ...10,554,002 ..2,390,535 892,865
08.303.  MiISCElIANEOUS........ccvreveirrieieieriesie et 2,432,954 ..2,341,487 3,033,471
08.398. Summary of remaining write-ins for Line 8.3 from OVEMIOW PAGE........cccveuiiriieiiereeeie et ssssnns | eressessessssssesseesnsessenas 0 0 | 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...37,258,829 29,471,013 ..38,853,780
2701, Interest credited t0 r@INSUIETS........ccvvvivevreiereieese s 2 ..2,779,592 812,435
2702, Oher EAUCHONS.......cvvveieiiiiiieicseiee ettt s bbbttt se bt nntantesans | sbentessessntsnsessessnsnntenses 9,579 17,444
2703, LRSS R SRR R SRR E AR st b s s b s stenses | nestentens st en s et s ententena | srensiestensens s st st ntens | sestessens s sttt nnee
2798.  Summary of remaining write-ins for Line 27 from oVErfloW PAGE...........ccoiueieiieiiee et ensiens | sbevissesesssssesissesesssenes 0 | 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... .2,789,171 | .. 3,829,879
5301.  Net gain (loss) on pension and postretirement benefit plans .(2,155,727) | .. ...(5,948,953)
5302.  Prior Period @QiUSIMEN.........ccviveieiiieiiieescte ettt bbb bbb bbb s b es st nns | oebesesnaesesna e es et s s 15,156,543 ..15,156,543
B30, oSSR R R AR R AR R ARt n bt st st e tas | Hrestentessen st s estentensens | anbessessentnsesten st estents | sessentes sttt en s
5398.  Summary of remaining write-ins for Line 53 from oVErflow PAgE............coevirireiiicieiiceiees e sines | ereresisesss s 0 | 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) ....13,000,816 ....9,207,590
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Statement as of September 30, 2018 of the New England Life Insurance Company

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....103,863,157 L A14.238 577 | e 156,208,703
2. Netinvestment income... ..65,620,059 .68,674,891 ....95,617,610
3. MiISCEIIANEOUS INCOME.......euereerereiseeeiseisees bbbttt bbbttt ....132,576,898 L A31,234,757 | e 175,798,210
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 302,060,114 | oo 314,148,225 | ............... 427,624,523
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiieiree ettt st et sntensenne | sressesnnsenies 804,991,382 | ...ccovvrnen 751,740,078 | ............ 1,061,165,106
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cc.vurereeneerrenieneeneerniens | correreneneens (652,320,980) | ...voovenvenee (576,038,121) | ..vvvverenne (795,895,304)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 63,356,836 | ..coovrrrinn. 65,648,446 | .....cccoeee. 90,606,061
8. Dividends paid t0 POICYNOIAETS.........ccueiiieiricieiiie et ....3,505,425 3,230,223 | oo 4,897,810
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. .33,500,000 ...42,486,727
10. Total (Lines 5 through 9) ...219,532,664 ..278,080,626 | ............... 403,260,401
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiriiireiiieieere ettt b e snsens | ovresesssssesns 82,527,450 | ovvvveverernns 36,067,599 | .o 24,364,122
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...eeeeeeteie ettt
12.2 Stocks
12,3 MOMQGAGE I08NS........oucveieiieiicieteie ettt bbbt bbb bbb bbb s s ssssnsentens | denbessesesssenas 2,859,624 | .....ccvevnee. 2,772,652 | ..covvvrrernren. 4,030,990
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Other iNVESIEA @SSELS.......ucviiiieie ettt st snsentens | ansessessnsestessnens (392,161) | .vvverrrerrrenns 4,092,877 | oo 4,290,255
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............cc.ccvevvieieeeseeeceseeieens | e 133,505 | oo 130,819 | oo 156,451
12,7 MISCEIIANEOUS PrOCEEUS........cvvriveiiiieieciii ettt bbbt et bbbt es et en e snssnsens | nssessessssansesnnas 557,510 | oo 5219344 | ..o 2,179,393
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...ttt sessssssnaes | evessssssanns 146,135,899 | ............... 136,846,683 | ............... 306,254,758
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt Rt n st | sesessenteneas 203,893,834 | ...covvrnne 150,253,408 | ............... 202,591,013
132 SHOCKS. .. teteereecee ittt e R E RS E bRt R R Riees | HeRResE et R bt bbbt bbb ns | Hetsent ettt st bttt | SEeb et sttt
13,3 MOMGAGE I0BNS........cuiviiieiicteetce ettt s st s s s b se s s s s s sssesnsetesanaes | essssesessssesessnsesesansetene (0 I 18,732,452 | ... 18,732,452
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other iNVESIEA @SSELS........c.vvieeiecicreceee ettt s st stes s sesse s sssssssessssssessessnsanes | eevessessssesesensssss 20y 10 | veveveereesissereenans 134,611 | oo 151,140
13.6 Miscellaneous applications 6,693,823 | ..o 8,963,187
13.7 Total investments acquired (Lines 13.1 to 13.6)... 205,258,487 175,814,294 ..230,437,792
14.  Netincrease or (decrease) in contract 0ans and PremiUm NOLES..........cccvvieueiiinrneeenee s sssessessssssseseses | sssessesssssssesienns (826,191) | vevovverrerernns (4,003,205) | ..coovrererrrrnnn (7,198,609)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14)........cccorurrrrrinerrininineieeeeneieseeessesesessenes | eeveessseneens (58,296,398) | ....oconvenenee (34,964,406) | .......ovvnvnne 83,015,575
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccocveviereeeeeieresieeeeeeeieees | cvvveveerierennnnn 1,138,880 | o 528,128 | e (42,710)
16.5 Dividends t0 STOCKNOIAETS..........c.cvovurieiicieiceetecce ettt es st sesae s st sssesesssssssessesensesenans | seneresensesssenssssnsesesensesaQ | srervererensessenserenenserensns0 | veveveeerinns 106,000,000
16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (18,820,299) | ...cvvcvereene 27,256,997 | ..o 27,304,038
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (17,681,419 | ..overrnne 27,785,125 | oo (78,738,672)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........ccccevvvvervees | covvrereerinininan 6,549,633 | ...cccvvernnn 28,888,318 | .....cocevevnne 28,641,025
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreiirieiisesssieirsesssise sttt sss st sttt st sse s ens st sesssnsessessenssssessansnsns | sesssssssessonens 49,248,892 | ... 20,607,867 | ...vvovrerenee 20,607,867
19.2 End of period (Line 18 PIUS LINE 19.1)......ciiiiriririreireieeieesteee st sssss st ssssssssessenias | sessessssnssnsens 55,798,525 | ....cocovveeenes 49,496,185 | ..vvvvveines 49,248,892
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  SECULY EXCNANGE. .......couveeveieieeiecieteees ettt sttt st s s bt s st en s 3,901,291 | ... 11,234.552 | 18,500,568
20.0002  Capitalized INtEreSt 0N BONGS..........vvvrerreririiririeiesne et sssssssssessssssnsssssssssssssssesssssssssesssnssessessanes | nesessesssnssessonss 190,087 | wenvererrersnrereeness 128,180 | covvvrrririrnirnnenns 168,940
20.0003  Prior period adiUSIMENL..........cccvivevriieisiiee sttt se st s ssnsesensntenes | snresessssesessneressnsesessnsnsQ | eresrersseseseseesnn e (01 I 23,317,759
20.0004  Prior period adjustment - taxes. 0 0 ..8,161,215
20.0005  Loss on fixed assets..... L0 2,055 | e 2,055
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Statement as of September 30, 2018 of the New England Life Insurance Company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1o INAUSHAI TIE...cv.evecvecee ettt

2. Ordinary life INSUrANCE..........ccrvvrrrerireieseeseeseieeis

3. Ordinary individual annUIties.............coverrerrerrvenrerreniennen.

4. Credit life (group and indiVIAUA)...........ccoerrvereiinrieeseee e sssenees

5. Group life iINSUANCE........c.reverrerrirrereeereereeeeeeeeseeeieeens

6. Group annUItIES........covueerirereireirsieieeiesese e

7o AGH = GrOUD.....vevieeecit ettt bbb bbbt

8. A&H - credit (group and individual).............c.ccccevrrrernnnes

9. A&H - Otherl. o

10.

1.

Aggregate of all other lines of business................cccc.....

SUDLOtAL.....vocvev e

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.............................. 133,560,883 | ......ccocveerverennnnn. 150,578,593 | oo, 206,323,499
................................ 15,926,818 | ..ooveveveeieieeeeenn 21,726,231 | . 27,892,312
..................................... 114,966 | ..ooovvveververererreiieneeneeene89,897 | o000, 92,298
.................................. 4,697,939 | oo 5,132,496 | .. 6,725,231
................................................ 0 [ i | i ssesssssssensen 0
.............................. 154,300,606 | ...ccoovvevrerriireenenennnn 177,507,217 | oo 241,033,340

1003, s

1098. Summary of remaining write-ins for Line 10 from overflow page...........cccoevvvvvirereerenennns

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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Statement as of September 30, 2018 of the New England Life Insurance Company

1

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies
A. Accounting Practices

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

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

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

Financial
Financial Statement
SSAP Statement Line For the Nine Months Ended For the Year Ended
Number Page Number September 30, 2018 December 31, 2017
Net income, MA SAP $ 101,995,322 $ 67,960,015
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 101,995,322 $ 67,960,015
September 30, 2018 December 31, 2017
Statutory capital and surplus, MA SAP $ 569,727,419 $ 482,527,467

State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 569,727,419 $ 482,527,467

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

B. No significant change.
C. Accounting Policy
(1-5) No significant change.

(6) Mortgage-backed bonds, included in bonds, are generally stated at amortized cost using the scientific method unless

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

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

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

(7-13) No significant change.
D. Going Concern

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

2. Accounting Changes and Corrections of Errors

No significant change.
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NOTES TO THE FINANCIAL STATEMENTS

3. Business Combinations and Goodwill

No significant change.

4. Discontinued Operations

No significant change.

5. Investments

A-C. No significant change.

D. Loan-backed Securities

J-L.

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

(2) a. The Company did not recognize any OTTI on the basis of the intent to sell during the nine months ended September
30, 2018.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis during the nine months ended
September 30, 2018.

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

(3) As of September 30, 2018, the Company has not recognized any OTTI on its loan-backed securities based on cash
flow analysis.

(4) At September 30, 2018, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by
length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,792,121
2. 12 Months or Longer $ 5,286,060

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 134,485,216
2. 12 Months or Longer $ 39,006,309

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

Dollar Repurchase, Securities Lending, Repurchase and Reverse Repurchase Agreements Transactions Accounted for as
Secured Borrowing and as a Sale

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale as of the nine months ended September 30, 2018.

No significant change.
Working Capital Finance Investments

The Company had no working capital finance investments as of the nine months ended September 30, 2018.
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NOTES TO THE FINANCIAL STATEMENTS

N. Offsetting and Netting of Assets and Liabilities
The Company had no assets and liabilities which are offset and reported net in accordance with a valid right to offset.
0-Q. No significant change.
R. Prepayment Penalty and Acceleration Fees
During the nine months ended September 30, 2018, the Company had securities sold, redeemed or otherwise disposed of

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

General Account
Number of CUSIPs 15
Aggregate Amount of Investment Income $ 1,202,756

6. Joint Ventures, Partnerships and Limited Liability Companies
A. No significant change.

B. The Company recognized write-downs and recorded adjustments totaling $0 and $68,044 on investments in joint ventures
during the nine months ended September 30, 2018 and year ended December 31, 2017, respectively. Impairments are
recognized when a investment’s net asset value or management’s estimate of value, based on available information, is less
than the carrying amount or if, in management’s judgment, the investment will not be able to absorb prior losses classified
as unrealized losses. These losses are deemed to be other than temporary and the value of these impairments was recorded
as a realized loss.

7. Investment Income
No significant change.
8. Derivative Instruments

As of September 30, 2018, there were no significant changes in the Company’s derivative policy or investments other than
those described below.

Credit Risk

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

The table below summarizes the collateral pledged by the Company in connection with its over-the-counter (“OTC”) derivatives
at:

Securities
September 30,2018 December 31, 2017

Initial Margin:
OTC-cleared $ 399,148  $ 399,719

M Securities pledged as collateral are reported in bonds. Subject to certain constraints, the counterparties are permitted by contract to sell or repledge

this collateral.

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

Cash @

September 30,2018 December 31, 2017

Variation Margin:

OTC-bilateral $ 9,083,327 $ 10,374,000
OTC-cleared 430,061 525,954
Total OTC $ 9,513,388  $ 10,899,954

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

aggregate write-ins for liabilities as cash collateral received on derivatives.
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NOTES TO THE FINANCIAL STATEMENTS

9. Income Taxes

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

September 30, 2018

Ordinary Capital Total
Gross DTA 80,295,209 § 81,568 80,376,777
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 80,295,209 81,568 80,376,777
DTA nonadmitted (50,481,228) (81,568) (50,562,796)
Subtotal net admitted DTA 29,813,981 — 29,813,981
DTL (4,586,407) — (4,586,407)
Net admitted DTA/(Net DTL) 25,227,574 $ — 25,227,574

December 31, 2017

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

Change

Ordinary Capital Total
Gross DTA (12,135,898) $ 81,568 (12,054,330)
Statutory valuation allowance adjustments — — —
Adjusted gross DTA (12,135,898) 81,568 (12,054,330)
DTA nonadmitted 774,555 (81,568) 692,987
Subtotal net admitted DTA (11,361,343) — (11,361,343)
DTL (1,094,491) 287,970 (806,521)
Net admitted DTA/(Net DTL) (12,455,834) $ 287,970 (12,167,864)
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NOTES TO THE FINANCIAL STATEMENTS

Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):

Federal income taxes paid in prior years recoverable through loss carrybacks $

Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of

I.

2.

Adjusted gross DTA (excluding the amount of DTA from above) offset by

1 and 2 below)

Adjusted gross DTA expected to be realized following the balance sheet

date

Adjusted gross DTA allowed per limitation threshold

gross DTL

DTA admitted as the result of application of SSAP 101 total

Federal income taxes paid in prior years recoverable through loss carrybacks $

Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of

L.

2.

Adjusted gross DTA (excluding the amount of DTA from above) offset by

1 and 2 below)

Adjusted gross DTA expected to be realized following the balance sheet

date

Adjusted gross DTA allowed per limitation threshold

gross DTL

DTA admitted as the result of application of SSAP 101 total

Federal income taxes paid in prior years recoverable through loss carrybacks $

Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of

1.

2.

Adjusted gross DTA (excluding the amount of DTA from above) offset by

1 and 2 below)

Adjusted gross DTA expected to be realized following the balance sheet

date

Adjusted gross DTA allowed per limitation threshold

gross DTL

DTA admitted as the result of application of SSAP 101 total

RBC percentage used to determine recovery period and threshold limitation

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

amount

September 30, 2018
Ordinary Capital Total
25,227,574 — 25,227,574
25,227,574 — 25,227,574
XXX XXX 81,674,977
4,586,407 — 4,586,407
29,813,981 — 29,813,981
December 31, 2017
Ordinary Capital Total
37,395,438 — 37,395,438
37,395,438 — 37,395,438
XXX XXX 66,087,499
3,491,916 287,970 3,779,886
40,887,354 287,970 41,175,324
Change
Ordinary Capital Total
(12,167,864) — (12,167,864)
(12,167,864) — (12,167,864)
XXX XXX 15,587,478
1,094,491 (287,970) 806,521
(11,073,373) $ (287,970) $ (11,361,343)

September 30, 2018 December 31, 2017
3323% 2738%
560,660,507 $ 462,015,086

B. All DTL were recognized as of September 30, 2018 and December 31, 2017.

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

September 30, 2018 December 31, 2017
Federal $ 496,428 $ 15,717,083
Foreign — —
Subtotal 496,428 15,717,083
Federal income tax on net capital gains/(losses) (1,125,209) (149,911)
Federal and foreign income taxes incurred $ (628,781) $ 15,567,172
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The changes in the main components of deferred income tax amounts were as follows:

September 30, 2018 December 31, 2017 Change
DTA:
Ordinary:
Discounting of unpaid losses $ — § — S —
Unearned premium reserve — — —
Policyholder reserves 7,612,454 8,019,995 (407,541)
Investments — — —
Deferred acquisition costs 5,793,714 8,643,661 (2,849,947)
Policyholder dividends accrual 903,000 934,500 (31,500)
Fixed assets — — —
Compensation and benefits accrual — — —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward — — —
Tax credit carryforwards 2,215 11,058,202 (11,055,987)
Other (including items <5% of total ordinary tax assets) 5,528,671 5,455,877 72,794
Ceding commissions 18,271,452 18,756,535 (485,083)
Employee benefits 37,236,415 34,608,868 2,627,547
Legal contingency 55,781 56,005 (224)
Nonadmitted assets 1,297,382 785,639 511,743
Other not listed above 3,594,125 4,111,825 (1,526,193)
Subtotal 80,295,209 92,431,107 (12,135,898)
Statutory valuation allowance adjustment — — —
Nonadmitted (50,481,228) (51,255,783) 774,555
Admitted ordinary DTA 29,813,981 41,175,324 (11,361,343)
Capital:
Investments 81,568 — —
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) — — —
Subtotal 81,568 — —
Statutory valuation allowance adjustment — — —
Nonadmitted (81,568) — —
Admitted capital DTA — — —
Admitted DTA $ 29,813,981 $ 41,175,324  $ (11,361,343)
DTL:
Ordinary
Investments $ (4,369,308) $ (3,263,725) $ (1,105,583)
Fixed assets — — —
Deferred and uncollected premiums — — —
Policyholder reserves — — —
Other (including items <5% of total ordinary tax liabilities) — — —
Unrealized capital gains (losses) (217,099) (228,191) 11,092
Subtotal (4,586,407) (3,491,916) (1,094,491)
Capital:
Investments — (287,970) 287,970
Real estate — — —
Other (including items <5% of total capital tax liabilities) — — —
Subtotal — (287,970) 287,970
DTL $ (4,586,407) $ (3,779,886) $ (806,521)
Net DTA/ (DTL) $ 25,227,574 $ 37,395,438 $ (12,167,864)
Change in nonadmitted DTA (692,987)
Tax effect of unrealized gains (losses) (11,091)
Additional minimum pension liability 543,375
Change innet DTA  § (12,328,567)
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D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:

September 30, 2018
Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ 21,254,403
Net realized capital gains (losses) @ 21% (157,027)

Tax effect of:

Interest maintenance reserve (33,588)
Tax exempt income (37,807)
Uncertain Tax Positions (127,416)
Change in nonadmitted assets (511,743)
Tax credits (1,103,841)
Separate Account dividend received deduction (2,889,098)
Prior years adjustments and accruals (4,694,097)
Total statutory income taxes (benefit) $ 11,699,786

Federal and foreign income taxes incurred including tax on realized capital gains $ (628,781)
Change in net DTA 12,328,567

Total statutory income taxes (benefit) $ 11,699,786

E-G. No significant change.
10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties
No significant change.
11. Debt
A. No significant change.
B. The Company has not issued any debt to the Federal Home Loan Bank.

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

A. (1-3) No significant change.

(4) Components of net periodic benefit cost:

Pension Benefits Postretirement Benefits

September 30, 2018 December 31, 2017 September 30, 2018 December 31, 2017

Service cost $ 179,250 $ 248,000 $ —  $ —
Interest cost 6,606,750 9,246,000 1,051,500 1,613,000
Expected return on plan assets (5,722,500) (8,693,000) — —
Transition asset or obligation — — — —
Gains and losses 66,000 41,000 — (163,000)
Prior service cost or credit — — (12,000) (16,000)

Gain or loss recognized due to a
settlement or curtailment — — — _

Total net periodic benefit cost $ 1,129,500 $ 842,000 $ 1,039,500 $ 1,434,000

(5-21) No significant change.
B-I. No significant change.
13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations
No significant change.
14. Liabilities, Contingencies and Assessments
A-E. No significant change.
F.  All Other Contingencies

Uncollectible Premium Receivables

The Company had admitted assets of $3,882,010 and $5,085,202 at September 30, 2018 and December 31, 2017,
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely assesses
the ability to collect these receivables. Based upon Company experience, the amount of premiums and other accounts
receivable that may become uncollectible and result in a potential loss is not material to the Company’s financial condition.
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Litigation

Sales Practice Claims and Regulatory Matters. Over the past several years, the Company has faced claims and regulatory
inquiries and investigations, alleging improper marketing or sales of individual life insurance policies, annuities, or other
products. The Company vigorously defends against the claims in these matters.

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

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

15. Leases
No significant change.

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

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

Assets Liabilities
September 30,2018 December 31,2017 September 30,2018 December 31, 2017
Swaps $ 37,916,790 § 37,916,790 § — § —
Futures — — — —
Options — — — —
Total $ 37,916,790 $ 37,916,790 $ — § —

(2) No significant change.

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

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

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

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying value
for the Company’s highly effective hedges and derivatives used in replications at the reporting date. All collateral received
from counterparties to mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s off-
balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s swaps was $392,005 and $1,263,067
at September 30, 2018 and December 31, 2017, respectively.

(4) No significant change.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales

No significant change.
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B. Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during the nine months ended September 30,
2018.

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

wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the quarter ended
September 30, 2018.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.

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

No significant change.
20. Fair Value Information

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

Hierarchy Table
The following table provides information about financial assets and liabilities measured and reported at estimated fair
value at:
September 30, 2018
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets "
Foreign currency exchange rate $ — 3 1,515,419 § — 3 1,515,419
Separate Account assets @ — 7,837,295,122 — 7,837,295,122
Total assets $ — 3 7,838,810,541 $ — 7,838,810,541
Liabilities
Derivative liabilities "
Foreign currency exchange rate $ — 459,461 $ — § 459,461
Separate Account liabilities — 3,912,744 — 3,912,744
Total liabilities $ — 8 4,372,205 $ — 3 4,372,205

" Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are carried at estimated fair value.

Accordingly, the amounts above exclude derivatives carried at amortized cost, which include highly effective derivatives and replication synthetic
asset transactions.

@ Separate Account assets are subject to General Account claims only to the extent that the value of such assets exceeds the Separate Account liabilities.

Investments (stated generally at estimated fair value) and liabilities of the Separate Accounts are reported separately as assets and liabilities. Separate
Account assets as presented in the table above may differ from the amounts presented in the Statutory Statements of Assets, Liabilities, Surplus

and Other Funds because certain of these investments are not measured at estimated fair value.
Transfers between Levels 1 and 2

During the quarter ended September 30, 2018, transfers between Levels 1 and 2 were not significant. Transfers between
levels are assumed to occur at the beginning of the annual period.

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

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable (Level
3) inputs for the quarter ended September 30, 2018.

Transfers into or out of Level 3
During the nine months ended September 30, 2018, there were no transfers into or out of Level 3.
(3) Transfers between levels are assumed to occur at the beginning of the annual reporting period.

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

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

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

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

Determination of Fair Value

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

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

Bonds: For bonds classified as Level 2 assets, estimated fair values are determined using an income approach. The estimated
fair value is determined using third-party commercial pricing services, with the primary inputs being quoted prices in
markets that are not active, benchmark yields, spreads off benchmark yields, new issuances, issuer rating, trades of identical
or comparable securities, or duration for Level 2 assets. Privately-placed securities are valued using the additional key
inputs: market yield curve, call provisions, observable prices and spreads for similar public or private securities that
incorporate the credit quality and industry sector of the issuer, and delta spread adjustments to reflect specific credit-related
issues. Loan-backed securities are valued using the additional key inputs: expected prepayment speeds and volumes, current
and forecasted loss severity, ratings, geographic region, weighted average coupon and weighted average maturity, average
delinquency rates and debt-service coverage ratios. Other issuance-specific information is also used, including, but not
limited to; collateral type, structure of the security, vintage of the loans, payment terms of the underlying asset, payment
priority within tranche, and deal performance.

For bonds classified as Level 3 assets, estimated fair values are determined using a market approach. The estimated fair
value is determined using matrix pricing or consensus pricing, with the primary inputs being quoted and offered prices.

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

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

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

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

The significant inputs to the pricing models for most OTC-bilateral and OTC-cleared derivatives are inputs that are
observable in the market or can be derived principally from, or corroborated by, observable market data.

Most inputs for OTC-bilateral and OTC-cleared derivatives are mid-market inputs but, in certain cases, liquidity adjustments
are made when they are deemed more representative of exit value. Market liquidity, as well as the use of different
methodologies, assumptions and inputs, may have a material effect on the estimated fair values of the Company’s derivatives
and could materially affect the net change in capital and surplus.
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The credit risk of both the counterparty and the Company are considered in determining the estimated fair value for all
OTC-bilateral and OTC-cleared derivatives, and any potential credit adjustment is based on the net exposure by counterparty
after taking into account the effects of netting agreements and collateral arrangements. The Company values its OTC-
bilateral and OTC-cleared derivatives using standard swap curves which may include a spread to the risk-free rate, depending
upon specific collateral arrangements. This credit spread is appropriate for those parties that execute trades at pricing levels
consistent with similar collateral arrangements. As the Company and its significant derivative counterparties generally
execute trades at such pricing levels and hold sufficient collateral, additional credit risk adjustments are not currently
required in the valuation process. The Company’s ability to consistently execute at such pricing levels is in part due to the
netting agreements and collateral arrangements that are in place with all of its significant derivative counterparties. An
evaluation of the requirement to make additional credit risk adjustments is performed by the Company each reporting
period.

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

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

September 30, 2018

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,419,691,365 § 1,385790,313 § 184,846,684 $ 1,173,306,018 § 61,538,663  $ —
Mortgage loans 98,415,012 99,464,791 — — 98,415,012 —
Cash, cash equivalents and short-term investments 55,795,707 55,798,525 50,810,787 4,984,920 —
Contract loans 523,950,394 416,472,422 — 36,955,692 486,994,702 —
Derivative assets ) 10,236,896 12,997,418 — 10,236,896 —
Investment income due and accrued 25,319,843 25,319,843 — 25,319,843 —
Separate Account assets 7,837,295,122 7,837,295,122 — 7,837,295,122 —

Total assets $ 9,970,704,339 § 9,833,138,434 § 235657471 $ 9,088,098,491 § 646948377 § —
Liabilities -
Investment contracts included in:

Liability for deposit-type contracts $ 8,565,618 $ 8,493,049 $ — 3 — 8,565,618 $ —
Derivative liabilities " 459,461 459,461 — 459,461 —
Payable for collateral received 9,513,388 9,513,388 — 9,513,388 —
Investment contracts included in Separate Account liabilities 3,912,744 3,912,744 — 3,912,744 —

Total liabilities $ 22,451,211  § 22,378,642 $ — 13,885,593  § 8,565,618 $ —

December 31, 2017

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,421,039,779 $ 1,326,012,852 $ 113,430,386 $ 1,239275859 § 68,333,534 $ —
Mortgage loans 103,614,692 102,310,294 — — 103,614,692 —
Cash, cash equivalents and short-term investments 49,247,703 49,248,892 17,287,922 31,959,781 —
Contract loans 556,455,614 417,288,613 — 35,511,602 520,944,012 —
Derivative assets ) 10,383,314 10,829,448 — 10,383,314 —
Investment income due and accrued 24,373,549 24,373,549 — 24,373,549 —
Separate Account assets 8,101,051,697 8,101,051,697 — 8,101,051,697 —

Total assets $ 10,266,166,348  $ 10,031,115,345 $ 130,718,308 § 9,442,555802 § 692,892,238 § —
Liabilities -

Investment contracts included in:

Liability for deposit-type contracts $ 7,792,160 $ 7,376,129 $ — 8 — 8 7,792,160 $ —
Derivative liabilities 555,014 485,787 — 555,014 —
Payable for collateral received 10,899,954 10,899,954 — 10,899,954 —
Investment contracts included in Separate Account liabilities 3,904,374 3,904,374 — 3,904,374 —

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

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

net admitted assets and liabilities.
Assets and Liabilities
See “A(4) - Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date” above for a description
of the valuation technique(s) and the inputs used in the fair value measurement for Level 2 and Level 3 assets and liabilities
measured and reported at fair value. Incrementally, assets and liabilities not carried at estimated fair value at the reporting
period are described below.
Bonds, Cash, Cash Equivalents and Short-term Investments
When available, the estimated fair value for bonds, cash equivalents and short-term investments are based on quoted prices
in active markets that are readily and regularly obtainable. Generally, these investments are classified in Level 1, are the

most liquid of the Company’s securities holdings and valuation of these securities does not involve management’s judgment.

The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.
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For bonds classified as Level 2 assets, estimated fair values are determined using an income approach. The estimated fair
value is determined using third-party commercial pricing services, with the primary inputs being quoted prices in markets
that are not active, benchmark yields, spreads off benchmark yields, new issuances, issuer rating, trades of identical or
comparable securities, or duration for Level 2 assets. Privately-placed securities are valued using the additional key inputs:
market yield curve, call provisions, observable prices and spreads for similar public or private securities that incorporate
the credit quality and industry sector of the issuer, and delta spread adjustments to reflect specific credit-related issues.
Loan-backed securities are valued using the additional key inputs: expected prepayment speeds and volumes, current and
forecasted loss severity, ratings, geographic region, weighted average coupon and weighted average maturity, average
delinquency rates and debt-service coverage ratios. Other issuance-specific information is also used, including, but not
limited to; collateral type, structure of the security, vintage of the loans, payment terms of the underlying asset, payment
priority within tranche, and deal performance.

For Level 3 assets, estimated fair values are determined using a market approach. The estimated fair value is determined
using matrix pricing of consensus pricing, with the primary inputs being quoted and offered prices.

Mortgage Loans

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

Contract Loans

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

Derivatives

For Level 2 assets and liabilities not carried at estimated fair value at the reporting period, the estimated fair value is
determined using the methodologies described in the above section titled “Derivatives.”

Investment Income Due and Accrued

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

Investment Contracts Included in Liability for Deposit-Type Contracts

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

Payable for Collateral Received

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

D. At September 30, 2018, the Company had no investments where it was not practicable to estimate fair value.
21. Other Items
A-B. No significant change.
C. Other Disclosures

On August 4, 2017, Brighthouse Financial, Inc. (“Brighthouse”) completed its separation of a substantial portion of its
U.S. retail business (the “Separation’) with MetLife, Inc. (“MetLife”). As a result of the Separation, Brighthouse became
an independent entity, with 80.8% of its outstanding common shares owned by MetLife shareholders of record as of July
19, 2017 and 19.2% owned by MetLife. On June 14, 2018, MetLife disposed all of its remaining shares of Brighthouse
common stock (the “MetLife Divestiture”). Effective with the MetLife Divestiture, MetLife and its subsidiaries and
affiliates are no longer considered related parties to Brighthouse and its subsidiaries and affiliates. As a result, receivables
with MetLife and its subsidiaries and affiliates of $3,338,309 at September 30, 2018 are included in aggregate write-ins
for other than invested assets, and payables of $2,000,632 at September 30, 2018 are included in general expenses due or
accrued.

D-H. No significant change.
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22. Events Subsequent
The Company has evaluated events subsequent to September 30, 2018 through November 12, 2018, which is the date these
financial statements were available to be issued, and has determined there are no material subsequent events requiring adjustment

to or disclosure in the financial statements.

As of September 30, 2018, the Company is not subject to the annual fee imposed under section 9010 of the Affordable Care
Act (“ACA”) due to the Company’s health insurance premium falling below the $25 million threshold at which the fee applies.

23. Reinsurance
No significant change.
24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
A-D. No significant change.
E. The Company is not subject to the risk sharing provision of the ACA.
25. Change in Incurred Losses and Loss Adjustment Expenses
A. Reservesasof December 31,2017 were $4,943,806. As of September 30,2018, $523,875 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$4,428,777 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has been a $8,846
unfavorable prior-year development from December 31, 2017 to September 30, 2018. The increase is generally the result
of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional

information becomes known regarding individual claims.

B. The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss
liabilities and loss adjustment expenses for the nine months ended September 30, 2018.

26. Intercompany Pooling Arrangements
No significant change.
27. Structured Settlements
No significant change.
28. Health Care Receivables
No significant change.
29. Participating Policies
No significant change.
30. Premium Deficiency Reserves
No significant change.
31. Reserves for Life Contracts and Deposit-Type Contracts
No significant change.
32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.
33. Premiums and Annuity Considerations Deferred and Uncollected
No significant change.
34. Separate Accounts
No significant change.
35. Loss/Claim Adjustment Expenses

No significant change.
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12
2.1

22
3.1

3.2
3.3

34
35
4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

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

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
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[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] NoJ[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001685040
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
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?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2012
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/04/2014
By what department or departments?
Massachusetts Division of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
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 with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Brighthouse Investment Advisers, LLC Boston, MA YES
Brighthouse Securities, LLC Charlotte, NC YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

10.1

10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3

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:

Pledged as collateral not captured in other categories $399,148

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY, 10004
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
0ld Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
MetLife Investment Advisors, LLC U
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] Nol[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
142463 MetLife Investment Advisors, LLC EAUO72Q8FCR1S0XGYJ21 SEC DS
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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3.1
32
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount
101 FAIM MOMGAGES. .vovvvvvivreeirsiseise it itess sttt 8888818818888 8 88888t B, 72,243,091
1.12  Residential mortgages G
1.13  Commercial mortgages B, 27,221,700
114 Total MOrtgages in OO SEANGING..........eueiiuiiieieieiieeieseise ettt s st s s bR s ee s s s skt R bbbttt G 99,464,791
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FESIUCIUIE TEIMS ..ottt G
Long-term mortgage loans upon which interest is overdue more than three months
1,31 FAIM MOMGAQES. .....oveecveecieeitciie st s 244 s b s b s s e e s st s bbbt G
1,32 RESIAENEAI MOMGAGES. .......vveieeierieeeieeiee ettt s sttt 8888888888888 8588 G
1,33 COMMEICIAl MOMIAGES. ... .. cvivivcteicteieiieie sttt b e s et bbb st s s b b s et bR b s s et b s R b b s b s a b b st bbbt s bbb s b bbb s R b e b bbb e ae b bbb e s s st bnnebnas [T
1.34  Total mortgages with interest overdue more than thre MONENS. ...ttt bbb s st en e 0
Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. .ve.evecveeeieeeieeeeeeeeeeeseeeeseeseeesseessees e st ees s e s e e se s s e s s s s st st st s st s s s s e s e s e s s e s s s s e st s st es st en s es e et e s st s e s s e s s s sen e G
142 Residential mortgages G
1.43  Commercial mortgages G
144 Total MOrtgages iN ProCESS O fOrECIOSUE............cvuieiieeicriites ettt bbbt b bt s e ee b s s sttt s bt s st ae s sa st en et banen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt bbbt s G 99,464,791
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages G
1.62  Residential mortgages... G
1.63  COMMEICIAl MOMGAGES. ... .cvuivuiviseisitsieiete ettt ss et b bbb bbb b8t es sk s s b s 48 s A8 s AR s bbb bbbttt G
1.64  Total mortgages foreclosed and tranSfErred t0 FEAI ESTAE. ... .. . vttt s sttt e 0
Operating Percentages:
2.1 ABH IOSS PEICENE.......ceererieceeiseiieei ettt se e sse s ss s sess s s 8 eEeeEs RS Ee£e£8 4288284288488 28R 28R R RS E RS EeEeE SR ee SRR R e R R s e e R ees | eEiesEssiesiestessssressanensreneas 48.6
2.2 A&H COSt CONAINMENT PEICENT..........vuuieririeiiitstiseissieeie sttt s bbb bbb s8££ 88 E R f 88888 b bbb et HEAeEE e bR Rt
2.3 A8H expense percent eXClUding COSt CONLAINMENT EXPENSES..........vurerurrereeriesreseeeeeeseesessesssesseesesssssessessesssessessesssessessassssssessessssssessessssssessessasssessessesssssmssosss  stessssssssssssassssssassassassssssans (93.4)
Yes[ ] No[X]
T
Yes[ ] No[X]
T
Yes [ X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF the TEPOTHING ENTY ...ttt f bbb s8££k E £ £ 42182 E 4812 E 48842 A R bbb bbb bbbt Yes|[ ] No[ ]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts

1. AlADAMA. ...t 134,265 2,417,666
2. Alaska..... .
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado.....
7. CONNECHCUL......ccvucveiecieicicte ettt
8. DEIAWAIE......oecvieeecetee e
9.  District of Columbia.
10.  Florida......cccc......
11.  Georgia...
12, HAWAI# .o
13, 1dAN0....cececcc s
14, llinois..
15.  Indiana
16. lowa.....
17.  Kansas
18.  Kentucky.
19.  Louisiana.
20. Maine......
21.  Maryland.....
22. Massachusetts
23.  Michigan......
24.  Minnesota
25.  Mississipp
26.  Missouri..
27.  Montana..
28. Nebraska
29. Nevada........
30. New Hampshire.. .
310 NEW JETSEY oottt nens
32, NEW MEXICO......oveiirrieieieiisie et
33.  New York.....
34.  North Carolina.
35.  North Dakota...
36, ON0...ucececicecce st
37, OKIANOMAL.......oucviieriecieeee e
38.  Oregon........
39. Pennsylvania...
40. Rhode Island...
41, South Carolina....
42.  South Dakota..
43.  Tennessee..
44, Texas......
45, Utah........
46.  Vermont..
47.  \Virginia....
48.  Washington.
49.  West Virginia... .
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans
51, WYOMING. ..ottt
52.  American Samoa. .
53. Guam..............
54. Puerto Rico...... .
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  Subtotal e
90. Reporting entity contributions for employee benefit plans.............. .
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX,
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX e [
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.coveerrrerrernereenerneesseseeseseseesesseeens XXX e TT3,625 |,
94.  Aggregate other amounts not allocable by State. XXX ...155,507
95.  Totals (Direct BUSINESS)........cccovvrveererirereirinns XXX ..16,041,784
96. Plus Reinsurance Assumed XXX e
97.  Totals (All Business)........ XXX 136,402,229 16,041,784
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX e 40,202,891 |......... 17,047,969
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX e 96,199,338 |.......... (1,006,185)
DETAILS OF WRITE-INS
58001. XXX | eoerernnieissinsineies [ | e [ o
58002. ... XXX
58003. XXX..
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........| .XXX..
9401. Internal policy EXChangEs..........cveueerererneeneereireeireieeeeeees XXX
9402, oo XXX
G403, ot XXX..
9498. Summary of remaining write-ins for line 94 from overflow page.....| .XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Brighthouse Financial, Inc.
(DE)
81-3846992

Brighthouse Holdings,

Z10

LLC (DE)
Brighthouse Life Insurance New England Life Brighthouse Brighth . .
Company (DE) Insurance Company (MA) Investment Advisers, Securitiga I?Il_Jée(DE) Br'ghtrl]_?_%s?DSSN'C%’
06-0566090 04-2708937 LLC (MA) 13-2862391 81-3094008
87726 91626 04-3240897 )
BrlgChthouse L";?\l“\;sﬁ\a;”ce Brighthouse Assignment ML 1065 Hotel, LLC Brighthouse
ompany o (NY) Company (CT) DE) Renewables Holding,
13-3690700 46-3156033 47-4161401 LLC (DE)
60992
Greater Sandhill I,
. LLC (DE)
Brlghthogse Daniel/Brighthouse
. . Connectlcut TIC European Real Midtown Atlgnta
Brighthouse Reinsurance Properties Ventures, Estate LP, LLC (DE) Master Limited
Company of Delaware (DE) OI1_L0%£1?7 E_IIDaEb)I Ig)é (égrznélpfzng
81-4750360 1075 Peachtree LLC
DE
26-0301826
Euro TL Investments TLA Hol(clisrllzg)]s IILLC TLA chlgggs LLC
LLC (BE) 27-0227067 74-3261395
The Prospect
Compan{/i LLC
(og)™
51-0099394

Euro Tl Investments
LLC (DE)

LEGEND:
Square edges: Corporation
Round edges: Limited Liability Company

1
@ The Prospect Company, a Delaware corporation, was converted to a DE LLC, The Prospect Company, LLC, on 08/31/18.
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SCHEDULE Y

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

€10

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
4932 | Brighthouse Holding Group....|87726... | 06-0566090.. | ....1546103 | ........ 733076 | .oevriieiicinins Brighthouse Life Insurance Company .............. DE....cccoo A, Brighthouse Holdings, LLC.........ccccccovvvvvirennes Ownership......... ...100.000 |Brighthouse Financial, INC...........cccovevrrerienn | o |\ S PR
4932 | Brighthouse Holding Group....{00000... [13-2862391.. | ....cccoiviviens [ orrerrrinireiriens [ v Brighthouse Securities, LLC .......cc.cocovverriininnn DE.....cco. NIA. .o Brighthouse Holdings, LLC Ownership......... ...100.000 |Brighthouse Financial, INC.........c.c.ccovevvvriecnn | cone |\ S PO
4932 | Brighthouse Holding Group....|91626... | 04-2708937.. | .....cccvvvvuves | crvnee 1030011 | .o New England Life Insurance Company............. MA.....cooone. RE...ons Brighthouse Holdings, LLC Ownership......... ...100.000 |Brighthouse Financial, INC...........c.c.covrevrernrnns | e Necooe | oo
4932 | Brighthouse Holding Group....|00000... |04-3240897.. | ....4288440 | ...... 1071039 | .o Brighthouse Investment Advisers, LLC............. MA............ NIA..coon. Brighthouse Holdings, LLC.........c.ccccovvvvinnenee Ownership......... ...100.000 |Brighthouse Financial, INC..........cccoevvvrerrincs | o |\ TSI PR
4932 | Brighthouse Holding Group....|00000... [81-3094008.. | .......ccccvcreuree [ orererrerrererreenes | eorererreeneneneeneenns Brighthouse Services, LLC Brighthouse Holdings, LLC.........ccccccovvivinnnnee Ownership......... ...100.000 |Brighthouse Financial, INC..........cccoevererrenis | o \ISUSS PR
4932 | Brighthouse Holding Group.... | 00000... [47-4161401.. | ......coovnivee [ orrerrernereirines [ v ML 1065 Hotel, LLC Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, InC..........cccoervverenencns | o |\ ISUSO PO
4932 | Brighthouse Holding Group.... [00000... | ....cocovireeeeins [ errereireeninis | evieieinieennes | e Brighthouse Renewables Holding, LLC............. DE.....ccc.. NIA ..o Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC...........cccovvrerican | wonee |\ S O
4932 | Brighthouse Holding Group.... [ 00000... | ....cocovieereins [errerrireeninnns | evireeinieenines | Greater Sandhill I, LLC.........cccoeviervieeinnne DE........... NIA ..o Brighthouse Renewables Holding, LLC........... Ownership......... ...100.000 |Brighthouse Financial, INC...........cccovveeriean | cone |\ S O
Brighthouse Connecticut Properties Ventures,
4932 | Brighthouse Holding Group....{00000... [01-0893117.. | ...ccoocevereens [ oerererieiieiriiens [ e LLC DE............ NIA...ccorin. Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC..........cccccvuererrienns | v |\ TSSO DR
4932 | Brighthouse Holding Group....{00000... [ .....cccorevieres [ errrrirnrereinns [ errerersneieinsiens [ eoveissisienennnens Euro Tl Investments LLC..........ccccovvrerreirrninas DE............ NIA...ooon. Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC..........cccoovvvrrerrinis | e Neoroos | e
4932 | Brighthouse Holding Group....|00000... [46-3156033.. | ....ccccccovvvren | corvnees 937869 | ..ovvvrereriiinns Brighthouse Assignment Company................... CTovee NIA..coon. Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC..........cccoevvvrreerinns | ovne | (SN DR
Daniel/Brighthouse Midtown Atlanta Master
4932 | Brighthouse Holding Group....|00000... [26-0224429.. |.......ccccocveeee [ covreerenreirenes [ covreireineeieineenns Limited Liability Company DE............ NIA...oon. Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC..........cccoevvvrerrinis | o \TSUSI PR
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... | 00000... | 26-0301826.. 1075 Peachtree, LLC Company Ownership ...100.000 | Brighthouse Financial, Inc N
4932 | Brighthouse Holding Group.... [00000... | 27-0227067.. TLA Holdings I LLC........coovirrricreene Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | Brighthouse Financial, Inc N
4932 | Brighthouse Holding Group.... [ 00000... | ....cccovireeeins [ errrerieeininis | evireeinieenies [ e TIC European Real Estate LP, LLC.................. DE....ccceuu. NIA .o Brighthouse Life Insurance Company ............ Ownership......... ...100.000 | Brighthouse Financial, INC..........ccccovvvrverienn | cone |\ S O
4932 | Brighthouse Holding Group....|00000... [74-3261395.. | ......ccocoviveens [ oeverrreiieiriens [ v TLA HoldingS LLC.......covveieieieieieesieeines DE.....ce. NIA ..o Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC..........ccccovvvvvrirenn | wone |\ S O
4932 | Brighthouse Holding Group....{00000... [51-0099394.. | .......cccovcviens [ ovrerrrnireiriens [ covreireinieneinnens The Prospect Company, LLC..........cccocvieinnen. DE............ NIA...cooorin. TLA HoldingS LLC......vvevreeireeeeeeieienns Ownership......... ...100.000 |Brighthouse Financial, INC..........cccovvvevrrerinis | e \TSUSUE DR
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... [ 16073... | 81-4750360.. | .......ccocrrrens [corerernmirereins | cevereireirenierineiens Delaware (DE) DE.....c..c. A Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC...........cccovreurernrnns | e Necoe | e
4932 | Brighthouse Holding Group.... [00000... | ....cccoevrrerrerens [ crmrmminimrirens [ | cevereireeenieeneiens Euro TL Investments LLC.........cccveverviniinennns DE.....ccce. NIA. ..o Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC...........c.cccoureurernrnes | e Nucoo | e
4932 | Brighthouse Holding Group....|60992... [13-3690700.. | ....3302479 | ...... 1167609 | ..o Brighthouse Life Insurance Company of NY...... NY.oiene A Brighthouse Life Insurance Company ............ Ownership......... ...100.000 |Brighthouse Financial, INC..........cccoevvvrevninis | o |\ ISUSI PR
Board of
4932 | Brighthouse Holding Group.... [00000... |81-3846992.. | .......cccccovevns | crens 1685040 |NASDAQ.......... Brighthouse Financial, INC.............ccovrivririnenne DE.....ccooou. NIA. ..o Board of DIreCtors.......c.c.vvveeereereeeriinieerenens Directors | Board of DIreCtors..........ccoevieurvniernnirieisiieees | e Yoo [
4932 | Brighthouse Holding Group.... [00000... | ....cocovieereins [ rrrerrireeniins | eviveenieenes [ e Brighthouse Holdings, LLC..........cccccoeovvieinnee. DE.....cc.. UDP............. Brighthouse Financial, INC...........ccccovueviveinines Ownership......... ...100.000 |Brighthouse Financial, INC...........cccovvvrvrirean | wone |\ S O




Statement as of September 30, 2018 of the New England 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

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

with the NAIC? NO
4. Wil 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
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

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

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

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

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

N o kR b

Bar Code:

KA RO A TR A AR 0 A0 LR AR
* 916 2 6 2 0184 900O0O0O0 3 = * 916 2 6 2 018 44700UO0O0 3 =
ARKW A TR MRC OO A TR AR 0 A0 QAR
* 916 2 6 2 018 3 650000 3 = * 916 2 6 2 018448 00UO0O0 3 =
KW AR RREC O AR TR AR AR R0 A0 AR AR
* 91 6 2 6 2 018 4450000 3 =* * 91 6 2 6 2 018 4490000 3 =*
AREW AT MRC O AR TR AR

* 916 2 6 2 018 446 0000 3 =

Q14



Statement as of September 30, 2018 of the New England Life Insurance Company

Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Prepaid PENSION @SSEL........ccciieriieieieicieisisee st sae bbb ssss e s st s ssnsesens | sresesesseresssseans 4,873,250 | ..o 4,873,250

2505. Disallowed IMR.
2597. Summary of remaining write-ins for Line 25

N 4,247,713
.................... 9,120,963

. 4,247,713
.................... 9,120,963

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Legal contingency reserve
2597. Summary of remaining write-ins for Line 25

265,625
265,625

266,690
266,690

Q15




Statement as of September 30, 2018 of the New England Life Insurance Compan

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

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

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

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

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

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

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

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

................................. 102,310,294

................................... 87,588,371

....18,567,277
165,175

...... 4,030,990

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

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

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

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

................................... 12,530,513

................................... 15,932,056

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

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

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

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

1,326,012,852
207,525,762
3,179,712
222,500
(1,333,685)
147,681,468
1,072,457

(2,265,659)| ...

1,202,756 |...

.1,407,782,447
221,260,521
..................................... 5,938,871
....................................... (222,500)
.................................... (1,381,633)
................................. 314,098,237
1,534,350
8,267,734

..1,385,790,313

1,326,012,852

....... 1,326,012,852




statement as of September 30, 2018 ofte. N€@W England 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

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

BONDS

NAIC 1 (B)-erevrrirrereiseeiseeise ettt | eetesissssseesseseans 834,420,424 | ..o 250,658,186 | ......cvvvrrvnrrenriennn 150,060,605 | .....coveerverrerriennens (50,912,115) | oo 796,308,642 | ....covorrvririinns 834,420,424 | ...ovvoiis 884,105,890 | ...oooverrerriiinns 751,019,921
NAIC 2 (B)- et | eriesissiesessissiaas 455,628,544 | ... | e 18,121,651 | ovvvcvicicinne 11,381,974 | oo 476,835,925 | ...oocvvnrieiieiinns 455,628,544 | ....oovviiins 448,888,867 | ....covverrirrinens 497,605,948
NAIC 3 (8)- vttt | eebieesnss s st nees 94,413,958 | ... 901,250 | ovouvvvrerreirerienene 4,372,869 | ..oovvoririieiiene (5,325,459) | ...uooveriiiiriinnes 100,438,778 | oo 94,413,958 | ..o 85,616,880 | ...ovvvrerreireireinnes 99,516,652
NAIC 4 ()-vuvrerrereeereiieeiseteises sttt ettt ss st snssessenes | sessessessesssnsssssessenens 24,865,080 | ...vovrerererrireiierineieeeeeneseiennes | ereeeeeiesiesssesneenea 519,961 | oovoevverreirerreniienns 5,218,698 | ...oovvererierirerienines 24,938,601 | ..ooovvecrrrircircinnn 24,865,060 | ....vvoveerirriniinns 29,563,797 | coovveerieriirierienns 28,290,764
NAIC 5 (B)- 11ttt sttt sttt | sesseeeseess s s s s s s s st sses | #eeesee s s s s s st | H1eetsee R iRt R s Rtttk t bttt | eessees et 400,000 | oo TA0,664 | ..o | e 400,000 | oo 241,018
INAIC B (B)-+.-vreereereeseese s ise s ese s s es s s s bt ss bt s s b s be s | £28 o088 L8128ttt eE 28tk ens | 4eh8eeEEseEEseeE e EEseeEseesseeEeeeEeetnentns | £eeEieeeseeEsoeEseeEseeEAeeEEeeEseeeteeeseeesee | eeEeeEeeE et oLt eeE ettt ekt | HEeEEeREeeEE Rt senE et enE et et et ents | Shfehteeet et et et et et st sttt | sntient ettt ettt 0 [ oo 277,500
TOtAl BONGS. ...ttt | eonsinnsseni s 1,409,327,986 | ...oovvenriniiniis 251,559,436 | ..ooovviniiniiniies 173,075,086 | ..ooovveviiniiniiniens (39,236,902) | ...oveririciennens 1,399,262,610 | ..ooovvvirvniienns 1,409,327,986 | ...oovvviicriiiiines 1,448,575,434 | oo, 1,376,951,803

20IsO

Y OO OO OO OO PO OO OO OO OO OO OO TSP O OO OOTUOTO BOPTOTTRRTR RPN (O O
10, NAIC 3ottt bbbttt | 1R bbb RE et | R R s R R R Rk R e e | R R Rt R Rt | SeeRL LR R eRE | Seee R | ek e enen | ettt (O O
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
12, INAIC Bt bbbttt eee | et e | S4see R e R LR R bR R ee | Sekeee b ee bbbk b b bbb ees | Seebe bbb | et st | HieeR iRt | Hbeee bbbttt LU TSRO
13 INAIC Bttt s bbb s e eeee | £ eEE et e e et st nss | HEieeE et eREenEeeEenR e eR R Rt R et | ehkeed et ek ek ek eeEeeE ek ek b s | eeetenes et eee bbbt | Seek e e e e et | HenEenE R R R Rttt | chienb bbbttt 0 | s
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK..........currrirniisnirensisnsnssenissesessnenns | soeeesensssssessseens 1,409,327,986 | ....ooccoivcriniriiens 251,559,436 | ...ovvvvrrririinnens 173,075,086 | ....ovvevrerniririniinnns (39,236,902) | ...ovvevnreririinn 1,399,262,610 | ...ovvvvrrricrenns 1,409,327,986 | ....cocovvvrniiinines 1,448,575,434 | ..o 1,376,951,803

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18$.....62,785,121; NAIC28§.......... 0; NAIC3S.... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of September 30, 2018 of the New England Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

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

1 2
Prior Year Ended
Year To Date December 31
........................................ 9,987,932 | oo 15,979,174
...................................... 27,851,955 | oo 12,716,732
........................................... 138,212 | oo 128,123
.............................................. (1,492) | coovveererereeiereeeereerenieeeennn(11,190)
...................................... 37,976,607 | .oooovverererrrrreerinniennnn. 18,824,906
...................................................... 0 | oo 9,987,932
...................................................... 0 | e 9,987,932

QsI03




Statement as of September 30, 2018 of the New England Life Insurance Company
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen 10,343,662
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen 319,088
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt (399,960)
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen 437,304
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s 366,409
LGB o 2 110§ OO U SRS (61,661)
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt

8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een 2,265,933
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt 12,537,957
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas 12,537,957

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.uevururrrreeresressesesessesssssssssesssssssssessessssssessesssssessessssssessesssssessessessssssessesssssessasssssessessons

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cccvvieieieiniieieieese e

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

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

3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0

Change in variation margin on open contracts - All Other:

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

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

3.2 Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0
Change in amount recognized:

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

3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 0 0

3.3 SuUDtOtal (LINE 3.1 MINUS LINE 3.2)......ucuieeieiciiiieieiete ettt b s st s 248481 bbb bbb s bbbt n bbbt 0

4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns

42 Less:

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

4.22  Amount recognized 0

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueiueieieeeeieereseiseisesssstseesesssssssesessessssssessessesssessesse s ssess a8 s a8 e84 E 4588482842848 S 8RR bbbt n e 0

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt 0
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen 0

QsSi04
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statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

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

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value Fair Value Date Date Description Carrying Value Fair Value CUSIP Description Description | Carrying Value Fair Value
Replicated Assets Open
CDX.NA.IG.31 Credit Default Swap ;
990418794... | CDXNAIG.3T...ooeeeieeeereieeeeeeen 27 ....22,000,000 | ...... 13,106,335 | ...... 14,336,383 |09/25/2018 [12/20/2023 | 2018-RCDS-418794 | ... 390,311 | .o 427,033 [912803 CH 4 | PO [ 12,716,024 | ...... 13,909,350
CDX.NA.IG.31 Credit Default Swap ;
990418794... |CDXNAIG.3T. oo YAy [ [P 19,365,163 | ...... 21,954,848 | ..o | 2018-RCDS-418794 912803 CK 7 | P 19,365,163 | ...... 21,954,848
9999999, TOAl......vvrerereiierisrereeieriseeseeesie sttt ettt st nsaes | ceees 32,471,498 | ...... 36,291,231 |..... XXX oot | e D00 O XXX ovvvevinrnnnniiniins | c0reennn390,311 | ... 427,033 | ... ) 0.0 I SR .0, RN DRI ¢. ¢, § I 32,081,187 | ...... 35,864,198
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statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENTOrY........cccevieeericerieeseeessesssseeinnes | ceveiessiessssssesesesenns N 31,582,287 | oo I 31,848,456 | ...ooovveere 0 [, 32,142,440 | oo L0 TR UURRR IDURTOO T N 31,582,287
Add: Opened or acquired tranSactions..............ccceeevervees | cevevrervereeesesinssnenns N P 31,848,456 | ..o | e | e 0 [ 32471498 | ..o | et | et 2 | e 64,319,954
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn XXX otevrinies | vererieiseinssnesesesessssssesssssnees | sveesienns 9,0 O RN 293,984 |.......... XXX viriieriens e | vevseeenns XXX oevivinrenns [ v | sevvesenes XXXoovevieiries | e 293,984
Less: Closed or disposed of transactions..............cccceueveeviees | covveverrevsieieniiennns T o 31,582,287 [ .eeeeeeeeeeeeeeet | e eeen | et L I Y 4 U TV RO 2 I 63,724,727
Less: Positions disposed of for

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

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX teveriiieins [ eesiisiesscessssesssiesssssesssenes | aoserines XXX ooivveeiinn | ereeieierisiesssceeseessssseessssensns | erensenas XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan XXX ottetiiirieien | e 0
ENding INVENTOMY......cvuiveiiiieieiesiscicsesssissssesssississsessnesnes | oesssiesssssssssessssenes I 31,848,456 | ..ocvoovreecae, I 32,142,440 | oo L P 32,471,498 | ..o, [0 ORI | I [POUROORORRRORRO I 32,471,498




Statement as of September 30, 2018 of the New England Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 12,537,957

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

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 12,537,957
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 12,997,418

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (459,461)

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

Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 9,777,434

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

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 9,777 434
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 10,236,895

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (459,461)

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 23,100,152

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

15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 23,100,152

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

Qsl07



Statement as of September 30, 2018 of the New England Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

1
Year To Date
............................................ 40,951,019
.......................................... 518,000,345
................................................. 615,194

.............................................. 5,997,033

.......................................... 783,092,310

................................................. 208,732

.......................................... 496,778,255 | ....covvvvvvvcrrsriinnivnnnn 148,338,878
............................................ 62,785,121 | covovrrerinriiecieriinrinnn. 40,951,019
............................................ 40,951,019

QsI08




1030

statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

SCHEDULE A - PART 2

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

NONE
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statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

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

SCHEDULE B - PART 2

Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages With Partial Repayments
Scheduled REPAYMENLS........ | teeeirieiieieieiieieississerseseesnssseesseseesenseeessssnsessenssssssessnssessnses | sesnsesseesessnans | nnssnes | neesessnsenersnssns | essessnssnsanensnes | onserseesnsassessesssssnssnsessnnas | consssssssesssssessssansenss | sessssssessessessnsansessees 0
0299999. Total - Mortgages With Partial Repayments........... 0 0 0 0 0 0
0599999, TOtAl MOMGAGES. ........vvevvrrereirarieiiieeieniseresteiessiess e eesstsssssenesssessesesssesns 0 0 [V [ 0. 0 0 0 0
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statement as of September 30, 2018 ofte. N€@W England 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 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Odyssey Investment Partners Fund IV, LP | New YOrK.......ooovioniiieiiaiiiniicnninas I NY.... I Odyssey Investment Partners 12/23/2008.... 3 2,048
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON STOCKS = UNGIIIALEA. ..ottt ottt 1 e 28280 E 8084280048421 £ 0884084214 E 0884284 E ettt 0 2,048
4499999, SUDEOLAI = UNGFAIIAIEA. ... vttt sttt sk 8 848k E 84 EE o0 4488 1eEEfoEEEH£EE4EE8 1R 8 4£ LR 4R L8 14LEf4EE84HEE4EEE4EEE1e0E1 44EEoEEfoEEf1EEE AL EE4EEEeLE R E LA L8 4EEE oL R 4EEE LA 4EEE LR LR HEEEHeLE 1A 1L E LR EE £ EE LR LR LA EEE LRk 0 2,048
499999, TORAIS. ...tttk E £t f kR E ek erete | ALREeeeEfeeEE oLt eLEE e LR E oL LAt LEE R L EsehEerE eLLEeLE LR eeeE e LR LR R LR E LR R LA E LR E LR e 0 2,048

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Landmark Equity Partners XIV, L.P........cccccovvvvrvnennee. SimSbury.......coeveervninenns CT.. | Normal distributions and/or adjustments... | 12/19/2008 | 09/30/2018 | ............ 99,402 | ..o [ e [ 0 99,402 | .......... 99,402 | ..o [ e |0 [

Massachusetts Capital Resource Company.... ..| Boston. .|MA. | Normal distributions and/or adjustments... | 08/30/1996 |09/30/2018 | ...... (1,321,759) | v | e [ s (0 [ ORI (T (1,321,759) | ....(1,321,759) | ..

Massachusetts Capital Resource Company, LP.......... | Boston. ..|MA. | Normal distributions and/or adjustments... | 08/30/1996 | 09/30/2018 0 o 1,321,759 | ... 1,321,759
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0 0 99,402 0
4499999. Subtotal - Unaffiliated 0 0 0 99,402 0
4699999. Totals 0 0 0 99,402 0
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statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t
912810  SC 3 |UNITED STATES TREASURY 3.125% 05/15/48.... .. | 07112/2018........ GOLDMAN SACHS & COMPANY. 5,167,785 | .oooovvices 5,000,000 25,051 |1
912828 TV 2 |UNITED STATES TREASURY 1.250% 10/31/19. .. | 09/28/2018. BANK OF AMERICA N.A. 44,318,059 45,000,000 | .o 230,808 |1
912828 Y4 6 |UNITED STATES TREASURY 2.625% 07/31/20.... .| 08/24/2018........ BNP PARIBAS............ 18,999,296 ....19,000,000 36,593 |1
0599999,  Total - BONGAS = U.S. GOVEIMIMENL. ... ...ttt ses kst ses s e essoe s s E e E 080080 E 8184080008048 £ E ettt sniarires 68,485,140 | ..o 69,000,000 [ ...coovvvninnnn 292,452 XXX
Bonds - All Other Government
900123  CK 4 | TURKEY REPUBLIC OF 4.875% 10/09/26.................. | | D | 07/09/2018........ CITIGROUP GLOBAL MARKETS INC/ 901,250 | oo 1,000,000 | .o 12,458 |3FE......oooiviiiinnanns
1099999.  Total - BONAS = All OtNEI GOVEIMMENL. ... teeieieieirssiestreis et ess st ses s e sess s reees s eeesens s e foeeseeE e s eeseEEe0f o8 eEE 1 £ E S E 0 E S8 Ef 80 f SR E R E SRRt enns einrses 901,250 | oo 1,000,000 | ......... 12,458 XXX v
Bonds - U.S. Special Revenue and Special A
3136A3  C5 8 |FANNIE MAE FNMA_12-5 3.500% 02/01/42.........cocovevieriirrinrirernsinirersseseeniseiens | coerreinnienes 09/01/2018........ Interest Capitalization............. 43,927 43927 | ... 1
3140Q8 QY 4 |FEDERAL NATIONAL MORTGAGE ASSO 4.000% .. | 06/14/2018........ BNP PARIBAS............ (56,953) (55,836) | ...... (68) |1
3140Q9 DG 5 |FEDERAL NATIONAL MORTGAGE ASSO 4.500% .| 07/11/2018........ GOLDMAN SACHS & COMPANY.......cccccovruencs 8,324,404 | .o 7,951,966 | ..o 14,910 [
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSMENES. ... .. c.eu it ieeeistiasariaiis | setesseesseaseseseeseesessesseseeaeeseseesseseesesee8eeseese8ee8eE1eeseEee8eEseEeEse8 421 eE 128 4EE S8 £ E1eE 128428 2E 1S eeE e e 8o e s e reEeeEee e bt setee st seteeren et et sntennes  sessseacs 8,311,378 | oo 7,940,057 | ......... 14,842 XXX o
Bonds - Industrial and Miscell
037833 DK 3 |APPLEINC 3.000% 11/13/27 ..o | aoeresesssnnes 07/18/2018........ MORGAN STANLEY & CO.....cooeviiiririerinisiesireresinsins 4,804,900 | .o 5,000,000 | ......... 27917 |1FE
36250S AJ 8 | GS MORTGAGE SECURITIES TRUST G 4.384%......cccmvuuereririreienrincireineieninsienns | veveeesnnenenes 07/18/2018........ GOLDMAN SACHS & COMPANY..........cccovune. 4,634,681 | oo 4,500,000 | .o 15,892 [1FE ...
36254C AZ 3 |GS MORTGAGE SECURITIES TRUST G 3.663% .| 07/16/2018........ KGS - ALPHA CAPITAL MARKETS.........ccooerimmreniinerriienins 4,424,238 | ..o 4,500,000
46645W AU 7 | JP MORGAN CHASE COMMERCIAL MOR  4.248%.. .| 07/18/2018........ JP MORGAN SECURITIES LTD LDN.... 5,149,985 | ..o 5,000,000
69349L AR 9 | PNC BANK NATIONAL ASSOCIATION  4.050% O.......ccvvurererrnererenieinissnserensssesenss | covreensnnenes 07/23/2018........ CITIGROUP GLOBAL MARKETS INC/ 2,992,680 | ..o 3,000,000
78488@ AJ 4 |AMERICAN CORE REALTY FUND LLC 4.340% 0.....covvviiviiiiiiiinisiensnssisniens | ceeerieninnenas 08/15/2018........ WELLS FARGO BANK NA 3,250,000 | ..o 3,250,000
3899999. Total - Bonds - INAUSHTIAl NG MISCEIAMEOUS. ... vuu ettt ees s e eeseeE e e 188880 E 8L EE L8 E 4L £E L E L8 L E 4L E £ b4 £ 8L E bbbttt anbarira 25,256,484 | ..o 25,250,000 | ......... 69,291
8399997, TOtAl - BONMS = PAI 3.8 f4 4808 E e E 8 E R E SRR E LR E kR e ehbenEeh ettt | ittt 102,954,252 | oo 103,190,057 [ .coovvivinnanns 389,043
8399999, Total - BONAS.......vvuieieiiiiieiri i 102,954,252 | oo 103,190,057 389,043
9999999. Total - Bonds, Preferred and Common Stocks.... ..102,954,252 XXX 389,043

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
GOVERNMENT NATIONAL MORTGAGE
36202E T3 3 |A 6.000% .. | 09/01/2018. | Paydown . 31,527 31,527 32,030 (399) (399) 06/20/2038. | 1....coovvvvnee
0599999. Total - Bonds - U.S. GOVEMMENL.......ouiiiiieririsirsiniierisssisssnisnes svesssnssssssssssenssssessssssssenas 31,627 31,627 32,030 | .o 31,926 | o0 | i [RISE)) I 0 | oo (399) ] oo 0 XXX XXX
Bonds - All Other Government
CITIGROUP GLOBAL MARKETS
900123 CK 4 |TURKEY REPUBLIC OF 4.875% 10/09/26| D | 07/11/2018. | INC/ . 866,900 | ....... 1,000,000 | .......... 907,250 | ..o | e | s 52 Y2 [N [P 901,302 [ ..o [ ceenne (34,402) | ........ (34,402) | ....... 12,729 | 10/09/2026. | 3FE............
1099999. Total - Bonds - All Other GOVEMNMENL.........cuiiiiirisiisiasiniies reserssessssesssssssesesasssene 866,900 | ....... 1,000,000 | .......... 901,250 | ..o (U (U I 52 | i (U P 52 | [V 901,302 | ..o 0 ... (34,402) ........ (34,402) | ....... 12,729 XXX XXX
Bonds - U.S. Special Revenue and Special A t
FEDERAL HOME LOAN MORTGAGE
31283H 2Q 7 |[COR 6.500% .| 09/01/2018. | Paydown JESTURTRTORORRII RN 13,769 | oo 13,769 | .oovcreenee 13,809 | oo 13,789 | .o, (19) (R1S) ) SO ISR 13,789 | oo | veveerieenirenin | e (VI IO 604 |12/01/2031. [ 1.ccovvernrenee
FEDERAL HOME LOAN MORTGAGE
31283H 2R 5 [COR 6.500% .| 09/01/2018. | Paydown . 5134 | i 5134 | i 5,136 | oo 5,134 | oo [, 0 5134 | i | e | s (VI IO 226 |09/01/2032. [ 1....cvvunrenee
FEDERAL HOME LOAN MORTGAGE
3128M1 AB 5 |CORFHLMC 5.0 .| 09/01/2018. | Paydown . 22,264 22,264 21,700 | v 22,028 | ..o . 235 P T N I 22,264 | oo | s [ e 0 | i 740 |08/01/2020. [ 1......coonenee
FEDERAL HOME LOAN MORTGAGE
3128MJ Y6 1 |COR 3.000% .| 09/01/2018. | Paydown FSOTURTRTRI Y 46,705 | ............ 46,705 | ............ 46,617 | oo 46,618 | .o | e 87 87 | o | e 48,705 | ..o [ e | e (V10 IO 936 | 10/01/2046. | 1........cccconce
FEDERAL HOME LOAN MORTGAGE
3128MJ YM 6 |COR FGOLD 30Y .| 09/01/2018. | Paydown . 27,670 27,670 27,621 49 08/01/2046.
FEDERAL HOME LOAN MORTGAGE
3128MJ ZN 3 |COR 3.500% .. | 07/12/2018. | Various.................. . 1,260 | oo | v | e | e . (2,622) (V25723 | IS IR (2,622) [ oo | s 3,882 | oo 3,882 | ..... 297,968 | 01/01/2047. [ 1.....ccovvvenee
FEDERAL HOME LOAN MORTGAGE
3128QS 3S 3 |COR 3.745% .| 09/01/2018. | Paydown . 7 7 A E T - Y4 OSSR 0 T | s e | e (U I 19 | 03/01/2037. | 1....ccoovvvrnee
FEDERAL HOME LOAN MORTGAGE
3128QS 4Q 6 [COR 3.735% ..109/01/2018. | Paydown . 1722 | e 1,722 | e 1,731 | i 1,722 | o | e 0 1722 | oo [ | e (V1 40 | 02/01/2037. [1...evvriirne
FEDERAL HOME LOAN MORTGAGE
31292H 4K 7 |COR 6.000% .| 09/01/2018. | Paydown . 36,338 | .oorernns 36,338 | oo 36,610 | .ooovcrinnns 36,549 | .o (211) (211) | cevreeeerienes | s 36,338 | oo [ e [ e 0| e 1,502 [12/01/2033. [1....cccoovvvenee
FEDERAL HOME LOAN MORTGAGE
3132WK LR 7 |COR FHLMC GOL .| 09/01/2018. | Paydown . 22,525 22,525 22,485 | ...... 22,485 | ..o | e 40 40 [ | e 22,525 | oo [ s [ e (1 IO 452 | 01/01/2047. | 1...ccoovvrvnnc
FEDERAL HOME LOAN MORTGAGE
3132WL TS 5 |COR FHLMC GOL .| 09/01/2018. | Paydown OISR N 19,091 | o 19,091 | v 19,057 | oovereerens 19,057 [ oo | ceveriseniens 34 34 | e | s 19,001 | oo | verrerineerenin | eeveeerenieeens (V1 I 368 | 03/01/2047. [ 1.....ccvuerenee
FEDERAL HOME LOAN MORTGAGE
31335B CZ 7 |COR 3.000% .| 09/01/2018. | Paydown [ESTTSI ER 129,409 | .......... 129,409 | .......... 129,490 | .ovvvvvrnnne 129,485 | ..ovvvvvieirnnes (76) (U40) ) [N ISR 129,409 | ovovvereenerns | e [ v 0 | e 2,555 | 05/01/2047. | 1...coorcvrnnens
FEDERAL HOME LOAN MORTGAGE
31335B EC 6 |COR 3.500% .| 09/01/2018. | Paydown s | s 126,924 | .......... 126,924 | .......... 130,652 | .ovvvirenne 130,548 | .ooovveerrverres [ v (3,625) (3,625) [ ..ovevneeriries | e 126,924 | .o | v | i 0| e 3,013 | 06/01/2047. | 1....ovvvnnve.
FEDERAL NATIONAL MORTGAGE ASSO
31371L CD 9 |5.000% .| 09/01/2018. | Paydown FSOTURTRTRPI N 10,608 | ............ 10,608 | ............ 10,309 | coovorirens 10,354 | .o . 254 254 | oo | e, 10,608 | ..o | v | v (V10 IO 351 [09/01/2033. [ 1....cvvenenee
FEDERAL NATIONAL MORTGAGE ASSO
31371M  CF 2 |5.500% .| 09/01/2018. | Paydown FSOTURTRTRI N 12,630 | v 12,630 | oo 12,205 | oo 12,259 | .o . 371 K74 T T B 12,630 | oo | e | e (1 IO 481 1 07/01/2035. | 1....coovvvnne
FEDERAL NATIONAL MORTGAGE ASSO
31403C WF 4 |4.500% .| 09/01/2018. | Paydown . 62,834 | .......c.... 62,834 | ... 58,288 | ...covvvrrrnnes 59,231 | e | cerrein 3,603 3,603 | .o | e 62,834 | ..o [ e [ e 0 | e 1,925 [09/01/2035. [ 1....ccvoerenes
FEDERAL NATIONAL MORTGAGE ASSO
3140H4 A9 5 [4.000% .| 09/01/2018. | Paydown [ESTTRTUIN RO 134,644 | .......... 134,644 | .......... 137,831 | oo | e . (2,987) (2,987) [ e | e 134,644 | oo | e [ e 0 | e 1,365 |05/01/2048. [ 1.......ovevenee
FEDERAL NATIONAL MORTGAGE ASSO
3140Q8 QY 4 |4.000% .| 09/01/2018. | Paydown vt | e 137,775 | e 137,775 | oo 140,531 | cooociieneeines | e . (2,756) (2,756) | .ooveorceerrinrien | e 137,775 | oo | oo | e (V0 832 | 03/01/2048. | 1.......cevveuee




statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
FEDERAL NATIONAL MORTGAGE ASSO
3140Q9 DG 5 |4.500% .| 09/01/2018. | Paydown 89,761 | .ovvvrnees 89,761 | oo 93,965 | ..ouvreererieirnerinns | cereeerrnenenins | i (4,204) (4,204) [ oo | e 89,761 | ..o [ e [ e (VI I 498 | 06/01/2048. | 1.......cccvvne
FEDERAL NATIONAL MORTGAGE ASSO
314110 HN 4 [3.894% .| 09/01/2018. | Paydown 955 955 963 | oo 955 | coorieeireirens | e 0 955 [ 1o | e | e (U I 24 102/01/2037. | 1..cerrcvrrnns
FEDERAL NATIONAL MORTGAGE ASSO
31414E RC 0 |6.000% .| 09/01/2018. | Paydown 2,607 | oo 2,607 | oo 2,617 | oo 2,613 | oo [ e (6) (6) 2,607 | oo | e | s (VI IO 103 | 07/01/2038. | 1......ovvvvne
FEDERAL NATIONAL MORTGAGE ASSO
31418C S5 4 [4.000% .| 09/01/2018. | Various............cc...... v | s 126,197 | ...ccooue. 126,197 | ccooeneee 132,448 | ..o 132,413 | oo [ v (6,216) (6,216) [ ..oevvveerirenes | e 126,197 | oo e [ e 0| e 3,378 | 01/01/2048. | 1.......ccouue.
FREDDIE MAC FHLMC_18-1SC  3.000%
35563P  DZ 9 |05/01/ .. | 09/01/2018. | Paydown s | e 129,523 | .o 129,523 | oo 126,613 | oo | | e 2,910 2,910 [ | i 129,523 | oo | i | s 0 [ e 1,944 |05/01/2057. [1....covovrrnnns
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......uuiriiriiisimisimsenisensssesssnssssssssssesssesessssssssssssnsnns | sevenes 1,161,116 | ....... 1,159,856 | ....... 171,251 | oo 673,632 | oo 0] (15,139) [ oo 0 [ (15,139) [ ..ovvvcrrnnead [ I 1,157,234 | .o 0 [ 3,882 | .o 3,882 | ... 319,877 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 0 |KRATON POLYMERS LLC 03/05/25. | .. | 09/28/2018. | Redemption  71.4286........cccoev [ woverrerermrenmnicnrinns | e 48,152 | ... 67,413 | oo 67,649 | ..o | e | e (19,497) | oo [ e (19,497) [ v | e 48,152 | oo [ e | e 0| e 1,536 |03/05/2025. | 3FE............
SEMINOLE TRIBE OF FLORIDA
000000 00 0 |07/08 .. | 09/28/2018. | Redemption 0.0000 revreteensesenes [ | 2,903 | .o 2,915 | oo [ s . (2,915) (2,915) [ ovvrervereienns [ v | e s | e (1 I 46 |07/08/2024. | 2FE............
TRONOX PIGMENTS HOLLAND BV TL
000000 00 O |+L300 D| 09/28/2018. | Redemption 0.0000 . (2,240) 09/22/2024.
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32....... .| 09/30/2018. | Redemption  100.0000 58,979 0 03/26/2032.
00971Y AF 7 |AKBANK TAS 5.125% 03/31/25.... .. | €| 07/09/2018. | J.P. MORGAN SECURITIES PLC.. | ...cccomvremrrmerirerinns | wevernne 907,500 774 03/31/2025.
02155F  AA 3 |ALTICE USFIN | CORP 5.375% 07/15/23|.. | 07/17/2018. | GOLDMAN SACHS & COMPANY.. |... 82,896 0 07/15/2023.
BAYVIEW FINANCIAL ACQUISITION
07324F AC 4 |6.831%0 .| 09/01/2018. | Paydown JESTSUPIN RO 131,468 | ......... 131,468 | .......... 106,674 | ..oovvvevrenne 114,221 | o | e 17,287 | oo | s 17,247 [ s | e 131,468 08/01/2047. | 1FM...........
BEAR STEARNS ASSET BACKED SECU
073879 VF 2 |2.876% .. | 09/25/2018. | Paydown 288,646 288,646 | ..........253,693 | ..o 277,392 | oo | e 11,255 | oo | s 11,255 [ oo | e 288,646 05/25/2035. | 1FM...........
12648E  AJ 1 |CSMC_14-2R 3.000% 05/01/36. .| 09/01/2018. | Paydown SRR 183,088 183,088 | ..........165,694 | ... 169,196 | oo | v 13,891 | oo | e 13,891 [ o | v 183,088 05/01/2036. | 1FM....
12648E AN 2 |CSMC_14-2R 3.000% 05/01/36. .| 09/01/2018. | Paydown e 1,094 (2,369) (2,369) 05/01/2036. | 1FM....
CVS PASSTHROUGH TRUST  6.036%
126650 BP 4 [12/10/28 .| 09/10/2018. | Redemption  100.0000 33 5,549 12/10/2028.
CVS PASSTHROUGH TRUST CVS PASS-
126650 BV 1 |THROUGHT .| 09/10/2018. | Redemption  100.0000 0 [ e | e 52,285 | ..o [ e [ e 0| e 2,012 | 01/10/2033. | 2FE............
CVS PASSTHROUGH TRUST 4.016%
12674@ AA 6 |08/10/35 .| 09/10/2018. | Redemption  100.0000 0 [ orveeereenees | evverrieeeeeen 1882 | e | e | evvieerierieen0 [ e 393 |08/10/2035.
184496 AJ 6 |CLEAN HARBORS INC. 5.250% 08/01/20].. | 08/01/2018. | Call ~ 100.0000..........ecerrrrrrrrens | corrrrrrerirerirneereenns 0 [ ovrverenereens | eererrrrenee 794,000 | oo | e | eevvreieriiennn0 [ i 41,685 |08/01/2020.
CLEARWATER PAPER CORP 5.375%
18538R AH 6 |02/01/25 ..| 08/09/2018. | BARINGS 204,750 225,000 | .......... 225,000 | .ooovrvennee 225,000 [ .ovvrveeririrens [ v (0 TR ISP 225,000 | .o | e (20,250) | ........ (20,250) | ....... 12,497 | 02/01/2025. | 3FE............
COLORADO NATURAL GAS INC
196541 A* 7 |5.500% 09/30/ .| 09/30/2018. | Redemption  100.0000 50,000 | ..ccooonee 50,000 | ..ccoonee 50,000 | .ooovrvrnianes 50,000 | ..vorvrrririene | e (V1 STORRORION ISR 50,000 | cvovvreererreies | e | e (V1 I 2,750 | 09/30/2032. | 3......ccconne.
DB MASTER FINANCE LLC DNKN_15-
233046 AD 3 [3.980% .| 08/20/2018. | Various.................... 25,000 25,000 25,000 | coovvreriinnes 25,000 [ oovvrneiirririens | e 0 | oo | eeereeenenin 25,000 | oo [ e [ e 0 | 746 |02/20/2045. | 2AM............
DOLLAR GENERAL CORPORATION PUBLIC JOINT STOCK COMPANY
256677 AC 9 |3.250% 04/1 .. | 07/24/2018. | CRE IOV I 3,427,795 | ... 3,500,000 | .......3,286,600 3,378,914 04/15/2023.
29248D AA 0 |ENANORTE TRUST 4.950% 04/25/28.... | C | 07/25/2018. | Redemption ~ 100.0000 260,849 260,849 | .......... 262,546 | ..o 261,658 | oo | crereerenn(808) [ o | e (808) [ e | e 260,849 | ...oovviirin 04/25/2023.
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F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
GSAA HOME EQUITY TRUST GSAA_06
362256 AC 3 |2.456% . [ 09/25/2018. [ PAYAOWN.........coomrirrirrircernriniinns | cerierieeesseesssisenes | eeereeens 180,813 | .ovvvvnee 180,813 | ovvvrns 99,151 | oo 95,693 | ..oevrerieriiens | e 85,119 85,119 [ oo | cervreeienns 180,813 | covvreereernerns | eererineinerinns [ e 0| e 2,321 | 10/25/2036. | 1FM...........
GSR MORTGAGE LOAN TRUST GSR_04
36242D PL 1 [4.319% .| 09/01/2018. | Paydown 294,638 294,638 | .......... 294,269 | ..cooovevenee 295,053 | ...ooovrrierirns (416) (U15) ) O SN 294,638 | ..o | e | e 0| et 6,622 | 12/01/2034. | 1FM...........
KIMCO REALTY CORP KIMCO REALTY
49446R  AJ 8 |CORP 6.87 .1 08/23/2018. [ Call  104.2540........ccouvcvrrverrens | cerirerierirnneiesninenes | e 14,595,560 | ..... 14,000,000 | .....13,977,600 | ......... 13,995,003 | ...coovvevrineres | v 1,764 1,764 | e | s 13,996,767 | ...coovvvrerirines | v 3,233 | i 3,233 | ..1,456,463 | 10/01/2019. | 2FE............
KT REAL ESTATE HOLDINGS LLC
50152# AC 1 |3.580% 05/ .. | 08/24/2018. | Redemption  100.0000 25,865 25,865 25,865 | ...... 25,865 0 ....25,865 05/24/2035.
52518R  CC 8 |LSSC_05-1 2.558% 09/26/45................... .. | 09/26/2018. | Paydown 235,597 235,597 | .......... 209,074 | oo 297917 | e | e 17,881 [ s [ 17,681 | ..235,597 09/26/2045.
LEHMAN XS TRUST LXS_07-6 3.786%
52524P  AA 0 |05/01/ . [ 09/01/2018. [ PAYAOWN........ocvvmrierrirrirrernrinniine | cerierireeerneeinsinenes | evereeens 108,982 | .......... 126,260 | ............ 92,101 | oo 105,224 | oo | v 3,758 3,758 | e | e 108,982 | oo | v [ e 0 | e 2,213 | 05/01/2037. | 4FM...........
MALLINCKRODT INTERNATIONAL FIN
561233 AA 5 |5.750% C [ 07/26/2018. | VAMIOUS.......covererrrrrirriersiineirerns | everisisnsienssissienes | cvverenes 315,920 | .......... 352,000 | .......... 352,000 | .oovvrernnen 352,000 [ .ovrrerririrens [ (U TR ISP 352,000 | .oveeervrrriens | s (36,080) | ........ (36,080) | ........ 20,046 | 08/01/2022. | 4FE............
MEREDITH CORPORATION TL +L300
58943P AN 2 |0 . 109/28/2018. | Redemption  50.0000........cccceve [ vovrerrererrreririinirenns | e 84,444 | ... 168,889 | .......... 170,156 | oo [ erereeeniveiinnns | vveenns (85,711) (85,711) [ v | cevreeirniinns 84444 | ..o | e [ [V I 3,661 | 01/31/2025. | 3FE............
MORGAN STANLEY MORTGAGE LOAN
61751 AK 7 |T 5.960% .. 1 09/01/2018. | PAYAOWN......covrvrrirrirriisriieiiiens [ e | ceoneins 11,793 | e 111,793 | v 76,016 | cooovveerinnee 73,710 [ oo | e 38,083 38,083 | ..o | e 11,793 | oo e | e 0| e 2,764 | 02/01/2047. | 1FM...........
63861H AL 2 [NSMLT_13-A 5.712% 12/01/52................ .. | 09/01/2018. | PaYAOWN......coorvererirrirriisiirerirens [ e | v 128,301 | ..ccovevee 128,301 | ccvveneee 137,038 | oo 136,828 | .ovovveerrveries [ v (8,528) (8,528) [ ..o | e 128,301 | oo | e [ e 0| e 5,036 | 12/01/2052. | 1FM...........
NEW CENTURY ALTERNATIVE MORTGA
643529 AB 6 |5.098% . [ 09/01/2018. [ PAYAOWN........oonvvrniirrirciisiiniies | cevierieeisneessssisnies | eeereseens 177,186 | ... AAAL T — 89,052 | .oovvvrrirs 83,712 | oo | e 93,474 93,474 | oo | e ATTA86 | oo | e | v 0| e 3,009 | 10/01/2036. | 1FM...........
OXBOW RESOURCES LLC OXBOW_11-1
69138V AB 7 |4.969% . [ 08/01/2018. [ PaydOwN............cvveeririiniinniicins | cevieriiniisniesiienes | v 1,000,000 | ....... 1,000,000 | .......... 999,956 | ........... 1,000,000 | .coooverveiiiires [ e (VI TR IO 1,000,000 | ..cooverreiiennn | e | e 0 | 37,268 | 05/01/2036. | 1FE............
PAE HOLDING CORP TL L+550
69322H AE 8 [10/20 . | 09/28/2018. | Redemption 0.0000......ccvuriree [ ervererrerierereeneeins | errrsenieneseerenes | e 3,038 | oo 2,977 | v 2,999 | .o (2,999) (2,999) [ .ooevvneenerrenes | cerereinerienineerenins [ e | e | e (1 IR 172 | 10/20/2022. | 4FE............
RESIDENTIAL ASSET SECURITIES C
74958E AS 5 |5.750% . [ 09/01/2018. [ PAYAOWN.......ocvvmrirrirrircirnrinnins | cerierieeerseesssinenes | eeereeens 103,765 | .......... 111,945 | oo 98,889 | ..ccovverirns 98,982 | ..o | e 4,783 4783 | oo | i 103,765 | ovoovereernerns | cernerineinerins [ e 0 | e 4,388 | 12/01/2036. | 1FM...........
REYES HOLDINGS LLC Reyes Holdings
76169 AG 8 |5.130% .| 07/31/2018. | Redemption ~ 100.0000 300,000 300,000 | .......... 300,000 | ..coovvrenee 300,000 | ..oovvvrrirririens | e (0 OO DT 300,000 | oouveereerires | e | e 0. 15,390 | 07/31/2022. | 2FE............
SALTCHUK RESOURCES INC  4.500%
79575@ AL 1 |09/02/29 .| 09/02/2018. | Redemption  100.0000 62,500 | .......c.... 62,500 | ............ 62,500 | ..coovverirnn 62,500 | ..oocvirrirriinns | e 0 [ v | e 62,500 | .ooorvrrrieris [ e [ e 0| e 2,813 | 09/02/2029. | 1FE............
81683U AM 9 |SEMINOLE TRIBE OF FLORIDA TL L+200 .. | 06/30/2018. [ VAIIOUS...........ceeurreeermerirerereerrnins | eerieriesssneesssssnesns | oversesssesssseesnees | snerssesssnessessnnes | snesssesssesssenssnees | snesssesssesssessssessnes | aessesssnsssnessns | seosessnessesssenens 0 [ ereerereereeie | e | e | e | e 0 | e 5,952 | 07/08/2024. | 2FE............
SPIRITS OF ST LOUIS BASKETBALL
84860* AB 9 |3.850% .. | 09/30/2018. | Various............ccc..u.. 7,945 ....1,945 ....7,945 ....1,945 0 06/30/2036.
88031R  AA 6 | TENASKA ALABAMA 6.125% 03/30/23... | .. | 09/30/2018. | Redemption  100.0000 85,796 ..85,796 .87,758 ..81,617 4,179 03/30/2023.
TURKIYE GARANTI BANKASI AS
90014Q AA 5 |4.750% 10/1 D|07/11/2018. | J.P. MORGAN SECURITIES PLC.. |... 592,500 600,000 | .......... 599,256 | ....overvne 599,736 | ..ucvevrrreriienes | e 76 76 10/17/2019. | 3FE............
TURKIYE GARANTI BANKASI AS
90014Q AB 3 |5.875% 03/1 D|{07/11/2018. | J.P. MORGAN SECURITIES PLC.. [ ...cccosvvumrrrerirerirns | weverin 186,000 | .......... 200,000 | .......... 209,000 | ..coovrrenee 208,286 (747) (747) 03/16/2023.
92857W AS 9 |VODAFONE GROUP PLC D| 06/30/2018. | Various.. 0 06/10/2019.
999999 99 9 | SUMMARY ADJUSTMENT. v |1 09/30/2018. | VARIOUS........oomvvrirririeissiesiiinns [ eveeiessiessiessiissies | coeseiens 111,896 0 07/01/2020.
C1465* AK 9 |CGIGROUP INC 3.740% 09/12/24.......... A|09/12/2018. | Redemption  100.0000 142,857 142,857 142,857 0 09/12/2024.
P7077@ AH 7 |Nassau Air Dev 6.340% 03/30/35. D| 09/30/2018. | Redemption  100.0000 ..48,750 .48,750 ..48,750 0 03/30/2035.
P7077@ AK 0 |Nassau Air Dev 6.440% 06/30/35. .| D|09/30/2018. | Redemption  100.0000, 56,250 56,250 56,250 0 06/30/2035.
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........ivuuuiiuiiiiiiiiis oo sesssssssssssenesensesnss | seves 25,492,957 | ..... 25,172,589 | .....24,583,142 | .........24,479,472 L0 178,885 .0 ..178,885 0 25,010,974 0 [..(113,577) [ ...... (113,577) | ..1,839,869 XXX XXX
8399997. TOtAl = BONAS = PAM 4.tttk skttt | eria 27,552,500 | ... 27,363,972 | .....26,687,673 | .........25,185,030 | ... O 163,399 | .. 0 [ 163,399 | 0 | e 27,101,037 | .o 0 [...(144,097) | ...... (144,097) | ..2,173,713 XXX XXX
8399999. TO = BONAS. ... bbbkt | s 27,552,500 | ... 27,363,972 | ....26,687,673 | ......... 25,185,030 | ..oovvrinnnan 0] . 163,399 | oo [V T 163,399 | .o [V 27,101,037 [ .o, 0 |...(144,097) | ...... (144,097) | ..2,173,713 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............ccriiiiriies  corevirieirnieiserserieeseeesseessssssssssesssessseessssssssssesssessnsssnns | aeves 27,552,500 XXX .....26,687,673 | ......... 25,185,030 | ..coorvvrennee. 0] ... 163,399 | ..ovvvennnd (U 163,399 | ..o 0 . 27,101,037 | ..cocvvvrrrnc 0 |...(144,097) | ...... (144,097) | ..2,173,713 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues
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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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Foreign Exchange
Currency swap - Rec fixed USD [Pay fixed EUR] | D2736#AJ8 FRITZ DRAXLMAIER GMBH & CO Currenc| 4.7160%
; 2014-FXS-227502 KG [ (R y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 02/21/2014| 04/02/2021] ..........cocven. | -.....2,058,000 [SRSTAVLORCY| [N RN 24802 | ..........315,750 230,784 58,950 cerreeeen 16,292 | i 100/100........
Currency swap - Rec fixed USD [Pay fixed EUR] Currenc| 4.2380%
; 2014-FXS-232087 G2616#AB7 DCC TREASURY 2014 LTD............ D1 y BNP Paribas......... ROMUWSFPUBMPROB8K5P83 | 03/20/2014]05/21/2021] ......cc..cc.. | ....13,771,000 [3.0000%]] ...covvveveveeerane [ roerreererieeiirnians ..174998 | .......2,156,000 | ... | ........ 1,577 480 | coovvvvvvveerrieeces | v 393,000 [ .oovvvvveernereeens | oo | e 111,899 | coovevvverererene 100/100........
Currency swap - Rec fixed USD [Pay fixed EUR] | L8367#AC7 SHURGARD LUXEMBOURG SARL Currenc 4.7400%
; 2014-FXS-242976 CB 3.26% D1 y BNP Paribas......... ROMUWSFPUSBMPROBKS5P83 | 06/25/2014|07/24/2026] .................] ......8,302,497 [3.2600%]] ..vcvvvevevevevevevenens | s ..122,098 | .......1,228,962 654,637 PSR [T IR [N 116,081 | ..ooovvvvver 100/100........
Currency swap - Rec fixed USD [Pay fixed EUR] Currenc| 4.5270%
; 2014-FXS-243577 N7334#AJ2 Wereldhave N.V. 3.06% 7/2026....... D1 y BNP Paribas......... ROMUWSFPUSMPROBK5P83 |07/01/2014|07/23/2026] .................] -.....9,578,100 [3.0600%]] -.vcvovevevevevevevenens | srerssscsressirs ..133,567 | .....1,447,600 | .| .coveeees 776,732 | e | e 275,100 | woooveeeevmemeennins [ e | i 133,892 | .oovovvvrverene 100/100........
Currency swap - Rec fixed USD [Pay fixed EUR] Currenc| 5.1000%
; 2014-FXS-245691 X2145*AA4 Elenia Finance 20y 7/30/2034........... D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS...| 07/25/2014] 07/30/2034] .................| -.....2,016,150 [3.6010%)| 28,541 273,900 | ...| v 123,446 58,950 80,122 | 100/100.......
Currency swap - Rec fixed USD [Pay fixed GBP] Currenc| 4.3475%
; 2013-FXS-189672-1 PORTMAN ESTATE FUND 22 (Multiple Cusips). | D 1.......... y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 09/07/2018| 03/05/2028| .................| ......1,408,680 [ZIUONTY | [— e 136,760 | oo 887 | ..o 371,005 || o 124,934 | ..ooovvvvvvevvvvverens | e 235,035 | coovvver (UL [— crrrerenen21,636 | i 100/100........
Currency swap - Rec fixed USD [Pay fixed GBP] Currenc| 4.3475%
; 2013-FXS-189672-2 PORTMAN ESTATE FUND 22 (Multiple Cusips). | D 1.......... y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 09/07/2018| 03/05/2028| .................] -.....1,408,680 [4.1300%]] ..vevoveverevnrererinens e 136,760 | e 887 | 371,005 [ | o 124,934 | ..oooovvvvvevrnrvrrens | e 235,035 | coovvveeed (UL [— cerereeeen21,636 | i 100/100........
Currency swap - Rec fixed USD [Pay fixed GBP] Currenc| 4.3475%
; 2013-FXS-189672-3 PORTMAN ESTATE FUND 22 (Multiple Cusips). | D 1.......... y Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 09/07/2018] 03/05/2028] .................] -.....1,095,640 IV [— cverern 106,480 690 288,670 T VAT [N 182,805 | oo ((SHE) ) e 16,828 | 100/100........
Currency swap - Rec fixed USD [Pay fixed GBP] Currenc| 5.4800%
; 2013-FXS-216199 G3646#ACT7 FORTH PORTS LTD........cooovvvvvvvnnens D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/13/2013| 12/05/2031] ..........coover.| -.....8,152,350 [5.0300%]] ..vcvvvevevevevvvenenens | s .....80,883 | .......1,501,695 | .| ........ 1,091,942 [ oo [ e PLIRCT(VRN [SOONON I [ 148,033 | ...oovvvvverene 100/99..........
6.3010% [GBP|
Currency swap - Rec fixed USD [Pay floating Currenc| Barclays Bank LIBOR
GBP] ; 2012-FXS-158754 G2956@AA9 ABP ACQUISITIONS UK LTD....... D1 y PLC G5GSEF7VJP5I70UK5573..... | 03/16/2012] 04/25/2033] .................| ...10,302,500 | 6M+3.2810%] 233,547 | ......1,826,175 | ... oo 2,076,449 | .ooovevvvvrerrvrrerens | v RACHCTCTON (RO I 196,681 | ..ooovvvercee 100/100........
5.0760% [GBP|
Currency swap - Rec fixed USD [Pay floating G0566*AC3 ARQIVA PP FINANCING PLC FRN Currenc| LIBOR
GBP] ; 2014-FXS-243353 06/2029 Dl y BNP Paribas......... ROMUWSFPUSMPRO8K5P83 | 06/27/2014] 06/29/2029 ...5,614,290 | 6M+2.1000%] ...124,589 | .......1,310,925 21415934 | | 160,710 92,053 100/100........
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0].....380,000 ...925487 | .....11,091,688 [XX] ........ 8,294,443 0 |...2403,842 (2,194) 0 ... 915,152 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0].....380,000 ...925487 | .....11,091,688 [XX] ........ 8,294,443 0 |...2,403,842 (2,194) 0f.... 915,152 XXX XXX
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD [Pay fixed CAD] Currenc| 4.0425%
; 2014-FXS-245351 C5864@AM1 MULLEN GROUP LTD. Ay BNP Paribas........ ROMUWSFPUSMPROBK5P83 |07/22/2014| 10/22/2026 ... ....7,448,790 [4.0700%]| e 1,178,048 1,178,048 | ......(184,538)] ....... 195,855
Currency swap - Rec fixed USD [Pay fixed EUR] | D2736#AK5 FRITZ DRAXLMAIER GMBH & CO Currenc| 5.3160%
; 2014-FXS-227509 KG 4.3000 2024-04-02 D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS...| 02/121/2014] 04/02/2024] .....ccovvvvveee | vovevnnns 411,600 [4.0500%)| 5,522 35,708 35,708 | ......... (9,125)| ......... 11,790 | covvverrerervrerereens | evvvnvenenennnenenes | evvvennenennd 4,831 [ oo 0001.............
Currency swap - Rec fixed USD [Pay fixed EUR] | 59010QAA4 MERLIN ENTERTAINMENTS PLC Currenc 4.9860%
; 2015-FXS-274572 2.7500 2022-03-15 D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 03/13/2015[03/15/2022] ......cocovvvveee | covvee 524,750 [2.7500%]] v.veveveveveverereverens [ i | v 7,240 | oo (80,428) | ... [ cevvvvre (80,428) .......... (7,408)] ........ 19,650 | covvvvvvvvvvvvnrnrnnns | covvvvsvevensnsienns | evvvsnnnennnd 4,879 | .o 0001.............
Currency swap - Rec fixed USD [Pay fixed EUR] | X7360WAJ1 ROMANIA REPUBLIC OF 2.7500 Currenc| 4.4975%
; 2015-FXS-296997 2025-10-29 Ay Citibank NA . E57ODZWZTFF32TWEFATS... [ 10/22/2015 10/29/2025 ... ...1,111,000 [2.7500%)| .(145,269)
Currency swap - Rec fixed USD [Pay fixed GBP] Currenc| 3.0300%
; 2016-FXS-338981 G1591#AUB BRITVIC PLC......coccvvvvveveriircscnccriannes D1 y Citibank NA.......... E570DZWZ7FF32TWEFATS...| 11/01/2016] 02/20/2025] .................] ......1,958,560 [2.3100%]] +evevevereveverereverene [ rerermrmrerenmrmrn | eevvreeeeen 7,720 (233,764) | ... (233,764) | ..........(8,368) | ......... TEEC 7\ [T IR 24,769 | oo 0001.............
5.5810% [GBP|
Currency swap - Rec fixed USD [Pay floating G2956@AC5 ABP ACQUISITIONS UK LTD Currenc| Barclays Bank LIBOR
GBP] ; 2013-FXS-201145 Series A FRN 12/26/2033 Ay PLC G5GSEF7VJP5I70UK5573..... | 06/03/2013] 12/26/2033 ....1,634,500 | 6M+2.2000%] 35,938 ..301,664 .48,700
0939999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 ..107,428 055,958 393,215 0 0 XXX
0969999. Total-Swaps-Hedging Other. 0 0f....107428 | .......1,055,958 [XX] .......1,055958 |.....(399,960)] ...... 393,215 0 0 XXX

Swaps - Replications - Credit Default
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statement as of September 30, 2018 ofte. N€@W England 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
Credit Default Swap - Rec 1.0000 [PAY 1.0000
0.0000);CDX.NA.IG.31 ; 2018-RCDS-418794 990418794 CDX.NA.IG.31 DBC..... Credit.. | Ice Clear US Inc... 549300HWWR1D80TS2G29.. | 09/25/2018 12/20/2023 ....22,000,000 [0.0000]; ......391,129 2444 | .....300311 | .| ... 427,033 ....22,000,000 | 27 N/A
0989999. Total-Swaps-Replications-Credit Default. 0 ....391,129 2444 | ........390,311 |XX] .......... 427,033 0 0 ....22,000,000 XXX XXX
1029999. Total-Swaps-Replication: 0 ....391,129 2444 1 .........390,311 |XX] ........... 427,033 0 0 ....22,000,000 XXX XXX
1169999. Total-Swaps-Credit Default. 0 ....391,129 2444 1 .......390,311 |XX] ........... 427,033 0 0 ....22,000,000 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 ....1,032,915 | .....12,147,647 |XX| ........9,350401 | .....(399,960) ...2,797,057 | ......(2194)| ... O | oo 1,100,152 XXX XXX
1209999. Total-Swaps 0 .1,035,359 12,537,957 [XX] ......9,777,434 | ......(399,960)] ....2,797,057 XXX XXX
1399999. Total-Hedging Effective 0 380,000 925487 .11,091,688 |XX| 8,294 443 0 |..2403,842 XXX XXX
1409999. Total-Hedging Other. 0 0f...107428]....1055958 [XX] ... 1,055958 | .....(399,960)] ....... 393215 XXX XXX
1419999, Total-Replication 0 ....391,129 2444 | .......390.311 |XX] ........... 427,033 0 0 XXX XXX
1449999. TOTAL... 0 771,129 | .....1,035,359 | ......12,637,957 |XX] ........ 9,777,434 | ......(399,960) | ...2,797,057 ....23,100,152 XXX XXX

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 Hedges the currency risk of foreign currency denominated assets.
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statement as of September 30, 2018 ofte. N€@W England 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 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception

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

NONE




8030

statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
Barclays Bank PLC..........cc.iuiiiiieiieiieicierisiesisi st G5GSEF7VJP5I70UK5573... | Y. Y 2,374,000 | .o 2,127,839 | .o | s 0 ..2,378,112 4112 | ... 226,643 | ... 0
BNP Paribas...........ccccoevenee ROMUWSFPU8MPRO8BK5P8Y Y Y ..5,710,000 | ..coovvvviiinens 7,321,535 |............. 1,611,535 25,602,832 [ .o | 0. 559,698 ...559,698
CHIDANK NA. ... E570DZWZT7FF32TWEFAT6 | Y. Y ot | s 999,327 2,127,053 |. (459,461) ...668,265 1,481,880 | .o (459,461) | cvovrrvvrerrerirerierinee 23,002 | ..... 253,712 ..253,712
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Y 1,030,681 |............. 1,030,681 | ..o 347,038 | .o e 347,088 | i 60,099 | ..o 60,099
0299999, TOtal NAIC 1 DESIGNEHION. ... eeeereisieseessie s ses st ...9,083,327 ..12,607,108 (459,461) 3,310,481 9,809,862 | ...oooovriinnenn (459,461) [ i 374,242 | 1,100,152 | oo 873,509
0899999. Aggregate Sum of Central CleannghOUSE. .........ouurereresiiimrisisisisi s eesenssensnans XXX XXX XXX [ 430,061 | .. 390,311 | oo | e (U 427,033 |.... . 22,000,000 21,960,250
0999999. Gross Totals ..9,513,388 | ..o 12,997,418 (459,461) 3,310,481 10,236,895 | ..o (459,461)| ........ 374,242 |. 23,100,152 | ..o 22,833,759
1. Offset per SSAP No. 64....
2. Net after right of offset per SSAP No. 64 [ T 12,997,418 (459,461)
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statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4

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

Collateral Pledged by Reporting Entity

Wells Fargo Securities LLC........cocrvriiinnierersinsesninninns VYVVCKRE3DVZZNTOPB21... | TIEASUMNY ..vorvuiesiriesersssssessersssesssessssessns st enssnssssansssssssssssenes 912810  QH 4 | UNITED STATES TREASURY ......oooiviiiiiereiiiieiiiieiiieties sttt svesie s ssssssnsessssssssesssssssensens | srevessssissassessens 442704 | ......... 373,000 399,148 | 05/15/2040. | .......... | I

0199999, TOAIS. ..ttt tersertsesere st es kst 880888k E 880108 1£E1  #eLEEoEEE oL LA 8RR R R LR 8RR R EE LR E R LR E LR LR L LR LR LR LR LR R LR SR EEE LR R SRR AR 1eE  LEEeEE LR R R LR R E R LR LR E LRttt | enienes e 442,704 | ......... 373,000 399,148 XXX XXX

Collateral Pledged to Reporting Entity

Barclays Bank PLC. G5GSEF7VJP5I70UK5573..... | Cash. .....2,374,000 XXX

BNP Paribas . ROMUWSFPUBMPROBKSEP83 | Cash.........cuurrimrereerrrineiierierirneessssississessesssesssesssssssessssonssnnnnsnnecnee | L GBBM ittt bbbt | erbiesssensaeens 5,710,000 XXX

Citibank NA E570DZWZTFF32TWEFATG.. | Cash......ccovviveeriirniieinineerssissessssssssssnnssennneseneonnnne || GBSM ittt | renssi st 999,327 XXX

168 Clear US INC.....vuuivririiriissiscnissiissnsne s 549300HWWR1D80OTS2G29.. | CaSh......cvuuirenirnirisreseenssmississsisssnssssesssmssssssssnsssnsssssnsssssssnsssossernenees || GBS sttt | ensens s 430,061 XXX

0299999, TOAIS. ..o veveeveesaeesseeesseeess s ss stk R bRk SeELE LR SRS SRS E R E LR L LSRR f L E RS RE RS R R LRSS HLELE LR E RS EEE Rt | e 9,513,388 XXX




Statement as of September 30, 2018 of the New England Life Insurance Company

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of September 30, 2018 of the New England Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America, NA Boston, MA. ..(10,014,142) | ............. (10,599,241) | ..............(7,695,826) | XXX
The Northern Trust Company. Chicago, IL 252,954 241,406 10 [ XXX
JPMorgan Chase Bank, NA...........ccccccoeerivericnnnicnene. New York, NY. ....(16,798,235) (4,639,665) 640,280 | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 520 580 17,839 (53,462) 68,940 [ XXX
0199999. Total Open Depositorie: XXX XXX 520 580 (26,541,584) [ ........... (15,050,962) | ............(6,986,596) | XXX
0399999. Total Cash on Deposit XXX XXX 520 580 (26,541,584) 15,050,962) | ... (6,986,596) | XXX
0599999. Total Cash XXX XXX 520 580 (26,541,584) 5,050,962) (6,986,596) | XXX

QE12
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statement as of September 30, 2018 ofte. N€@W England Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY . 109/20/2018....... | ... . [12/06/2018....... 11,953,659

UNITED STATES TREASURY 09/13/2018. 11/15/201 28.926 295

UNITED STATES TREASURY . [09/27/2018....... | ... . [12/20/2018.......
0199999. U.S. Government Bonds - Issuer Obligations...............coovvvuumrrivinnrniisinssiniinsssiins X .
0599999. Total - U.S. Government Bonds. 0 it | s 57,799,856 | ooosicosnssnssenscns e 0 | 64,292
Bonds - U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations

FEDERAL HOME LOAN BANKS.......oviteticeecieiee ettt sttt sttt st s snaes . 108/23/2018....... [ o MRS | 8,985.265 | oo | e 11,140
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation

4,985,265

3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligation

Total Bonds

7799999. Subtotals - Issuer Obligations

8399999. Subtotals - Bonds

8899999. Total - Cash Equivalents




