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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt oo 937,335,097 | [ 937,335,097 |.cocorenens 956,074,755
2. Stocks (Schedule D):
2.1 Preferred SLOCKS ......cuiviiiiieieiiniritieietsses et [ [OOSR [OOSR [OOSR 0
2.2 COMMON SEOCKS .....cvvivieieiesicecteteteeceee ettt s s s s ssesesens [eeeeeeeeeeneen e eeenene [0 [0 [0 0
3. Mortgage loans on real estate (Schedule B):
BT FIISTHENS et [ 58,917,399 | (V1N SO 58,917,399 | 62,718,996
3.2 Other than firSt IBNS........c.curiiiiieieiriee e [ [OOSR O RN O RN 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...ttt n s s sesens |eeeseseeneseee s eeeeeseneeeaes [0 [0 [0 0
4.2 Properties held for the production of income (less
[ 0 @NCUMDIANCES) .....cuvvvieececeeeeieieeeccaeas [oeeeeneeneeeeeesenesaseeeeenens (01 (01 [ TSR 0

4.3 Properties held for sale (less $

encumbrances) ........cccveeereeniene
5. Cash($ .o 52,341,447 , Schedule E - Part 1), cash equivalents
[ 946,288 , Schedule E - Part 2) and short-term
investments (3 ..ocooevrrenn .0 , Schedule DA) ............... ... 53,287,735 |... ... 53,287,735 |... ... 80,042,377
6. Contract loans (including $  .oveveveererrerieieiceeeene 0 premium notes) ...... [oreoreeennene 384,352,383 384,352,383 |............... 395,623,061
7. Derivatives (SChedule DB) ...........cccoouieueueueiiiiieieeeieieesesese s |eesesesesesenenns 13,372,410 |0 [ 13,372,410 | 9,729,653
8. Other invested assets (Schedule BA) ...........c.coorueuevereeeeeceeeeeeeeecee e ... 14,642,761 |.. . ... 14,642,761 |.. 14,752,107
9. Receivables fOr SECUMLIES .........ciiuiiiiririiicceeeeee e e 1,432,231 | 0 | 1,432,231 | 515,213
10. Securities lending reinvested collateral assets (Schedule DL) ............ccccoveve. |oererereseneeeeeeeeseeen [0 [0 [0 0
11.  Aggregate write-ins for iNVESLEd @SSELS .........cccvvvviieueuiiiiirirsieee s oo [OOSR [OOSR [V R 58,326
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cvcveveveeeieeeeevcieieicieens oo 1,463,340,016 |.ooovovoeeeeeeeeees 0 [ 1,463,340,016 |............ 1,519,514 ,488
13. Title plantsless § ....ocooveiiiiiiiiie. 0 charged off (for Title insurers
[oT 2117 OO OO U UURT AESSOURTRRRSRPRRRROt [0 [0 [0 0
14, Investment income due and aCCTUED ...........c.euiueuiiriiueiiieieieieieeeieeseees e 17,242,690 | (U1 PO 17,242,690 |..coovvenene 17,606,594
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,527,176 |cevecceee A4 e 1,527,132 | 2,644,847
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccooviiiiinnnne. 0
earned but unbilled Premiums) ..........ccccooveveiiiiieueeceeieeeee s [ 3,908,762 |...cooeeeeeeeeeeeeen 0 [ 3,908,762 |..covee. 6,147,342
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ .........ccoeeeeercncene [V S SRR [0 [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured companies .............cccoccevveens oremvinninnininiceee 0 freeeeeeeeee 0
16.3 Other amounts receivable under reinsurance CONtracts .............c.ocoeeeu. |oeeeeeeeeeecrenenenes 920,056 |[..eoveeeceeieeeeeeeeiens 0
17. Amounts receivable relating to uninsured plans 0. .
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-....c.cccceeeene 9,957,105 |- (V1 9,957,105 |ooveeecee 0
18.2 Net deferred tax @SSeL ........ccirririiiicieiiee et [ 51,301,760 |.ccvevernne 33,798,316 [.cooeeennnne 17,503,444 |........cc.... 18,097,011
19.  Guaranty funds receivable or 0N dePOSIt ............ccceeveveveveveeceeeeeeeieeieeees |oeseeeeeeeeeeeenes 247,697 [ [V 247,691 [ 381,120
20. Electronic data processing equipment and SOfWAre .............oooevevevereeeeerenens fooveeecciciccce 0 freeeeeeeeee 0 freeeeeeeeee 0 [ 0
21.  Furniture and equipment, including health care delivery assets
(B e 0 ) e et [OOSR O RN [OOSR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [-ooeeeerininnciccs [0 [0 [0 0
23. Receivables from parent, subsidiaries and affiliates .................cccocceveveevieenes foeveviiinicns 2,894,468 |.....oooveeieee (V1 2,894,468 |.........c......... 3,824,077
24. Healthcare ($ cooooeverrveeeeeeeeenes 0 ) and other amounts receivable ...... [--oocoerernniccrnns [0 [0 [0 0
25. Aggregate write-ins for other than invested assets .............cccceceeeerereeeees foovecccccns 5,889,163 |.....cccvvrennee 3,448,000 |......covvneeee 2,441,163 | 896,634
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........ccuvieeeuerereiriieeeeieieiee e feseeeeecaas 1,619,398,247 |.....ccceceeee 37,246,360 |............ 1,582,151,887 |............ 1,617,998,550
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeeeceeteeeee e caeseeeeees e cssseseeeee s e ssesesesessansesesesesasnsesesesesannansesenenas [eoeiesisnas 6,084,574,501 |...c.cooviiiie 0 | 6,084,574,501 |............ 8,238,908,749
28. Total (Lines 26 and 27) 7,703,972,748 37,246,360 7,666,726,388 9,856,907,299
DETAILS OF WRITE-INS
1101. Deposits in connection with investments ... o (01 0 e [0 T 58,326
0 O R PSP PPN
B L0 T T RSO RO T OO TR SPPRTR SRR TR PP URTRROUPROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 58,326
2501. Miscellaneous
2502. Receivable from third party administrator
2503. Prepaid pension @SSt ...
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo.foreeceicinniice [0 [0 [0 0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 5,889,163 3,448,000 2,441,163 896,634




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior Year

1. Aggregate reserve for life contracts $ 1,058,090,087 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ............cccoovvvveen 0 Modco Reserve) .
2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ..........
5. Policyholders’ dividends/refunds to members $ 13,958 and coupons $
and unpaid (Exhibit 4, Line 10) ....
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
7.  Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S e 0 discount; including $ ....90,047 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCelEed CONMTACES .......... ...
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
CeAE ..t R ISR 16,363,467 |.cococeceennne 15,731,633
9.4 Interest maintenance reServe (IMR, LINE B) ........oii ittt ettt ettt testesteseeseeesesaestesnesnesneanesnesnesnesnnsnnas |ooooesoseseen 12,531,598 | 17,327,632
10. Commissions to agents due or accrued-life and annuity contracts $
LI 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (6,027,423) (9,514,874)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6) ..1,120,603 |... .. 874,594
15.1 Current federal and foreign income taxes, including $ ...0 on realized capital gains (losses) ................. 9,088,741
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COL. 7) ...ttt ettt e et e ae e s e e s e e s e eneeeneen
24.02 Reinsurance in unauthorized and certified ($ ..............ccocoovviven.. 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ....... [RUTRROR BRI 28,890,526
24.04 Payable to parent, subsidiaries and affiliates ...............cocoiiii e 22,290,490
24.05 Drafts outstanding ..........cccceeverieiienieiceeee 0.
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccccccueueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........ccccceveeierieniienene
24.11 Capital notes $

...1,091,610,818

55,617,876 |..
..2,082 |...
,558,166 |...

.69,316,050
...367,012
1,594,343

0
0.

9
.0

25. Aggregate write-ins for liabilities 41,482,818 49,747,793
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 1,390, 139,235 1,479,254 785
27. From Separate Accounts Statement 6,084,574,501 |............ 8,238,908,749
28. Total liabilities (Lines 26 and 27) . 7,474 713,736 9,718,163,534

29. Common capital stock .
30. Preferred capital stock ....
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1 0 shares common (value included in Line 29 $
0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 0 in Separate Accounts Statement) ........ 189,512,652 136,243,765

2,500,000 2,500,000

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 192,012,652 138,743,765

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,666,726,388 9,856,907,299

DETAILS OF WRITE-INS
2501. Postretirement benefit liability
2502. (Cash collateral received on derivatives
2503. Miscellaneous ...
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)

23,922,000
12,134,327 |...
5,426,491 |...

29,181,000
12,424,327
8,142,466

3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
[0 o1 PSSP PEPRRTSTTPRRPEPPTTTRPUR WRVRRRTRRRURR (1. | I 131: I AN 90,592,121
2. Considerations for supplementary contracts with life CONtINGENCIES .........ccccceviiriririiiieeeieisseeeeeee e reneseeeneeeneen 4,806,000 [ 5,912,585
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) .. .64,635,701
4. Amortization of Interest Maintenance Reserve (IMR, LINE 5) ........ccccceeiiriririnieieieieeeeisieieieieeeesesesssseseseeseessssssseseseseseenesferesssnsenenennnes 13008, 113 |oiviviiiiiiveiciiiens 529,073
5. Separate Accounts net gain from operations excluding unrealized gains Or I0SSES ..........ccceiieierieiiiiieiieiieieeeeeeeesreseesees [ 0l 0
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) . 55,442,276
7. Reserve adjustments on reinsurance ceded (580,713,893)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
YT U OSSOSO SESESPUUURRTRUI! HOTRTRTRN 92,665,364 |.....ccconnnn. 108,447,631
8.2 Charges and fees for deposit-type CONTFACES ..ot (O RN 0
8.3 Aggregate write-ins for miscellaneous income .. 27,707,889 34,873,162
9. Total (Lines 1t08.3) .. (25,530, 125) (220,281,344)
10, DA DENEFILS ...ttt bbb bbb b e bbbttt bttt | 163,651,477
11.  Matured endowments (excluding guaranteed annual pure @NAOWMENES) .........coiiiiiiiiininenese e e 2,812
12.  Annuity benefits (Exhibit 8, Part 2, LiNg 6.4, COIS. 4 + 8) .......ceueviiieeieieiiieeieieieiesesese st se s s sesesned 10,882,777
13. Disability benefits and benefits under accident and health contracts ..
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life CONtracts ................cooiiiiiiiiiii
16.  GrOUP CONVEISIONS ....ccvieiieiieiieiieieeteeieesieesieesteesteesteebeenseenseanes
17.  Interest and adjustments on contract or deposit-type contract funds ..
18. Payments on supplementary contracts with life contingencies ............... 04l
19. Increase in aggregate reserves for life and accident and health CONractS ............ccovrurueeiiiiniirre e (34,075,015)
20.  TOtaIS (LINES 10 0 1) ..vviuiiiiiiiiiiiisietetetetes ettt ettt ettt et s s et st e s b b et s esese e se s s e b e s e s e s e se e e s s e s b e b et ebene e se s s sebesesenenesssses ot ss st s sebetenn 368,822,430
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, €0l M) ittt e e e e e AR E A e R SRR At £ e A e R ARttt et et es e R e st eneeas
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) .
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3,4 and 6) ..............
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3+ 5) ...ccccceeevrnnnss v 3,635,854
25. Increase in loading on deferred and UNCOIECIEA PrEMIUMS .........ccviviieiverereisiiieieteteiee sttt st se s snsns b s sss s st nesees (1,660,074)
26. Net transfers to or (from) Separate Accounts net of reinsurance.. (529,070,623)/.............. (838,374,406)
27.  Aggregate Write-ins for dBAUCHIONS .............cccv.cviieiuieciiiecieeecieeecteeee ettt ss sttt ens et ens e ens s ens et ens et ensesensesensesnen 3,005,109 46,598,546
28, TOtaIS (LINES 20 10 27) ...cvuieivieieeeceeeece et eae et ae ettt sa s et et a et a e a e e a e e st a et s s ans (115,424,030) (264,282,116)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
[T ST PSTSTSTTRTPT ROURSRN 89,893,905 |....ccvvvnne. 44,000,772
30. Dividends to policyholders and refunds t0 MEMDENS ............c.ccueueieiiieieieieieieeteee ettt nas 1,763,106 3,582,767
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
ITHNUS LINE 30) .ottt aeae et e s aeaeee et s s ssaeae s e s s s ssaseeses s s ssssseses s s ssassesesasnsssnsesesssssssnsnsesassssssansesesanansnana|etesneateneenena 88,130,799 |......cccoveenn 40,418,005
32. Federal and foreign income taxes incurred (excluding tax on capital GaINS) ............ccceeveiieueuereiriieeieie e 4,006, 172 2,465,020
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.eiiiiiiiieieiceceieee ettt ettt eses s es s sesessss s s ses e eee e 84,124,627 |..ovovveennne 37,952,985
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ s 553,429 (excluding taxes of $ ......cccoveurenene (909,715) transferred to the IMR) .............cccevuevrirereieennnns (1,093,196) 2,317,727
35.  NetinCome (LINE 33 PIUS LINE B4) .....o.oiioiiieieieieieiiieie ettt ettt s st esese e e e s st eseseseseseassesesesenenenen dorete e 83,031,431 |.ccceiie 40,270,712
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieeeieiieieie e 138,743,765 150,560,617
37, NEtiNCOME (LINE 35) ..vcuiviuiiiiiiiiisieieieteietst sttt ettt sttt b b sesene s ssssssesesesesesesssessssesesesesenensssssssssesesenenssssssssesenfonnneeenenens 89,081,431 ooiiiiininininn. 40,270,712
38. Change in net unrealized capital gains (losses) less capital gains tax of $  .................. (374,813) oo o (411,759) | (208,434)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cccueveecurueveueeeeeeceeteteeeeeeecae e eeeeeeesae et esenssaeaesesesenesseaenas ..(538,958)/.. ... 17,088
40. Change in net deferred income tax ...(6,587,373)/.. . (3,074,234)
41. Change in nonadmitted assets .. 12,217,286 |.. ...495,753
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cccoiiiiiiiiiiie e e 0
43. Change in reserve on account of change in valuation basis, (inCrease) or AECreaSse ...........ccoueriirieriierieiieneesee e 0
44. Change in asset valuation reserve ..
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MiINUS COL. 1) .....oiiiiiiiiiiiiieieeeie e e s 0
46. Surplus (contributed to) withdrawn from Separate Accounts dUuring PErOT ............coiiiiiiiiiiiiieeeeee e s
47. Other changes in surplus in Separate Accounts Statement
48.  Change iN SUMPIUS NMOES ......oiueiiuiiiiiiitieitie sttt ettt ettt et e bt e she e bt e be e bt eabeea et eaeeehe e eheeeh e e b e e be e bt em bt eabeeaeeeaeesheesbeenbeebeebeenbeennennns
49. Cumulative effect of changes in accouNting PriNCIPIES .........oouiiiiiiiiii ettt st sae e e e e e eeenne s
50. Capital changes:
50.1 PRI IN ...ttt ettt et e et e e et eseesese et es e s ese e ese e eses e eses e s eR e s eA et es et eAe At ese st eses st es et es et ese s es et esensese st esenseseneseseeses et et ettt ettt 0
50.2 Transferred from surplus (Stock Dividend) .. 0 |.
50.3 TranSTEITEA 10 SUMPIUS ... .cetiitiiieiie ettt ettt ettt he e b e bt e bt e bt ea et e s et ea e e eh e e ehe e bt e b e embeambeeaeeemeesheesbeenbeebeenbeennes [ereennsteses s e s e e s re e b 0
51.  Surplus adjustment:
53 0 =1 o OSSOSO KT TP (O T 0
51.2 Transferred to capital (StOCK DIVIAENA) ........cvcvviviueteteiieieee ettt tetee sttt ettt s e e et s s s sesesesesessesssesesesesesessssssssesesesesesesea|ereeaeseseebenebenenee e e seee (O 0
51.3 TranSfErred frOM CAPITAL ............c.cueuiuiiiiieteteteeeeceee ettt ettt et et a s s e s st esesessasas s s s et et esesessas s s st esesessssssssesssena|ereeaesensebebeben e et e seee (O 0
51.4 Change in surplus as a result of reinsurance .. .. (3,079,890)/.. . (8,079,890)
52, DivVIAENAS 10 SIOCKNOIAETS .......evvieeeecececeeee ettt ettt ee e e e et s s e ses et e s s s ssaseeseses s ssassssesas s ssasessesassassssnsesassasassssssasasanaa rsesaesseneaens (37,900,000) (44,000,000)
53. Aggregate write-ins for gains and l0SSES IN SUMPIUS ............cccueveveevecuceeieieeeeeceete et eeeeecaete s eseessae s e ses s esaetesesenenssaetesesennesessasasns 6,188,564 (2,207,874)
54. Net change in capital and surplus for the year (Lines 37 through 53) 53,268,887 (11,816,852)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 192,012,652 138,743,765
DETAILS OF WRITE-INS
08.301. Management and SErvice fEE IMCOME .....ooiiiiiriieiceeiee ettt e s e e se s e s eees s n e s et eeesesnansesesennas
08.302. MISCEITANBOUS  .......eeeereeeeeeeee ettt ettt es e e e e e eseaeeeeee e e aeseeeeee 2 e s eseeee o2 e s e s e e e e a2 e e s e s ee e s ee 2 nseseeee s s e sesesee s s anseseseeessanaan
08.303. Income from cross selling agreements ....
08.398. Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE ..........c.cveveuiuiuiiiieieeeieeeecccie et e 300,000 .veeoeeeeerererireeeeeneeenenes 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above) 27,707,889 34,873,162
2701. Interest credited 10 FEINSUMEIS ..o e eneeaeasenenesneaneneanensnnenennnennnenendoeensesesinnnnnns £, 994 616 [ 3,613,205
2702. 0Ther dedUCTTONS .....ovieececececee ettt es st sesesn s s snenesesesesnsnnsnsnssesesesesnnsnsssss ereresesnenessneerenes 10,498 [ 4,561
2703. Reinsurance recapture fee ......ccoooooeeciieieeeceeeceeee .0 | .42,980,780
2798. Summary of remaining write-ins for Line 27 from OVErflOW PAgE ...........ooiuiiiiiiiiieee et s fere s (O T 0
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above) 3,005,109 46,598,546
5301. Net gain (loss) on pension and postretirement benefit plans ..o o 6,188,564 |................. (2,207,874)
£330 1012 T T TPl NPT PO T RPN PO RO PRSP PPN
[0 101 T O T T O TP U TUY N TP P T PRP PP TRPIN
5398. Summary of remaining write-ins for Line 53 from overflow page ...0
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) 6,188,564 (2,207,874)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COllected Net Of TEINSUIANGCE .......c...cuiuiiiiieiieie ettt sttt [ers e 102,174,581 | 191,432,359
2. NEtINVESIMENT INCOME .....c.uiiiiiiiiieeiei ittt |en s 61,448,393 |................ 64,410,073
BT ST oY T o TS 1 o T =SSOSR 130,972,647 151,993,362
4. Total (LINES 1 tATOUGN 3) ....evvieieieiiieieietet ettt ettt ettt ettt ettt s e s e s et et et e s e s e sess et s s et e s e s et esssess s ss e s et esesesesnsn s ssasesetesesesnnnanas 294,595,621 407,835,794
5. Benefit and 10SS related PAYMENTS ............c.ceuiuiiieiiiieietetcecee sttt ettt ettt ese s s s ea et sebeses e s s st esesesebesesnsn s asssasesesesesnnns [oresnsesssanans 745,109,105 |............ 1,100,354,953
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............c.cvoveueueueiieieiereeeeeeeeeeeeeiens e (532,558,074)|.............. (840,880,204)
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccoovieveveueuiuicccietetee et fer e seeneeeees 47,943,814 | 100,710,439
8. Dividends paid t0 POIICYNOIAETS ...........coovviveuerieieieiee ettt ettt ettt ettt ettt et sse st es et s e s et esesess s ssasasesesesessan s ssasesesesesesnans|eressesnnenaenenes 2,588,976 |..cccierinne 3,865,832
9. Federal and foreign income taxes paid (recovered) Net of $ ......cccvovrvrericecciiencns 0 tax on capital gains (losses) ............... 22,695,732 6,715,059
10, TOtal (LINES 5 TNrOUGN ) .....vieieiiieetctcecee ettt ettt ettt s s s st s s et et e b e s e ss et s st e s et ebesesess s ssesesesesesesesn s ssasesesesesin 285,779,553 370,766,079
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceirieiiiiiiieretetieieeee et ittt s s st sessesesssssesesesesesnsnn ] 8,816,068 37,069,715
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt [ee s 80,827,171 |...ccooveeeee. 154,816,818
12,2 SHOCKS ...eeeeueeeteee e ecaeeeeees e e esesseeeeeeseseseeeeees e eseseeeeee e eaeseeeee£ e e s eseeeeee eSS AeeeeeEeE S e AeAeEeEeE £ R A e R eAeEeA R e AeAeeeeee s e AeAeseses s s anseseseo|ee e en e b (U 0
12.3 MOMGAGE I0BNS ..ottt ettt ettt ettt a et et s et et e bt et eaeas et ss et et et et e s esess s e s et et et et e s esess s ssss s esesesesssn s ssasesesesesensas s asssas|oeeeseneeneneneen 3,808,664 |................. 24,790,998
12,4 REAI ESAE ... ceceetetieee ettt ettt ettt e et es et e e e se s e esee et e e seeeeseE e e e e S e £ eASE e e e eE £ e A LA e Eee 1S e £ eeA e A e R e s s e eeAeEeEes s eeeennteaesesenans [re e enese et (U 0
12.5 Oher iNVESIEA @SSELS ......vuiuiuiiiiiicee ittt bbb bbbttt ettt 203,303 | 374,066
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS ...............cccociieieieieveieeeec et e (I | 278
12.7 MISCEIIANEOUS PIOCEEAS ..........cececveieeeeececeeteteeeeeeeete et esesass et tesesenseaetesesesenssassesesesensssesesesessssssesesesensnsnsesesasensssnsetasasannnsesasas 246,832 3,181,204
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cvovveviueueuceiieeeeeie ettt ettt ettt essss s es s sesessss s s ssssens oeneneneseseseais 85,084,207 |..cocoveeenns 183,163,364
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [eee s 70,726,885 |.........c...... 112,600,576
13,2 SHOCKS ...ttt et etees e eseseeeeeeeseseseeeeeeseseseseeee e o2 e s e e eeee £ 2 eseseeeeee £ SR e e eeeE e A eSS Ae A e A eEeE SR AL A eAeEeE S e AeAeA et ee s e e R et eses s nanseseseo|ee s er e b b (U 0
13.3 MOIGAGE I0BMNS .........vvvieieieiee ettt et ettt et a et e e et et et b et eseee s et esesese b et e s sss s es s et e s et et essssas s ssesesebesesessssasssesesesesesesnssesssas et erenen et st s a ettt (O T 0
13,4 REAI ESAE ... cecectetiee ettt ettt et e et es et et e s e s e esee et e e ee e 28 eEeE A S e £ e R SE SR A 1S £ e AR E SR e e S e e eeA A e A et s e eeAeE e R et s eseennteaes et enns [re e enese e b (U 0
13.5 OtNEI INVESIEA BSSELS ... vuceureareceieeseesees et reeseeseesee e ses s es s es e e e e b £ £ 458458 e et n s ns s e e 1,060,385 389,196
13.6 MIiSCElANEOUS @PPICALIONS .........cevvvtetitiecece ettt ettt ettt et s e et e sttt et eses s s s es e s et e s e b et e s sss s et et esesesesesesnss s ssasesesesenis 1,207,018 2,036,000
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueuruiuiiiieieeeeeeeeceeee ettt ettt s s s seseananas 72,994 288 115,025,772
14. Netincrease (decrease) in contract 10ans and PreMIUM NOLES ...........cccccveviviviueueririieeeeeeeteseteseseses e eesse et esesesss s sessesesesesessennas (11,270,678) (11,556,876)
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiirieieieecieeteeeeeeee e 23,360,597 79,694,468
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOES, CAPIAI NOES ......v.veveeecececeeeee ettt aeee et e s ae et e s s eaee e e s s s asasteseses s ssasses et s nssassesesanssassnassesanssananenen .0 | .0
16.2 Capital and paid in surplus, less treasury stock ... .0 | .0
16.3 BOIrOwed fUNAS .........ccooieiiciiiieeccicisseecc s 0. .0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccooooeiiiiiced (557,785 ..o (658,452)
16.5 DIVIAENdS t0 STOCKNOIABTS ..........ouiiiiiiiiiiiiii bbb e 37,900,000 |......ccou... 44,000,000
16.6 Other cash Provided (BPPIHEA) ..........c..cueviviiieiieeiecee ettt sttt a s e s a e a s s s s s s st s s s s s s s s s s (20,473,522) (49,003, 355)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceceerenne (58,931,307) (93,751,807)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ......cccccevvvvriririieeeeenenne (26,754,642) 23,012,376
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....vviiiiiiiiieieteteteett stttk ettt sttt ettt st e e e s bbb es e st s s e s e s e b e b et ese e e se s st e s e s esese e st s e sesesesenene s st ssseses et renennerenetis 80,042,377 |.cvvrrinene 57,030,001
19.2 End of year (Line 18 plus Line 19.1) 53,287,735 80,042,377
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. SECUF i Y EXCRANGES -...vviiieceeieteieieceiciets sttt es st ns st eae s sees s s s s e snsesesessssensnsasessssssnnssesasssnssssnsesssssnssnne [oresesennsnenenes [5 192,089 [oririiiirinnins 3,451,406
20.0002. Initial settlement of ceded premiums related to reinsurance agreement ... ..(92,353,928)
20.0003. Initial settlement of funds withheld related to reinsurance agreement ... ...50,215,388
20.0004. Initial settlement of commissions related to reinsurance agreement ...........cccocoooioecieieieeiceeeeeeeeeeeeeeeeeeeeeenes Joeeeeeeeeeneeeseieieeeenn 0 oo 42 138,540




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ANALYSIS OF OPERATIONS B
1 2

Y LINES OF BUSINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [o.ccccoverennne. 90,801,359 |...ccvevvvenee 95,423,895 |.vovieeiieireeieienenn 0 e (5,028,512) ..o 0 | 405,976
2. Considerations for supplementary contracts with life contingencies ................ .4,856,006 |... XXX .4,856,066 |...
3. Netinvestment iNCOME ..........cerieueieieerieeiiee e ..61,686,620 |.... .... 54,764,541 .6,628,150 |...
4. Amortization of Interest Maintenance Reserve (IMR) ...........cccovveirveenieerienenens 1,373,773 ... ..1,085,779 |..
5. Separate Accounts net gain from operations excluding unrealized gains or 10SS€s ...... [.cccccviiiiiiiiiiniiniieene (1 0 e 0 e
6. Commissions and expense allowances on reinsurance ceded ............cccoceeeeeeeeceeces foeeeieseinenn 11,892,630 [.ooovecveieneee. 2,552,526 |.ooveeieieeeieeeeeeeenn 0 e 8,664,906
7. Reserve adjustments 0N reiNSUrance CeARA ............evurveueriereriereeeieieeesesieseseeseseenenees |oeeesseennens (316,513,826) [...c.cveveeieiieiiccne [0 RPN | B RSN (316,513,826)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevvrveveriererineeeee e 27,707,889 9,615,988 18,098,701 (31,197)
9. Totals (Lines 110 8.3) ..c.cvvrererereeieieieieenerereeas (25,530, 125) 190,450,875 (217,438,798) 1,338,325
10.  Death DENEfItS ........cceeeuieeiieieee ettt eteeeveeeneeeveeene e enesnnees [ereeieeenenennnn 108,801,477 [, 163,651,477
11.  Matured endowments (excluding guaranteed annual pure endowments) .. 2,812
12, Annuity benefits ..o [oeeeeneenenns 10,882, 717 [l XK XK e
13.  Disability benefits and benefits under accident and health contracts . 1,245,206 |..
14.  Coupons, guaranteed annual pure endowments and similar benefits ...........ccccoceeevvcs ooviinninininiiinenn O s 0.
15.  Surrender benefits and withdrawals for life contracts .. 153,132,664 |..
16.  GIOUD CONVEISIONS ...eeireeeiueeeieaeaaaueeeeaeaaaneeeaaeeaaanseeeaeeaaanseeeaesaasnssseeesaasnssseeessamnssneees |oonnsnneeeesnsnnnneeeessnnnrrees 0 Joermniiiieeee e 0.
17.  Interest and adjustments on contract or deposit-type contract funds . .2,166, ..1,857,906 |.. ....308,348 |...
18. Payments on supplementary contracts with life CONtingencies ............ccceceveevreienes ferveerieineenns 7,347,309 [ 0 e 0 o 7,347,309
19. Increase in aggregate reserves for life and accident and health contracts . (34,075,015) (24,962,828) 0 (8,544,527)
20, Totals (LINES 100 19) ...iuiuiiiiieieieieieieerereses ettt sesnes [oesenenesnennnes 368,822,430 |......coneee. 294,927,237 |oovecicne 2,050,000 f...coevevevnnne 71,546,715
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(AIrECt DUSINESS ONIY) ..vvvviritieieieieeieie ettt sttt a e ss s s ese e ne e enennens [oeeeseeeneneneans 9,369,435 |.ccviiinne 5,230,663 [....ccveeeiinne 396,647 |.oooieiinne 3,305,245
22. Commissions and expense allowances on reinsurance assumed ............ccooocceereeeanes |oeeriiiiieeeenniie e [0 T 0 Jooeeeeeeeeeeeeeieeeeeenn 0 e 0.
23. General insurance expenses and fraternal expenses.................... .. 30,473,839 |.... .19,667,266 |.. .9,757,517 |...
24. Insurance taxes, licenses and fees, excluding federal income taxes ....3,635,854 |.... ..2,923,145 |.. ....675,933 |...
25. Increase in loading on deferred and uncollected premiums ........... .. (1,660,074)|.... veee (1,660,074) | O [ 0.
26. Net transfers to or (from) Separate Accounts net of reINSUrANCE............cceevrveerevereies forreerieennas (529,070,623).......ccvun.. (187,305,102) (339,510,607)
27. Aggregate write-ins for deductions ... 3,005, 109 3,001,621 0 3,488
28, TotalS (LINES 20 10 27) ..eueueuiiieeeeeeeeieieeseseseeeeie et se e ees (115,424,030) 136,784,756 192,020 (254,221,709) 1,139,352 681,551
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) .......cccceirueirierinieienieieieieeeessenenenes |ooeeesieeieenenns 89,893,905 |.....ccccovnenene 53,666, 119 |.....ocoovevcrcccne (91,349) ... 36,782,911 oo (1,120,550) ..o 856,774 ..o O Lo 0 e,
30. Dividends to policyholders and refunds to MembErs .............ccccoeeieverieieeseeeieneeeennes 1,763,106 1,763,106 0 0 0 0 XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin@ 30) .......cccveererueeriereriereseeenesieeenes [reerieinieins 88,130,799 |...ccvvviinnnne 51,903,013 |ooveicicccne (91,349) ... 36,782,911 oo (1,120,550) ..o 856,774 ..o O Lo 0 e,
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceeerveerienenns 4,006, 172 5,437,679 (23,764) (845,025) (689,291) 126,573
33. Net gain from operations after dividends to policyholders, refunds to members and
federal income taxes and before realized capital gains or (losses) (Line 31 minus
Line 32) 84,124,627 46,465,334 (67,585) 37,627,936 (431,259) 530,201
34. Policies/certificates in force end of year 120,893 89,030 5 28,041 0 3,817 XXX
DETAILS OF WRITE-INS
08.301. Management and service fee INCOME .........ccooiiiiiiiiiiiieiiiee et [eeeee e 24,975,162 |..ocveeeeen. 8,734,289 |...ooveeeee 11,939 [ 16,228,934 oo [0 O 0 foeeeeeeeeeeeeeeeeeeee 0 e O [
08.302. MISCEITANEOUS ...eeeeeeiieiiiieeetet ettt snenene [enenennsieaeennenens 1,818,476 | 29,990 [ 11,069 | 1,808,614 | (I (31,197) | e 0 e O e
08.303. Income from cross selling agreements ... [ 614,251 | 551,709 | (01 61,153 [ 1,389 [ [0 OO | N SRR | N SRR
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........ccocovevenieniens feevciciciiicics 300,000 |..eveeereeieiis 300,000 |-.eveeereieieieieierieieee 0 oo 0 oo 0 oo [0 N | E TSR | N A
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 27,707,889 9,615,988 23,008 18,098,701 1,389 (31,197)
2701. Interest credited 10 reINSUIErS .....coooiiiieiiii e e 2,994,616 |.cocveeeerenene. 2,994,616 oo [0 N [0 N [0 O 0 foeeeeeeeeeeeeeeeeeeee 0 e O [
2702, Other deducCtions ........cccooiiiriiiiniiiieereceeeeeree e snee e [revenneieneeennenenes 10,498 |l 7,005 | [V RN 3,488 | 0 oo 0 oo 0 i 0 [
2703, s
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 3,005, 109 3,001,621 0 3,488 0 0
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

9 10 1 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life CONtracts @ .........ccceeeeieeeirieeeiieecieeeieeeeeeessineesneeenns [eeseeeennnd 95,423,895 |...ooviiiieeieeenn (1N O 10,699,457 |......c...... 8,255,797 |oeeeeeeeeeeeieeeeenn 0 | 717,681 75,750,960
2. Considerations for supplementary contracts with life contingencies ............ .. XXX vvvvivvaiid]oenn
3. Netinvestment income 54,764,541 11,051,849 |.
4. Amortization of Interest Maintenance Reserve (IMR) ..........cccovveveerieenieenns foreeiieeiinnns 1,085,779 410,119 |....
5.  Separate Accounts net gain from operations excluding unrealized gains or
l0SSES .o
6. Commissions and expense allowances on reinsurance ceded .
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........ . I O
8.2 Charges and fees for deposit-type contracts .0 ... et e 0 0 el O el 0 0 X
8.3 Aggregate write-ins for miscellaneous income ... 9,615,988 0 180,573 4 9,434,405 33
9. Totals (Lines 1t08.3) ... 190,450,875 25,578,335 21,103,569 12,180,598 131,065,242 523,131
10.  Death benefits 163,651,477 4 v (7,837 157 ) | O o0 e 155,771,743
11.  Matured endowments (excluding guaranteed annual pure endowments) ...0
12.  Annuity benefits .....
13.  Disability benefits and benefits under accident and health contracts ..
14.  Coupons, guaranteed annual pure endowments and similar benefits .
15.  Surrender benefits and withdrawals for life contracts ..............cccceeeeinis
16.  GrOUP CONVEISIONS ....vvvvvvrirerirststisitstsssssssssssssssssssssssssassassaassassssaaaeaaaaees
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 ... (24,962,828) 0 (5,588,434) (6,795,994) (16,451) 0 0 (12,561,949) 0
20.  Totals (LINeS 1010 19) ..eeviuviiiiiiiiiiii it [oreeeeanes 294,927,237 oo (V1N 18,340,855 |............. (3,568,699 [.....coveniiniiienn 0 o (7,763,086 [.....ccvenvereerieans [V R, (V1 R 287,918,147 oo 0 e (V1
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct buSINESS ONIY) .....c.eecvieiuieriieriieiieie e see e sieenies [oreeiieeiens 5,230,663 ... 416,625
22. Commissions and expense allowances on reinsurance assumed
23, General iNSUFANCE EXPENSES .......eeuveereerreerseeiseesseesseesessesssesseesseesseessees .. ....19,667, 266 ...5,269,465 |... e 1,164,002 [ 0 |0 53,638 [ O el 0 e 13,151,774
24.  Insurance taxes, licenses and fees, excluding federal income taxes ..2,923,145 |.. ... 340,628 .... 258,525 |... .2,190,060 |..
25. Increase in loading on deferred and uncollected premiums ........ .(1,660,074)|.. . (155,437) .. (797,420)... .. (706,873)]..
26.  Net transfers to or (from) Separate Accounts net of reinsurance.. ...(187,305,102) reereeneenrennreeneens 0 foeeni O fee 0 el 0 el 0 [ (187,305, 102)
27.  Aggregate write-ins for deductions 3,001,621 542 2,995,299 5,749
28. Totals (Lines 20 to 27) 136,784,756 0 23,800,469 468,422 (7,678,536) 0 0 120,057,828 136,573
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ....53,666, 119 ... 1,777,866 |... ...20,635, 147 ... 19,859,134 |... [RSPRR | B AR 11,007,414 386,558 |....
30. Dividends to policyholders and refunds to members 1,763,106 0 1,763,106 0 0 0 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |eeeeveeens 51,903,013 oo 0 [ 14,760 |............. 20,635,147 |0 e 19,859,134 [ 0 [ (V1N O 11,007,414 oo 0 | 386,558 |.eeveeieeieeieeienne
32.  Federal income taxes incurred (excluding tax on capital gains) ...... 5,437,679 0 (659,770) (2,715,413) (1,089,212) 0 0 9,902,074 0
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or
(losses) (Line 31 minus Line 32) 46,465,334 0 674,530 23,350,560 20,948,346 0 0 1,105,340 386,558
34.  Policies/certificates in force end of year 89,030 0 8,811 11,547 465 0 68,207 0 0
DETAILS OF WRITE-INS
08.301. Management and service fee iNCOME ........ccocevreereerierniieiieeiiieicnreseeeees foreeireeiens 8,734,289
08.302. Miscellaneous ..........cccceevvevvirnennns . ...28,425 |..
08.303. Income from cross selling agreements ..... .371,691 |..
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ... .. ....300,000
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 9,615,988 0 9,434,405
2701. Interest credited 10 reinsUrers .......cccoevieiiiiiniiniinincneeneeieens e 2,994,616 [.ooooeeiiiiiienn 0 e 0 e 2,994,616
2702, Other deduCtions .......coceeriiiiiiiiiiiiieiic e .7,005 ...683
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page .... ....0 .0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 3,001,621 2,995,299

(a) Include premium amounts for preneed plans included in Line 1
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (@) Risk Only
1. Premiums for life CONracts ®) ..........cooiiiiiiieic e
2. Considerations for supplementary contracts with life contingencies ...
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) .
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded ....
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts ..
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1to0 8.3)
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments) ..
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts ..
14.  Coupons, guaranteed annual pure endowments and similar benefits .
15.  Surrender benefits and withdrawals for life contracts ..
16.  GroUP CONVEISIONS .....uvieieiiiiiiieeeeeiiiieeee e e ee e e e sanaeees
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 .
20. Totals (Lines 10 to 19) ..
21. Commissions on premiums, annu|ty consnderatlons and deposit:
business only) . .0 .
22. Commissions and expense allowances on reinsurance assumed .0 .0 .
23. General insurance expenses .0 .0 .
24. Insurance taxes, licenses and fees, excluding federal income taxes . .0 .0 .
25. Increase in loading on deferred and uncollected premiums ..... .0 .0 .
26. Net transfers to or (from) Separate Accounts net of reinsuranc ...(2,254,627) ] 0. .(2,254,627)
27. Aggregate write-ins for deductions 0 0 0 0
28.  Totals (LINES 20 10 27) .eeiiiiiiiiieee ettt ettt e e e e e 192,020 0 0 192,020
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 mMinUS LiN 28) .........cccveueveueeeverieierieiereeeereeeeeeeeeeseessessnessnesesnens foesserensereneneneene (91,849) i O e O e O e 0 L (91,349) | O e 0 e
30. Dividends to policyholders and refunds to members .. . 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before
federal income taxes (Line 29 minus Line 30) rerveerennennennens e (91,349) | O e O e O e O (91,349) | O e O [l
32. Federal income taxes incurred (excluding tax on capital gains) (23,764) 0 0 0 0 (23,764)
33. Net gain from operations after dividends to policyholders, refunds to members and federal
income taxes and before realized capital gains or (losses) (Line 31 minus Line 32) (67,585) 0 0 0 0 (67,585)
34. Policies/certificates in force end of year 5 0 0 0 0 5
DETAILS OF WRITE-INS
08.301. Management and service fee income
08.302. Miscel laneous
08.303. ...
08.398. Summary of remaining write-ins for Line 8.3 from overﬂow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:  Line 1
b) Include premium amounts for preneed plans included in Line 1
c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
d) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts 2 (5,028,512) |+ O e O [ (5,028, 512) [ O [ 0
2. Considerations for supplementary contracts With life CONINGENCIES ..........c.ccveiueiiiiiiiieeiesieieetesteeteste et et e et et e e stessestessessessessessessessessesses |eeeeeeseeaeeaeeaeeas 4,856,066 |.. IO P 4,856,066 |...
3. NETINVESIMENT INCOME ...ttt et et e e e e e e e e b e et b e e e b e e e b e e e b e b e e e e e b e b et e b e s e e b et e nnenne s e nnesnennennennens [ooeeneseeaeeaneanea 6,628,150 |..
4.  Amortization of Interest Maintenance Reserve (IMR) . 276,556 |..
5. Separate Accounts net gain from operations excluding unreallzed gains or Iosses
6. Commissions and expense allowances on reinsurance ceded ,664,
7. Reserve adjustments on reinsurance ceded ... (316,513,826)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ....65,579, 161
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 18,098,701 0 0 17,087,701 0 1,011,000 0
9. Totals (Lines 1 to 8.3) (217,438,798) (226,060,296) 0 8,621,498 0
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
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 (8,544,527) 0 0 (8,733,5%4) 0 189,067 0
20. Totals (Lines 10 to 19) 63,855,267
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .. 3,301,889
22. Commissions and expense allowances On reiNSUranCe @SSUMEM ........ccoicuuuiiieiiiiiitieeeiaieieeeeeeeieeeeessesibeeeeesseseeneeesssssssneeesssnsnneeessessnnnes [essnneessssssnnneessssssnneees O Joovvineeeessssineeeesssssieeees 0 foviiiieieeeciieeeeeeceeeen 0 s 0
23. General insurance expenses 7,804,705 176,288
24. Insurance taxes, licenses and fees, excluding federal income taxes . 675,933 |.. .. 668,798 6,919 |...
25. Increase in loading on deferred and UNCOIlECted PremMIUMS ......coiiiiiiiiiiiiiiii ettt e e ee e e s siseneeessssnnnneeessesnnnnes [oessnnneessssssnnneessssssnnneees O foevsiinereesssineeeesssssneeees 0 foviiieeeecciiieeeeeeeeeen 0 s 0 [ O [ 0
26. Net transfers to or (from) Separate Accounts net of reinsurance (339,510,607 |-..vcveveeereiereeeieeine [0 [V A (339,694,606)|.......cccceveereeeeeeienne. [0 A 183,999
27. Aggregate write-ins for deductions 3,488 0 0 3,402 0 86
28. Totals (Lines 20 to 27) (254,221,709) 1,715,549 0 (264,060,545) 0 8,123,287
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 36,782,911 | (1,715,549) 38,000,249 498,211 | 0
30. Dividends to policyholders and refunds t0 MEMDETS ............ciiiiiiiiiiiieie ittt ettt ettt et bttt ebeebeeeeeees . 0 0 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ....36,782,911 ...(1,715,549) 38,000,249 498,211 | 0
32. Federal income taxes incurred (excluding tax 0N CaPItal GAINS) ......c.ueiuieiuieiuieiieiieeieeteete et e ste e st e steesteesteeseesseessesseesseesseesseesseesseenseenseans (845,025) (6,877,753) 6,368,590 0 (335,862) 0
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) 37,627,936 5,162,204 0 31,631,659 0 834,073 0
34. Policies/certificates in force end of year 28,041 0 0 0 27,303 738 0
DETAILS OF WRITE-INS
08.301. Management and service fee income 16,228,934 |.. 16,228,934
08.302. Miscellaneous .........ccceoeveereeerieennns .1,808,614 |.. .. 197,614
08.303. Income from cross selling agreements ...61,153 |.. 61,153
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAgE ........cccuiiiiiiiiiieiii e [eeeeene o0 e 0 e O e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 18,098,701 17,087,701
2701, OTNET GEAUCTIONS ...ttt ettt b st b ettt b e b e stk e st b e st b e st s st e b et b e st e ke st et en e s en e b enensebe s eseneteeetenes [oebenesteestenessenennene 3,488 | O e 0 e 3,402
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overﬂow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for group annuity contracts
2. Considerations for supplementary contracts with life CONtINGENCIES .........uiiiiiiiiii e
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded ............ccccoouuee
7. Reserve adjustments on reinsurance ceded ...........ceeeeiiiiiiiieiiiniiiiieeeeiees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNtS ............ [oeceererienieniininns B e (1 N | A 0 foreeeeeeeee e, 0 [ KL 0
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3) ....
10. Death benefits ...............
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
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
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ....
22. Commissions and expense allowances on reinsurance assumed ...
23. General insurance expenses
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
28. Totals (Lines 2010 27) .....ccccevvenenns 1,139,352 1,008,631
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) . ...(1,120,550)|.... ..(1,098,631)
30. Dividends to policyholders and refunds to members . 0 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ................... (1,120,550) (1,098,631)
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccueiueiueiueiueiteiieetesteete st e ste st e st et e st e ste st e saestessestestessestessessessessessensenns (689,291) (519,667) (230,713)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) (431,259) 519,667 (867,918) 0 (67,572 (15,436)
34. Policies/certificates in force end of year 0 0 0 0 0 0
DETAILS OF WRITE-INS
08.301. Income from cross Selling agreemMENTS .......ccoiiiiiiiiiieceeee ettt ettt et e st et e st et et e st e ste st e saestestestesnestesnesresnenne [oeereeteete e e 1,389 |....
08.302.
08.303. I ..
08.398. Summary of remaining erte inS fOr Line 8.3 from OVEIfIOW PAJE ......veuveveuiieiiieiesietesieteseetesee e stesestesessesesaesesseseseesessssesessesessensssesessesens [reressesessenesseseseesenneseneas (1 R 0 oo O e (1 R (1 (1 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 1,389 1,389 0 0 0 0
2701.
2702.
2703. I ..
2798.  Summary of remaining erte inS fOr Line 27 from OVEIIOW PAGE ......ceevevireeriieririeteieiesiesesesseseseeseseeseseesesesesessessesesessesessesassssassasessssases [reressesessesessesenseenseseneas (1 R 0 e O e (1 R (1 (1 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 0 0 0 0 0 0

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

PERATIONS BY LINES OF

ANALYSIS OF O
1

BUSINESS - ACCIDENT AND HEALTH @
5 6 7 8 9

Comprehensive 4 10 1 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts
2. Considerations for supplementary contracts with life contingencies ..
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) .........cccoeviiiiiiiiiniinns
5. Separate Accounts net gain from operations excluding unrealized gains or
J0SSES ..o
6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts D,9, ¢, G RN D,0, 0, G
8.3 Aggregate write-ins for miscellaneous iNCOME ..........cccveeevueeerveeernneen (31,197) 0 0
9. Totals (LINES 110 8.3) cuveeeiurieeiiieeieeesreeestreeereeesreeesaeeesseeesseeesaneeenned 1,338,325 0
10.  Death benefits XXX. XXX
11.  Matured endowments (excluding guaranteed annual pure endowments) . XXX XXX..
12.  Annuity benefits XXX. e e e XXX e e XXX [ XXX [ XXX e e XXX e e XXX i [ XX e XXX e e XXX e o XXX [ XXX [ XX XK
13.  Disability benefits and benefits under accident and health contracts ... 813,143
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts . XXX.
16.  Group CONVEISIONS ..c.euuueeerrrneieeeeenneaeeeeeennaeeeees
17.  Interest and adjustments on contract or deposit-type contract funds ............|-eeeeereeiiiiiinnnnnnnn,
18.  Payments on supplementary contracts with life contingencies .................... XXX.eveeennnn
19. Increase in aggregate reserves for life and accident and health contracts .. (554,284)
20. Totals (Lines 10 to 19) ..
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General iNSUranCe EXPENSES ......uuuieerrruuueaeeennnaeeeeennnaeeeeennnns
24. Insurance taxes, licenses and fees, excluding federal income taxes .........
25. Increase in loading on deferred and uncollected premiums ............c.........
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions ............ccouuiiiiiiiiiiiii e
28.  Totals (LINES 20 10 27) .veeeureeereieeieeeieteeeiseeesteeeeseeesaseesseeesnseeesnseesnens 681,551 681,551
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) .........ccccceveeeesfooeieiiinnnnns 656,774 | [ O O e O el O e [0 O 0 e O e (01 SRR | B S 656,774 oo 0 | 0
30. Dividends to policyholders and refunds to members...............cc.cceeveennnnnen. 0 0 0 0 0 0 0 0
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) ...........]cceeeicieennne 656,774 | [ O O e O el O e [0 PO 0 e O e (01 SRR | B S 656,774 |ooeeeeeeeeeeeee O | 0
32.  Federal income taxes incurred (excluding tax on capital gains) ................... 126,573 0 0 0 0 0 126,573 0
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or
(losses) (Line 31 minus Line 32) 530,201 0 0 0 0 0 530,201 0
34.  Policies/certificates in force end of year 3,817 0 0 0 0 0 3,817 0
DETAILS OF WRITE-INS
08.301. MiSCEITANEOUS ......eeiiiiiie s L0 .0
08.302.  eeeieei et e e e s e e e s s aee e e e s s e ran e e e s s e annn e e e e e aarnned] 0. .0
08.303.  eeeiee it e r e e s e e e e s s aae e e e e s e rrn e e e s e e aannee e e s aannned] 0. .0
08.398. Summary of remaining write-ins for Line 8.3 from overflow page 0. .0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 0 0
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ... . . 0. .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 0 0 0 0 0 0

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @)
1 2 3 4 5 6 7 8 9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 of prior year ..... .931,357,306 |.... .256,136,740 .607,109,310 |... 0
2. Tabular net premiums or considerations ..... 90,491,993 |.coooovveeeeeennn 0 | 7,371,779 |... ...75,750,960 |... L0
3. Present value of disability claims inCUITed .............ccceevveercreeinis oo 281,096 e (76,912) [0 860,480 [ O 288 [ O [ O [ (2,761) 0
4. Tabular iNErest .......ccoeuriierieieieesceee e | 42,146,172 | 0 | 11,379,564 |...........2,239,750 |ovivvivvienecn O o 876,618 | 0 o 0 s 27,650,240 0
5. Tabular less actual reserve released .............coovvveeueeeininininees |oereieeieieneneeenes 0 e 0 e 0 e 0 e 0 [ O e O [ 0 e [ 0
6. Increase in reserve on account of change in valuation basis ......... |.ccccceoerirnnnnnnnes 0 e 0 e 0 e 0 e 0 [ O e O [ 0 e {01 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEL PrEMIUM FESEIVE ...ttt seaeasannns oesereseneseeieeeieeiens [V XXX oo 0 e 0 e [V [ [V [0 [V D 0.0 S R [0 0
7. Other increases (net) . . (7,510,825) 0 4,223 ) 0 (979) 0 0 (7,505,837) 0 0 0
8. Totals (Lines 1t07) ... B 1,056,765,742 |....ccvevvrvrrieeen 0 | 274,815,395 |..........58,170,346 |.......cccoooevireencnn 0 [ 20,778,090 ..o O i 0 703,001,912
9. TaADUIAK COSE vuvuiiiiiiiieiiieitieeie i [ 273,412,808 |... ..11,239,110 |... 1,173,798 |... oo 247,355,550 |...
10. Reserves released by death .............ccccoeeevieiicveisieieeeesenns oo 17,007,646 |.....ococvcvinecen 0 | 7,237,618 | 199,267 [ O [0 316,354 | O e 0 e 9,254,408
11. Reserves released by other terminations (Net) .........c.cccoevveeeris foereeeene 46,010,711 | 0 o 5,546,280 |........... 1,965,159 | 0 o 119,793 e 0 e 0 38,379,478
12.  Annuity, supplementary contract and disability payments involving
life CONtINGENCIES -.......oviieieecieee e |oeienieias 1,245,205 |..ovoiecicine (U1 P 244,081 |.cccvveneee 230,794 | [ R L K [V [ PO 770,217 | [V [V 0
13.  Net transfers to or (from) Separate ACCOUNtS .........ccccceereriririrnennes (187,305,102) 0 0 0 0 0 0 0 (187,305,102) 0 0 0
14.  Total Deductions (LINES 910 13) ......cceuruririiecicnirniieieiereneeeeienns 150,371,264 0 24,267,089 16,039,566 0 1,610,058 0 0 108,454,551 0 0 0
15. Reserve December 31 of current year 906,394,478 0 250,548,306 42,130,779 0 19,168,032 0 0 594,547,361 0 0 0
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, current year ..........c.cccoevveuens [oenee 3,590,207,842 |.....coovvvrren [ 154,149,755 [.oooiiiiiie [ 0 e 18,740,449 | [V 0. 3,417,317,638 |.cooveeeee [0 [0 0
17. Amount Available for Policy Loans Based upon Line 16 CSV 3,231,187,058 0 138,734,780 0 0 16,866,404 0 0] 3,075,585,874 0 0 0

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 Of Prior YEAr .........cociiiiiieiieiieieeeeeee e | 0

2.  Tabular net premiums or CONSIAErations ...........ccceeruiriiiriieriienienieneenieesieeee e o 0

3. Present value of disability claims inCUrred ...........ccccoeiiiiiiiiiiieiienieeeeeeeeeees oo 0

4. Tabular interest .........cocoeeeeerenrrneeenns 0.

5. Tabular less actual reserve released ..o [ 0

6. Increase in reserve on account of change in valuation basis .............ccccceeeoererenne. 0 0 0 0 0 0 0 0 0

7. Otherincreases (net)

8. TOtals (LINES 110 7) coueeiieiiiiiiee ettt ettt

9. TabUIAr COSt ...
10. Reserves released by death .. L0 0. .0 0. .
11.  Reserves released by other terminations (NEt) ............cccoeeeveveeeveiereueeeieeeeeeeeieeaes [reeere e {0 {0 [0 [0 [0 [0 [0 [0 0
12.  Annuity, supplementary contract and disability payments involving life

CONENGENCIES .....vvvveiieicteteteie ettt sttt s et n st s s s s sss et s s s s sesene [eocseessesensicec e e e s cacaes {0 {0 [0 [0 [0 (01 (01 (01 0
13.  Net transfers to or (from) Separate Accounts . 0 0 0 0 0 0 0 0 0
14.  Total Deductions (LINES 910 13) ...c.ecvvvveecieieececieeeeeeeee et 0 0 0 0 0 0 0 0 0
15. Reserve December 31 of current year 0 0 0 0 0 0 0 0 0
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, CUITENt YA ...........c.ceveveveveverereeeeieeeeeeeeeesens [orereeieieieeens 13,012,644 ..o [0 [0 [0 [V O, 13,012,644 |...ooov [0 [0 0
17.  Amount Available for Policy Loans Based upon Line 16 CSV 11,711,379 0 0 0 0 11,711,379 0 0 0

(a) Indica

(b) Individual and Group Credit Life are combined and included on

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees | and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSErve DeCemMDEr 31 Of PIIOM YEAI .......couiiiiiititite ettt bttt h e bbb e et b et b e bt e et et et e a e nennenne e
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
L S - 1o TU = T 01 (= (=Y TP UURRP PR
5. Tabular [€ss aCtUal rESEIVE FMEIEASEM .........cc.eiiiiiiiiiiie ettt et he e bt e bt e bt e bt e bt e aeeeeeeeheeehe e beebeeabeemneanneensesneeaneenbeens
6. Increase in reserve on account of change in Valuation DasIS ............ccoiiiiiiiiiiii et re e [eesre e 0 [ O e O e
7. OtherinCreases (NEt) ......cooceueererecuceeeeerreeeeeeeeseseeeeeeeeens 0
8. TOAIS (LINES 110 7) w.veiuieieiieieeeeeece ettt ettt ettt s et ee et et s e s e s e s ss s s e s e s e s e s e s essas s es e s et et et esesess s es et esesesesessanssssasesesesesnssssssasananas [erereseseananas 210,518,191
9. TADUIAI COSL ...ttt a ettt et et s s s et e 2 e s et e s e s e s e as s e s e s e s e s e s eses e e s e s e s et e s et esessas s es et et eaesesnasas et esesesesesesnanneseseseses [eeeeeeenen ettt 0 [ O e O e
10.  Reserves released DY dEath ..ottt be e tesee e e sreesneesneenneennesnesnnesnnesneenseenne [nveensennie s KKK ersiiesiie s rerereenee e XX b XXX e b XK .
11.  Reserves released by other terMINAtIONS (NEL) ..........ccuoiiuiueueiriiieeteteieieee ettt saete et b et sss s s st sss st st ssnsssesesessssnsnsesesas ...61,605,516 |... ...61,605,516 |...
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES ............ccovviririeieueiiiiriririeeie et oo 9,974,711 | 0 o 0 e 2,627,402 |- 0 | 7,347,309
13.  Net transfers to or (from) Separate Accounts . (12,429,643) 0 0 (12,613,695) 184,053
14, Total DedUCHONS (LINES 90 13) ...viiuiuiieieiieiiiieteieieteieiete ettt s st e s bbbt es s s st s e s s bt s ns e st s s e s s s st s s snsesess s 59,150,585 0 0 51,619,223 7,531,362
15.  Reserve December 31 of current year 151,367,607 0 0 101,083,573 50,284,033
Cash Surrender Value and Policy Loans
16.  CSV ENnding balance DECEMDET 31, CUITENE YEAI ..........cccueiieieiuereieiieciete ettt st sssse st ssssse sttt sssssssesessssssssesesessssnsnsesesasssns |neseeeseninns 2,903,538,837 | [V RN (V1) O 2,903,538,837 | [0 U (0 U
17. Amount Available for Policy Loans Based upon Line 16 CSV 1,451,059,777 0 0 1,451,059,777 0 0

(a) Ind.ica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




V.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

Total

(N/A Fraternal)
1

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve DeCemMDEr 31 Of PIHOT YEAT ........ooiuiiiiiete ettt ettt e ae e e bt e b e e bt et e e mbeen b e saeeeaeeebeesbeenbeebeenbeennesneeaneenaes

2. Tabular net premiums or considerations .

3. Present value of disability claims incurred .

4. Tabularinterest ..o,

5. Tabular less actual reserve released

6. Increase in reserve on account of change in valuatlon DASIS ...t

7. Otherincreases (net) .

L o = [ (N Ty (o R 4 TSRS PRSP

LS 1= 1o TV = o7 ) PP
10. Reserves released by death
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life contingencies ............ccocceiviiiiiieniinienieiieceeeeeseeseenes e O i O e O e O [ O [0 0
13.  Net transfers to or (from) Separate Accounts . (287) 0
14, Total DedUCHIONS (LINES 910 13) ...ouiuiuiiiiieieieteececeee ettt ettt ettt ettt e s s s s e s et et e se s s sae s e s es e s et esesessss s es et esesesesesesnssesesesesesesesnananna 0 0
15. Reserve December 31 of current year 328,003 0

Cash Surrender Value and Policy Loans

16. CSV Ending balance DecemMbDEr 31, CUITENE YA ...........ccceievereeeeeeceeeceieeeeeeseseseasasesesesesesesesssssssesssesesesesesssnsssssesesesesssnsssssssssenes |resssssnsnsnesenenenesssesnnnees O [oeeenenenennnseenenenenns O oo 0 e 0 o [0 [0 0
17.  Amount Available for Policy Loans Based upon Line 16 CSV 0 0 0

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. (WS T LoV =Y 0T 1 T=Y 0T i oo g o[- () — 4,006,203 |...ccvevenene. 3,620,692
1.1 Bonds exempt from U.S. tax .. 1 (@)
1.2 Other bonds (UNAFfIALEA) ......oviiiiiii ettt h e bt s bt e b e e bt e bt et e e e bt saeesaeesbeesbeenbe e beenbeennennne
R B =TT [0 o) =1 1 (= USROS OPRPP
2.1  Preferred stocks (unaffiliated)
2.11  Preferred StOCKS Of @ffill@tES ........o.iiiiiiiee ettt et a e a e e ke e e e e b e et e e s e e e st e ene e na e e nae e b e e neennean
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates ..
3. Mortgage loans .
4. Real estate .......
5 Contract loans .22,079,942
6 Cash, cash equivalents and ShOM-term INVESIMENLS ............c.c.cuevrcueueeeeeeeccecee e esae et s e st se s s assesesesessasassesnas ... 941,814
7 Derivative instruments 1,159,905
8. OFhEr INVESIEA @SSEIS ...ttt ettt ettt et et e e et et e e e e et ee e e e e e e eeeeee e e eeeeeeseneensensensensenseesensensensensensensensensen |rereeeeenenenn 2,228, 98 |l 2,223,941
9. Aggregate write-ing for iINVESIMENT INCOME ...........c.ciuiuiiiiiieieieteececeee ettt sesessn s sesesssnnssensnenes [oesenesesnesenenenenenennsnnnes (8) froveeeieieicce (8)
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ttt t e bttt ettt e ea et s he e e beesbe et e e bt ea bt ea et ea et eh e e Sh e e 4h e e b £ e bt ea b e 2a et ea et eae e 4R e e AE £ e b e e b e e b e em b e eabeeaeeeheeeheenbeenbeanbeenbeannennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. INtEreSt EXPENSE ....ooiuiiiiiiiieitiee e
14. Depreciation on real estate and other invested assets ...
15. Aggregate write-ins for deductions from investment income ..
16. Total deductions (LINES 11 thrOUGN 15) ...ttt a e et e et e e s e e e st e ea e e es e e ea e e st easeeaseeaseea e e ea e e eaeees e e st enseenseenseeneeeneeeneeeneenneennen
17. Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS
0901. Miscellaneous iNVESTMENT INCOME  .....oeoiieieiioeeeeceeee ettt ettt ee e sesaeaeeeeee et eteeseteesstensasensseensseenesansnsnnsnsns |oeeeeeseseeeseesseeeneeens (63 ] AT (8)
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from oVErflOW PAgE ..........ooiiiiiiiiiieieee et [eeee e [0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) (8) (8)
1501. CSA collateral rebate expense
1502.
1503, s
1598. Summary of remaining write-ins for Line 15 from OVEIIOW PAGE .........oouiiiiiiieeee ettt ettt e et e e e e e e e e e eneeeneeeseeeneesseesneennees [eeaeseeste st e s 0
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above) 175,771
(@) Includes $ ........... 2,896,890 accrual of discountless $ .......... 2,298,205 amortization of premium and less $ ............... 326,872 paid for accrued interest on purchases.
(b) Includes $ oo 0 accrual of discount 1€SS $ -....covvvrveuiunnes 0 amortization of premium and less $ ........cccecueureuenee 0 paid for accrued dividends on purchases.

(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

accrual of discount less $
accrual of discount less $

accrual of discount less $

0 investment expenses and

segregated and Separate Accounts.

(h) Includes $
(i) Includes $

EXHIBIT OF CAPITAL GAINS (LOSSES)

0 interest on surplus notes and $

0 depreciation on real estate and $

$

for company’s occupancy of its own buildings; and excludes $

0 amortization of premium and less $
0 amortization of premium and less $

0 amortization of premium.

0

interest on capital notes.

0 depreciation on other invested assets.

.0 paid for accrued interest on purchases.

interest on encumbrances.

.0 paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)

1. U.S. Government bonds ..........cccceveeiiieneeneenienneens
11 Bonds exempt from U.S. tax .
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ..........cccceieeiiiiiiii e,
2.1 Preferred stocks (unaffiliated) .........ccccceveiennnene
2.11 Preferred stocks of affiliates .....
2.2  Common stocks (unaffiliated) ..........c.ccoeeereeninnennns
2.21  Common stocks of affiliates ..........cccceveeieiicnicnnn.
3. Mortgage loans
4. Real estate ........ccooviiiiiiii e,
5. Contract 10aNS .......cceeiiiiiiiiiie e
6. Cash, cash equivalents and short-term investments |. 0
7. Derivative iNStrumMeNts .............ccceeueeeeveeeveieerereeens feeeererereneeeeeeererenn 0 o 0 0 e 176,235
8. Other invested assets ..........ccoccevcurecueecueeceeeecenn. (962,807)
9. Aggregate write-ins for capital gains (losses) .......... w1 186,662 |.....cococveecinne 188,504 |...ooie 0
10. Total capital gains (losses) (4,144,378) (727,365) (4,871,743) (786,572)
DETAILS OF WRITE-INS
0901. Other realized capital gain (10SS) ...cooovnvviices [veveniccierice 1,842 | 186,662 |.....cococveeeine 188,504 |...ooie 0 freeeeeeeee 0
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,

above)

186,662

188,504




EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

oo~ WN =

© >N

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)
Uncollected

Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2) .
Advance ........cccc......
Line 3.4 - Line 4 ....
Collected during year:
6.1 Direct
6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line 6.4
Prior year (uncollected + deferred and accrued - ad
First year premiums and considerations:

9.1 Direct
9.2 Reinsurance assumed ..
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance ........cccceeeenenne
Line 13.4 - Line 14
Collected during year:
16.1 Direct
16.2 Reinsurance assumed
16.3 Reinsurance ceded .

Line 15+ Line 16.4 ..o
Prior year (uncollected + deferred and accrued - advance) .|................ 6,577,300
Renewal premiums and considerations:
19T DIrECE .

19.2 Reinsurance assumed
19.3 Reinsurance ceded ....
19.4 Net (Line 17 - Line 18)
TOTAL
Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 10.4 + 19.4)

............... 2,979,708

............ 2,979,708

............... 2,979,708
............... 2,079,708

................ 5,026,815

88,814,317

..................... 89,372,136

49,126,849
82,794,836

.2,979,708 |...
VaNCe) |.eooeereeiieeieeies 0

0.
0]..

10,182,547 | ..
853,231 |
295,412 ..

47,473,576 |..

............... 1,421,247

I 1,421,247 .

................ 5,026,815

I 03,633,453
.............. 97,460,307
............... 8,484 474

32,275,841
88,975,833

31,004,204 |

................ 1,558,461

................ 1,558,461

.............. (5,217,074)
.............. (8,188,995)
.............. (1,602,022),

............... 6,393,344

.............. 12,980,317
(6,586,973)

0
O
O

0

0

.1,568,461 |.

I (297.114)

4,266,892

............... 3,870,691
405,976

(207,067)).
..90,047 |.

139,928,208

90,801,359

49,126,849 | .

32,275,841
95,423,895

................ 7,951,805

I 12,980,317 |

(5,028,512)

4,276,667

D 3,870,691 |.

405,976
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EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)
POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)
21.  To pay renewal PremMilmS ........coccovevrveveuereeereesesessesesesesenes |eeeiereeeneennns 146,333 | 0 o 146,333 |...ociccne (U (O (U 0 [ 0 o [V A [V A [V A 0
22, AILONET .oeiiiiieeee e | 1,660,214 |0 1,660,214 |...ocoove [0 (O [0 0 [ 0 [0 [0 [0 0

23.

24,

25.

26.

27.
28.
29.
30.
31.

REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded ............oceviiiiiniinieiecieeieeiee
23.2 Reinsurance assumed
23.3 Net ceded less assumed ..........cccccveeiiniiniineeneennen.
Single:

24.1 Reinsurance ceded ..........c.cocuvviiiiinieneeieeieeieenes
24.2 Reinsurance assumed .........ccoccocueeieeeieeieneeneenieennes
24.3 Net ceded less assumed ..........cccccceeieviinieneeneennen.
Renewal:

25.1 Reinsurance ceded ..........ccocevieniiniiiieneeneeieenes
25.2 Reinsurance assumed ......

25.3 Net ceded less assumed ..........ccccccveeviniiniinieneennen.

............. 2,552,525

............. 8,664,906

Totals:
26.1 Reinsurance ceded (Page 6, Line 6) ...........ccccceuennn
26.2 Reinsurance assumed (Page 6, Line 22) ..................

26.3 Net ceded less assumed ............cccceviiriininicincnn,
COMMISSIONS INCURRED (direct business only)
First year (other than single) .

Deposit-type contract funds ..........ccccoooeeieeiieneiiiiiciee,

Totals (to agree with Page 6, Line 21)

11,892,630 2,552,525 8,664,906 0 0 75 0 675,124 0 0
........... 11,892,630 [....oooooviiciccceenn 0 2,552,525 [108,664,906 |.......oovoecec O o0 i 18 0 i 0 o 675,124 [0 0
0 0 0 0 0 0 0 0 0 0
........... 11,892,630 ..o 0 2,552,525 [1008,664,906 ... O o O e T8 o0 a0 o 875,124 [0 0
549,309
........................... 0
............. 8,682,240 |...ooovviiiceieenn 0 i 4,681,264 |8,221,703 [ 0 00.398,539 [ 7,638 |0 0 i 314,100 0 0
0 0 0 0 0 0 0 0 0 0
9,369,435 5,230,663 3,305,245 0 396,647 83,034 0 353,846 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total

1. 369,637 |.... 381,454
2. Salaries and wages ... 9,185,931 ...9,972,945
3.11 Contributions for benefit plans for employees ......|........... (3,315,615)|.... reeeeee... (3,236,516)
3.12 Contributions for benefit plans for agents ............|................ (34,1280 et (B 0 0 0 (34,159)
3.21 Payments to employees under non-funded benefit

PIANS .vvieitie ettt 0 [ 0 [ 0 [ 0 [ (1 PR [V RN 0
3.22 Payments to agents under non-funded benefit

plans
3.31 Other employee welfare
3.32 Other agent welfare
4.1 Legal fees and expenses ..
4.2 Medical examination fees ..
4.3 Inspection report fees
4.4 Fees of public accountants and consulting

ACHUBIES ..veeuveeneeeieeeiieeiiesieesiee e sieesbeesteeseeens [eee e 687,408 |...ccoeeiieind [V 567 | [V 0 [l (VN IO 687,975
4.5 Expense of investigation and settlement of policy

claims

211,008
5.1 Traveling expenses 62,909
5.2 Advertising .0 3. 36,378
5.3 Postage, express, telegraph and telephone ...... .48, .0 . 0. 48,374
5.4 Printing and stationery .........cc.ccooeeeviiiineeenn.
5.5 Cost or depreciation of furniture and equipment

5.6 Rental of equipment .........cccooceieiiiiniinnnenn o0 L0 [0 [0 |0 0 e 0
5.7 Cost or depreciation of

software 136,930
6.1 Books and periodicals ... ...268,202
6.2 Bureau and association fees . 372,936
6.3 Insurance, except on real estate .........cccoeeeeeeeeee fovveiiieeeeeen5,502 [0 e [0 0 0 e, 5,506
6.4 Miscellaneous losses ................. 164,083
6.5 Collection and bank service charges ... 127,094
6.6 Sundry general EXpPENnSes .......ccccveeveveenvereencneens foveeeeeen 2,409,916 [oveeeeeeeiieiie0 e (1,097) | 16,826 | 757,387 o0 o 3,182,992

6.7 Group service and administration fees ....
6.8 Reimbursements by uninsured plans ..
7.1 Agency expense allowance
7.2 Agents’ balances charged off (less $
S 0 recovered) ........ccccueeeen ]
7.3 Agency conferences other than local meetings ...
8.1 Official publication (Fraternal Benefit Societies

ONly) o e XXX iveeeaeeeeee XXXeeeeaeeeeee XXX eeeeaeeeeee XXX ieeeaeeeeee D,0.0 CHTTUUUTN RN 0 [ 0
8.2 Expense of supreme lodge meetings (Fraternal
Benefit Societies Only) XXX.. XXX XXX - XXX. . XXX.

9.1 Real estate expenses

9.2 Investment expenses not included elsewhere

9.3 Aggregate write-ins for expenses ....
10.  General expenses incurred ...... .
11.  General expenses unpaid Dec. 31, prior year ....
12.  General expenses unpaid Dec. 31, current year ...
13.  Amounts receivable relating to uninsured plans,

623,589

18,437,940
....32,887,035
3,544,449
573,001

623,589
0
2,413,196
I

18,430,619

........... 30,423,838 |....
6,366,376 L0 (2,640,003)|..
...1,023,258 |.... 643 | (453,810)

prior year .0
14.  Amounts receiv: s

CUITENE YEAT .vvvieeeeeeeeeeeeereeeteeereeeteeeteeereeeseens 0 0 0 0 0 0 0
15.  General expenses paid during year (Lines 10+11-

12-13+14) 35,766,956 0 (153,407) (2,168,352) 2,413,196 0 35,858,393

DETAILS OF WRITE-INS
09.301. Consultant/contracted services .
09.302. Third party administration .
09.303. Advertising design and production services ....
09.398. Summary of remaining write-ins for Line 9.3 from

. 12,986,639
5,433,665

. 12,992,263
5,435,362

OVEIIOW PAGE....vveeereeesirieeeireeeeteeesreeesnneesns [rreeeiee e 0 | 0 | 0 | 0 | [0 [OOSR 0
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 18,430,619 0 7,321 0 0 0 18,437,940
(a) Includes management fees of § ... 5,698,725 to affiliates and $  .eoererreriirinininenene 0 to non-affiliates.

(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... $ ; 2. Institutional . $ 0 ; 3. Recreational and Health $
5. Religious ....... $ ; 6. Membership $

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
4 5 6

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total

Real estate taxes ...
State insurance department licenses and fees
State taxes on premiums ...........cccceeeeennnn

Other state taxes, including $
for employee benefits
U.S. Social Security taxes .

HPON=

260,565 |....
549,025 |....
All other taxes ............cc..... 88,986

264,177
549,398
123,533
3,635,854

Taxes, licenses and fees incurred ... ..3,599,078 |.
Taxes, licenses and fees unpaid Dec. 31, prior year .. 657,969 |....
Taxes, licenses and fees unpaid Dec. 31, current year........ 889,811

1,120,603
Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 3,367,236 22,609 0 0 0 3,389,845

COX®NDO

EXHIBIT 4 - DIVIDENDS OR REFUNDS

1 2
Life Accident and Health

Applied to pay renewal premiums
Applied to shorten the endowment or premium-paying period
Applied to provide paid-up additions
Applied to provide paid-up annuities

Total Lines 1 through 4 ........... B I 1,806,547
Paid in cash ....697,565 |..
Left on deposit
Aggregate write-ins for dividend or refund options .

©ONOOR LN

9. Total Lines 5 through 8
10.  Amount due and unpaid .. 13,958 |..
11.  Provision for dividends or refunds payable in the following calendar year .. 1,849,681 |..
12, TIMINGAI QIVIAENAS ..eeiiiiiiiiiiiiiiiiieeieeeeeeeee e e e ettt ettt ettt et ettt ettt et eeee ettt e eeeeeeeeeeee e e e e e e e eeeaeeeaesseeeessseesesasseeseesseesssssssssessssesesssssssssessssnnsnnsnnsnnns |oeiiieeeeeeeseseeeeeeees 409,736 |..

.2,588,976 |..

13.  Provision for deferred dividend contracts ... e 0

14.  Amount provisionally held for deferred dividend contracts not included in Line 13 0

15.  Total Lines 10 through 14 ... e e B TP 2,273,375

16.  Total from prior year 3,099,245

17.  Total dividends or refunds (Lines 9 + 15 - 16) 1,763,106

DETAILS OF WRITE-INS

0801.  Dividends used to pay interest on poliCYNOIAEr TOANS ...ccuiiiiiiiiiiieiit et e e e e e e s e e e e e nneeenneeennne e 56,672 |.. .0
0802.
0803.

0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

Credit
(Group and
Individual)

Group

0100001. 58 CET 4.00% NLP 1986 - 1988 .. ... 368,218 |... .0 ... 368,218 |... .0 ...0
0100002. 58 (SO 4.00% CRVM 1983 - 1997 .0 .0 ...0
0100003. 80 CET 4.00% NLP 2006 - 2008 .. 0 o .0 ...0
0100004. 80 CET 4.50% NLP 1993 - 2005 .........cccevvrimrvnnnne
0100005. 80 CET 5.00% NLP 1988 - 1994 ........ccecevevvnneee
0100006. 80 CSO 3.00% CRVM 1986 - 2009 ....
0100007. 80 CSO 4.00% CRVM 1987 - 2009 ....
0100008. 80 CSO 4.50% CRVM 1993 - 2005 .........coceevevenee
0100009. 80 CSO 5.00% CRVM 1988 - 2008 ............ccoovveesne
0100010. 2001 CSO 4.00% CRVM 2009 - 2012 ......ccovevrveers forereviiiiieinas 9,550,403 ..o 0 | 9,550,403 |...
0100011. California Method 1988 - 1994 ........ccceoevvvvcies fovereriiiine 105,426,332 105,426,332
0100012. Reserve Funds Under Universal Life Contracts
1983 = 2005 ..o | 26,062,217 oo [V 26,062,217
0199997. Totals (Gross) 1,085,067,991 0 1,085,067,991
0199998. Reinsurance ceded 227,213,980 0 227,213,980
0199999. Life Insurance: Totals (Net) 857,854,011 0 857,854,011
0200001. 94 GAM Proj AA, 4.25% CARWM 2007 ......ccccoovveeer fovereviriiiieienns 27,785 | oot XXX e o
0200002. 94 GAM Proj AA, 5.25% CARWM 2006 - 2007 ........ [oceceveeririirennnne 105,323 | oo XXX oo
0200003. 94 GAM Proj AA, 5.50% CARW 2007 .......ccccocovvveer foorrerereriiiiiinnn 164,968 [ ..oooooo o XXX e e
0200004. 94 GAM Proj AA, 6.75% CARWM 20071 ......ccoovvveees foereriiiccieren 29,927 | oo XXX e e
0200005. VM-21 Base Reserves/CSV 1995 - 2022 .......cccoce. |verereinnnnen. 242,806,443 242,806,443
0299997. Totals (Gross) 243,134,446 242,806,443
0299998. Reinsurance ceded 141,722,871 141,722,871
0299999. Annuities: Totals (Net) 101,411,575 101,083,572

0300001. 83a 6.00% CARVM 1996 - 1997 ........ccoovvrvererrnee.

0300002. a-2000 5.25% CARVM 2005 - 2006 ..

0300003. a-2000 5.50% CARVM 2004 - 2008 ..

0300004. a-2000 6.00% CARVM 1998 - 2009 ..

0300005. a-2000 6.50% CARVM 2002 ...

0300006. a-2000 6.75% CARVM 2001 ...

0300007. a-2000 7.00% CARVM 2000 ..........

0300008. a-2000 Proj AA 2.75% CARWM 2014 .........ccocoveee. 0

0300009. a-2000 Proj AA 3.75% CARWM 2013 ......cccoevvevenenee 0

0300010. a-2000 Proj AA 4.25% CARWM 2012 .... .0 .

0300011. a-2000 Proj AA 5.00% CARWM 2011 ... .0
0300012. a-2000 Proj AA 5.25% CARWM 2010 .....occevevernreee 0 oo 0
0300013. 2012 AR 3.50% CARWM 2015 - 2019 0 0
0300014. 2012 AR 3.75% CARWM 2017 - 2022 .. .0 .0 ...0
0300015. 2012 AR 4.00% CARVM 2016 - 2022 .. .0 .0 ...0
0300016. 2012 IAR 1.50% VM-22 2020 - 2021 .. .0 .0 ...0
0300017. 2012 1AR 1.75% VM-22 2020 - 2022 .. .0 .0 ...0
0300018. 2012 AR 2.00% VM-22 2020 - 2022 .. .0 .0 ...0
0300019. 2012 AR 2.25% VM-22 2020 - 2021 .. .0 .0 ...0
0300020. 2012 AR 2.50% VM-22 2019 - 2022 .. .0 .0 ...0
0300021. 2012 AR 2.75% VM-22 2018 - 2022 .. .0 .0 ...0
0300022. 2012 AR 3.00% VM-22 2018 - 2022 .. .0 .0 ...0
0300023. 2012 AR 3.25% VM-22 2018 - 2019 0 0 0
0300024. 2012 AR 3.50% VM-22 2018 - 2019 0 0 0
0300025. 2012 IAR 3.75% VM-22 2018 - 2022 .. .0 .0 ...0
0300026. 2012 IAR 4.00% VM-22 2018 - 2022 .. .0 ...0
0300027. 2012 1AR 4.25% VM-22 2019 - 2022 0 0
0399997. Totals (Gross) 70,559,491 0 70,559,491 0 0
0399998. Reinsurance ceded 20,275,457 0 20,275,457 0 0
0399999. SCWLC: Totals (Net) 50,284,034 0 50,284,034 0 0

0400001. 1926-1933 AIP for rates A-E 4.00% 1983 - 2008
0400002. 1926-1933 AIP for rates A-E 4.50% 1996 - 2005
0400005, 59ADB450%1997-2000 ....................................
0499997. Totals (Gross) 192,147 0 192,147 0 0
0499998. Reinsurance ceded 0 0 0 0 0
0499999. Accidental Death Benefits: Totals (Net) 192,147 0 192,147 0 0

0500001. 52 INTERCO DISA 58 CSO 3.00% 1983 - 1988 ....
0500002. 52 [INTERCO DISA 80 CSO 3.00% 1988 - 2008 .... |..
0500003. 52 INTERCO DISA Period 2* 4.50% 1997 - 1998 .
0500004. 52 INTERCO DISA Period 2* 80 CSO 4.00% 1994 -

2008 ... et 864,185 ..o [V 864,185 [ 0 oo 0
0500005. 52 INTERCO DISA Period 2* 80 CSO 4.50% 1996 -

2005 s | 1,324,205 |..oovve [ 1,324,205 |.ooovvieeeie 0 oo 0
0599997. Totals (Gross) 2,270,886 0 2,270,886 0 0
0599998. Reinsurance ceded 0 0 0 0 0
0599999. Disability-Active Lives: Totals (Net) 2,270,886 0 2,270,886 0 0
0600001. 52 INTERCO DISA Period 2* 58 CSO 3.00% 1987 -

1988 .o e 2 [ 0 oo P 0 oo 0
0600002. 52 INTERCO DISA Period 2* 80 CSO 3.00% 1989 -

2002 ..o o s 84 | [0 U 84 oo 0 oo 0
0600003. 52 INTERCO DISA Period 2* 80 CSO 4.00% 2006 -

2008 ...t et 57,527 oo [V 57,527 |evevereeeieieiereeieisieinns 0 oo 0
0600004. 52 INTERCO DISA Period 2* 80 CSO 4.50% 1996 -

2005 e | 4,663,816 | [ 4,663,816 | 0 oo 0
0699997. Totals (Gross) 4,721,429 0 4,721,429 0 0
0699998. Reinsurance ceded 0 0 0 0 0
0699999. Disability-Disabled Lives: Totals (Net) 4,721,429 0 4,721,429 0 0
0700001. For excess of valuation net premiums over

corresponding gross Premiums ......coccceeeeeeerererees fovveriseeeeininnns 307,782 | [V 307,782 oo [0 T 0
0700002. For surrender values in excess of reserves

otherwise required and carried .........ccceoveveeees fooeevieiicine 52,713 [ [0 O 52,713 | [0 O 0
0700003. Minimum Guaranteed Death Benefit Reserve -

VUL o [eres s 40,995,846 |.....cocvovieeiein (V1N 40,995,846 |......ccoovvnirereie 0 oo 0
0700004. VM-21 Stochastic ReSErve ......coooveveieevivecs fovereiiiinen. 283,089,045 |...covviieeen [V 283,089,045 [....covoviiieee 0 Joeeein 0
0799997. Totals (Gross) 324,445,385 0 324,445,385 0 0

12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

5
Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group

0799998. Reinsurance ceded 283,089,379 0 283,089,379 0 0
0799999. Miscellaneous Reserves: Totals (Net) 41,356,006 0 41,356,006 0 0
9999999. Totals (Net) - Page 3, Line 1 1,058,090,088 0 1,057,762,085 0 328,003
(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain
a mortality risk are Life Insurance $§ ..o, 0 ; Annuities $  oorerereeeeee 0 ; Supplementary Contracts with Life Contingencies $  .......ccccccvcneurcnnnne. 0;

Accidental Death Benefits $ 0 ; Disability - Active Lives $  .ecvcvcececcrcecenes 0 ; Disability - Disabled LIVeS $  .....ccovuveurververcecnnn. 0 ;

Miscellaneous Reserves $

121



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiii e Yes [ X] No[ ]
1.2  If not, state which kind is issued.

2.1 Does the reporting entity at present issue both participating and non-participating contracts?.. Yes[ ] No[X]
2.2 If not, state which kind is issued.
NONE ettt ettt ettt a ettt e AR s e R SR e R eEeEe£ S e A SR eE oA eA S S AeAeE eSS S SR SESEeE £ SRR e A eEeA £ SRR SR LA eE eSS AR A SR eAeE R RS A SR eE e AR R A e A eAeEee et s e A ee et es et s e aes et eeana
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceieiiiiiiinc e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............ccccoovveenen. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ............ccooeeiiiiiiiiii e S e 0

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccoiiiiiiiie
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
CUITENE YBAI? ....vieieiieitetetetesest ettt ettt st st st s s s et et ese e st s s e s b e b b e s e st e se 2 s s e b et e s e st e s e e s b e b e b ese st e e s s b et b ese e e e s esebebesennnn s Yes[ ] No[X]
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: . .
9.2 State the amount of reserves established for this DUSINESS: ... $
9.3 Identify where the reserves are reported in the blank:

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©

Comprehensive 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health
ACTIVE LIFE RESERVE
1. Unearned premium FESEIVES ...........ccccoveveveveeeeeeeereeessesesesnennenens |oeeeseseennns 327,902 | [V 0 oo O Joeeeeie O e O e 0 e O e O e O 327,902 | [ 0
2. Additional contract reServes (b) .........ccoovvvrreeeeerinesiseeereeenes feeereeens 7,536,480 ..o 0 o 0 o O i O e O e O i O [ 0 e 0 e 7,536,480 |.....ooovvveeeeeenn O o
3. Additional actuarial reserves-Asset/Liability analysis ..............cccces foerveniiiiiiiiinnns 0
4. Reserve for future contingent benefits ................... 0.
5. Reserve for rate credits .................... B 0
6. Aggregate write-ins for reserves .. . 0
7. Totals (Gross) ......ccccecevvuiuieinnne e 7,864,382 |....o.coveererne [ (L R [ (L R [ (L R [ (N R [ S 7,864,382 | [ 0
8. REINSUrANCE CEABT .......vuieeeieciieciice e 6,130,313 0 0 0 0 0 0 0 0 0 6,130,313 0 0
9. Totals (Net) 1,734,069 0 0 0 0 0 0 0 0 0 1,734,069 0 0
CLAIM RESERVE
10. Present value of amounts not yet due on claims ...........c.ccccceveenns
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ............ccoccoviiiiiinnnennes
13. Aggregate write-ins for reserves ...... .
14.  Totals (Gross) .......ccccccvreuerueunne IO 19,502,734 | [0 (O [0 (O [0 (O [0 (O [V S 19,502,734 |.coovoeiccene [0 0
15.  REINSUrANCE CEART ......veveeeeeeeeeeeeeeeeeeeeee e ee e ee e e eeen e |oeeeens 15,510,979 |..vove [0 [0 [0 A [0 [0 A [0 [\ TR [V AT 0fe. 15,510,979 |.oovoeieeen [\ TR 0
16. Totals (Net) 3,991,755 0 0 0 0 0 0 0 0 0 3,991,755 0 0
17.  TOTAL (Net) 5,725,824 0 0 0 0 0 0 0 0 0 5,725,824 0 0
18. TABULAR FUND INTEREST 234,034 0 0 0 0 0 0 0 0 0 234,034 0 0
DETAILS OF WRITE-INS
[0 T ST RO RO AT O AT ST T ST Rl RO P A PR UPRY FEPTTOTTOU PR OPRTTRURITY PP OTRTOPRTUURPTOREY NOURPTRTRPTOTRPTRRPIN
08002, e st e e s b e e e s teeeennesenneesenneeans [oreenenneesinnenannessrne |oeneeenneennnneesneeesnne |oerre s e srre s e e e e e e e fee e fo
(0510 1 T ST RO T RO AT AT ST R ROl KO TP AT UTRY AP TOTTOT PR OPRTTRURITY TP OTRTOPRTUURPTOREY NOURPTRTRPOTRPTRRPIN
0698. Summary of remaining write-ins for Line 6 from overflow page ... |--ccocoeccucucunenee 0 fooeeeees [ 0 [ [ S 0 [ [ S 0 [ [0 (O [0 (O [0 0
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above) 0 0 0 0 0 0 0 0 0 0 0 0 0
1301.
1302.
1303.
1398. Summary of remaining write-ins for Line 13 from overflow page ... [....ccccccoeeercunne 0 fooeeeees [ 0 [ [ S 0 [ [ 0 [ [0 (O [0 (O [0 0
1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above) 0 0 0 0 0 0 0 0 0 0 0 0 0
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected. ..........coooiiiii s

(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

Balance at the beginning of the year DEfOre MEINSUIANCE ...........o. ittt ettt ettt et e e bt e s he e bt e bt e be et e enbeemeesneeeneesbeenbeens

Deposits reCeIVE AUIMNG T8 YEAI .......cc.iiiiiiiiie ittt ettt a bt a et e bt e bt e e bt e bt e bt et e e eb e ees e e et e e bt e ebe e e be e bt e bt et e et e e ebesenesaneebeenbeenbeens

Investment earnings Credited t0 the @CCOUNT ............o . ittt ettt e e et e e h e e sh e e s b e e b e e b e e a bt e a e e e a b e e aeeea e e sae e eaeebeebeenbeenbeenseannesnnennes

Other NEE CRANGE IN FESEIVES ...ttt ettt ettt h bbb bt bbb £ e b £ e b £ e h e eh £ eh 4 E £ £ E £ eh £ eE £ eh £ e h £ e E £ 4 E £ eE £ e E £ e h £ eh £ e h e e E £ e b e e b £ e b £ eh e eh £ e b e e b e e bt e bt e bt e bt ebeebeebeebeenes

FEeS aNd OthEr CRArgES @SSESSEA ......ccuiiiuiiiiiiitii ettt ettt a e h e e s h e sh e e b e e bt et e ea e e ea s e oa e e ea e e oa e e nh e e b e e a b e e a b e e a e e oA s e ea s e ea e e eh e e eb e e b e e nbeea bt embeamseemeeeaeesaeenneenseennean

STV 4 =T g o [T ol Eo o =TSRSS PSRRI

Net surrender Or WithAraWal PAYMENTS .........co.iiiiiiiiii ettt et e e et e e be e et e e bt e et eae e easeehe e eheeeh e e eb e e bt e bt e a st embeeateeaseeheeeheeebe e b e e bt enbeenseenneanneannas

Other net transfers to or (from) SEPArate ACCOUNES .........c.uiiiiiiii ittt bbbt bt bbb e bbb £ e b e b e e b £ bt b £ e b e bt e bt e bt eb e e bt et e ebeebeebeebeeneene s

Balance at the end of current year before reinsurance (LIN€s 1+2+3+4-5-6-7-8) (@) .....ccueerutriirieiieitie ettt sttt et sb et e saeesaeesaeesaeenaeas

Reinsurance balance at the beginning Of T YEAI ...........o e e e bt e e bt e b e et e et n e

Net Change iN FEINSUIANCE @SSUMEM ........ciiuiiiiiiiaie ittt ettt et e e bt e et e eeeaeesaeesaeess e e bt eabeea b e ea s e ea e e ea e e ea e e ea e e oh e e s e e m b e e a bt e a s e e a b e ea e e ea e e eheeaaeenbe e beenbeenbeanseannesnnennns

Net Change iN FEINSUIANCE CEARM ...........iiiiiiiiiieitiet ettt ettt ae e et et e s h e b e e bt e bt e et e e a st e hb e e ae e eae e ea e e eb e e bt e b e et e e st e e as e e bt e sae e saeesb e e b e e b e e b e enneeas

Reinsurance balance at the end of the YEar (LINES 10+ 1 T=12) ... ittt e e he e he e e bt e s bt et e et e et e e ab e e et eaeeeaeeebeeebeebeebeenneenneaneeannas

Net balance at the end of current year after reinsurance (Lines 9 + 13)

................ 130,584,141

................... 2,102,149

................... 3,698,302

................. 12,839,351

..................... (491,156)

................ 124,036,397

................. (5,989,959)

.............. (113,074,619)

10,961,778

............... 129,998,264

................... 2,073,008

................... 3,678,847

................. (5,989,959)

.............. (113,074,619)

10,379,639

582,139

(a) FHLB Funding Agreements:

-

o o &~ 0D

Reported as GICs (captured in COIUMN 2) ........ccoiiiiiiiiiieee s B e 0
Reported as Annuities Certain (captured in COIUMN 3) ......coiiiiiiiiiiiieee e B 0
Reported as Supplemental Contracts (captured in column 4) ...........cccooeiininineneneeseeees B e 0
Reported as Dividend Accumulations or Refunds (captured in column 5) .. [OOSR 0
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccvoirininiinnnnnnns B e 0
Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $ ....cccooviiiiiiiiiinns 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Supplementary Credit Life (Group Credit (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) Life Insurance Annuities Group Individual) Other
Due and unpaid:
1A DIrECE v e 127,192 | [V R [V [V ORI | I USSR 0 Joeeeeeeeeeeeeeeieeeene O e O e 0 e (V1 127,192
1.2 Reinsurance assumed .....|...ccoorennernennnas [V [V [V 0 oo O o 0 Joeeeeerererereeeeee O e O e 0 e [V R 0
1.3 Reinsurance ceded ..........Jccoeoverennenee. 100,263 ..o [0 [0 0 [ O e 0 oo O o O e O o [0 - 100,263
TANEt o e 26,929 oo [V R [V R 0 oo 0 o 0 Joeeeeerererereeeeee O e O e 0 e [V 26,929
2. In course of settlement:
2.1 Resisted ........ccevviniins 211 Direct ...oocoevviricieeen
2.12 Reinsurance assumed ...
2.13 Reinsurance ceded ........
214 Net o
2.2 0ther ....ccooveviiiieiee, 2.21 Direct ...ooceeveeieeeeeen
2.22 Reinsurance assumed ...
2.23 Reinsurance ceded ........[.ccoenen... 6,360,666 |.......coevevvererenee (01 A 6,315,628 |..cooveeeeereee 0 [ O e 0 oo O o O e O o [0 TR 45,038
b3 2 N = S RO 20,728,940 ..o 0| (b) 20,717,443 | (b) wovvorrvererirnene. | [(5) S 0 [ (D) woveerreerrererenn0 [, (<) N (<) N [N () J— 11,497
3. Incurred but unreported:
3.1 DIreCt ..o e 5,388,687 |....ccoeeerrriieenn 0 o 5,329,019
3.2 Reinsurance assumed .....[o...cccooeoeeinnnnenene 0 Jeeeeeeeeeeeeeeeeees O 0
3.3 Reinsurance ceded ..........[..ccoeeunne 1,312,660 | [V 1,266,599
BA4ANet oo e 4,076,027 |...oveveeeceen 0 [ () .con. 4,062,420
4. TOTALS ..o 4.1 DIr€Ct ..ovvieeeieieeeeeeee e e 32,605,485 | [V 32,362,090 | [V ORI | I USSR 0 Joeeeeeeeeeeeeeeieeeene O e O e 0 e (V1 243,395
4.2 Reinsurance assumed .....|...coooeenieninennnnns [V [V R [V 0 Jeeeeeerereeieeenn O o 0 Joeeeeerererereeeeee O e O e 0 e [V R 0
4.3 Reinsurance ceded ..........Jccoeenen.. 7,773,589 |..ooeeeeeee (01 A 7,582,227 | 0 [ O e 0 oo O o O e O o [0 - 191,362
4.4 Net 24,831,8% | (a) 0]() 24,779,863 0 0]() 0 52,033
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $ inColumn2,$ . inColumn3and$ ..o, in Column 7.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for Ordinary Life Insurance § ... 0
Individual Annuities $  .coeevieeiee 0 , Credit Life (Group and Individual) $  cvvveureciriciricnne 0 ,and Group Life $  .oerereeereneerircninnns 0 , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $  ......cccocoeuvicinicineee 0

Credit (Group and Individual) Accident and Health $

............................. 0 , and Other Accident and Health $

................... 347,400 are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other

1. Settlements During the Year:

1.1 Direct ..ccceevveeieiiiies 57,441,366 |....cccoovvnnne 8,790,324

1.2 Reinsurance assumed N 0.

1.3 Reinsurance ceded ..............foeecereenne. 102,758,803 |...ooveveeeeieei (1 P 54,111,804 44,259,316 |......covveeee 1,354,795 | O e 0 e 0 o 0 e 0 e 3,032,888
TANEt oo, [(c) R 209,142,207 |.cvovveeeereeeiieieieian (1 S 187,661,474 |......c........ 13,182,050 |......covnvveen. 7,435,529 ..o 0 o0 i 52,708 | 0 e 0 [ 810,446

2. Liability December 31, current
year from Part 1:

2.1 DIr€Ct .o e 32,605,485 | (V1 32,362,090
2.2 Reinsurance assumed
2.3 Reinsurance ceded ...............fooeeerreieeenne. 7,773,589 .o 0 | 7,582,227
24 Net oo e 24,831,896 |...cocooveverereiiie (V1 24,779,863

3. Amounts recoverable from
reinsurers December 31, current|

4. Liability December 31, prior year:
4.1 Direct

4.3 Reinsurance ceded 1, , .

5. Amounts recoverable from
reinsurers December 31, prior

YEAM v 44,552,613 0 36,470,506 7,935,563 146,544 0 0 0 0 0 0
6. Incurred Benefits
6.1 DIrECE ..o oo 300,415,501 | (V1 230,272,521 |.....ooee... 57,441,366 |.....coonenen. 8,790,324 |.....ove [0 O [V 52,708 | [0 O (V1 3,858,582
6.2 Reinsurance assumed ...........fooeoeerieiineiiieens [0 O [0 O [0 O [0 [0 O [0 O [0 O [0 O [0 O [0 O 0
6.3 Reinsurance ceded ...............foeccceieccns 116,472,777 ..o (V1 65,373,026 |................. 46,611,297 |....cococvvee 1,443,015 | [0 [0 [0 O [0 O (V1 3,045,439
6.4 Net 183,942,724 0 164,899,495 10,830,069 7,347,309 0 0 52,708 0 0 813,143

inLine 1.1, $
. inLine 6.1,and $ ..
(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o 2,812 inLine1.1,$
B 2,812 inLine6.1,and $
inLine 1.1, $ .
in Line 6.1, and $

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(d) Includes $ oo 0 premiums waived under total and permanent disability benefits.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

1. BONAS (SCREAUIE D) ..ottt n st s s eseseasnnans [reeeeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
2. Stocks (Schedule D):
2.1 PrEfErred STOCKS .........voveieveececeiececeeeee ettt e s ss s s s s s s s eaessannans | [reeeeeseaeieieee e [OOSR [OOSR 0
2.2 COMIMON SEOCKS ...ttt [ooeine s [0 0 [ 0
3. Mortgage loans on real estate (Schedule B):
B FIISEIEINS oottt nne[eeiee s [0 0 [ 0
3.2 Other than ISt ENS........cucvevieieieeic ettt ettt s s et sesess s s s s sesesessanns |eeeseseseenee e ee e eeas [OOSR [OOSR 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY .........cocoovviviuererieieiieeeee ettt esesss s sessanns |oeeeneeeseeeeeieiee e [OOSR 0 freeeeeeeeeee 0
4.2 Properties held for the production of INCOME...........coiiiiiiiiiieiicieceee e |eee e [0 (01 0
4.3 Properties NEIA fOr SAIE ..........ccocvoviviieiceeeceieieeee ettt s s s s s sesssnanas [eeeeeeeeeieee e [OOSR 0 Jreeeeeeeeee 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCNEAUIE DA) ...ttt ettt b sttt s bt s s bbb s s bbb s st et e b s s s nsnsens | [eoeeeeennacicaeeseee s aceeeaes [0 [0 0
6. CONFACEIOBNS ......ovveieieiiie ettt ettt ettt e ettt bt ae e s et e st e bt eaes s st et et e s et et et ess s s st et esesesesssnsnns |eeesesesenean st eeee e eeas [OOSR [OOSR 0
7. Derivatives (SCNEAUIE DB) ........c.c.ouiuiueueiiiiiesiieteteiseseseae et sssae st ssessss e sssases s st sssnsesebesesssnsesesas [eocssessnacacaseseesenacacaeenes [0 [0 0
8. Otherinvested assets (SCNEAUIE BA) .........c.c.cucueuriiiieeeieeeeeeeeeeiete ettt s e s e anans [eeeseseseeeses et ee e eeaes [OOSR 0 freeeeeeeeeee 0
9. Receivables fOor SECUMHIES ...........ccciiiiiiiiiiiii s [ree e [0 [0 0
10. Securities lending reinvested collateral assets (SChedule DL) ...........cccccciiiieveveieeeeeeeeie e [ [OOSR 0 freeeeeeeeeee 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveviieiieieieiieeie ettt [oeeessicicesessensiceceseennas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............cccceeeeiiies e [OOSR 0 freeeeeeeeeee 0
16. Reinsurance:
16.1 Amounts recoverable frOM FBINSUIETS .............ccceieieviveicieteseeeeieeee e et ettt es s sesssses s sseseaas [eeeeeeeeeieee e [OOSR [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeeiiiiiiiiiiiiiiiieiceeeeeeeeeeeies [ [0 [0 0
16.3 Other amounts receivable under reiNSUranCe CONTACES ..............occoveveveveeeueuceeieie e [reeeeeeeieeeeeee e [OOSR [OOSR 0
17.  Amounts receivable relating to UNINSUred PIANS ...........cciiiiiiiiiiii e [ [0 [0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............cccooeiininniiiien fvenieniniiincce [OOSR 0 freeeeeeeeeee 0
18.2 Net dEFErTed tX @SSEE ......viuiieiieiiitcitie ettt [eonininininaas 33,798,316 |.ccovvenneee 41,062,371 |oooe 7,264,055
19.  Guaranty funds receivable OF ON AEPOSIL .............c.cueveurriieieiiieieietetesee ettt sesee s es et ns s snens [eeeeeeeieieee e [OOSR 0 freeeeeeeeeee 0
20. Electronic data processing equipment and SOftWAIE ............ccoiiiiiiiiniiine e [eeeeeee e [0 (01 0
21.  Furniture and equipment, including health care delivery @SSets ............ccccovoiovieveveeeececcieeeeee s [ [OOSR 0 freeeeeeeeeee 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccoiiiiiiiiiiiiiins frrinne 0 [ [0 0
23. Receivables from parent, subsidiaries and @ffiliates ..............ccocooveieiereveueecciieieie e [ 0 [ [0 O 0
24. Health care and other amounts receivable ... [ [0 [0 0
25. Aggregate write-ins for other than iINVESted @SSEtS ............cceiieiiiieicieieiieeee ettt [eeeeeeeieeeeas 3,448,000 |.......cocveeeee. 8,398,884 |.......occovnne 4,950,884
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt ettt ettt nnes [eeneae e 37,246,360 |................. 49,463,646 |................ 12,217,286
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccueririniniines [seemmemsmieieeecee [0 [0 0
28. Total (Lines 26 and 27) 37,246,360 49,463,646 12,217,286
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501, Prepaid pension @SSE ...ttt [ e 3,448,000 |.....ccoveeeee. 8,358,000 |.....ccoveeeeeee 4,910,000
2502 MISCEITANEOUS ... oesici et [V ....40,884 |.......... ....40,884
2503, ettt ettt h et h ettt ekt h et et e e et £t h et e s e e ek et eh e e eh et eb et ehe st et e st et e st et e st et es et ese et etetes [etetete et et et e et e e tentea [eeeteueetete et et e e e ae st et e et s [eaee et ettt ettt eaes
2598. Summary of remaining write-ins for Line 25 from overflow page .........c.ccoooeeieiieneniineeneeneeeeees e 0 0 L .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 3,448,000 8,398,884 4,950,884
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A. Accounting Practices

C.

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 Year Ended For the Year Ended
Number @ Page Number December 31, 2022 December 31, 2021
Net income, MA SAP $ 83,031,431 $ 40,270,712
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 83,031,431 $ 40,270,712

December 31, 2022 December 31, 2021
Statutory capital and surplus, MA SAP $ 192,012,652 § 138,743,765
State prescribed practices: NONE — —

State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 192,012,652 $ 138,743,765

(D Statement of Statutory Accounting Principles (“SSAP™)

The Company’s risk-based capital (“RBC”) would not have triggered a regulatory event without the use of the state
prescribed practices.

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with statutory accounting principles requires management to
make estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of
contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and
expenses during the reporting period. Actual results could differ from those estimates.

Accounting Policy

Life premiums are recognized as revenue when due from policyholders under the terms of the insurance contract.

Annuity considerations are recognized as revenue when received. Health premiums are earned ratably over the term of

the related insurance policies and reinsurance agreements. Expenses incurred in connection with acquiring new

insurance business, including acquisition costs such as sales commissions, are charged to operations as incurred.

Deposits on deposit-type agreements are entered directly as a liability when received. Reserves for losses and unearned

premiums ceded to reinsurers have been reported as reductions of related reserves.

Policyholder dividends are determined annually by the Company’s Board of Directors. The aggregate amount of

policyholder dividends is related to actual interest, mortality, morbidity and expense experience for the year as well as

management’s judgment as to the appropriate level of statutory surplus to be retained by the Company.

In addition, the Company uses the following accounting policies:

(1) Short-term investments are stated in the same manner as comparable longer-term investments described below.

(2) Bonds not backed by other loans are generally stated at amortized cost unless they have a NAIC rating designation
of 6, which are stated at the lower of amortized cost or fair value. Bonds not backed by other loans are amortized
using the constant yield method.

(3) The Company does not own common stocks of nonaffiliates.

(4) Redeemable preferred stocks are generally stated at cost or amortized cost unless they have a NAIC rating
designation of 4, 5 or 6, in which case such stocks are stated at the lower of cost, amortized cost or fair value.

(5) Mortgage loans on real estate are principally stated at amortized cost, net of valuation allowances.

19



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

(6) Mortgage-backed bonds, included in bonds, are generally stated at amortized cost using the constant yield method
unless they have a NAIC rating designation of 6, which are stated at the lower of amortized cost or fair value.
Amortization of premium and accretion of discount 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 originally anticipated prepayments 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 legacy residential mortgage-backed securities (“RMBS”) and commercial mortgage-backed securities
(“CMBS”) that closed prior to January 1, 2013, 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.

The NAIC designation for a given modeled non-legacy security RMBS or CMBS that closed on or after January
1, 2013, is assigned by the Structured Securities Group of the NAIC and does not depend on the book/adjusted
carrying value of each RMBS or CMBS. The NAIC designation assigned will be determined by applying the
intrinsic price to the NAIC designation intrinsic price mapping.

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 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) The Company does not have investments in subsidiary, controlled and affiliated (“SCA”) companies.

(8) Investments in joint ventures, partnerships and limited liability companies (“LLC”) are carried at the underlying
audited GAAP equity of the respective entity’s financial statements. Undistributed earnings of these entities are
recognized in unrealized gains and losses. Such investments are nonadmitted if they do not have financial
statement audits.

(9) See Note 8 for the derivative accounting policy.

(10) The Company considers anticipated investment income as a factor in the premium deficiency calculation.

(11) Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss
reports and an amount, based on past experience, for losses incurred but not reported. Such liabilities are
necessarily based on assumptions and estimates and while management believes the amount is adequate, the
ultimate liability may be in excess of or less than the amount provided. The methods for making such estimates
and for establishing the resulting liability are continually reviewed and any adjustments are reflected in the period
determined.

(12) The Company did not modify its capitalization policy from the prior period.

(13) The Company does not have pharmaceutical rebate receivables.

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

Accounting Changes

The Company had no accounting changes during 2022.

Correction of Errors

The Company had no correction of errors during 2022.
3.  Business Combinations and Goodwill

A. Statutory Purchase Method

The Company had no transactions that were accounted for as a statutory purchase during 2022 and 2021.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

B. Statutory Merger

The Company had no statutory mergers during 2022 and 2021.
C. Assumption Reinsurance
The Company had no goodwill resulting from assumption reinsurance during 2022 and 2021.
D. Impairment Loss
The Company had no recognized impairment losses from goodwill during 2022 and 2021.
E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
The Company had no admitted goodwill during 2022 and 2021.
4. Discontinued Operations
The Company had no discontinued operations during 2022 and 2021.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
(1) The Company had no funded or acquired mortgage loans during 2022.
(2) Generally, the Company, as the lender, only loans up to 75% of the purchase price of the underlying real estate.
From time to time, the Company may originate loans in excess of 75% of the purchase price of the underlying

real estate, if underwriting risk is sufficiently within Company standards.

The maximum percentage of any one loan to the value of the underlying real estate at the time of the origination
and originated during the period covering the year ended December 31, 2022 was: N/A.

(3) During 2022 and 2021, all applicable taxes, assessments and advances were included in the mortgage loan total.
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NOTES TO THE FINANCIAL STATEMENTS

B.

D.

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

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
A. December 31,2022
1. Recorded Investment (All)
(a) Current $ 31,869,577 $ — $ — $ — $ 27,047,822 $ — $ 58,917,399
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $ —
(e) 180+ days past due $ — $ — $ — $ — $ — $ — $ —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — N — $ —
(b) Interest accrued $ — $ — $ — $ — $ — N — $ —
4. Interest Reduced
(a) Recorded investment $ 249,527 $ — $ — $ — $ 1,360,444 $ — $ 1,609,971
(b) Number of loans 1 — — — 1 — 2
(c) Percent reduced 0.7 % — % — % — % 24 % — % 21 %
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ — $ — $ — $ — $ 4,048,355 $ — $ 4,048,355
b- December 31, 2021
1. Recorded Investment (All)
(a) Current $ 35,545,032 $ — $ — $ — $ 27,173,964 $ — $ 62,718,996
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $ —
(e) 180+ days past due $ — $ — $ — $ — $ — $ — $ —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — N — $ —
(b) Interest accrued $ — $ — $ — $ — $ — N — $ —
4. Interest Reduced
(a) Recorded investment $ 771,176 $ — $ — $ — $ — $ — $ 771,176
(b) Number of loans 1 — — — — — 1
(c) Percent reduced 1.3 % — % — % — % — % — % 1.3 %
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ — $ — $ — $ — $ 4,176,058 $ — $ 4,176,058

(5-7) During 2022 and 2021, the Company had no impaired or nonaccrual mortgage loans and allowance for credit

losses.

(8) The Company had no derecognized mortgage loans as a result of foreclosure for the years ended 2022 and 2021.

(9) The Company accrues interest income on impaired loans to the extent it is deemed collectible and the loan
continues to perform under its original or restructured contractual terms. As part of the reserve process,
management assesses whether loans need to be placed on a non-accrual status at which time the Company

recognizes income on the cash basis.
Debt Restructuring
The Company did not have any restructured debt in which the Company was a creditor in 2022 and 2021.
Reverse Mortgages
The Company did not have any reverse mortgages in 2022 and 2021.
Loan-backed Securities

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

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

sell during the year ended December 31, 2022.
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NOTES TO THE FINANCIAL STATEMENTS

E-I.

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 year
ended December 31, 2022.

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

(3) The loan-backed securities for which an OTTI has been recognized during the year ended December 31, 2022,
measured as the difference between amortized cost and estimated present value of projected future cash flows to
be collected, were as follows:

Book/Adjusted
Carrying Value
Amortized Cost Present Value Estimated Fair Date of Financial
Before Current of Projected Recognized Amortized Cost Value at Time of  Statement Where
CusIp Period OTTI Cash Flows OTTI after OTTI OTTI Reported
52524PAA0 $ 2,811,385 § 2,197,135 § 614,250 $ 2,197,135  § 2,215,385 12/31/2022
61751JAK7 $ 1,230,002 $ 1,115,748 114254  § 1,115,748 $ 1,068,709 12/31/2022
Total $ 728,504

The recognized OTTI shown above is all noninterest related.

(4) At December 31, 2022, 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 $ 12,922,346
2. 12 Months or Longer $ 3,669,476

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 90,880,200
2. 12 Months or Longer $ 16,309,256

(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 and
structured securities including, but are not limited to:

i.  the quality of underlying collateral;

ii. expected prepayment speeds;

iii. current and forecasted loss severity;

iv. consideration of the payment terms of the underlying assets backing the security; and
v. the payment priority within the tranche structure of the security.

For loan-backed or structured securities in an unrealized loss position as summarized in the immediately
preceding table, the Company does not have the intent to sell the securities, believes it has the intent and ability to
retain the security for a period of time sufficient to recover the carrying value of the security and based on the cash
flow modeling and other considerations as described above, believes these securities are not other than
temporarily impaired.

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 December 31, 2022.
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NOTES TO THE FINANCIAL STATEMENTS

Real Estate

The Company did not have real estate investments or real estate held for sale in 2022 and 2021.

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

The Company did not have investments in LIHTC in 2022 and 2021.

Restricted Assets

(1) Restricted Assets (Including Pledged)

Information on the Company’s investment in restricted assets as of December 31, was as follows:

Restricted Asset
Category

Subject to contractual
obligation for
which liability is
not shown

Collateral held under
security lending
agreements

Subject to repurchase
agreements

Subject to reverse
repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar
reverse repurchase
agreements

Placed under option
contracts

Letter stock or
securities
restricted as to sale

Federal Home Loan
Bank (“FHLB”)
capital stock

On deposit with
states

On deposit with other
regulatory bodies

Pledged collateral to
FHLB (including
assets backing
funding
agreements

Pledged as collateral
not captured in
other categories

Other restricted
assets

Total restricted assets

(a) Subset of column 1.

(b) Subset of column 3.

Gross Restricted

2022 Percentage
()] 2) 3) “@ [©) (6) (@) ® ® 10) an
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Total Gross Restricted
Total Separate Account General December Increase/ Total Non Admitted Restricted to Total
General Account Restricted Account 31,2022 December (Decrease) Admitted Restricted to Total Admitted
Account Activity @ Assets Activity ® (1 plus 3) 31,2021 (5 minus 6) Restricted (5 minus 8) Assets Assets
$ — 3 — $ — 3 — 3 — 8 — 3 — 3 — S — — % — %
3,070,798 — — — 3,070,798 2,880,544 190,254 — 3,070,798 0.04 0.04
$3,070,798 § — $ — — $3,070,798 $ 2,880,544 § 190,254 $ — $3,070,798 0.04 % 0.04 %

(2) The Company did not have any assets pledged as collateral, not captured in other categories at December 31, 2022
and December 31, 2021.

(3) The Company did not have any other restricted assets in 2022 and 2021.
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(4) The Company’s collateral received and reflected as assets at December 31, 2022 were as follows:

Book/Adjusted % of BACYV to Total % of BACV to
Carrying Value Assets (Admitted and Total Admitted
Collateral Assets (“BACV”) Fair Value Nonadmitted)* Assets**

Cash *** $ 12,134,327  $ 12,134,327 0.8 % 0.8 %
Schedule D, Part 1 — — _ _
Schedule D, Part 2, Section 1 — — _ _
Schedule D, Part 2, Section 2 — — _ _
Schedule B — _ _ _
Schedule A — — _ _
Schedule BA, Part 1 — — _ _
Schedule DL, Part 1 — — _ _
Other — — — —
Total Collateral Assets $ 12,134327  $ 12,134,327 0.8 % 0.8 %

*  Column 1 divided by Asset Page, Line 26 (Column 1)
**  Column 1 divided by Asset Page, Line 26 (Column 3)

*** Includes cash equivalents and short-term investments

% of Liability to total
Amount Liabilities*

Recognized Obligation to
Return Collateral Asset $ 12,424,327 0.9 %

*  Column 1 divided by Liability Page, Line 26 (Column 1)

Working Capital Finance Investments

The Company had no working capital finance investments as of December 31, 2022.

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.
5GI Securities

The Company did not hold any investments with a SGI NAIC designation at December 31, 2022 and 2021.

Short Sales

The Company did not have any unsettled short sale transactions outstanding as of December 31, 2022.

The Company did not have any settled short sale transactions during the year ended December 31, 2022.

Prepayment Penalty and Acceleration Fees

During the year ended December 31, 2022, 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 7
Aggregate Amount of Investment Income $ 249,917

Reporting Entity's Share of Cash Pool by Asset Type

The Company did not participate in a cash pool during the year ended December 31, 2022.

6. Joint Ventures, Partnerships and Limited Liability Companies

A.

B.

The Company has no investments in joint ventures, partnerships or LLCs which exceed 10% of its admitted assets.

The Company did not recognize write-downs or recorded adjustments on investments in joint ventures during the years
ended December 31, 2022 and December 31, 2021. 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.
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7. Investment Income
A. Due and accrued income is excluded from surplus on the following basis:

All investment income due and accrued with amounts over 90 days past due is nonadmitted with the exception of
mortgage loan investment income, which is nonadmitted after 180 days, or if the underlying loan is in the process of
foreclosure.

B. The total amount excluded from surplus: None.
8. Derivative Instruments
Overview

The Company may be exposed to various risks relating to its ongoing business operations, including interest rate risk,
foreign currency exchange rate risk, credit risk and equity market risk. The Company uses a variety of strategies to manage
these risks, including the use of derivatives.

Derivatives are financial instruments whose values are derived from interest rates, foreign currency exchange rates, credit
spreads or other financial indices. Derivatives may be exchange-traded or contracted in the over-the-counter (“OTC”)
market. All of the Company's derivatives are bilateral contracts between two counterparties (“OTC-bilateral”). The
Company uses swaps and options to manage risks that may include interest rate risk, foreign currency exchange rate risk,
credit risk and equity market risk. Derivative hedges are designed to reduce risk on an economic basis while considering
their impact on accounting results and statutory capital.

Insurance statutes restrict the Company’s use of derivatives to: (i) hedging activities intended to offset changes in the
estimated fair value of assets held, obligations and anticipated transactions; and (ii) income generation transactions to
generate additional income or return on covering assets. The Company is prohibited from using derivatives for speculation.
OTC derivatives are carried on the Company’s Statutory Statements of Assets, Liabilities, Surplus and Other Funds either
as derivative assets or derivative liabilities.

The Company does not offset the values recognized for derivatives executed with the same counterparty under the same
master netting agreement. This policy applies to the recognition of derivative assets and derivative liabilities in the
Statutory Statements of Assets, Liabilities, Surplus and Other Funds.

To qualify for hedge accounting under SSAP No. 86, Derivatives (“SSAP 86”), at the inception of the hedging relationship,
the Company formally documents its risk management objective and strategy for undertaking the hedging transaction, as
well as its designation of the hedge as either: (i) a hedge of the estimated fair value of a recognized asset or liability (“fair
value hedge”); or (ii) a hedge of the variability of cash flows to be received or paid related to a forecasted transaction or a
recognized asset or liability (“cash flow hedge”). In its hedge documentation, the Company sets forth how the hedging
instrument is expected to hedge the designated risks related to the hedged item and sets forth the method that will be used
to retrospectively and prospectively assess the hedging instrument’s effectiveness. A derivative designated as a hedging
instrument must be assessed as being highly effective in offsetting the designated risk of the hedged item. Hedge
effectiveness is formally assessed at inception and at least quarterly throughout the life of the designated hedging
relationship.

The Company may hold cash flow and fair value derivatives that hedge various assets and liabilities including bonds and
liability portfolios; the derivatives that hedge those assets and liabilities are valued in a manner consistent with the
underlying hedged item, if the derivatives meet the criteria for highly effective hedges. Bonds that have an NAIC
designation of 1 through 5 are carried at amortized cost; therefore, the derivatives hedging such bonds are also carried at
amortized cost. Bonds that have an NAIC designation of 6 are carried at the lower of amortized cost or estimated fair value;
therefore, the derivatives hedging such bonds are also carried at the lower of amortized cost or estimated fair value. Any
hedged liabilities of the Company are carried at amortized cost; therefore, the derivatives hedging liabilities are also carried
at amortized cost. Effective foreign currency swaps have a foreign currency adjustment reported in change in net unrealized
foreign exchange capital gain (loss) pursuant to SSAP 86 by using the same procedures as used to translate the hedged
item.

The Company discontinues hedge accounting prospectively when: (i) it is determined that the derivative is no longer highly
effective in offsetting changes in the estimated fair value or cash flows of a hedged item; (ii) the derivative expires or is
sold, terminated or exercised; (iii) it is no longer probable that the hedged forecasted transaction will occur; or (iv) the
Company removes the designation of the hedge.

When hedge accounting is discontinued because it is determined that the derivative is not highly effective in offsetting
changes in the estimated fair value or cash flows of a hedged item, the derivative is carried at its estimated fair value with
changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net unrealized capital
gains (losses) and estimated fair value changes attributable to changes in foreign exchange rates are reported in change in
net unrealized foreign exchange capital gain (loss).

Upon termination of a derivative that qualified for hedge accounting, the gain or loss is reflected as an adjustment to the
basis of the hedged item and is recognized in income consistent with the hedged item. If the hedged item is sold, the gain or
loss on the derivative is realized but is subject to the interest maintenance reserve (“IMR?”).

To the extent the Company does not designate a derivative for hedge accounting, the derivative is carried at estimated fair

value with changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net
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unrealized capital gains (losses) and any changes in estimated fair value attributable to changes in foreign exchange rates
are reported in change in net unrealized foreign exchange capital gain (loss).

Types of Derivatives
Foreign Currency Exchange Rate Derivatives

The Company uses foreign currency exchange rate derivatives, including foreign currency swaps to reduce the risk from
fluctuations in foreign currency exchange rates associated with its assets denominated in foreign currencies.

In a foreign currency swap transaction, the Company agrees with another party to exchange, at specified intervals, the
difference between one currency and another at a fixed exchange rate, generally set at inception, calculated by reference to
an agreed upon notional amount. The notional amount of each currency is exchanged at the inception and termination of
the currency swap by each party. See Schedule DB, Part A.

Cash Flow Hedges

The Company designates and accounts for foreign currency swaps to hedge the foreign currency cash flow exposure of
foreign currency denominated assets as cash flow hedges when they have met the effectiveness requirements of SSAP 86.

All components of each derivative’s gain or loss were included in the assessment of hedge effectiveness.

For the year ended December 31, 2022 and 2021, there were no gains (losses) related to cash flow derivatives that no
longer qualify for hedge accounting or for which the Company removed the hedge designation.

In certain instances, the Company may discontinue cash flow hedge accounting because it is no longer probable that the
forecasted transaction will occur by the end of the originally specified time period or within two months of the anticipated
date. For the years ended December 31, 2022 and 2021, there were no gains (losses) related to such discontinued cash flow
hedges.

There were no hedged forecasted transactions, other than the receipt of payment of variable interest payments, for the years
ended December 31, 2022 and 2021.

Non-qualifying Derivatives

The Company enters into the following derivatives that do not qualify for hedge accounting under SSAP 86: foreign
currency swaps to economically hedge its exposure to adverse movements in exchange rates.

Derivatives for Other than Hedging Purposes
The Company held no derivatives for other than hedging purposes during the years ended December 31, 2022 and 2021.

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 received by the Company in connection with its OTC derivatives as of
December 31:

Cash @ Securities® Total
2022 2021 2022 2021 2022 2021

Variation Margin:

OTC-bilateral $12,134,327 $12,424,327 $ 1,085,531 $§ 517,433  $13,219,858 $12,941,760
M Cash collateral received is reported in cash, cash equivalents and short-term investments and the obligation to return the collateral is reported in
aggregate write-ins for liabilities as cash collateral received on derivatives.
@ Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements. These amounts are also
reported in Note 16 because the securities are held off-balance sheet.

The Company’s collateral arrangements for its OTC-bilateral derivatives generally require the counterparty in a net liability
position, after considering the effect of netting agreements, to pledge collateral when the amount owed by that party
reaches a minimum transfer amount. Certain of these arrangements also include credit-contingent provisions that include a
threshold above which collateral must be posted. Such agreements provide for a reduction of these thresholds (on a sliding
scale that converges toward zero) in the event of downgrades in the credit ratings of the Company or the counterparty. In
addition, the Company’s netting agreements for derivatives contain provisions that require both the Company and the
counterparty to maintain a specific investment grade credit rating from each of Moody’s Investors Service and Standard &
Poor’s Ratings Service. If a party’s credit ratings were to fall below that specific investment grade credit rating, that party
would be in violation of these provisions, and the other party to the derivatives could terminate the transactions and
demand immediate settlement and payment based on such party’s reasonable valuation of the derivatives.

At December 31, 2022, the Company did not have any derivative contracts that required premiums to be paid at a series of
specified future dates over the life of the contract or at maturity.
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9. Income Taxes

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

December 31, 2022

Ordinary Capital Total
Gross DTA $ 56,269,279 § 3,956,231 $ 60,225,510
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 56,269,279 3,956,231 60,225,510
DTA nonadmitted (29,842,085) (3,956,231) (33,798,316)
Subtotal net admitted DTA 26,427,194 — 26,427,194
DTL (8,923,750) — (8,923,750)
Net admitted DTA/(Net DTL) $ 17,503,444 § — 3 17,503,444

December 31, 2021

Ordinary Capital Total
Gross DTA $ 60,349,375  $ 1,537,163 $ 61,886,538
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 60,349,375 1,537,163 61,886,538
DTA nonadmitted (39,996,171) (1,066,200) (41,062,371)
Subtotal net admitted DTA 20,353,204 470,963 20,824,167
DTL (2,256,193) (470,963) (2,727,156)
Net admitted DTA/(Net DTL) $ 18,097,011 — 18,097,011

Change

Ordinary Capital Total
Gross DTA $ (4,080,096) $ 2,419,068 $ (1,661,028)
Statutory valuation allowance adjustments — — —
Adjusted gross DTA (4,080,096) 2,419,068 (1,661,028)
DTA nonadmitted 10,154,086 (2,890,031) 7,264,055
Subtotal net admitted DTA 6,073,990 (470,963) 5,603,027
DTL (6,667,557) 470,963 (6,196,594)
Net admitted DTA/(Net DTL) $ (593,567) § — 3 (593,567)
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Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):

December 31, 2022
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — — 3 —
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of 1
and 2 below) 17,503,444 — 17,503,444
1. Adjusted gross DTA expected to be realized following the balance
sheet date 17,503,444 — 17,503,444
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 26,176,381
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 8,923,750 — 8,923,750
DTA admitted as the result of application of SSAP 101 total $ 26,427,194 $ — 3 26,427,194
December 31, 2021
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — 8 — 3 —
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of 1
and 2 below) 18,097,011 — 18,097,011
1. Adjusted gross DTA expected to be realized following the balance
sheet date 18,757,027 — 18,757,027
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 18,097,011
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 2,256,193 470,963 2,727,156
DTA admitted as the result of application of SSAP 101 total $ 20,353,204 $ 470,963 $ 20,824,167
Change
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — — 3 —
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of 1
and 2 below) (593,567) — (593,567)
1. Adjusted gross DTA expected to be realized following the balance
sheet date (1,253,583) — (1,253,583)
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 8,079,370
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 6,667,557 (470,963) 6,196,594
DTA admitted as the result of application of SSAP 101 total $ 6,073,990 § (470,963) $ 5,603,027
December 31, 2022 December 31, 2021
RBC percentage used to determine recovery period and threshold limitation
amount 1411 % 866 %
Amount of total adjusted capital used to determine recovery period and
threshold limitation $ 187,885,841 $ 134,777,350

Management believes the Company will be able to utilize the DTA in the future without any tax planning strategies.

Do the Company’s tax planning strategies include the use of reinsurance? No
B. AIll DTL were recognized as of December 31, 2022 and December 31, 2021.

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

December 31, 2022 December 31, 2021
Federal $ 4,006,172 $ 2,465,020
Foreign — —
Subtotal 4,006,172 2,465,020
Federal income tax on net capital gains/(losses) (356,286) 44,791
Federal and foreign income taxes incurred $ 3,649,886 $ 2,509,811
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The changes in the main components of deferred income tax amounts were as follows:

DTA:

Ordinary:
Policyholder reserves
Deferred acquisition costs
Policyholder dividends accrual
Net operating loss carryforward

Tax credit carryforwards

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

Accrued compensation

Accrued expenses

Additional minimum pension adjustment

Ceding commissions

Employee benefits

Investments

Legal contingency

Nonadmitted assets

Other not listed above

Subtotal

Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary DTA

Capital:
Investments
Net capital loss carryforward
Real estate
Unrealized capital gains (losses)
Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital DTA
Admitted DTA

DTL:
Ordinary
Investments
Deferred and uncollected premiums
Policyholder reserves
Employee benefits
Other liabilities
Separate Account adjustments
Unrealized capital gains (losses)
Subtotal

Capital:
Investments
Real estate
Unrealized capital gains (losses)
Subtotal
DTL

Net DTA/ (DTL)
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December 31, 2022 December 31, 2021 Change
$ 9,679,772 $ 5,239,492 4,440,280
657,142 320,130 337,012
474,648 644,316 (169,668)
— 598,578 (598,578)
26,246 21,168 5,078
15,522,650 16,169,427 (646,777)
28,939,201 34,850,031 (5,910,830)
245,530 741,965 (496,435)
724,090 1,764,268 (1,040,178)
56,269,279 60,349,375 (4,080,096)
(29,842,085) (39,996,171) 10,154,086
26,427,194 20,353,204 6,073,990
1,785,812 1,537,163 248,649
2,170,419 — 2,170,419
3,956,231 1,537,163 2,419,068
(3,956,231) (1,066,200) (2,890,031)
— 470,963 (470,963)
$ 26,427,194 $ 20,824,167 5,603,027
$ — 8 — —
(1,058,055) (1,690,679) 632,624
(4,309,532) — (4,309,532)
(724,080) — (724,080)
(2,832,083) (565,514) (2,266,569)
(8,923,750) (2,256,193) (6,667,557)
— (470,963) 470,963
— (470,963) 470,963
$ (8,923,750) $ (2,727,156) (6,196,594)
$ 17,503,444 § 18,097,011 (593,567)
Change in nonadmitted DTA (7,264,055)
Tax effect of unrealized gains (losses) (374,813)
Additional minimum pension liability 1,645,062
Change in net DTA (6,587,373)
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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:

December 31, 2022

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ 18,507,469
Net realized capital gains (losses) @ 21% (1,023,066)
Tax effect of:

Separate Account dividend received deduction (3,869,246)
Prior years adjustments and accruals (2,528,968)
Tax credits (1,504,406)
Change in nonadmitted assets 1,040,178
Interest maintenance reserve (288,492)
Other (72,549)
Tax exempt income (25,865)
Nondeductible expenses 2,204
Total statutory income taxes (benefit) $ 10,237,259
Federal and foreign income taxes incurred including tax on realized capital gains $ 3,649,886
Change in net DTA 6,587,373
Prior years adjustments in surplus —
Total statutory income taxes (benefit) $ 10,237,259

(1) As of December 31, 2022, the Company had no net operating loss or net capital loss carryforwards.
(2) As of December 31, 2022, the Company had no tax credit carryforwards.

(3) As of December 31, 2022, the Company did not have any Federal income taxes available for recoupment in the
event of future net losses.

(4) The Company had no deposits under Section 6603 of the Internal Revenue Code of 1986, as amended (“IRC”)
during 2022.

The Company files a stand-alone Federal income tax return.

As of December 31, 2022, the Company had a liability for unrecognized tax benefits of $6,029,857. An estimate of the
amount of any increase in the Company's liability for unrecognized tax benefit during the subsequent twelve month
period ending December 31, 2023 cannot be made.

Repatriation Transition Tax (RTT)

As of December 31, 2022, the Company did not owe any RTT.

Alternative Minimum Tax Credit

The Company does not recognize AMT Credit as a recoverable or DTA.

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

A-C.

On December 15, 2022, the Company paid an ordinary cash dividend of $37,900,000 to its parent, Brighthouse
Holdings, LLC.

The Company had $2,894,468 receivable and $22,290,490 payable with affiliates as of December 31, 2022. The
Company had $3,824,077 receivable and $9,037,051 payable with affiliates as of December 31, 2021. Amounts
receivable and payable are expected to be settled within 90 days.

The Company did not have guarantees or undertakings for the benefit of an affiliate that would result in a material
contingent exposure of the Company’s or any affiliate’s assets or liabilities, except as noted in 14A.

The Company is a party to a services agreement with its affiliate, Brighthouse Services, LLC, that provides for
personnel, facilities and equipment to be made available and for a broad range of services to be rendered. Personnel,
facilities, equipment and services are requested by the Company as deemed necessary for its business and investment
operations. This agreement involves cost allocation arrangements under which the Company pays for all expenses,
direct and indirect, reasonably and equitably determined to be attributable to the services provided.

The Company is also a party to various other service agreements with affiliates.
The Company is a wholly-owned subsidiary of Brighthouse Holdings, LLC, which is a wholly-owned subsidiary of

Brighthouse. Allocated operating expenses are not necessarily indicative of the total cost that would be incurred if the
Company operated on a stand alone basis.
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H. The Company did not own shares of another upstream or intermediate parent, either directly or indirectly, via a
downstream SCA company.

[-0. The Company does not have any investments in SCA's.

11. Debt
A. The Company did not have any debt, including capital notes, outstanding as of December 31, 2022.
B. The Company has not issued any debt to a Federal Home Loan Bank.

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

A. Defined Benefit and Postretirement Plans
The Company is the sponsor of a funded qualified pension; and unfunded non-qualified pension and postretirement
plans covering eligible retirees and their beneficiaries. The Company accounts for the New England Life Insurance
Company Agency Employees Retirement Plan and Trust as a single employer plan. At December 31, a summary of
assets, obligations and assumptions of the pension benefit plans and the postretirement plan are as follows:

(1) Change in benefit obligation:

a. Pension Benefits:

Overfunded Underfunded
2022 2021 2022 2021
Benefit obligation at beginning of year $ 174,317,000 $ 182,172,000 $ 75,368,000 $ 79,227,000
Service cost and expenses 233,000 224,000 — —
Interest cost 4,838,000 4,635,000 2,077,000 2,009,000
Contribution by plan participants — — — _
Actuarial (gains) loss (43,099,000) (4,447,000) (14,307,000) (759,000)
Foreign currency exchange rate changes — — — —
Benefits paid (8,726,000) (8,267,000) (5,253,000) (5,109,000)
Plan amendments — — — —
Business combinations, divestitures, curtailments, settlements
and special termination benefits — — — —
Inclusion of non-vested obligation — — — —
Benefit obligation at end of year $ 127,563,000 $ 174,317,000 $ 57,885,000 $ 75,368,000
b. Postretirement Benefits:
Overfunded Underfunded
2022 2021 2022 2021
Benefit obligation at beginning of year $ — § — $ 29,181,000 $ 32,216,000
Service cost — — — —
Interest cost — — 843,000 804,000
Contribution by plan participants — — 1,854,000 2,006,000
Actuarial (gains) loss — — (115,000) 659,000
Foreign currency exchange rate changes — — — —
Benefits paid — — (7,841,000) (6,504,000)
Plan amendments — — — —
Business combinations, divestitures, curtailments, settlements
and special termination benefits — — — —
Inclusion of non-vested obligations — — — —
Benefit obligation at end of year $ — 3 — $ 23,922,000 $ 29,181,000

¢. The Company did not have any special or contractual benefits per SSAP No. 11, Postemployment Benefits &
Compensated Absence, (“SSAP 11”°) during 2022 and 2021.
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(2) Change in plan assets:

Pension Benefits Postretirement Benefits
2022 2021 2022 2021
Fair value of plan assets at beginning of year $ 182,675,000 $ 190,159,000 $ — 3 —
Actual return on plan assets (42,938,000) 783,000 — —
Reporting entity contribution 5,253,000 5,109,000 5,987,000 4,498,000
Plan participants' contributions — — 1,854,000 2,006,000
Benefits paid (13,979,000) (13,376,000) (7,841,000) (6,504,000)
Business combinations, divestitures and settlements — — — —
Fair value of plan assets at end of year $ 131,011,000 $ 182,675,000 $ — —
(3) Fund status:
Pension Benefits Postretirement Benefits
2022 2021 2022 2021
a. Components
1. Prepaid benefit costs $  (31,480,000) $ (27,998,000) $ — 3 —
2. Overfunded plan assets $ 3,448,000 $ 8,358,000 $ — 8 —
3. Accrued benefit costs $ 54,217,000 $ 56,679,000 § 14,140,000 $ 21,821,000
4. Liability for pension benefits §  (57,885,000) $  (75,368,000) §  (23,922,000) $  (29,181,000)
b. Assets and Liabilities recognized
1. Assets (nonadmitted) $ 3,448,000 $ 8,358,000 $ — 3 —
2. Total liabilities recognized $  (57.,885,000) $  (75,368,000) §  (23,922,000) $  (29,181,000)
c. Unrecognized liabilities $ — $ — $ — 3 —
(4) Components of net periodic benefit cost:
Pension Benefits Postretirement Benefits
2022 2021 2022 2021
Service cost and expenses $ 233,000 $ 224,000 $ — —
Interest cost 6,915,000 6,644,000 843,000 804,000
Expected return on plan assets (8,628,000) (9,182,000) — —
Transition asset or obligation — — — —
Gain and loss amortization 789,000 824,000 479,000 313,000
Prior service cost or credit amortization — — (16,000) (16,000)
Gain or loss recognized due to a settlement or curtailment — — — —
Total net periodic benefit cost $ (691,000) $ (1,490,000) $ 1,306,000 $ 1,101,000
(5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost:
Pension Benefits Postretirement Benefits
2022 2021 2022 2021

Items not yet recognized as a component of net periodic
cost - prior year $ 38,329,000 $ 35,960,000 $ 7,360,000 § 6,998,000

Net transition asset or obligation recognized $ — S — S — 8§ —
Net prior service cost or credit arising

during the period $ — S — S — 3 —
Net prior service cost or credit recognized $ — — 16,000 §$ 16,000
Net gain and loss arising during the period $ (5,840,000) $ 3,193,000 $ (115,000) $ 659,000
Net gain and loss recognized $ (789,000) $ (824,000) $ (479,000) $ (313,000)
Items not yet recognized as a component of

net periodic cost - current year $ 31,700,000 $ 38,329,000 $ 6,782,000 $ 7,360,000

(6) Amounts in unassigned funds (surplus) that have not yet been recognized as components of net periodic benefit

cost:
Pension Benefits Postretirement Benefits
2022 2021 2022 2021
Net transition asset or obligation $ — 3 — 3 — 3 —
Net prior service cost or credit $ — — (158,000) $ (174,000)
Net recognized gains and losses $ 31,700,000 $ 38,329,000 $ 6,940,000 $ 7,534,000
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(7) Weighted-average assumptions used to determine net periodic benefit cost as of December 31:

2022 2021
Weighted-average discount rate - Pension and Postretirement 2.85% 2.60%
Expected long-term rate of return on plan assets * 4.85% 4.95%
Rate of compensation increase N/A N/A

* The weighted average expected rate of return on plan assets is based on anticipated performance of the various asset sectors in which the plan
invests, weighted by target allocation percentages. Anticipated future performance is based on long-term historical returns of the plan assets by
sector, adjusted for the Company’s long-term expectations on the performance of the markets. While the precise expected rate of return derived
using this approach will fluctuate from year to year, the Company’s policy is to hold this long-term assumption constant as long as it remains
within reasonable tolerance from the derived rate.

Weighted-average assumptions used to determine projected benefit obligations as of December 31:

2022 2021
Weighted-average discount rate - Pension 5.40% 2.85%
Weighted-average discount rate - Postretirement 5.40% 2.85%
Rate of compensation increase N/A N/A

(8) The amount of accumulated benefit obligation for the defined benefit plans was $185,448,000 and $249,685,000 at
December 31, 2022 and 2021, respectively.

(9) The assumed health care cost trend rate used in measuring the accumulated postretirement benefit obligation was
5.10% for pre-Medicare and 1.70% for post-Medicare in 2022, generally decreasing for pre-Medicare until 2074
reaching the ultimate rate of 3.70% and increasing for post-Medicare until 2074 reaching the ultimate rate of
3.70%.

(10) The following estimated future payments, which reflect expected future service, as appropriate, are expected to be
paid in the years indicated:

Year(s) Amount
2023 $ 16,770,000
2024 $ 16,861,000
2025 $ 16,644,000
2026 $ 16,453,000
2027 $ 16,358,000
2028 through 2032 $ 77,672,000

(11) The Company does not have any regulatory contribution requirements for 2022.

(12) There were no securities of the employer or related parties included in plan assets, or insurance contracts issued by
the Company or related parties covering benefits of plan participants during the year.

(13) The Company does not use any alternative method to amortize prior service amounts or unrecognized net gains or
losses.

(14) The Company does not use any substantive commitments as the basis for accounting for the benefit obligation.
(15) The Company does not provide any special or contractual termination benefits.

(16) The Company does not have any significant changes in the benefit obligation or plan assets that was not addressed
in the above disclosures.

(17) As of December 31, 2022, the Company’s pension benefit obligation and accumulated postretirement benefit were
$185,448,000 and $23,922,000, respectively. Plan assets for qualified pension benefits were $131,011,000 as of
December 31, 2022. The Company had a $23,922,000 unfunded status for the postretirement benefit plan as of
December 31, 2022. The Company’s surplus impacts as of December 31, 2022 to reflect the full benefit obligation
were gains of $6,629,000 and $115,000 respectively, for the pension and postretirement benefit plans.

(18) Unfunded liability transition impact

There was no unfunded transition impact in either 2022 or 2021.
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B. The weighted average allocation of pension plan and other benefits plan assets is as follows:

L

Target
2022 2021 Allocation
Fixed maturities 84% 80% 85%
Equity securities (growth / incremental yield) 15 15 15
Cash or cash equivalents 1 5 —
Total 100% 100% 100%

Target allocations of assets are determined with the objective of maximizing returns and minimizing volatility of net
assets through adequate asset diversification. Adjustments are made to target allocations based on an assessment of the
impact of economic factors and market conditions. The above allocations represent actual and targeted investment
strategies reflecting the aggregation of underlying assets invested in pooled separate accounts as well as those
supported by general account assets backing a group annuity contract issued by MetLife. The expected rate of return
on plan assets is based on anticipated performance of the various asset sectors in which the plan invests, weighted by
target allocation percentages. Anticipated future performance is based on long-term historical returns of the plan assets
by sector, adjusted for the Company’s long-term expectations on the performance of the markets. While the precise
expected return derived using this approach will fluctuate from year to year, the Company’s policy is to hold this long-
term assumption constant as long as it remains within reasonable tolerance from the derived rate. The weighted
expected return on plan assets for use in the plan’s valuation in 2023 is currently anticipated to be 5.95%. The rate is
currently under review for use later in the year and will be finalized in the first quarter of 2023.

Fair Value Measurement

The following table provides information about financial plan assets measured at estimated fair value at December 31,
2022:

Description for each class of Plan Assets (Level 1) (Level 2) (Level 3) Total
Insurance company Separate Accounts $ —  $ 129,547,000 $ — $ 129,547,000
Insurance company General Accounts — 1,464,000 — 1,464,000

Total $ — §$ 131,011,000 $ — §$ 131,011,000

Basis Used to Determine Expected Long-Term Rate-of-Return on Assets Assumption

The weighted average expected rate of return on plan assets is based on anticipated performance of the various asset
sectors in which the plan invests, weighted by target allocation percentages. Anticipated future performance is based
on long-term historical returns of the plan assets by sector, adjusted for the Company’s long-term expectations on the
performance of the markets. While the precise expected rate of return derived using this approach will fluctuate from
year to year, the Company’s policy is to hold this long-term assumption constant as long as it remains within
reasonable tolerance from the derived rate.

Defined Contribution Plans

The Company sponsors a frozen qualified money purchase pension plan for former agents of the Company. The
Company made no contributions to that plan in 2022 or 2021. The Company also sponsors a number of frozen
nonqualified deferred compensation plans. The Company incurred (benefits) expenses for these plans totaling
($5,090,000) for the year ended December 31, 2022 and $7,785,000 for the year ended December 31, 2021.
Multiemployer Plans

The Company does not participate in any multiemployer plans.

Consolidated/Holding Company Plans

The Company did not participate in any consolidated or holding company plans during the years ended December 31,
2022 and 2021.

Postemployment Benefits and Compensated Absences

The Company had no obligation for postemployment benefits or compensated absences that have not been accrued for
in accordance with SSAP 11 for the years ended December 31, 2022 and 2021.

Impact of Medicare Modernization Act on Postretirement Benefits

The Company was not impacted by the Medicare Modernization Act for the years ended December 31, 2022 and 2021.

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

A. The Company’s capital is comprised of 50,000 shares of common stock authorized, of which 20,000 shares are issued

and outstanding, at $125 per share par value.

B. The Company has no preferred capital stock.
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C.

L.

M.

Under Massachusetts State Insurance Law, the Company is permitted, without prior insurance regulatory clearance, to
pay a stockholder dividend as long as the aggregate amount of all such dividends, when aggregated with all other
dividends paid in the preceding 12 months, does not exceed the greater of: (i) 10% of its surplus to policyholders at the
end of the immediately preceding calendar year; or (ii) its statutory net gain from operations for the immediately
preceding calendar year, not including pro rata distributions of the Company's own securities. The Company will be
permitted to pay a dividend to its parent in excess of the greater of such two amounts only if it files notice of the
declaration of such a dividend and the amount thereof with the Massachusetts Commissioner of Insurance (the
“Commissioner”) and the Commissioner either approves the distribution of the dividend or does not disapprove the
distribution within 30 days of its filing. In addition, any dividend that exceeds unassigned funds (surplus) as of the last
filed annual statutory statement requires insurance regulatory approval. Under Massachusetts State Insurance Law, the
Commissioner has broad discretion in determining whether the financial condition of a stock life insurance company
would support the payment of such dividends to its stockholders. Based on amounts at December 31, 2022, the
Company could pay its parent a stockholder dividend in 2023 of $84,124,627 without required prior approval of the
Commissioner.

The Company paid an ordinary cash dividend of $37,900,000 to its parent, Brighthouse Holdings LLC, on December
15, 2022. The Company paid an ordinary cash dividend of $44,000,000 to its parent, Brighthouse Holdings LLC, on
November 15, 2021.

. Within the limitation of (3) above, there are no restrictions placed on the portion of the Company profits that may be

paid as ordinary dividends to stockholders.

There were no restrictions on unassigned funds (surplus).

There were no advances on surplus.

The Company did not hold any of its own stock or SCA companies for special purposes.
There were no changes in the balance of special surplus funds from the prior year.

The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(7,906,646) at
December 31, 2022.

The Company did not issue any surplus debentures or similar obligations.
There were no restatements due to prior quasi reorganizations.

There have been no quasi reorganizations in the prior 10 years.

14. Liabilities, Contingencies and Assessments

A.

Contingent Commitments

(1) The Company makes commitments to fund partnership investments in the normal course of business. The amount
of these unfunded commitments is $938,408 at December 31, 2022.
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(2) At December 31, 2022, the Company was obligor under the following guarantees, indemnities and support

obligations:
@ @ 3 €3] 3
Liability recognition of Maximum potential amount of
Nature and guarantee. (Include future payments

circumstances of

guarantee and key
attributes, including
date and duration of

amount recognized at

inception. If no initial

recognition, document
exception allowed

Ultimate financial
statement impact if
action under the
guarantee is

(undiscounted) the guarantor
could be required to make
under the guarantee. If unable
to develop an estimate, this

Current status of payment

or performance risk of

guarantee. Also provide
additional discussion as

agreement under SSAP No. 5R.)" required. should be specifically noted. warranted.
The Company is
obligated to indemnify
Great West Life and
Annuity Insurance No liability has been
Company for losses established as the
arising out of breaches indemnification is for
of representations and | future events for which
covenants by the neither a probability of
Company under an occurrence nor a $250,000 for losses arising out
Asset Purchase reasonable estimate can of breaches of representation; The Company has made no
Agreement and certain be established at this there is no cap on losses arising | payments on the guarantee
ancillary agreements. time. Expense out of breaches of covenants. since inception.
The Company is
obligated to indemnify
the proprietary mutual Since this obligation is not
fund, offered by the Intercompany and subject to limitations, the
Separate Accounts, and | related party guarantees Company does not believe that it
the fund's directors and that are considered is possible to determine the
officers as provided in | “unlimited” and as such maximum potential amount that | The Company has made no
certain Participation are excluded from could become due under these payments on the guarantee
Agreements. recognition. Expense guarantees in the future. since inception.
The Company has
provided certain
indemnities, guarantees
and/or commitments to
affiliates and third
parties in the ordinary
course of its business.
In the context of
acquisitions,
dispositions,
investments and other
transactions, the
Company has provided No liability has been
indemnities and established as the
guarantees that are indemnification is for Since this obligation is not
triggered by, among future events for which subject to limitations, the
other things, breaches of | neither a probability of Company does not believe that it
representations, occurrence nor a is possible to determine the
warranties or covenants | reasonable estimate can maximum potential amount that | The Company has made no
provided by the be established at this could become due under these payments on the guarantee
Company. time. Expense guarantees in the future. since inception.
No liability has been
established as the
indemnification is for Since this obligation is not
future events for which subject to limitations, the
The Company neither a probability of Company does not believe that it
indemnifies its directors occurrence nor a is possible to determine the
and officers as provided | reasonable estimate can maximum potential amount that | The Company has made no
in its charters and by- be established at this could become due under these payments on the guarantee
laws. time. Expense guarantees in the future. since inception.
No liability has been
established as the
indemnification is for Since this obligation is not
The Company future events for which subject to limitations, the
indemnifies its agents | neither a probability of Company does not believe that it
for liabilities incurred as occurrence nor a is possible to determine the
a result of their reasonable estimate can maximum potential amount that | The Company has made no
representation of the be established at this could become due under these payments on the guarantee
Company's interests. time. Expense guarantees in the future. since inception.

Total

$ 250,000

" SSAP No. 5R, Liabilities, Contingencies and Impairments of Assets (“SSAP 5R”).
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(3) At December 31, 2022, the Company’s aggregate compilation of guarantee obligations was as follows:

a. Aggregate maximum potential of future payments of all
guarantees (undiscounted) the guarantor could be
required to make under guarantees. (Should equal total

of column 4 for (2) above.) $ 250,000
b. Current liability recognized in financial statement:

1. Noncontingent liabilities $ —

2. Contingent liabilities $ —

c¢. Ultimate financial statement impact if action under the
guarantee is required.

Investments in SCA $ —
Joint venture —
Dividends to stockholders (capital contribution) —
Expense 250,000
Other —
Total (Should equal (3)a.) $ 250,000

A o e

B. Assessments

As of December 31, 2022, the Company had a $300,000 liability for retrospective premium-based guaranty fund
assessments and a $247,691 asset for the related premium tax offset. As of December 31, 2021, the Company had a
$400,000 liability for retrospective premium-based guaranty fund assessments and an $381,120 asset for the related
premium tax offset. The periods over which the guaranty fund assessments are expected to be paid and the related
premium tax offsets are expected to be realized are unknown at this time.

The change in the guaranty asset balance summarized below reflects 2022 premium tax offsets used and revised
estimated premium tax offsets for accrued liabilities.

Assets Recognized from Paid and
Accrued Premium Tax Offsets

a. Balance as of December 31, 2021 $ 381,120
b. Decreases current year:

Premium tax offset applied 134,820
c. Increases current year:

Est. premium tax offset 1,391
d. Balance as of December 31, 2022 $ 247,691

e. Discount Rate Applied 0%
C. Gain Contingencies

The Company did not recognize any gain contingencies during 2022 and 2021.
D. Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits
The Company’s exposure to extra contractual obligations and bad faith losses is immaterial.
E. Joint and Several Liability Arrangements
The Company did not have any joint and several liability arrangements accounted for under SSAP 5R.

F. All Other Contingencies
Uncollectible Premium Receivables

The Company had admitted assets of $1,527,132 and $2,644,847 at December 31, 2022 and December 31, 2021,
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.

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 continues to defend vigorously against the claims in these matters.

Summary. Various litigations, 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
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business, including, but not limited to, in connection with its activities as an insurer, 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.

Other Contingencies

As with litigation and regulatory loss contingencies, the Company considers establishing liabilities for certain non-
litigation loss contingencies when assertions are made involving disputes or other matters with counterparties to
contractual arrangements entered into by the Company, including with third-party vendors. The Company establishes
liabilities for such non-litigation loss contingencies when it is probable that a loss will be incurred and the amount of
the loss can be reasonably estimated. In matters where it is not probable, but is reasonably possible that a loss will be
incurred and the amount of loss can be reasonably estimated, such losses or range of losses are disclosed, and no
accrual is made. In the absence of sufficient information to support an assessment of the reasonably possible loss or
range of loss, no accrual is made and no loss or range of loss is disclosed.
15. Leases

A. Lease Expense and Commitments

(1) Lessee leasing arrangements
The Company did not participate in lessee leasing arrangements during 2022 and 2021.

(2) Leases having initial or remaining noncancelable lease terms in excess of one year

The Company did not have any leases having initial or remaining noncancelable lease terms in excess of one year
during 2022 and 2021.

(3) Sale-leaseback transactions
The Company did not participate in any sale-leaseback transactions during 2022 and 2021.
B. Lease Income
(1) Operating leases

The Company did not participate in lessor arrangements that provide a significant portion of the Company’s
business income or assets during 2022 and 2021.

(2) Leveraged leases
The Company did not participate in leveraged leases during 2022 and 2021.

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
December 31:

Assets Liabilities
2022 2021 2022 2021
Swaps $ 28,049,097 $ 38,351,597 $ — 3 —

(2) See Note 8 for a description of the nature and terms of the Company's derivatives, including market risks, cash
requirements and related accounting policy.

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

The Company manages its credit risk related to derivatives by entering into transactions with creditworthy

counterparties and establishing and monitoring exposure limits. The Company’s OTC-bilateral derivative transactions
are governed by ISDA Master Agreements which provide for legally enforceable set-off and close-out netting of

19.20



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

(4)

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. 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.

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 $660,449 and $2,483,173 at December 31, 2022 and December 31, 2021, respectively.

At December 31, 2022 and December 31, 2021, the estimated fair value of collateral consisting of various securities
received by the Company on its OTC-bilateral derivatives as variation margin was $1,085,531 and $517,433,
respectively.

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

A.

B.

C.

Transfers of Receivables Reported as Sales

The Company did not have any transfer of receivables reported as sales during 2022 and 2021.

Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during year ended December 31, 2022.

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 year ended
December 31, 2022

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

The Company does not serve as an Administrative Services Only or Administrative Service Contract administrator for any
uninsured accident and health plan or uninsured portions of a partially insured plan.

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

At December 31, 2022, there were no direct premiums written by managing general agents or third party administrators.

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:

December 31, 2022
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets ")
Foreign currency exchange rate $ — 3 1,914,661 $ — 3 1,914,661
Separate Account assets %) — 6,084,574,480 — 6,084,574,480
Total assets $ — $ 6,086,489,141 $ —  $ 6,086,489,141
Liabilities
Derivative liabilities "
Foreign currency exchange rate $ — 8 — — 3 —
Total liabilities $ — 8 — — $ —

" 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 highly effective derivatives carried at amortized cost.
@ 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.
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Transfers between Levels 1 and 2

During the year ended December 31, 2022, 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 year ended December 31, 2022.

Transfers into or out of Level 3

During the year ended December 31, 2022, 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.

When developing estimated fair values, the Company considers three broad valuation techniques: (i) the market
approach, (ii) 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 Company defines active
markets based on average trading volume for equity securities. 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.

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.

Derivatives: For OTC-bilateral 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.

The significant inputs to the pricing models for most OTC-bilateral 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 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.

The credit risk of both the counterparty and the Company are considered in determining the estimated fair value for all
OTC-bilateral 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
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.
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An evaluation of the requirement to make additional credit risk adjustments is performed by the Company each
reporting period.

The Company provides additional fair value information in Notes 5, 12, 16, 21, 32 and 35.
Estimated Fair Value of All Financial Instruments

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

December 31, 2022
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 805918401 $ 937,335,097 § 46,765,672 $ 759,152,729 § $ —
Mortgage loans 55,965,583 58,917,399 — — 55,965,583 —
Cash, cash equivalents and short-term investments 53,287,735 53,287,735 53,287,735 — —
Contract loans 463,027,433 384,352,383 — 38,617,199 424,410,234 —
Derivative assets ) 13,070,686 13,372,410 — 13,070,686 —
Other invested assets 1,552,179 2,017,393 — 1,552,179 —
Investment income due and accrued 17,242,690 17,242,690 — 17,242,690 —
Separate Account assets 6,084,574,480 6,084,574,480 — 6,084,574,480 —
Total assets $ 7,494,639,187 $ 7,551,099,587 $ 100,053,407 $ 6,914,209,963 $§ 480,375,817 $ —
Liabilities
Investment contracts included in: ®
Liability for deposit-type contracts $ 10,961,778  $ 10,961,778  $ — 3 — 3 10,961,778  $ —
Derivative liabilities — — — — —
Payable for collateral received 12,134,327 12,134,327 — 12,134,327 —
Investment contracts included in Separate Account
liabilities 2,053,342 2,053,342 — 2,053,342 —
Total liabilities $ 25,149,447  § 25,149,447  § — $ 14,187,669  § 10,961,778  § —
December 31, 2021
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,042,489,988 $ 956,074,755 § 66,671,269 §  975818,719 § — 3 —
Mortgage loans 65,416,842 62,718,996 — — 65,416,842 —
Cash, cash equivalents and short-term investments 80,042,377 80,042,377 80,042,377 — — —
Contract loans 618,968,194 395,623,061 — 38,425,003 580,543,191 —
Derivative assets ") 12,065,804 9,729,653 — 12,065,804 — —
Other invested assets 2,273,361 2,021,014 — 2,273,361 — —
Investment income due and accrued 17,606,594 17,606,594 — 17,606,594 — —
Separate Account assets 8,238,908,742 8,238,908,742 — 8,238,908,742 — —

Total assets $ 10,077,771,902  $ 9,762,725,192 $ 146,713,646 $ 9,285,098,223 §  645960,033 $ —
Liabilities
Investment contracts included in:

Liability for deposit-type contracts $ 11,519,563  $ 11,519,563  $ — 8 — 3 11,519,563  $ —
Derivative liabilities 174,092 174,092 — 174,092 — —
Payable for collateral received 12,424,327 12,424,327 — 12,424,327 — —
Investment contracts included in Separate Account liabilities 3,047,844 3,047,844 — 3,047,844 — —

Total liabilities $ 27,165,826 § 27,165,826 § — 8 15,646,263 § 11,519,563 § —

(1) 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.
(2) Prior to 2020, the Company included as financial instruments a portion of page 3 Line 1 Aggregate reserve for life contracts relating to account values for certain annuity and universal life contracts. Those reserves are no

longer included as financial instruments in this disclosure for 2020.

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 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, cash equivalents and short-term investments 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, 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.

The estimated fair value for preferred stock is determined using third-party commercial pricing services, with the
primary input being quoted prices in markets that are not active. Generally, these investments are classified in Level 2
or Level 3. Preferred stock valued using significant observable inputs are classified in Level 2 and those valued using
significant unobservable inputs are classified in Level 3.

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.

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.

Other Invested Assets

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

Investment Income Due and Accrued

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 estimated 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.

Borrowed Money

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

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.

Separate Accounts

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.
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D. At December 31, 2022, the Company had no investments where it was not practicable to estimate fair value.
21. Other Items

A. Unusual or Infrequent Items

The Company did not have any unusual or infrequent items during 2022 and 2021.
Troubled Debt Restructuring

The Company did not have troubled debt restructuring during 2022 and 2021.
Other Disclosures

Federal Tax Reform

On August 16, 2022, the Inflation Reduction Act was signed into law by President Biden. The Inflation Reduction Act
(“IRA”) establishes a fifteen percent corporate alternative minimum tax (the “CAMT?”) for corporations whose average
annual adjusted financial statement income for any consecutive three—tax year period ending after December 31, 2021
and preceding the tax year exceeds $1,000,000,000. The IRA also establishes a one percent excise tax on stock
repurchases made by publicly traded U.S. corporations. Both provisions are effective for tax years beginning after
December 31, 2022.

To date, the Internal Revenue Service has issued only limited guidance on the CAMT and has signaled that future
guidance with respect to the insurance industry is forthcoming; uncertainty remains regarding the application of and
potential adjustments to the CAMT. Accordingly, the Company is currently unable to assess the applicability of the
CAMT or the potential impact it may have on our financial statements. It is possible that the CAMT could, therefore,
result in an additional tax liability over the regular federal corporate tax liability in a given year based on differences
between book and taxable income (including as a result of temporary differences). The CAMT could result in our
incurring materially higher federal income taxes.

Rounding and Truncating - Truncating has generally been used in the investment schedules and rounding (including
forced rounding to add to relevant totals) has been used elsewhere in this statement.

The amounts in this statement pertain to the entire Company’s business.

Business Interruption Insurance Recoveries

The Company did not have any business interruption insurance recoveries during 2022 and 2021.

State Transferable and Non-transferable Tax Credits

The Company did not have any state transferable and non-transferable tax credits during 2022 and 2021.

Subprime Mortgage Related Risk Exposure

(1) While there is no market standard definition, the Company defines subprime mortgage lending as the origination
of residential mortgage loans to borrowers with weak credit profiles. The Company's exposure to subprime
mortgage loans exists through investments in subprime RMBS. The subprime RMBS portfolio is performing
within expectations. The Company continues to closely monitor the performance of the subprime RMBS portfolio
and the credit quality of the underlying assets.

(2) The Company had no direct exposure through investments in subprime loans during 2022 and 2021.

(3) At December 31, 2022, the Company had direct exposure to subprime mortgage risk through other investments as

follows:

Book/Adjusted

Carrying Value OTTI Losses

Actual Cost (excluding interest) Fair Value Recognized

RMBS $ 1,550,836  $ 1,909,294 $ 1,600,467 $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 1,550,836 $ 1,909,294 § 1,600,467 $ —

(4) The Company had no underwriting exposure to subprime mortgage risk through mortgage guaranty or financial
guaranty insurance coverage during 2022 and 2021.
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G. Retained Assets

(1) The Company’s retained asset account, known as the Total Control Account (“TCA”), was a settlement option or
method of payment that was used for amounts due under life insurance and annuity contracts. TCAs are no longer
offered as a settlement option and only existing TCAs remain. The TCA Customer Agreement provided to each
accountholder is a contract that is supplementary to the insurance or annuity contract. TCAs are reported in the
Annual Statement as amounts on deposit for ordinary supplementary contracts not involving life contingencies.

Each TCA has a guaranteed minimum annual effective interest rate. Guaranteed minimum interest rates for TCAs
that remained open during calendar year 2022 were 3.0%, 1.5% or 0.5% depending on the age and origin of the
account. In addition to the guaranteed minimum interest rate, the Company also agrees in the TCA Customer
Agreement to credit interest at rates that will always be the greater of the guaranteed rate or the rate established by
one of two market indices. During calendar year 2022, all TCAs received interest of at least the account’s
guaranteed minimum annual effective interest rate.

There are no fees or charges made to TCA account balances for basic account services. The following special
service fees apply:

- Draft Copy: $2.00

- Stop Payment: $10.00

- Overdrawn TCA: $15.00
- Wire Transfer: $10.00

Accountholders are charged the same amount for these special services as the Administrator charges the
Company. In addition, any information requested to be sent via overnight delivery services may incur a fee of
$25.00.

The Company’s TCA business is fully reinsured with Metropolitan Life Insurance Company.

(2) At December 31, the Company’s retained asset accounts in force, categorized by age, were as follows:

In Force
2022 2021
Number Balance Number Balance
Up to and including 12 Months — — — $ —
13 to 24 Months — — — —
25 to 36 Months — — — —
37 to 48 Months — — — —
49 to 60 Months — — 16 4,391,413
Over 60 Months 895 112,953,287 944 114,673,164
Total 895 $ 112,953,287 960 $ 119,064,577

(3) A rollforward of the Company’s retained asset accounts for the year ended December 31, 2022 is as follows:

Individual Group
Balance/ Balance/

Number Amount Number Amount
Retained asset accounts at the beginning of the year 960 $ 119,064,577 — S —
Retained asset accounts issued/added during the year — — — —
Investment earnings credited to retained asset accounts
during the year N/A 3,366,558 — —
Fees and other charges assessed to retained asset
accounts during the year* N/A — — —
Retained asset accounts transferred to state unclaimed
property funds during the year — — — —
Retained asset accounts closed/withdrawn during the
year 65 9,477,848 — —
Retained asset accounts at the end of the year 895 § 112,953,287 — 3 —

*Fees and other charges assessed may also include other account adjustments.

H. Insurance-Linked Securities
The Company did not engage in any transactions involving insurance-linked securities during 2022.

I.  The Amount that Could be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary has
Otherwise Obtained Rights to Control the Policy

The Company is not the owner and beneficiary nor has it obtained the right to control any life insurance policies.
22. Events Subsequent
The Company has evaluated events subsequent to December 31, 2022 through February 24, 2023, which is the date these

financial statements were available to be issued, and other than the above item, has determined there are no material
subsequent events requiring adjustment to or disclosure in the financial statements.
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23. Reinsurance

A. Ceded Reinsurance Report

E-F.

Section 1- General Interrogatories

(1

)

Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either
directly or indirectly, by the Company or by any representative, officer, trustee or director of the Company?
Yes () No (X)

Have any policies issued by the Company been reinsured with a company chartered in a country other than the
United States (excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled directly
or indirectly by an insured, a beneficiary, a creditor or any other person not primarily engaged in the insurance
business?

Yes () No (X)

Section 2 - Ceded Reinsurance Report - Part A

(1

)

Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel
any reinsurance for reasons other than for nonpayment of premium or other similar credits?
Yes () No (X)

Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued
through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for
offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total direct
premium collected under the reinsured policies?

Yes () No (X)

Section 3 - Ceded Reinsurance Report - Part B

(1

)

What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which
the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar credits
that are reflected in Section 2 above) of termination of all reinsurance agreements, by either party, as of the date of
this statement? Where necessary, the Company may consider the current or anticipated experience of the business
reinsured in making this estimate. $94,438,687

Have any new agreements been executed or existing agreements amended, since January 1 of the year of this
statement, to include policies or contracts that were in force or which had existing reserves established by the
Company as of the effective date of the agreement?

Yes (X)No ()

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of a liability, taken for such new
agreements or amendments? $696,244

Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance during 2022 and 2021.

Commutation of Ceded Reinsurance

The Company has reported in its operations in the current year as a result of reinsurance with the companies listed
below, amounts that are reflected as:

(1)
2)
)
4)
)

Claims incurred

Claims adjustment expenses incurred
Premiums earned

Other

Company:

& A L P

Wilton Reassurance Company $ —

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

The Company did not have any certified reinsurer’s rating downgraded or status subject to revocation during 2022.

The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during
2022.

Ceded Reinsurance of XXX/AXXX with an Affiliated Captive Reinsurer

The Company did not have any RBC shortfall for ceded XXX/AXXX reinsurance with an affiliated captive reinsurer
subject to the XXX/AXXX captive framework during 2022.
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H. Reinsurance Credit

(1

2

)

(4)

©)

(6)

The Company had no reinsurance contracts subject to A-791 that includes a provision, which limits the reinsurer’s
assumption of significant risks identified as in A-791.

The Company had no reinsurance contracts that are not subject to A-791, for which reinsurance accounting was
applied and includes a provision that limits the reinsurer’s assumption of risk.

The Company had no reinsurance contracts that contain features described below which result in delays in
payment in form or in fact:

*  Provisions which permit the reporting of losses, or settlements are made, less frequently than quarterly or
payments due from the reinsurer are not made in cash within ninety (90) days of the settlement date (unless

there is no activity during the period).

*  Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay
timing of the reimbursement to the ceding entity.

The Company had no reinsurance contracts that are not subject to A-791 and not yearly renewable term, which
meet the risk transfer requirements of SSAP No. 61R.

The Company did not cede any risk which is not subject to A-791 and not yearly renewable term reinsurance,
under any reinsurance contract during the period covered by the financial statement, and either:

*  Accounted for that contract as reinsurance under statutory accounting principles (“SAP”) and as a deposit
under generally accepted accounting principles (“GAAP”); or

*  Accounted for that contract as reinsurance under GAAP and as a deposit under SAP.

If affirmative disclosure is required for Paragraph 23H(5) above, explain why the contract(s) is treated differently
for GAAP and SAP. None

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company had no retrospectively rated contracts nor contracts subject to redetermination as of December 31, 2022. In
addition, the Company has no paid or payable medical loss ratio rebates and is not subject to the risk sharing provision of
the ACA.

25. Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2021 were $4,367,735. As of December 31, 2022, $770,329 has been paid for incurred
claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $3,676,193 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has
been a $78,787 unfavorable prior-year development from December 31, 2021 to December 31, 2022. 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 year ended December 31, 2022.

26. Intercompany Pooling Arrangements

The Company did not participate in any intercompany pooling arrangements during 2022 and 2021.

27. Structured Settlements

A. The Company had no loss reserves eliminated by annuities, nor was the Company contingently liable for such
amounts.

B. The aggregate value of annuities due from any life insurer for which the Company has not obtained a release of
liability from the claimant as a result of the purchase of an annuity does not equal or exceed 1% of policyholders’
surplus.

28. Health Care Receivables

The Company had no health care receivables during the years 2022, 2021 and 2020.

29. Participating Policies

Direct premiums on participating policies in the amount of $11,467,498 and $12,713,002 represented approximately 8.2%
and 8.1% of the Company’s direct premiums at December 31, 2022 and 2021, respectively.

The amount of incurred policyholder dividends in 2022 and 2021, as reported in dividends to policyholders, was
$1,763,106 and $3,582,767, respectively. This is equal to the sum of dividends paid during the year, the change in the
amount of dividends due and unpaid and the change in provision for dividends payable in the following year.
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30. Premium Deficiency Reserves

()
@)
G3)

Liability carried for premium deficiency reserves $ —
Date of the most recent evaluation of this liability 12/31/2022
Was anticipated investment income utilized in the calculation? Yes

31. Reserves for Life Contracts and Deposit-Type Contracts

(1)

2

)

4)

)

(6)

For variable life insurance, the Company waives the deduction of deferred premiums at death and returns a portion of
the final premium beyond the date of death. Reserves are calculated on a continuous basis, which automatically
provides for non-deduction of deferred fractional premiums and refund of premiums beyond the date of death.
Surrender values in excess of the reserves as legally computed are shown in Exhibit 5, Section G and amount to
$52,713.

An additional reserve is calculated for rated policies and policies with flat extra premiums, using special mortality
tables according to the underwriting classification and extra risk, and the same interest rate and method as standard
lives.

As of December 31, 2022, the Company had $59,149,540 of insurance in force for which the gross premiums are less
than the net premiums according to the standard valuation set by the Commonwealth of Massachusetts. Reserves to
cover the above insurance totaled the gross amount of $307,782 at December 31, 2022, and are reported in Exhibit 5,
Miscellaneous Reserves.

Tabular interest is determined by formula as described in the instructions for all traditional product types. For universal
life, variable universal life and the flexible premium annuity products accrued interest credited to the fund balances
was used in the calculations of tabular interest.

The tabular less actual reserve released has been determined by formula as described in the instructions.

The tabular interest for funds not involving life contingencies for each valuation rate and contractual guaranteed rate
was determined as the statutory amount required to support the required statutory reserve based on the commissioner’s
annuity reserve valuation method. Generally it is the product of such valuation rate of interest times the mean funds at
the beginning and end of the valuation period.

The general nature of other reserve changes (Page 7, line 7) is newer items that were not anticipated when the Analysis
of Increase in Reserves During the Year exhibit was created. These items include reserves established as a result of
asset adequacy analysis, reserves for secondary guarantees on universal life policies and General Account reserves
held for variable annuity guaranteed minimum death benefits and guaranteed living benefits.

The details for other changes are as follows:

Ordinary Group
Credit Life
(Group
Industrial Individual Supplementary and Life

Item Total Life Life Insurance Annuities Contracts Individual) Insurance Annuities
AG43 standard scenario excess $ — 3 $ — 3 — 3 — 3 — 3 — 8 —
AG43 Stochastic Excess — — — — — — I
Increase in VM-21 Stochastic Reserve 144,326,956 — 144,326,956 — — — —
For excess of valuation net premiums

over corresponding gross premiums 52,407 52,407 — — — — —
For surrender values in excess

otherwise required and carried in this

schedule 11,808 — 11,808 — — — — —
Guaranteed minimum death benefits (7,575,039) (7,575,039) — — — — —
Reinsurance ceded (144,326,956) — (144,326,956) — — — —
Total $ !7,510,824 $ $ !7,510,824! $ — 3 — 8 — $ — 8 —
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32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

A. Individual Annuities
1. Subject to discretionary withdrawal:

With market value adjustment

At book value less current surrender
charge of 5% or more

At fair value

Total with market value adjustment or at fair value

At book value without adjustment (minimal or
no charge adjustment)

2. Not subject to discretionary withdrawal
3. Total (gross: direct + assumed)
4. Reinsurance ceded

5. Total* (net)

Amount included in Alb above that will move to Ale for the first
6. time within the year after the statement date

B. Group Annuities
1. Subject to discretionary withdrawal:

With market value adjustment

At book value less current surrender
charge of 5% or more

At fair value

Total with market value adjustment or at fair value

At book value without adjustment (minimal or
no charge adjustment)

2. Not subject to discretionary withdrawal
3. Total (gross: direct + assumed)
4. Reinsurance ceded

5. Total* (net)

Amount included in B1b above that will move to Ble for the first
6. time withing a year after the statement date

C. Deposit-Type Contracts
1. Subject to discretionary withdrawal:

With market value adjustment

At book value less current surrender
charge of 5% or more

At fair value

Total with market value adjustment or at fair value

At book value without adjustment (minimal or
no charge adjustment)

2. Not subject to discretionary withdrawal
3. Total (gross: direct + assumed)
4. Reinsurance ceded

5. Total* (net)

Amount included in C1b above that will move to Cle in the year
6. after the statement date

Separate Account

Separate Account

* Reconciliation of total annuity actuarial reserves and deposits fund liabilities.

D. Life & Accident & Health Annual Statement:

Exhibit 5, Annuities Section, Total (net)

Exhibit 5, Supplementary Contract with Life Contingencies Section Total

Exhibit 7, Deposit-Type Contracts, Line 14, Column 1
Subtotal

Separate Accounts Annual Statement:

Exhibit 3, Line 0299999, Column 2

Exhibit 3, Line 0399999, Column 2

Policyholder dividend and coupon accumulations
Policyholder premiums

Guaranteed interest contracts

Other contract deposit funds

Subtotal

Total annuity actuarial reserves and deposit liabilities

19.30

$ 101,411,575

50,284,034
10,961,778
162,657,387

2,802,522,295
13,452,293
1,582,266

2,817,556,854

$  2,980,214,241

General Account with Guarantees Nonguaranteed Total % of Total
$ — 3 — 3 — s — — %
2,741,225 — — 2,741,225 0.1
— — 2,802,455,265 2,802,455,265 89.5
2,741,225 — 2,802,455,265 2,805,196,490 89.6
240,065,218 — — 240,065,218 7.7
70,559,491 — 13,452,293 84,011,784 2.7
313,365,934 — 2,815,907,558 3,129,273,492 100.0 %
(161,998,328) — — (161,998,328)
$ 151,367,606 $ — $ 2,815907,558 $§ 2,967,275,164
$ 989,506 $ — 3 — 8 989,506
Separate Account Separate Account
General Account with Guarantees Nonguaranteed Total % of Total
$ — 3 — 3 — S — — %
— — 67,030 67,030 17.0
— — 67,030 67,030 17.0
328,003 — — 328,003 83.0
328,003 — 67,030 395,033 100.0 %
$ 328,003 § — $ 67,030 $ 395,033
$ — 3 — 3 — 3 —
Separate Account Separate Account
General Account with Guarantees Nonguaranteed Total % of Total
$ — 3 — 8 — S — — %
124,036,396 — — 124,036,396 98.7
— — 1,582,266 1,582,266 1.3
124,036,396 — 1,582,266 125,618,662 100.0 %
(113,074,618) — — (113,074,618)
$ 10,961,778  $ — 8 1,582,266 $ 12,544,044
$ — 3 — 3 — —
Amount
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A.
(€)) Subject to discretionary withdrawal:

Term policies with cash value

S

Universal life

o

Universal life with secondary guarantees

o

Indexed universal life

Indexed universal life with secondary
guarantees

Indexed life
Other permanent cash value life

Variable life

5 omos 0

i. Variable universal life
j. Miscellaneous reserves
?2) Not subject to discretionary withdrawal:

Term policies without cash value

S

Accidental death benefits

o

Disability - active lives

o

Disability - disabled lives

e. Miscellaneous reserves
3) Total (gross: direct + assumed)
@ Reinsurance ceded

(5)  Total (Net) (C) - (D)

Reconciliation of total life actuarial reserves.

B-C.
(1)  Subject to discretionary withdrawal:
a. Term policies with cash value
b. Universal life
c. Universal life with secondary guarantees

d. Indexed universal life

Indexed universal life with secondary
€. guarantees

f. Indexed life
g. Other permanent cash value life
h. Variable life
i. Variable universal life
j. Miscellaneous reserves
(2)  Not subject to discretionary withdrawal:
a. Term policies without cash value
b. Accidental death benefits
c. Disability - active lives
d. Disability - disabled lives
e. Miscellaneous reserves
(3) Total (gross: direct + assumed)
(4) Reinsurance ceded

(5) Total (Net) (C) - (D)

Reconciliation of total life actuarial reserves.

D. Life & Accident & Health Annual Statement:
Exhibit 5, Life insurance Section, Total (net)

Exhibit 5, Accidental Death Benefits Section,
Total (net)

Exhibit 5, Disability - Active Lives Section,
Total (net)

Exhibit 5, Disability - Disabled Lives Section,
Total (net)

Exhibit 5, Miscellaneous Reserves Section,
Total (net)

Subtotal

Separate Accounts Annual Statement:
Exhibit 3, Line 0199999, Column 2
Exhibit 3, Line 0499999, Column 2
Exhibit 3, Line 0599999, Column 2
Subtotal

Total life actuarial reserves

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

General Account

Account Value Cash Value Reserve
$ — 3 — —
18,965,425 19,520,742 19,571,023
178,172,912 178,172,912 251,037,304
538,959,827 538,582,102 581,547,721
XXX XXX 232,911,944
XXX XXX 192,147
XXX XXX 2,270,886
XXX XXX 4,721,429
XXX XXX 41,356,340
736,098,165 736,275,756 1,133,608,794
_ — 227,214,315
$ 736,098,165 $ 736,275,756 906,394,479
Separate Account with Guarantees Separate Account - Nonguaranteed
Account Value Cash Value Reserve Account Value Cash Value Reserve
$ — 3 — 3 — $ — 3 — 8 —
— — — 3,261,055,463 3,250,993,133 3,260,990,225
XXX XXX — XXX XXX —
XXX XXX — XXX XXX —
XXX XXX — XXX XXX —
XXX XXX — XXX XXX —
XXX XXX — XXX XXX —
— — — 3,261,055,463 3,250,993,133 3,260,990,225
$ — 8 — 3 — $ 3,261,055,463  $ 3,250,993,133  $3,260,990,225

Amount

$ 857,854,011

192,147

2,270,886

4,721,429

41,356,006
906,394,479

3,260,990,225

3,260,990,225
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34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2022 were as
follows :

Type Gross Net of Loading
Industrial $ — S —

Ordinary new business —
Ordinary renewal 7,770,837 5,332,565
Credit life — _

Group life —

Group annuity —
Total $ 7,770,837 § 5,332,565

35. Separate Accounts
A. Separate Accounts Activity

(1) The Company utilizes Separate Accounts to record assets and liabilities related to products in the table below. The
liabilities consist of reserves established to meet withdrawal and future benefit payment contractual provisions.
Investment risk associated with market value changes are generally borne by the clients, except to the extent of the
minimum guarantees made by the Company with respect to certain Separate Accounts.

(2) As of December 31, 2022 and 2021, the Company’s Separate Account Annual Statement included legally
insulated assets of $6,084,574,501 and $8,238,908,749, respectively. The assets legally insulated from the General
Account as of December 31, 2022, are attributable to the following products/transactions:

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Group Variable Annuities $ 67,030 $ —
Individual Variable Annuities 2,822,943,806 —
Variable Life Insurance 3,261,563,665 —
Total $ 6,084,574,501  $ —

(3) The Company does not have Separate Account products that have guarantees backed by the General Account.

(4) The Company does not engage or participate in securities lending transactions within any Separate Account.
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B. General Nature and Characteristics of Separate Accounts Business

Information regarding the Separate Accounts of the Company is as follows:

Indexed

Nonindexed
Guarantee
Less than/

Equal to 4%

Nonindexed
Guarantee
More than 4%

Nonguaranteed
Separate
Accounts

Total

(1) Premiums, considerations or deposits
for year ended 12/31/2022

$ 93,187,893

$ 93,187,893

Reserves at 12/31/2022
(2) For accounts with assets at:

a. Fair value $
b. Amortized cost

$ 6,078,547,079

$6,078,547,079

c. Total reserves $

$ 6,078,547,079

$6,078,547,079

(€) By withdrawal characteristics:
a. Subject to discretionary withdrawal

1. With market value adjustment $
2. At book value without market
value adjustment and with
current surrender charge of 5% or
more

3. At fair value

4. At book value without market
value adjustment and with
current surrender charge less than
5%

6,063,445,490

6,063,445,490

5. Subtotal

Not subject to discretionary
b. withdrawal

6,063,445,490

15,101,589

6,063,445,490

15,101,589

c. Total reserves $

$ 6,078,547,079

$6,078,547,079

(4) Reserves for Asset Default Risk in lieu
of asset valuation reserve

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

(1) Transfers as reported in the Summary of Operations of the

Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4)

b. Transfers from Separate Accounts (Page 4, Line 10)

c. Net transfers to or (from) Separate Accounts (a) - (b)

(2) Reconciling Adjustments

$ 93,187,893
622,258,516
(529,070,623)

(3)  Transfers as reported in the Summary of Operations of the
Life, Accident & Health Annual Statement (I¢) + (2) =

(Page 4, Line 26)

36. Loss/Claim Adjustment Expenses

The Company had no expected recoveries from salvage and subrogation deducted from the unpaid claims liability. All loss

$ 529,070,623)

and claim adjustment expenses are embedded in Exhibit 6 and Exhibit 8 reserves.
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PART 1 - COMMON INTERROGATORIES
GENERAL

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 @M ENSUMBI? ..ot h b b e b e b b e bbb bt s b b s 4o b e o0 E e b e beh e E bbb b b e e b e e b e e bbb bbb
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

Yes [ X] No[ ]

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ...............cc.cc....... Yes [ X] No[ ] NAT[ ]

11 Sl =T [0 = T o ISP PP PPOPPORPPPRSRPRN
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveviiiicicnenne

Massachusetts
Yes [ X] No[ ]

0001685040

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
[CT0ToTa (g Te T =T o1V PSPPSR

I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e

Yes[ 1 No[X]

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee

12/31/2017

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. ...................

12/31/2017

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). ...

06/14/2019

By what department or departments?
Massachusetts DiVISION Of INSUFANCE .........cuiiiiiiiiiie ettt et et et et et e e e e e s et et e e et et e e et ene e e eneens

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeececeeteeeteeeeeaeeeteseses s aeaeseses s s ssseseses s s ssaseesesasssassssesesasssassssesesasssssnsesesassssansssssasnananeeen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ............cccoeeiieeiiiiiiiiicieeeeeee Yes [

During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEW DUSINESS? ...

4.12 renewals? ........cccoceiviennnnn.
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:

4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiii s
4.22 FENEWAIST ...ttt bbbt

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiicics
If yes, complete and file the merger history data file with the NAIC.

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

Has the 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 PEHOA? ..ottt

If yes, give full information:

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ..........cc.ccocvvvniiiiinencs

If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity

20

I N[ 1 NALK]I

I N[ 1 NALK]I

Yes[ 1 No[ X]
Yes[ 1 No[ X]
Yes[ 1 No[X]
Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[ 1 No[ X]

Yes[ 1 No[X]

0.0 %
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GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooo e Yes [ X] No[ ]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

Brighthouse Investment Advisers, LLC ......ccovvvievevciciieieieeei Boston, MA ..o oo oo | ... YES....

Brighthouse Securities, LLC Charlotte, NC . YES...
8.5 Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeuiuiiiieeceeeeeeeeeeee e eeeeee e eneeaeae e Yes[ 1 No[X]
8.6 Ifresponse to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the

Federal ReServe BOard’s CAPItAl TUIE? ............ccccuovoveecuceeeeeeeeeeeeeeeeeteeeesaeaetese s s sasseeesesesasasseseses s s assstesesssssssssesessasassssesasssassnsesasanasanansasanas Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Deloitte & Touche, LLP, 30 Rockefeller Plaza, New YOork, NY 10112-0015 ........cciiiiiiiiiiiiinenienesie ettt bbb
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? ..
10.2 If the response to 10.

Yes[ ] No[X]

10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? .............ccccceueueieieieeueeeieieieeeee e Yes [ ] No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
10.6 If the response to 10.5 is no or n/a, please explain

Pursuant to MA insurance law, the audit committee of an entity that controls an insurer may be the insurer's audit committee. .........................
11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting

firm) of the individual providing the statement of actuarial opinion/certification?

Tyler Gates - Leader - Actuarial Projections and Appointed Actuary, 11225 North Community House Road, Charlotte, NC 28277 ....
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ........................

12.11 Name of real estate holding company ... See Explanation in 12.2

] N[ 1 NALX]

Yes [ X] No[ ]

12.12 Number of parcels involved

12.13 Total book/adjusted carrying value 80,708,022

12.2 If, yes provide explanation:
The company owns 24 securities of miscellaneous REIT investments that can be found on the Schedule D-Part 1 and 2 of the General
T T RPN
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
13.3 Have there been any changes made to any of the trust indentures during the Year? ... e . Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .... Yes[ 1 No[ 1 NAT ]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ...............ccocevevverierereresiieceeereenns 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, agcurate, 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.
14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended?
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ ] No[X]

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

20.1
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BANK LISE? ...ttt ettt h et e btk e E £ E R e h ek R h £ e k£ ee SRt R £ R AR h £ R b ek e b e e E et b e Rt bt et ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI OO Yes [ X] No[ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X] No[ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 12O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) .......ccccocvveveveveiererennn F 0
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o 0
20.22 To stockholders not officers.................. F o 0
20.23 Trustees, supreme or grand
(Fraternal Only) .......cccceeeveveveviiererennns F e 0
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.ovoiceeeeeeeeeeeceeeee et ceeae et saeae e eeesasae s et ssasssee s s s sasassesesenssassssssesesssssssssesasnssssensssannnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveevveeeneinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ...c.ooveiiiiicieteeeet e
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
90 AYS? ...eveeeeeeeececte et ettt oot ettt et et e e e e e e ettt e e enasaetet e et enanaeaete s et enaeAeee st et enaeeeAe st et enansnee st et enaneeAetet et ensseeee st et enanseae st et ensnenae st esensneeaetetasenenenaesesannn Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevvevierverenenns Yes [ ] No[X]
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If no, give full and complete information relating thereto
S NOTE BL ... b bbb b h e E R bR eE e h b e b bt bR E bbbt b b

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
The Company does not have a security [ENAING PrOGIAM. .......c.iiiiiii ettt ettt et e e e st et e e et e e e e et et e e et eneeeens

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUGHIONS. .....cececvteee ettt e eectete e eeeaeaete s s ee e s eaeteseses s ssaesesesesensssetesesasensssesesasasensssetesesesensssssesesasessnsetesesasensnsnsetesasensnsntetes et ensssssetesasasnsneesasasannneeen $ s 0

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuiriiiiiin e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMIFACE? .....eeeecececeee ettt ettt ae e et s s s ae e e e e s s s e ass e e et s s ssaseeses s s ssansnses s s sssnanses s s snsnsesesas s nsssnsesssnassnsnsnsanas Yes[ 1 N[ ] NAT[ ]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........ccooveiiieieicieiccee Yes[ ] N[ 1 NA[ 1

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? ....evvveeeeeeeeceeee ettt eae et s e aeae e et et s s s s e e et et es s s seseees s s sssnseses s s sssssesesasnssansesessnassnsesess s snansesesanananananen Yes[ 1 N[ ] NAT[ ]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ........cccccooeiiiiiiiieiennceeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiii e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiieiuireriiieieeeiese e seesetese st ssssese s sss st be b st sssesese s ssssssssesesessssnsnsesasas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeneenes 0
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock ..........cccoceevrevreinnnne $ e 0
26.27 FHLB Capital Stock
26.28 On deposit with states

cooo

26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o F e 0

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccooiviiienienens Yes [ X] No[ 1 NAT[ ]

If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[X]

If the response to 27.3 is YES, does the reporting entity utilize:

27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ X]
27.42 Permitted accounting practice Yes[ 1 No[ X]
27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ X]
By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
FOIOWING: v.veveeeevtieieeeetete ettt et s st s s s s e s s s ss s e s et e s se s et e s s s e s et a2 s s e st et s st b s e s At A et et s et s et s et s st en e Yes[ ] No[X]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? ......oeceveeeecececeete e ceceeeeteee e caeaet et e s saeaeseses s sasseseses s sssesesesesssssssssses s s ssssseses s s sssssseesesasasssansesesssnsssneesessanansnensanas Yes[ 1 No[X]
If yes, state the amount thereof at December 31 0f the CUITENT YEAN. ...ttt ettt st e s naeene e S e 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] No[ ]

For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
JP Morgan Chase & Co .... 4 New York Plaza - 12th Floor, New York, NY, 10004 ....
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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:

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?...........c.ccoocovnvvniiniennnn. Yes[ 1 No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
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
Barings, LLC
Brighthouse Services, LLC
Goldman Sachs Asset Management, L.P. .......
Hamilton Lane Advisors, L.L.C. ............
MetLife Investment Management, LLC
29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.. Yes [ X] No [ ]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveeeceienennnsecene Yes [ X] No[ ]
For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106006 ........cocvvvrnne Barings, LLC ..ot ANDKRHQKPRRG4Q2KLRO5 ........ SEC e NO..vceeee

107738

Brighthouse Services, LLC ....

. | 254900GBFIDJWMLK4141

CF5M58QA35CFPUX70H17

. Goldman Sachs Asset Management, L.P.
107876 .... Hamilton Lane Advisors, L.L.C. ....cccccccee
142463 ... MetLife Investment Management, LLC

549300C02PNBHLHGA4K44
EAUO7208FCR1S0XGYJ21

Not a Registered Investment

Advisor .

SEC ...

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and

Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevreuereeereeeeeeeeeeeeeeeeeeeeseeeseeeseeseseeesesesesasaesesesessseaees Yes[ 1 No[X]
If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31.

314

323

331
33.2

34.

35.

36.

37.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

GENERAL INTERROGATORIES

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS .ottt [ 938,281,385 |............... 806,864,689 |.............. (131,416,696)
31.2 Preferred SIOCKS ..........ovovcueveieeiieee ettt ettt [V RN [V T 0
31.3 Totals 938,281,385 806,864,689 (131,416,696)

Describe the sources or methods utilized in determining the fair values:

Per Part 5, Section 1 of the Purposes and Procedures Manual of the NAIC Investment Analysis Office, Insurance companies can elect to not
use prices provided by the NAIC. They can select any of 5 price sources, as defined in this section, and identify them in their appropriate
schedule. Brighthouse and its affiliate insurance companies have chosen to not use market prices obtained from the NAIC. See Note 20 -
Determination Of FAIr VAIUE ..........ccooiiiiiiiiii ettt bbb bbbttt

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ............ccccoooiiiiiiiicnee.

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iuiiieiiietit ettt ettt et et e e e et es e ea e e s e e s e e e eae e s e e st es s es e e st e st eaeeneese e e et et e e et ene et eneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ......
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUNLIES? ......... .o oottt ettt e et e et e e st e s e e b e e b e e s e e e e enseeneeennesneenaeenen

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiii ittt bbb bbbttt b bbbttt nb bbb e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccooeiie.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.

Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ...... Yes [

20.5

Yes [ ]
Yes [ ]
Yes [ X ]
Yes [ ]
Yes [ ]
Yes [ ]
] No[X]

No [ X ]

No [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]

N/A [

]
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Does the reporting entity directly hold CryptOCUITENGIES? ..........coiuiiiiiiiiii e Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........c.ccovviiririininieninienenenenes Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dir€CHlY ..ot Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........ccccooeeiiiiiiiniiiiienceneeeeiee Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .......

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... S e 0

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid

20.6
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GENERAL INTERROGATORIES

PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1

1.2

1.3

14

1.5

1.6

1.7

3.1

3.2

3.3

34

3.5

3.6

3.7

4.1
4.2

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? ..o Yes [ ] No[X]
If yes, indicate premium earned on U.S. DUSINESS ONIY ... oo e e e e e e e B e, 0
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e, 0

1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........ccccccoeiiiiiiiiiiiniiieeeceeee S e 0
Indicate total incurred claims on all Medicare SupplemMent INSUFANCE. ... B e, 0
Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years
1.64 Total premium earned .........c.cccceeveveeennns
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned .........c.cccceevevveenns B 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned .........c.cccceeveveeenns B 0
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:
1 2

Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator 90,801,359 ... ...90,592, 121
2.3 Premium Ratio (2.1/2.2) 0000 e 0.000
2.4  Reserve Numerator 379,935 e 410,354
2.5 Reserve Denominator ...1,047,291,801 ... 1,081,438,727
2.6 RESEIVE RAHO (2.4/2.5) ...oouiieieiieiiei sttt bebes e ee e e 0.000 .oooiiie 0.000
Does this reporting entity have Separate ACCOUNES? ..o Yes [ X] No[ ]
If yes, has a Separate Accounts Statement been filed with this Department? ... Yes [ X ] No [ 1 NAT ]

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general 8CCOUNE? ..........c.cceiiiririeieieieeee e LSS 5,508,737

State the authority under which Separate Accounts are maintained:
MASSACHUSSEIS LAW ...t e e e e e e e s e e e e e e ae e s e e aeeae e e e se e e e e e ae e s e e ae e e e e e e e e e e e e eae e e eaeeaneanaa

Was any of the reporting entity's Separate Accounts business reinsured as of December 317 ... Yes [ X] No[ ]

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ ] No[X]

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
[R=T  r O SOSESOSOPUSOPUSTPPRPPRTOIN $..

For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
Amount of loss reserves established by these annuities during the CUITENt YEAT: ............ooiiiiiiiiii e $ 0

List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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GENERAL INTERROGATORIES

PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........ciiiiiiiiii bbb b bbbt bbbt b bbbt benre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ................
5.3 Do you act as an administrator for health SAVINGS ACCOUNTS? ..........ciiiiiii ettt ettt Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiii s S e 0
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........coccoueiiiiiieiieieieeeeeee e Yes [ X ] No [ 1 NAT 1
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other
Brighthouse Reinsurance Company of Delaware 16073 . DE.. .. 58,898,056 ..28,890,526

7.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded):
7.1 Direct Premium WIEEN .........c.ciiiiiiccieieieeeeee e [T 127,699,736
7.2 Total INCUITEd ClAIMS ....c.viiiieieieiiieeeseeie ettt es B eieienieinea 230,272,521
7.3 NUMDET Of COVEIEA LIVES .......coecviieeiee ettt ettt e et eete st e st e saeatesaesaeanes seeesesensenseneenean 90,869
*Ordinary Life Insurance Includes
Term (whether full underwriting,limited underwriting,jet issue,"short form app")
Whole Life (whether full underwriting,limited underwriting,jet issue,"short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccoceiiiiiniiiiiinns Yes [ X] No[ ]
8.1 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
TN FEPOTHING ENELY? ...o.viieieitetiiieetete ittt ettt ettt st e s bbbt e s b e bbb e e s s e b s s e e s b e b b s s e s b e b b s e e s s e b b st e s bbb s et bbb s s e st bbbt s st b s s s Yes[ 1 No[ ]
Life, Accident and Health Companies Only:
9.1 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
SEUAIES)? vttt ettt ettt et et e s s s st s s a et et s s s s et e A eSS A s e st a A A SRS e s St s At s st ses ettt s et et nna Yes [ X] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid 6,140,879
9.22 Received (266,804)
10.1 Does the reporting entity write any guaranteed iNtErest CONTrACES? ...........oi ittt e e e et e et e et e eneesneesaeenen Yes[ 1 No[ X]
10.2 If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1
10.22 Page 4, Line 1
11.  For stock reporting entities only:
11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooeiiiiiiiii e S, 2,000,000
12.  Total dividends paid stockholders since organization of the reporting entity:
12.11 Cash 1,523,212,651
12.12 Stock .. 113,000,000
13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ............cocooiiiiiiiiiiiiieieeeeeee e Yes[ 1 No[ X]

13.2

13.3

Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ............ccccooeiiiiiiiis Yes[ 1 No[ ]

If 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

13.31 Earned premium
13.32 Paid claims ....
13.33 Claim liability and reserve (beginning of year)
13.34 Claim liability and reserve (end of year) ...
13.35 Incurred claims
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
13.5 What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? ............oiiiiiiiiiiiiii e $ ..

Fraternal Benefit Societies Only:

14. Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ ] No[ ]
15.  How often are meetings of the subordinate branches required to be held?

o HowarethesumrdmatebranChesrepresentedmthesupremeorgovemmgbOdy? ..................................................................................................

o What ,s th e b as|s of represemat,on m the . g 0 v e mm g b Ody? .........................................................................................................................................

o Howoften are . reg u|a ,. meetm g s . of th e govem , ngbOdy he|d 7 .......................................................................................................................................

18.2  When was the last regular meeting of the governing body NEIAT ...........o ittt

18.3  When and where will the next regular or special meeting of the governing body be held?

18.4 How many members of the governing body attended the last regular MEEING? ...........coiiiiiiiiii s

18.5 How many of the same were delegates of the subordinate BranChes? ...

19.  How are the expenses of the governing body defrayed?

" When and by Whom arethe ofﬂ Cers and d,rectors e|e C ted? .........................................................................................................................................
” What are the qua“fl Catlons formembersmp? ...............................................................................................................................................................
s What are the “m m ngages foradmlssm n 7 ....................................................................................................................................................................

23.  What is the minimum and maximum insurance t

24. Is a medical examination required before issuing i fi iCHE? . . . Yes[ ] No[ ]
25.  Are applicants admitted to membership without fi i i i ? e Yes[ ] No[ ]
26.1 Are notices of the payments required sent to the JMbENEEE ...\ ... N R BN R . Yes[ ] No[ 1 NAT 1
26.2 If yes, do the notices state the purpose for which ... .. T ... Yes[ ] No[ ]
27. What proportion of first and subsequent year’'s payments may be used for management expenses?
27 AT FIrSt YA ..o %
27.12 SUDSEQUENT YEAIS ......oviiiiiiiiiicicic s %

28.1 Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes [ ] No[ ]
28.2  If s0, what amount and fOr WAL PUIMPOSE? .......c..ioiiiiiiieieeiieeie ettt ettt et e et e et e e st eaeesaeesseesseesseesseeseeeseeeseeseesseesseesseesseesseasseeseesssenseenseesseenseessennnens S e
29.1 Does the reporting entity pay an old age disability benefit? .... Yes[ ] No[ ]
29.2 If yes, at what age does the Denefit COMMENCE? ... ettt ettt e et et et et et et e e e eneas
30.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..o Yes [ ] No[ ]
30.2 If yes, when?
31. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN OTCE @t thE PIESENE HIME? ......evvieeececeeie ettt ee ettt e e e e et eteeen e s saeteseses e s eaesesesessssseetesesessssssesesasessssese st asssnsssetesasasnsnsetetesssensssesesasannseen Yes[ 1 No[ |
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? . Yes[ 1 No[ |
32.2 If so, was an additional reserve included in Exhibit 57 ..................... Yes[ 1 No[ 1 NAT 1]
32.3 If yes, explain
33.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes [ ] No[ ]
33.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cvoveveececeeeeeeee ettt e s et sese et s s e ssasseses s s ssassssesensasansesesansanansnnanas Yes[ 1 No[ 1 NAT ]
34. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ |
35.1  Does the reporting entity have outstanding assesgments in fhe I i icy benefits th i ased surplus? Yes [ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
$000 omitted for amounts of life insurance

1 2 3 4 5
2022 2021 2020 2019 2018
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
) e e 18,656,772 |.oooeceeeenne 20,412,683 | 21,028,512 |..ceenee 20,670,882 |.cocceeenne 21,516,050
2. Ordinary - term (Line 21, Col. 4, less Line 34, Col.
) | 8,612,093 |.....coevvrnenne 9,637,783 | 10,949,917 | 13,312,782 | 14,928,808
3.
4. Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) ...ooovoviiiiiieieeeeeeeeeeeeeees e 27,490 | 30,667 | 29,347 o 29,283 .o 30,283
5. Industrial (LiN€ 21, COL 2) ....covvviieerererceceieee e [0 [0 [0 [0 0
6. FEGLI/SGLI (Lines 43 & 44, Col. 4) ......c..covvveurnnnnn] 0 0 0 0 0
7. Total (Line 21, Col. 10) .covvivirriiiireiriee e 27,296,355 30,081,133 32,007,776 34,012,946 36,475, 141
7.1 Total in force for which VM-20
deterministic/stochastic reserves are calculated ....J.....ccocovueciririnninnnne O RN 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.
2) e [0 [0 [0 [0 0
9. Ordinary - term (Line 2, Col. 4, less Line 34, COl. 2) |-.cceereeeeeirinieinenne 0 [ 0 [ [0 O [0 O 0
10.  Credit life (Line 2, COl. 6) ....ooueoeeeeeieeeeeeeeees foeeccccc [0 [0 [0 [0 0
11, Group (Lin€ 2, Col. 9) c.veveeiiiieieieieeeeeeeieeeeeeee e O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
12.  Industrial (Line 2, Col. 2) . 0 0 0 0 0
13, Total (Line 2, Col. 10) ..oviieieieeeiriiiniresieieieieeeese s [ 0 freeeeeeeeeee 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
14. Industrial life (Line 20.4, COL. 2) ......ccoeeveveveeieerereeees foreeccecce [0 [0 [0 [0 0
15.1 Ordinary-life insurance (Line 20.4, Col. 3) ........ccoooe. fooeeerrrnencnee 95,423,895 |.....cocceuv. 95,113,615 |..coeenne 128,707,098 |........c....... 153,148,932 |............... 132,130,590
15.2 Ordinary-individual annuities (Line 20.4, Col. 4) .......[cccccicicies (5,028,512) ..o (4,965,527)|...cccuceceenne (3,551,750)]...c.cccmveee (3,101,957) | cevecenee (692,418)
16  Credit life (group and individual) (Line 20.4, Col. 5) .f....ccccovririniiiiriccnnne 0 [ 0 [ [OOSR [OOSR 0
17.1 Group life insurance (Line 20.4, Col. 6) ......ccceveeeneeeforrinniiniil O [l O O
17.2 Group annuities (Line 20.4, Col. 7)
18.1 A & H-group (Line 20.4, Col. 8) ....cceoveieeiieieeieeene
18.2 A & H-credit (group and individual) (Line 20.4,
(7o) 1N ) TSR TR O RN O RN [OOSR [OOSR 0
18.3 A & H-other (Line 20.4, Col. 10) ....ooeieieeeeeee e 405,976 |..oooeieiceenns 444,083 | 588,637 |..ceoereeeeerirenns 522,628 |..ooiierene 783,054
19. Aggregate of all other lines of business (Line
20.4,C00 T1) ceiiieee e 0 0 0 0 0
20. 90,801,359 |.coeeceeeenne 90,592,121 [ 125,745,011 | 150,569,603 |............... 132,322,034
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3) ........ccccovveviccifreinnnns 1,582,151,887 |............ 1,617,998,550 |............ 1,666,293,114 |............ 1,679,853,848 |............ 1,756,028,260
22. Total liabilities excluding Separate Accounts
business (Page 3, Lin€ 26) ........cccceoevveereenncnees frrreein 1,390,139,235 |........... 1,479,254,785 |........... 1,515,732,497 |............ 1,564,049,618 |............ 1,542,891,645
23. Aggregate life reserves (Page 3, Line 1) .....ccocoeeveven |oevereeennne 1,058,090,087 |............ 1,091,610,818 |........... 1,133,079,743 |........... 1,184,335,732 |........... 1,196,364 ,354
23.1 Excess VM-20 deterministic/stochastic reserve over
NPR related to LiNe 7.1 .......cooveveueeeeceieieieeeeeeee e O RN 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
24. Aggregate A & H reserves (Page 3, Lin€ 2) .............loeeecccns 5,725,824 |................... 6,280,108 |.coooeereenne 6,802,845 | 6,835,087 | 7,341,907
25.  Deposit-type contract funds (Page 3, Line 3) ..........)oceennnne 10,961,778 | 11,519,563 |.ooviinne 12,178,015 |.ccoeeeee 11,514,353 | 9,276,598
26. Asset valuation reserve (Page 3, Ling 24.01) ..........|oeeeeencne 12,246,924 |................ 12,596,510 |....c.cocoe.. 12,566,537 |....ceoveeeee 12,044,881 |...ocoocve. 10,349,812
27. Capital (Page 3, Lines 29 and 30) .......ccccoevrvnvnvnin Joerieniinininnns 2,500,000 |.oceeviiriinne 2,500,000 |.oceeviiriinne 2,500,000 |.oceiveieiinne 2,500,000 |.oceceririine 2,500,000
28. Surplus (Page 3, Line 37) ....cceeviiiiiineieeeceeees e 189,512,652 |................ 136,243,765 |.......co... 148,060,617 |...ccvovnneee 113,304,230 |..cooovenene 210,636,615
Cash Flow (Page 5)
29. Net Cash from Operations (Line 11) ....ccooeirieneicnoecicicices 8,816,068 |.....ccceveenee 37,069,715 |.oooene 93,163,914 | 51,715,958 |..ocoorine 98,591,444
Risk-Based Capital Analysis
30. Total adjusted capital ..........ccccevueuirieennee. ...205,389,284 |.. ...162,874,361 |.. ...164,771,920 |.. 129,774 111 ). ...225,611,427
31.  Authorized control level risk - based capital ............}ocoeeenns 13,320,491 | 15,566,370 |.....covnve. 15,502,819 |....cccoee.. 15,810,462 |................ 15,597,948
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
32, Bonds (LIN€ 1) oo
33.  Stocks (Lines 2.1 and 2.2) ......ccccevvrininininiienenn
34. Mortgage loans on real estate(Lines 3.1 and 3.2 ) ...
35. Real estate (Lines 4.1,4.2and 4.3) ......cccceoeenenn |
36. Cash, cash equivalents and short-term investments
(LINE B) 1.ttt
37.  Contract 10ans (LiN€ B) ........c.ccccervrinininiinininenend]
38. Derivatives (Page 2, Lin€ 7) ....coooeeieeiiiiiiieeecee
39. Otherinvested assets (Line 8) ..........ccccvvvrvnininnnn.
40. Receivables for securities (Lin€ 9) .......cccecvrivrennnn,
41. Securities lending reinvested collateral assets (Line
T0) ettt
42. Aggregate write-ins for invested assets (Line 11) .....
43. Cash, cash equivalents and invested assets

100.0

(Line 12)

100.0

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Investments in Parent, Subsidiaries and
Affiliates
44. Affiliated bonds (Schedule D Summary, Line 12,
€Ol 1) e [ [0 [0 [0 [0 0
45.  Affiliated preferred stocks (Schedule D Summary,
Line 18, COl. 1) oot neeeeeesieesieens [ereseeesiee e O RN O RN [OOSR [OOSR 0
46. Affiliated common stocks (Schedule D Summary
LiNe 24, COL. 1), cooiierieieiiriccieteisnesieietssreneeisiens [rmeeeeeeeeneeie e 0 [ 0 [ [0 [0 0
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ........
48. Affiliated mortgage loans on real estate .................
49. Al other affiliated ..........cocooereeiniieeccennne 0 0 0 0 0
50. Total of above Lines 4410 49 ........c.cceueuieeeeverereens |oeeeeeeeeeeeeeeeea [0 [0 [0 [0 0
51. Total Investment in Parent included in Lines 44 to
49 @DOVE......ceieieiieeieteteeeeeee et esseiene oo O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2). |-..cccccceuvunne 37,246,360 |................ 49,463,646 |................ 49,959,399 |........ccoee. 56,050,916 |................. 51,024,480
53. Total admitted assets (Page 2, Line 28, Col. 3) ...... [cccceeee. 7,666,726,388 |........... 9,856,907,299 |............ 9,649,477,697 |........... 9,118,516,375 |............ 8,500,669,704
Investment Data
54. Net investment income (Exhibit of Net Investment
INCOME) ... [ 61,686,620 |................ 64,635,701 |.cooeceeenne 65,982,986 |......c.conc... 69,498,371 | 90,519,446
55. Realized capital gains (losses) (Page 4, Line 34,
COlUMN T ) ettt e (1,093,196)]...ccvvnnnee 2,317,727 oo (192,918)]....cee 464,756 |....covvevenee (857,795)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) .o (411,759) (208,434) (412,160) 716,478 912,871
57. Total of above Lines 54, 55and 56 .............cccccceevees [, 60,181,665 |........coecc. 66,744,994 |................ 65,377,908 |......ccooec. 70,679,605 |................. 90,574,522
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11,
12, 13, 14 and 15, Col. 1 minus Lines 10, 11,12,
13,14 and 15, Cols. 6, 7.and 8) .......ccccevvvrcvics Jorrienieennnns 392,570,739 |.ooovennee 498,383,626 |................ 428,392,258 |......cccocene 481,258,573 |.coeeneee 452,599,591
59. Total contract/certificate benefits - A & H (Lines 13
& 14, COL B) ottt [ 813,143 | 860,196 ..o 950,483 ..o 709,092 ..o 742,924
60. Increase in life reserves - other than group and
annuities (Line 19, Col. 2) .....cccoccvvviiiiiiiiiiiiies foereeieinies (24,962,828)......ccccnnc (29,796,285) ....cocvenne (57,669,293)|...c.cvcveenne (6,990,425)]......cnve.. (22,356,874)
61. Increase in A & H reserves (Line 19, Col. 6) ........... |-ceeeveririeennce (554,284)|......cccvuenne (522,737) [ (82,242) .o (506,819) ..o (432,599)
62. Dividends to policyholders and refunds to members
(Line 30, COL. 1) .o [reeeeeieene 1,763,106 |.....cvovenveee. 3,582,767 | 3,609,670 |......coovnveene. 4,052,300 |...ccooernnnne 5,043,976
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines
21, 22 & 23, less Line 6)/(Page 6, Col. 1, Line 1
plus Exhibit 7, Col. 2, Line 2) X 100.0 ......ccocoerriers v 30.8 | (2. 7)o 37.8 | 34.6 | 41.4
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of
Life Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....... foeeoceriiiiicicniiiiens 6.0 oo 6.9 [ 7.2 | < T S 7.8
65. A & H loss percent (Schedule H, Part 1, Lines 5 and
6, COL. 2) oo [ 64.4 [ 76.5 [ 154.8 | 39.8 [ 42.1
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, COol. 2) ..ottt [ 0.0 | 0.0 | 0.0 | 0.0 | 0.0
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) ...... |ceeerrcccccnes (61.0) [ e (104.0) v (105.9) v (101.2) e (61.8)
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 C0L 3) e [ [V A XXX eorveinienns oo XXXeivveirienns e XXXeviveinienns oo XXX
69. Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2/ C0L 3) e [ [V A XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
70. Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 11€8S COL. 3) ...ocvvviirriinieireireiniens [reeieeiieeien 4,446,522 |............ XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
71.  Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 11€8S COL. 3) ...ocvvviinreinieireineinies [eeeieeiieeien 4,367,735 |........c... XXXeviveirienns oo XXX eiiveirienns oo XXXeviveinienns oo D.0.0 TR
Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)
72.  Industrial life (Page 6.1, COL. 2) ......covreeeirininires [oeeeeeeereeeeeeeeeeeaes O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
73. Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
AN 12) i o 46,465,334 |......coceee 1,125,824 | 25,344,803 |.coooreenne 18,867,687 |..coeeeeenne 62,139,111
74.  Ordinary - individual annuities (Page 6, Col. 4) ...... |ccoeieenene 37,627,936 |....ccovnnn 36,984,905 |......coceeve. 81,444,018 |.....ccoe.c. 43,270,057 |................ 67,165,566
75. Ordinary-supplementary contracts ............c.cccoeceeeees feoverevienennns D 0.0 S RSO D 0.0 S RSO D90, CHRN RS DO S RS 2,861,421
76. Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7) |..ccccoovviivicnniniiiicnnns 0 [ 0 [ [OOSR 0
77. Group life (Page 6.2, Col. 1 Less Cols. 7and 9) ... |.cccoevererenrennnnns (67,585)|...ccveeeeeennne 130,402 |..ooovee 201,345 [, 202,561
78.  Group annuities (Page 6, Col. 5) (431,259)................. (1,008,707)|................ (2,271,905)....cccvenenee (4,134,179)
79. A & H-group (Page 6.5, Col. 3) ..
80. A & H-credit (Page 6.5, Col. 10)
81. A & H-other (Page 6.5, Col. 1 less Cols. 3 and 10)
82. Aggregate of all other lines of business (Page 6,
€Ol 8) it [ O RN O RN [OOSR [OOSR 0
83. Fraternal (Page 6, Col. 7) ...oooorueureneeeeeeeeeseeeeens 0 0 0 0 0
84. Total (Page 6, Col. 1) 84,124,627 37,952,985 105,477,689 0 131,121,996
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ...........c.cocueueveeeecueueueeeeeesceeteessesesssaesesesesesssassesesesesssssseseseseneees Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
DIRECT BUSINESS IN THE STATE OF Grand Total

DURING THE YEAR 2022

NAIC Group Code 4932 LIFE INSURANCE NAIC Company Code 91626
1 2 3 4 5
DIRECT PREMIUMS Credit Life (Group
AND ANNUITY CONSIDERATIONS Ordinary and Individual) Group Industrial Total
1. Life INSUrANCE .....eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 129,224 500 ..o 0 o0 0 [ 129,224,500
2. Annuity considerations ..........c.ccoceeveeienienienienienies i, 7,951,805 [ 0 o0 o0 7,951,805
3. Deposit-type contract funds ............ccooeeeniiiiiiiiics oo 0 [ e XK e et 0 | XK e e 0
4. Other conSiderations ...........c..ccceeeeeresereseresieieseienies oo 0 e O o0 O e 0
5. Totals (Sum of Lines 1 to 4) 137,176,305 137,176,305
DIRECT DIVIDENDS TO
POLICYHOLDERS/REFUNDS TO MEMBERS
Life insurance:
6.1 Paid in cash or left on deposit ... o 725,757 oo (O T (O (1 725,757
6.2 Applied to pay renewal premiums ............coocoeveinns forirvininceninnnenes 146,333 [ (O T (O [V 146,333
6.3 Applied to provide paid-up additions or shorten the
endowment or premium-paying period .............. [-roocecocnnene 1,660,214 |..cooveeeeeeee e (01 O 0 [ (V1 T 1,660,214
6.4 OFNEr ..o
6.5 Totals (Sum of Lines 6.1t06.4) .......ccccevvrivrvrennen.
Annuities:
7.1 Paid in cash or left on deposit ...........cccccereeiieicnnen.
7.2 Applied to provide paid-up annuities ..............c..cc......
7.3 OFNEI i
7.4 Totals (Sum of Lines 7.1t0 7.3) ..cccceeveriiriciiiiinnen,
8. Grand Totals (Lines 6.5 plus 7.4) 2,588,975 0 0 0 2,588,975
DIRECT CLAIMS AND BENEFITS PAID
9. Death benefits ........coooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 229,024,503 | O e 0 el 0 | 229,024,503
10.  Matured endowments .............cccoeeveiieiicccciees [, 2,812 |0 O [0 | 2,812
11, Annuity DENEFItS ......coooureeeeeeeieeeeeeeeeeeeeeeeeeeeeeees [ 57,441,366 |...ooooeerrernneeeeen 0 [ 52,708 [l 0 e 57,494,074
12. Surrender values and withdrawals for life contracts .. |............... 488,707,329 | 0 [t 0 0 e 488,707,329
13. Aggregate write-ins for miscellaneous direct claims
and benefits Paid ...........ccoooveveveeceeeeeeee s e 1,282,867 |.ooveeeeeeeeeeeeeeeee [0 O 0 [ (V1 T 1,282,867
14.  All other benefits, except accident and health ......... | ... (O T (O T (O (O 0
15. Totals 776,458,878 0 52,708 0 776,511,586
DETAILS OF WRITE-INS
1301. Loss of eye or limb benefit ......ocoooiiiiiieieiiiis [ 971,862 | 0 [ 0 [, 0 [, 91,862
1302. Waived premium due to disability .....ccoooovviees [ 1,191,005 oo 0 [ 0 [ [V 1,191,005
1303, ettt enn s enenesfeeteseseseseset s s eseseseteseses |oetesees et es st et ettt enesenes |oretesesete et et e s es et e sesebesens [oeteresenes s et ese et et nn s snens [ees et eseseset et e st reaens
1398. Summary of Line 13 from overflow page ...........ccoce |oviiiiiiinnnnicccrnene (O T (O T (O (O 0
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above) 1,282,867 0 0 0 1,282,867
Credit Life
Ordinary (Group and Individual) Group Industrial Total
DIRECT DEATH 1 2 3 4 5 6 7 8 9 10
BENEFITS AND No. of
MATURED No. of Ind.Pols. No. of No. of
ENDOWMENTS Pols. & &Gr. No. of Pols. & Pols. &
INCURRED Certifs Amount Certifs. Amount Certifs. Amount Certifs. Amount Certifs Amount
16. Unpaid December 31, prior
YEAT i e 140 |........ 36,123,764 ..ot 0 | 0 o 0 e 0 Lo O el 0 o 140 [, 36,123,764
17. Incurred during current year |...... 1,024 |...... 219,936,622 |...cooovet s O [ O e O e O [ O e 0 [ 1,024 219,936,622

Settled during current year:

18.1 By payment in full
18.2 By payment on

compromised claims

18.3 Totals paid

18.4 Reduction by compromise ....

18.5 Amount rejected

18.6 Total settlements

19. Unpaid Dec. 31, current

year (16+17-18.6) 176 27,033,071 0 0 0 0 0 0 176 27,033,071
No. of
POLICY EXHIBIT Policies
20. In force December 31, prior
YEAT .| ..30,053,105,042 |............ [V ) (U - 10 [ 28,027,611 |........... [V 0. 94,412 |...30,081,132,653
21. Issued during year ...l 0 fociiiniinnd 0 [ 0 [ 0 [ 0 [ (U SR 0 s (U R 0 [ 0
22. Other changes to in force
(NEt) e oo (5,253)|.. (2,784,240,138)|............ [N N [V O [£5)] P (537,451)............ [V 0. (5,258) |... (2,784,777,589)
23. In force December 31 of
current year 89,149 | 27,268,864,904 0 ja) 0 5 27,490,160 0 0 89,154 | 27,296,355,064
(a) Includes Individual Credit Life Insurance prior year $  ....ccccovviiiiiiiiciins 0 ,currentyear$  .oocoevrniieiinens 0
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prioryear $  .....ccccovviviiiiccnins 0 ,currentyear$  .cocoevrriieiinens 0
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $ = ..o 0 ,currentyear$ .o 0
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5

Direct Premiums

Earned

Direct Premiums

Policyholder Dividends
Paid, Refunds to
Members or Credited
on Direct Business

Direct Losses Paid

Direct Losses
Incurred

24,
241

242
243
24.4

25.1
25.2
25.3
254
25.5
25.6
26.

Group Policies (b)
Federal Employees Health Benefits Plan
premium (b)
Credit (Group and Individual)
Collectively renewable policies/certificates (b)
Medicare Title XVIIl exempt from state taxes or fees
Other Individual Policies:
Non-cancelable (b)
Guaranteed renewable (b)
Non-renewable for stated reasons only (b)
Other accident only
All other (b)
Totals (sum of Lines 25.1 to 25.5)
Totals (Lines 24 + 24.1 + 24.2 + 24.3 + 24.4 + 25.6)

4,129,501 |.
4,129 501

4,172,396 |.
4,172,396

3,843,336

3,843,336 |.

2,059,329
2,059,329

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
insured under indemnity only products

24.GT

0 and number of persons
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Industrial Ordinary Credit Life (Group and Individual) Group
2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance

10

Total
Amount of Insurance

1. Inforce end of Prior YEar .........cccccvevrerieeeeeeeeninirineeenens feeeeeeennenensereneeeees 0 v 0 i 94,407 |0 30,050,466 ..o 0 i 0 e oD e 30,667 | 30,081,133
2. Issued duriNg YEar ..........ccceeviiriiriiiieniesieesee e
3. Reinsurance assumed .............ccccooeiiinininicine
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, LinesS 2105 ........ccceviiiiiiiiiicien
7. Additions by dividends during year
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......cccuvireiiiiiiiirieiieceies
Deductions during year:
10. Death ..o
11.  Maturity ...
12, Disability ........ccciviiiiiiiiiiiic
130 EXPIMY oot
14.  Surrender
15. Lapse ..........
16, CONVEISION ...ocviiiiiiiiicec e
17, Decreased (NEt) .....cccooeveririiiiereeseeee e
18. Reinsurance ..........c.ccoceeevieienns
19.  Aggregate write-ins for decreases
20. Totals (LINeS 1010 19) ..vovvivieeeecieriiieirireeeeeeeseseeeee e eesisesseeeeeseseseseees 0 oo 0 L. 5,492 [ 2,825,830 |..oovoveeeeeieeeieeen 0 o O [0 e O e 3TTT [ 2,829,007
21.  Inforce end of year (b) (Line 9 minus Line 20) .. 27,268,865 |.... .. 27,296,355
22.  Reinsurance ceded end Of Year ............ccocceeuevrirericueuennns 10,361,998 10,361,998
23. Line 21 minus Line 22 16,906,867 (a) 16,934,357
DETAILS OF WRITE-INS
0801.
0802.
L0 O o O O O ) R RO RO PP OPR RPN
0898. Summary of remaining write-ins for Line 8 from overflow
PAGE. cveeeeeeieeeteteaeeeeeee s et ettt s e et (O RN [0 [0 TS [0 S [0 S [0 S 0 Jeeeeeererereeeieeees 0 o [0 TS 0
0899. TOTALS (Lines 0801 thru 0803 plus 0898) (Line 8
above) 0 0 0 0 0 0 0 0 0
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
PAGE. eeeeeeeieeeteteeeaeee st ettt et (O RN [0 [0 TS [0 S [0 S [0 S 0 Jeeeeeererereeeieeees 0 o [0 TS 0
1999. TOTALS (Lines 1901 thru 1903 plus 1998) (Line 19
above) 0 0 0 0 0 0 0 0 0
Life, Accident and Health Companies Only:
(@) Group $ oo 0 ;individual $ oo
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates .............ccccoeiriiis 0, Amount$ oo 0

Additional accidental death benefits included in life certificates were in amount $

If not, how are such expenses met?

0 , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates?

Yes [ ]



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial

Ordinary

1
Number of Policies

Amount of Insurance

2

3

Number of Policies

4
Amount of Insurance

24.  Additions by diVIdENdS ...........cooiiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX 0 0
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27.  Term policies - dECrEASING .......cccuiriuiiiiiieiie ettt ettt nee e
28. Term policies - other
29. Other term inSUrance - deCreasing ..........ccoeerueerieriereeeeenee e e
30.  Other term INSUFANCE ........coiuiiiiiiiieieeie ettt sbe e en
31, Totals (LINES 27 10 30) ..eoiveiiieieiieeie ettt ettt sre e en
Reconciliation to Lines 2 and 21:
32. Term additions .........cccceeieenene
33. Totals, extended term insurance .... s
34. Totals, whole life and enNdoOWMENt ..............c.covoieiiuiieeece e 0 0 76,254 18,656,772
35. Totals (Lines 31 to 34) 0 0 89,030 27,268,865
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 INAUSTHAL .. |t 0 |.
37. Ordinary .....ccceeveeeueune 0.
38. Credit Life (Group and INdividual) ..........ccccoiiiiiiiiiiiiieeseeseses e 0
KIS T € TN oSO O PR 0
40. Totals (Lines 36 to 39) 0 26,586,741 709,614
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to other companies ..............[..ccocoeenee. XXX v oo (U D00 ST RPN 0
42.  Number in force end of year if the number under shared groups is counted
ON @ PrO-TAA DASIS ....evevereieieieicieieeie ettt ettt (U DL N S 0 [ ) 0.0 S
43. Federal Employees’ Group Life Insurance included in Line 21 ..........c.coeveues foorrinrnnieicccccc [0 (1 (0 U 0
44, Servicemen’s Group Life Insurance included in Ling 271 .............coevevieeeeeeen fooerennrneccceces (O (O (0 U 0
45.  Group Permanent Insurance included in Line 21 0 0 0 0
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 57,229 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.
L OO TO PP PP ST PRTPOO
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance
48.  Waiver of Premium ............)occcoceee. [0 0. 25,467 |oooercene 5,133,551 | [0 (V1 [0 0
49. Disability Income ................. 0 [t O el 0 [ [0 0
50. Extended Benefits ...............|ooececeeees O ool 0 | XXX o XXX e O il 0 e [0 0
51, Other ..coveeeeeeeeeeeceeeeeee 0 0
52. Total 25,467 | (a) 5,133,551 0 () 0 0] 0

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INFOrce eNd Of PrIO YEAI ......c.cucueuiviiiiiiieieieieieiee et T | 1,125 [ (O R 0
2. 1SSUEd AUIING YA ...cueiiiiiiiiiiiiee e
3. Reinsurance assumed .............cccccooiiiiiiiiiiniiici e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DeCreased (Net) ......cocouiiiiiieeeee ]
7. Reinsurance ceded
8. Totals (LINES 6 @NA 7) ...vvvieieiecierieiieieiete ettt 65 89 0 0
9. Inforce end of year (lin€ 5 MINUS lIN€ 8) .......cccceviiririririeieieierieeeeress e e T e 1,045 | (O R 0
10. Amount on deposit ..237,989,812 |..
11, INCOME NOW PAYADIE .....vviviiiiiicieieieieietee sttt O RN 0
12.  Amount of income payable (a) 15,273,531 | (a) 4,736,065 | (a) 0]@) 0
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of Prior YEAI .........ccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased during YEar (NEt) .........ccovveeeerrrrriieeierierenieeerersenesesseeesseneseeseesens 0 0 0 0
5. Totals (LINES 110 4) ouoviviveiiiiiceeteieieeeete ettt 0 29,382 3 7
Deductions during year:
6. DECTEASEA (NEBL) .uovvviiieiieeeeeieiecece ettt sttt [ TR 2,079 | [0 T 0
7. ReINSUrANCE CEUBT .....c.cvvieiiiiiiiceeietee et 0 0 0 0
8. Totals (Lines 6 and 7) 0 2,079 0 0
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccoovririviriereieiiiireeisse e e [0 R 27,303 [ K O 7
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cueueuiiiiiiieceecce e (a) 0 XXX XXX (a) 49,765
Deferred fully paid:
11, ACCOUNE DAIANGCE ..ot anaen XXX (a) 0 XXX (a) 27,785
Deferred not fully paid:
12.  Account balance XXX (a)  3,048,322,118 XXX (a) 0
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year .....Jo...c.ccoeveeeovnennnnnienee 0 e 0 e O el 0 [ 4AT6 |, 4,629,047
2. Issued during year ..............
3. Reinsurance assumed
4. Increased during year (net) . 0 XXX 0 XXX 0 XXX
5. Totals (Lines 1t0 4) ............| 0 XXX 0 XXX 4,176 XXX
Deductions during year:
6. Conversions .........ccccccecececc o0 [ D, %, CTRTRUT UTITRTR D, %, CTRTRUT RPN D, %, CTRRTUT TR D,0, %, CHUIRRTRITN RUTIPRTR DA 0, %, G
7. Decreased (Net) ...ocoeeeeeeeefrrcccnnncicccinee 0 o, Do N S (U XXX [ 359 | XXX
8. Reinsurance ceded ............. 0 XXX 0 XXX 0 XXX
9. Totals (Lines6t08)............] 0 XXX 0 XXX 359 XXX
10. Inforce end of year (line 5
minus line 9) 0@ 0 0 () 0 3,817 | (a) 4,183,524
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
1. INFOrCE @NA OF PIIOM YEAI ...ttt bbb bbb bbbt bbbt bbbt bbbt bt bbbt bbbttt nbenrenne e
2. ISSUEA UIING YEAI ...ttt et a e et h e bttt e st e a s e e as e e ae e e h e e eas e bt e ea e e bt et e e s e e b e e st e e ateebeeeateeaeesaeenaeenes
3. REINSUrANCE @SSUMED ........oouiiiiiiii e e s e e e e
4. Increased during year (net) .
LT o = L (I Ty I (oI USRS PR VRPN
Deductions During Year:
B, DECTEASEA (NEL) ...veueuieiieieeeieiei ettt ettt et e s e s e se s st e e s e s s e s e s e se st s st s e s e s et s s s s e n ettt et e s ene e s st et s ettt as (O R 0
7. Reinsurance ceded ..... 0 0
8. TOAIS (LINES 6 @NG 7) cvviviriiiieieteteieteett sttt ettt ettt ettt se et s bt s e s e st e e s b b e b s ese st e s s s b e b et es e st e s e s s s et et ene e s ne s s senene 0 0
9. Inforce end Of year (liN€ 5 MINUS lINE 8) .....c.cueuiuiiriiiriiieieieieteiet sttt ettt sttt et s et e e s bbb s e se et ss e s s b esesesese e ssesesesesenin 0 0
10.  Amount of account balance (@) 0@ 0

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. RESEIVE as 0Of DECEMDET 31, PHOI YEAI ........c.iuuiuieieieieiieeseeseeseesetre st see sttt see st ss et bbb bbbttt | 17,327,633
2. Current year's realized pre-tax capital gains/(losses) of §  ......... (4,331,976) transferred into the reserve net of taxes of $  ............. (909,715) [.ovvcenne (3,422,261)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o o 0
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiN€ 3) ......c.co.vuevrereeeeeeeeeeseeseseeeesee e 13,905,372
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 1,373,774
6. Reserve as of December 31, current year (Line 4 minus Line 5) 12,531,598
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year’s Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1o 2022 e 1,698,778 ..o (825,004) [ [V S 1,373,774
2. 2023 e 1,436,316 | (645,502) ..o [V S 790,814
3L 2024 e e 1,257,471 | (580,841)]....cveieiiciiciiee 0 oo 676,630
4. 2025 oo 1,185,201 | (465,181 [V S 720,020
5. 2026 .ot e 1,189,080 |...cooveviinee (341,835) [ [V S 847,245
B. 2027 oo e 1,105,067 |..ecvoveeiinee (215,979) [ [V S 889,088
To 2028 .ot e 979,677 | (141,316) [ [V TR 838,361
8. 2029 .ottt e 786,841 [ (116,100) ..o 0 oo 670,741
9. 2030 ettt e 638,224 |...cooviiine (90,473) [ 0 oo 547,751
10, 2037 oot 613,102 .o (63, 781) [ [V 549,321
1AL 2032 ot 561,304 .o (36,700) [-..ceveeicrieinee [V S 524,604
12, 2033 oot 525,879 [ (23,281) [ [V S 502,598
130 2034 oot 494,237 |..coiee (23,888) ... 0 oo 470,349
T4, 2035 oot 475,854 | (24,882) ... [V S 450,972
15, 2036 ...ttt 472,382 | (25,270) [ [V S 447,112
16, 2037 oottt 466,309 |.....occovveerinne (26,004) ... [V S 440,215
17, 2038 ...ttt 431,355 | (27,089) [ [V S 404,266
18, 2039 ..ottt 397,909 | (28,083) ... [V S 369,826
19, 2040 ..ot 362,272 | (28,301) [ [V TN 333,971
20, 2047 ottt e 334,103 oo (29,902) ]....vuveiirieiicieiens [V S 304,201
20, 2042 .ot e 321,443 | (80,290) [ [V S 291,153
22, 2043 ..ot e 341,708 | (29,173) [ [V SRR 312,535
23, 2044 ..ot e 367,147 | (24,733) e [V S 342,414
24, 2045 ..ot e 332,689 | (21,286) ... [V SRR 311,403
25, 2048 ...t e 264,764 |....oooeeine (17,016) [ 0 oo 247,748
26, 2047 .ot e 188,366 |......cccvvveeiine (13,011) e [V TN 175,355
27. ... (9,592)[..
28. ... (7,630)f..
29. ... (5,450)..
30. (3,488)
31. 2052 and Later 0 (1,090)
32.  Total (Lines 1 to 31) 17,327,633 (3,422,261) 0 13,905,372
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as of DECEMDET 31, PHOT YEAN ..........ccocvoveveveieueeeeieietetetetetetesease e et et esesesesessae s et et et eseseaessssas et et esesesesesssssssesesasesesesssssssessseses|eseseseneneananas 10,056,569 |......c.ceevevenene 475,167 | 10,531,736 |.oeoevoeeeeeeeeeeeeeeeeeeen O e 2,064,775 |.ovoee 2,064,775 |.coove 12,596,511

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ..............ccoveveueveuieeeeeieieteteseeeesesese et tesesesssesese e sesesesessssesesesesesesesee e se e eeeneneeneaeas (426,416)].....ceovceeeeeeeeeecene [V (426,416) ... 0 o [0 O (V1 (426,416)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNTS ..............c.cueuruiiieiiieieteteeeeeeeee et tesesess s ee s st sesessseses s sesesessas|ee e esesesenen e e s e seeaesenes [0 [0 0 oo 0 [0 O [0 O 0

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL .............c.cucueurriieieieeeieeeseeeseeeeseeesesesesessses st sssssses s e seeseeenens (286,551) |- .vceeeeeeeeeeeeeeeeeee [0 A (286,551)|-vveeeeeereeeeeeeeereee 0 [ (760,617) | (760,617)..ceveeenn. (1,047,168)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS .............cccvoveveveueuiuieeeeeeeiesetesesesseesese et sesesssseseseseseseas |oeeeesesesene e seeeeeenenes [0 [0 0 oo 0 [0 O [0 O 0

6. Capital gains credited/(losses charged) to contract benefits, PAYMENtS OF FTESEIVES ...........ccccvveiiveveueueeieieeeeeeieeieseeeee e e [0 [0 0 oo 0 [0 O [0 O 0

A = =T Te o110 OO 2,270,115 71,640 2,341,755 1,009 1,009 2,342,764

8. Accumulated balances (LINES 1 trOUGN 5 = 6 + 7) .....coouoiiuiueuiiiiieieieieie ettt ettt s et se s s e s e s s s esesesesesenesesonsenennsessenns 11,613,717 | 546,808 |.....ccccou... 12,160,524 |0 e 1,305,167 |cceeiiinnne 1,305,167 |cceeiennene 13,465,692

9. MAXIMUM MESEIVE ......euieuierieneeesiaetseteteetb bbb s se s seas et b bbb bbb s et b bbbt b ettt [ 10,257,361 | 453,656 |.......cccoee 10,711,017 |0 2,462,291 |...ccoovvine 2,462,291 |.......cc.c..... 13,173,308
10, RESEIVE ODJECHVE .......oveeveceiececeeee vttt sttt st s e bt s e s s et et s s et st s et ns et e sttt nen 6,213,056 349,256 6,562,312 2,458,862 2,458,862 9,021,174
T o (= 0T T 3 PP (1,080,132) (39,510) (1,119,642) 230,739 230,739 (888,903)
12, Balance before transfers (LINES 8 + 11) .....iiiiiicieeieiiiieieieiee ettt ettt e st b et se e se s eae s e st ese e e s st esesesesenenssssssnssesesenene foressnsesesenens 10,533,584 |.....cvvinnne 507,297 |.coovvvinnnne 11,040,882 | 0 e 1,535,906 |....cvcvrnnee. 1,535,906 |................. 12,576,788
130 TIANSTES ..ot e s 0 [ 0 [ 0 [ 0 0 [ 0 [ 0
T4, VOIUNLATY CONMTDULION ......vivtetctetieiiieie ettt ettt ettt ettt ettt s st s s e s s e s e s eses e st eees e s e s e s e s e s se e ee s e s e s e s e s esese e s e s e s e s et esesese s s ssesesenaer et et et et ettt eec et eeeeee (O RSN (O RSN 0 oo 0 (1 S (1 TS 0
15, Adjustment dOWN t0 MAXIMUM/UD T0 ZETO ..........ovv.oveveeeeeeeeeeeeeseeeeeeeeseses s s ese e sess e s e sssse e sese e ssse s esese s sseseseseeesesesnesesesnsenes (276,224) (53,641) (329,865) 0 0 (329,865)
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 10,257,361 453,656 10,711,017 1,535,906 1,535,906 12,246,923
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ASSET VALUATION RESERVE

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempPt OblIGAtioNS ........c.cueveveeeececeeeeieeeececaeie e e ese s e eeeeeeeens 113,689,932 | XXX e o e XK [ 113,689,932
2.1 1 NAIC Designation Category 1.A ........cccccueueueeeeeecueeeeeeeeeeeeuesens forereneeeeeeens 113,381,304 [ ..o XXX e XX oo 113,381,304
2.2 1 NAIC Designation Category 1.B .........ccccoeveveveueueeeeeeeeieeierenens [reeeeeceenenens 25,378,227 | ..o XXX e foreeee e e XK [ 25,378,227
23 1 NAIC Designation Category 1.C .. .. 16,399,127 |.... .. 16,399,127 |....
2.4 1 NAIC Designation Category 1.D .. 41,644,995 |.. 41,644,995 |...
25 1 NAIC Designation Category 1.E ........ccoceueveveececueeeeeeeeeeeeeeenens foreneeeeeenees 30,107,866 |............... XXX oo e XXX e 30,107,866
26 1 NAIC Designation Category 1.F ........cceveeeececueeeeeeeeeeeeeeenenas [oreeeeenieenees 88,317,661 |.............. XKoo o XK e 88,317,661
2.7 1 NAIC Designation Category 1.G 104,383,650 |.......ooooo XXX ferreceee e XK freceee s 104,383,650
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ...cceoeue....... 419,612,830 419,612,830
3.1 2 NAIC Designation Category 2.A ..........cccccveveveveveueeeeeeeeeeereenens oo 110,748,749 oo XX e et XK e o, 110,748,749
3.2 2 |NAIC Designation Category 2.B ..........ccccceoeeeecueueueeeeecceeeeeeenas |reeeeeceeenees 132,171,225 |.... 132,171,225 |....
3.3 2 NAIC Designation Category 2.C .........ccccoeoveveveveveueeeeeeeseseeenens |resessseeeenenes 100,178,978 100,178,978
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 343,098,952 343,098,952
41 3 NAIC Designation Category 3.A .........cccoeveveveuereeeeeeeeeeeieerenens e 8,064,611 | XX e e XXX e e 8,064,611
4.2 3 |NAIC Designation Category 3.B .. 14,114,679 ... 14,114,679 |....
4.3 3 NAIC Designation Category 3.C ........ccccveveveveveveveueerieeeeeeereenes |reseesecenenens 25,715,228 |.....ocoooeee e X et XX e [ 25,715,228
4.4 Subtotal NAIC 3 (4.14+4.244.3) ..o 47,894,518 47,894,518
5.1 4 NAIC Designation Category 4.A ..........ccceeveveueueeeeeeeeeeeeeeens oo 4,673,887 |oovoeeee ot XXX e e XXX e e 4,673,887
52 4 |NAIC Designation Category 4.B ..........ccccceceeeueuereeereereeeennnn. 5,241,597
5.3 4 NAIC Designation Category 4.C ........c.coieeieeneeneeiienieeeseens froses s 0 e X e XX [
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... 9,915,484
6.1 5 NAIC Designation Category 5.A ......cccooiiiiirienieneeneeneeieees oot 0 oo e XXX e oo e XXX e oo
6.2 5 NAIC Designation Category 5.B .. L0 .0 | .0 [
6.3 5 NAIC Designation Category 5.C ........cccoeovevevevevereueeceeeeeereieneies |reseeeeseeeneneas 123,381 | XK e e KKK e e ,123,381 1,115 [.......0.1498 | ... 7,882 | 0.2496 | 9,596
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 3,123,381 3,123,381 261,115 467,882 779,596
7. 6 INAIC B ..ttt besne e [e et e s e s 0
8. Total Unrated Multi-class Securities Acquired by Conversion . 0
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 937,335,097
PREFERRED STOCKS
10. 1 Highest Quality ...
11. 2 High Quality .......
12. 3 Medium Quality ..
13. 4 LOW QUAILY ...
14. 5 Lower QUAlitY ..o
15. 6 In or Near Default
16. Affiliated Life with AVR .......cccoiiiiiieee e 0
17. Total Preferred Stocks (Sum of Lines 10 through 16) 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

3%

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ...........cceeiiiiiiiiiiiiiieiie e
19.1 1 NAIC Designation Category 1.A ......ccccooiieieeneeeee s
19.2 1 NAIC Designation Category 1.B ........ccccceieieineniieieceeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiniininiieiieieeees
19.6 1 NAIC Designation Category 1.F .......ccccooeiiiiiniiiieiceeeee
19.7 1 NAIC Designation Category 1.G .......ccccooeireeieenieneeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 0
20.1 2 NAIC Designation Category 2.A .......ccoocieierienienieneeneeieses oot 0
20.2 2 NAIC Designation Category 2.B .. 0
20.3 2 NAIC Designation Category 2.C .........ccoiieiieneeneeneeieeieseees froses i 0
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. . 0
211 3 NAIC Designation Category 3.A ......cooeeiiereeneeneereeieeieees oot 0
21.2 3 NAIC Designation Category 3.B .. 0
21.3 3 NAIC Designation Category 3.C ........cociiieiienienienieienieseees froses i 0
214 Subtotal NAIC 3 (21.1+21.2421.3) ..ooiiiieeeeeee e 0

221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C

224 Subtotal NAIC 4 (22.1+22.2+22.3) .. 0
23.1 5 NAIC Designation Category 5.A ......cccooiiiiirienieneeneeneeieees oot 0
23.2 5 NAIC Designation Category 5.B .. 0
23.3 5 NAIC Designation Category 5.C ........cccoiiiiieniieneenieieneneens froses i 0
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. 0
24. 6 INAIC B .ttt a e et et e et e s e st e e 0 oot e XX e et XK e e 0 f.0.0000 o0 002370 0 022370 |
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 0
DERIVATIVE INSTRUMENTS
26. EXChaNge Traded .........cceeeveieeereeeeceeeieieeeeeieeieieaesseeses e aeaes [oeeeesesesene s seseeeenenes 0
27. 1 Highest QUANIEY ......c.cveeeeeecieeeeeeeeeee e [oeeeeeeeeeeecnneas 306,553
28. 2 HIgh QUEIIY <....oveeeeeeee e [eeeeee et 0.
29. 3 Medium Quality .. 0
30. 4 |LOW QUAIILY cvovoeeeeecececee et cae e es s s sen s [ereseenees e e e 0.
31. 5 LOWET QUAIIY ...ttt [ee e 0
32. 6 In or Near Default . 0
33. Total Derivative INStrumMents ..........cocoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeen 306,553 306,553 1,012
34. Total (Lines 9 + 17 + 25 + 33) 937,641,650 937,641,650 XXX 2,270,115 XXX 6,213,056 XXX 10,257,361




ce

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest Quality ................ccoceeeeesfererennnnns 31,869,577 [ O [ XXX e [ 31,869,577 | 0.0011 [ 35,057 | 0.0057 |ovevvevvererane 181,657 |.....ooc..... 0.0074
36. Farm Mortgages - CM2 - High Quality ............ccocoeveveveveueceeeeeerenennnneceenenenn 0 Lo O XX e [ 0 o 0.0040 ..o [V 0.0114 |0 o 0.0149
37. Farm Mortgages - CM3 - Medium Quality .......
38. Farm Mortgages - CM4 - Low Medium Quality
39. Farm Mortgages - CM5 - Low Quality ..........ccccccoiiiiiicnn.
40. Residential Mortgages - Insured or Guaranteed ...........c.ccocefoeeeiil O Ll O [ O e [ O 000008 [0 000007 [ 0
41. Residential Mortgages - All Other ...........ccccc.c..... .0
42. Commercial Mortgages - Insured or Guaranteed ..............ooofeeeiiil O Ll O [ O e [ O 000008 [0 000007 [ 0 ...
43. Commercial Mortgages - All Other - CM1 - Highest Quality . ... 140,746 |.... ... 182,722
44, Commercial Mortgages - All Other - CM2 - High Quality ...... ..26,854 |... ..35,099
45, Commercial Mortgages - All Other - CM3 - Medium Quality .[......cocoveveeeeeenennnn 0 o0 X e [ 0 ocii0000069 [0 00020200 | 0 Jeeeeeeenenn 000257 | 0
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUANIEY v [ O [ O L K el 0 000120 0 000343 0 [ 0.0428

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[-cccooooeiiieil O [0 L XXX [0 000788 [0 000480 (0 000028

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieeieeieiie e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........ccccc......
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieeieeieiie e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........cccoooeiiieninnieiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooeiiiiiiiiiinienens 0
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 58,917,399 0 XXX 58,917,399 XXX 71,640 XXX 349,256 XXX 453,656
59. Schedule DA Mortgages 0 0 XXX 0 0.0034 0 0.0114 0 0.0149 0
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 58,917,399 0 XXX 58,917,399 XXX 71,640 XXX 349,256 XXX 453,656




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

€e

6 7 8 9 10
Line | NAIC Reclassify
Num- | Desig- Book/Adjusted Related Party Add Third Party Amount
ber | nation Description Carrying Value Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7)
COMMON STOCK
1. Unaffiliated - PUDIIC .........coieiiiriieircerceircereeneeseeeessseiseees o 0 [ XXX vvvvevres forrereee e XX e [reerrenrenrennenieeens 0 020000 |0 [ 0.1580 (@) [oveeeeeeeeieieicies
2. Unaffiliated - PrIVALE ............cccueeieieieieeeicecceeeee e e eeeeeneeneneseneseens 0 [ XXX feeeeeee e XK e o0 fiii000.0.0000 e 0 [ 0.1945 |
3. Federal Home Loan Bank ...........ccccccvevevevevcucuceceieeeeeeieeeeessenens [reeeeieneesenenesessneenenenes 0 o, XXX feeeeeee e XK e Joeeeeeeeeenieereseieseenenn 0 fiii000.0.0000 | 0 [ 0.00671 |oovveeeeeeiereeieeieien
4. Affiliated - Life With AVR ......ooooiiieeeeinrseeeeeenesseeseeeenesfeeseecseeesessseeeeeeens 0 o XXXovevveveees [ XK o 0 00,0000 |l 0 0.0000 [..eoveerececeeireeececeeienes
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations .............ccocooeiiioninenininec foonreneeel O 0 0 0 XK o0 L XXX
6. Fixed Income - Highest Quality .............ccocooiiiiiiiiis
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality .............cooooiiiii o0 0 0 0 XK o0 L XXX
9. Fixed Income - Low Quality ...........ccoooioiiiiiiiiiiiiiiiciceceenenee fernnnnsnnninen 0 e 0 e 0 el O XXX e O e XXX e
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default ..... .. . .. e XXX | .. ..
12. Unaffiliated Common Stock - PUBIIC .......c.cvveeeceeeerneniccienenes e 0 L0 o0 0 0.0000 [....ovevvecrricrricricennn 0 i 0.1580 (@) [ocovvveerrecricnicricn 0 i 0.1580 (@) [ovvvrererereeererrirericicienns
13. Unaffiliated Common Stock - Private ............ccceeveieeeceereeeeees froernneeeennnceeenennen 0 Lo 0 i 0 0 [ 0.0000 [o.vovveeeeeererrrrccerennns 0 o 0.1945 [ 0 e 0.1945 [,
14. Rl EStAte ......cocveiiiiieciciinccicieirneeceenseseeensenesesseensena e 0 fin 0 0 0 [0.00000 (B) [0 0.0000  (b) [ocevveevreeerricrricrien 0 i 0.0000 (D) [cerevrererereeererrerericieeenns
15. Affiliated - Certain Other (See SVO Purposes and Procedures
L =T U= TSSO PERRRUTN! NOURPRPRRRRRRRRTRR | B ST XXX [t XK e oo 0 s 0.0000 [o.vovveeeeeererrrrccerennns 0 o 0.1580 [.vovveiceevnncccennnd 0 o 0.1580 v
16. Affiliated - All Other XXX 0.1945 0.1945
17. Total Common Stock (Sum of Lines 1 through 16) XXX XXX
REAL ESTATE
18. Home Office Property (General Account only) ..........cooeeereeerecenes frvrennennennennecneen 0 0 0 L0 0.0000 [....ovevvveerncnicniccinnc 0 i 0.0912 [ 0 e 0.0912 [oiviies
19. INVEStMENt PrOPEItIES ........c.eveveerreeeeeeeeceeecceeeeeeeeeeenenensnsesasnns [rreeeneesesnsesssseeenenens 0 foovieineeeeeenennseeeeed O feoeciecceen 0 e 0 0.0000 |..ovevrvereieieirieieeeieeees 0 o 0.0912 |0 e 0.0912 |ooveeiieeeeee
20. Properties Acquired in Satisfaction of Debt .............ccccocevrrininnnne 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt OblIgations ..........ccooiiiiiiiiiiiiiiiieseseseseseseseses o
23. 1 Highest Quality ...........cccooiiiiiiiiiiii e, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 LOWETr QUAIILY ...
28. 6 Inor Near Default ...........ccccoiiiiiiiiiiicee
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ve

EQUITY AND OTHER INVESTED ASSET COMPONENT

Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest QUANILY ........ooveeeeeeeeeieeeeec e [ 2,017,393 [ XXX e o e XX [ 2,017,393
31. 2 HIgh QUEIILY ... [eeeeee et 0
32. 3 MEdiUM QUAIILY .....ceeeeeeieecececececcee ettt [ee ettt 0.
33. 4 LOW QUAIILY ...t [eeeeeeenee et 0.
34. 5 | LOWET QUANIY.....eveecececeeeeieeecceceete et eeeae e saeae e enenaeas |eeeesesseeeee e enseseaeeeeens 0.
35. 6 IN OF NEAr DEFAUIL ...t [eeesee e 0
36. Affiliated Life With AVR ......c.ccooiiiiiiecceeee e 0
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) 2,017,393 XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............ccccooeiiiiiiiens ..
42. Mortgages - CM5 - Low Quality ..........ccocoooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44. Residential Mortgages - All Other ...........ccccc.c.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........coouerieeiiieeiie e
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........ccccoeieiieeniiiiceee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........cccceeveeieneenieneeseeseee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........cccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process .............cccccociiiiniccnne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62) ...........ccccceeuene
64. Total with Mortgage Loan Characteristics (Lines 56 + 63)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiiccicecciees e 0 e XX e ot XX [ 0 e 0.0000 |-eoueveiieirieierieiieeeine 0 | 0.1580 (@) [ceveovrveereeirieirieiis (U1 R 0.1580 (@) [cevevvrveereeirieiriecie 0
66. Unaffiliated Private s 0.1945 |... ..
67. Affiliated Life With AVR .........ccooiiiiiiiiiiiciiciceens o 0 e XXX e XX e oo 0 o0 000000 [ 0 e 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU T SRS RTURUTP RPN [V XXXervevveieees [ XXXrveveeeien [ {1 0.0000 |-eoueveiieirieierieiieeeine {1 0.1580
69. Affiliated Other - All Other 0 XXX XXX 0 0.0000 0 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 12,625, 368 XXX XXX 12,625,368 XXX 0 XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ....oveveeeueieeeieeies [ [0 U [0 [0 0 [ 0.0000 |uooveeieieieeieeeeeieins (01 A 0.0912 | {11 0.0912 | 0
72. Investment Properties ... e 0 e 0 e 0 e 0 | 0.0000 |ueoveerieieieiieieeeeeis (01 A 0.0912 | {11 0.0912 | 0
73 Properties Acquired in Satisfaction of Debt 0.0000 0 0.1337 0 0.1337 0
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 0 0 0 0 XXX 0 XXX 0 XXX 0
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit ...........cc.co. |oooviviieveveievieiieen 0 oo 0 e 0 e 0 e 0.0003 |.ooveeeeieieieieieeeeenn 0 o 0.0006 |..ocvveveeveerieiieieeiieiieiens {1 0.0010 |orveveeeeieeeesee 0
76. Non-guaranteed Federal Low Income Housing Tax Credit .......... |...ccoooooiiveveveveiieen 0 e 0 e 0 e 0 e 0.0063 |...covevveeeieieieieeeeen 0 o 0.0120 |oooveoieieieeeeeeeee {11 0.0190 |ovvoviicieiceee 0
77. Guaranteed State Low Income Housing Tax Credit .......... .. .0.0003 |...
78. Non-guaranteed State Low Income Housing Tax Credit ...........cc. [eoeoioeieiieiiiiiien 0 oo 0 e 0 [l 0 e 0.0063
79. All Other Low Income Housing Tax Credit ..........c.ccoeeerereeieennnns 0.0273 0.0600 0 0.0975 0
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX 0 XXX 0
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated .............ccccoeveeireennieens oo 0 e e XXX et XK oo 0 o 0.0000 |.vovveveeeeirieirieiieeenes {1 0.1580 |oveeeriiiiiieieieceie {1 0.1580 [ 0
82. Fixed Income Instruments - Affiliated ...........cccoooeninnnnniis fere, 0.
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........ccooooiiiiiiiie
89. Mortgage Loans - Unaffiliated ............cccooeeiiiiiiiinineceeen fe e 0
90. Mortgage Loans - Affiliated .. 0. .. .0. 0 . 0. .
91. Other - Unaffiliated ... [ 0 oo e XXX o b XXX i 0 e 0.0000 [-.oeeeereeereieicieeereen 0 oo 0.1580 [ 0 oo 0.1580 [ 0
92. Other - Affiliated ........cooiiiiiiie e 0 0.0000 0 0.1580 0 0.1580 0
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 0 0 0 0 XXX 0 XXX 0 XXX 0
ALL OTHER INVESTMENTS
94, NAIC 1 Working Capital Finance Investments .............ccoceeeevvcens oo 0 o X% e O [ 0 e 0.0000
95. NAIC 2 Working Capital Finance Investments . .. .0.0000 |...
96. Other Invested Assets - Schedule BA ............cccoecevecenecennveneces fooveeeeeeeeeieeeieeeeeeeen 0 |t XX e e O e 0 e 0.0000
97. Other Short-Term Invested Assets - Schedule DA ...........c.cccc..... 0 XXX 0 0 0.0000
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........cccccceveeneene 0 XXX 0 0 XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 14,642,761 0 0 14,642,761 XXX 1,009 XXX 2,458,862 XXX 2,462,291

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

(a) Includes $

................................. 0 reported as "Contract, membership and other fees retained by agents.”

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written ...........ccocooiiiiiiiiieeies o 434,005 | XK e O | O e O OO e O L XK e O O e O [ XK e O | XXX
2. Premiums earned ............ccoocooiiiiiiiinininiiiieniienee e h 813,616 [ XK e O [ XK e O L OO e O [ XK e O L OORK e 0 XKl O U XXX
3. Incurred Claims .......cccccveeincineinnenneeneeeneeeneeenns foeeveeeneieene 486,499 | 11706 [ O e 000 e O e 000 [ O e 000 [ O e 000 | O [ 000 | O [ 0.0
4. Cost containment eXpenses ..........cccceeeeveenecenecns Joevveeeeeeeereeeeen 0 e 000 Joeiicceieeec 0 e 000 e 0 e 000 e O e 000 e O e 000 [ O 000 [ O e 0.0
5. Incurred claims and cost containment expenses
(Lines 3and 4) .......ccociviiiniiiiiiieec e 0.0
6. Increase in contract reserves 0.0
7. COmMMISSIONS (8) .oveoveveeereieieenane 0.0
8. Other general insurance expenses .. 0.0
9. Taxes, licenses and fees .............. 0.0
10. Total other expenses incurred ...... 0.0
11.  Aggregate write-ins for deductions ................ccc.cue.... 0.0
12.  Gain from underwriting before dividends or refunds . |.. 0.0
13.  Dividends or refunds ..........cccoceeeerereerenieeneeeeeeeens 0.0
14.  Gain from underwriting after dividends or refunds 0.0
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVEIfIOW PAGE ....eveniiiiciiieieeeeseesee s oo [N ORI 0.0 | (U SRR 0.0 [ 0 i 0.0 | 0 [ 0.0 [ (V1) F 0.0 [ [V {1 RSP | I IR 0.0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above) 0 0.0 0 0.0 0.0 0 0.0 0 0.0 0 0.0 0.0
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25 26
Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written ... e 0 | XK e O e O e O e OORK e 434,005 [ XK O e XK e O [ XXX
2. Premiums earned ............ccoocooiiiiiiiniinininiiieiiniees e 0 o XK O [ XK O XK el B13,6716 | XK e O | OO e O XXX
3. Incurred Claims .........ccoveincinnenneneneeneeeneeeneienes fooveeereeeseeeeeereens O foeeeeceieens 000 oo 0 e 000 [ 0 [ 000 [ 486,499 [ 1706 | O [ 020 | O e 0.0
4. Cost containment eXpenses ..........ccccveeevecenecenniens foeveeveeeveieereieeeeen 0 e 000 Jeicccieeen 0 e 000 e 0 e 000 e O e 000 [ O e 000 [ O 0.0
5. Incurred claims and cost containment expenses
(Lines 3and 4) .......ccociviiiiiiiiiiiiice e 0.0
6. Increase in contract reserves 0.0
7. COmMMISSIONS (8) .oveoveveeereieieinane 0.0
8. Other general insurance expenses .. 0.0
9. Taxes, licenses and fees .............. 0.0
10. Total other expenses incurred ...... 0.0
11.  Aggregate write-ins for deductions ................ccc.cuc.... 0.0
12.  Gain from underwriting before dividends or refunds . |.. 0.0
13.  Dividends or refunds ..........cccoeveeereeierenieereeeeeenens 0.0
14.  Gain from underwriting after dividends or refunds 0.0
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVEIfIOW PAGE ....oveviiiiciiieieee e oo [N ORI 0.0 | (U SRR 0.0 [ 0 i 0.0 | 0 [ 0.0 | (V1) F 0.0 [ [V 0.0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above) 0 0.0 0 0.0 0.0 0 0.0 0 0.0 0 0.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

2

3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:

1.

Unearned premiums
Advance premiums ..
Reserve for rate credits
Total premium reserves, current year
Total premium reserves, prior year
Increase in total premium reserves

B.C

ook wN

abwON =

ntract Reserves:

Additional reserves (a)
Reserve for future contingent benefits
Total contract reserves, current year ..
Total contract reserves, prior year. .........c.ccccceveene
Increase in contract reserves

................ 1,663,044

................ 1,883,045
(220,001

1,663,044 | .

)

1,883,045
(220.001)

C.Cl

wn =

aim Reserves and Liabilities:

Total current year
Total prior year
Increase

............... 4,043,788
............... 4,367,735

(323,947) 0

............ 4,043,788
............ 4,367,735
(323,947)

PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES

Total

2
Comprehensive
(Hospital and
Medical)
Individual

3
Comprehensive
(Hospital and
Medical)
Group

4

Medicare
Supplement

5

Vision Only

6

Dental Only

7
Federal
Employees
Health Benefits
Plan

8

Medicare
Title XVIII

Medicaid
Title XIX

Credit A&H

1

Disability
Income

12

Long-Term
Care

Other Health

Claims paid during the year:

1.1 On claims incurred prior to current year
1.2 On claims incurred during current year
Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year
2.2 On claims incurred during current year
Test:

3.1 Lines 1.1 and 2.1
3.2 Claim reserves and liabilities,
3.3 Line 3.1 minus Line 3.2

................ 4,446,522
............... 4,367,735
78,787

............ 4,446,522
............ 4,367,735

78,787

- REINSURANCE

2
Comprehensive
(Hospital and
Medical)
Individual

3
Comprehensive
(Hospital and
Medical)
Group

Medicare
Supplement

5

Vision Only

6

Dental Only

7
Federal
Employees
Health Benefits
Plan

Medicare
Title XVIII

Medicaid
Title XIX

Credit A&H

11

Disability
Income

12

Long-Term
Care

Other Health

1.
2.
3.
4.

A. Reinsurance Assumed:

Premiums written
Premiums earned
Incurred claims
Commissions

1.

2.
3.
4

B. Reinsurance Ceded:

Premiums written
Premiums earned .
Incurred claims
Commissions

e 3,870,691
..3,896,168 |...

................ 1,572,828
675, 124

............ 3,870,691

I 1,572,828
675. 124

3,896,168 |.

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. Incurred Claims .......cocciiiiiiiiiiicicc s [ [V 0 e O i 0 e 0 e 0 e O i 0 i 0 2,059,327 oo 0 e 0 [ 2,059,327
2. Beginning claim reserves and liabilities ................ccccooiviiiiies foeiiiiiiiiee [0 0 [ O e 0 e 0 e 0 [ O e 0 e 0 [ 21,530,136 [ooeooeeeeeiiieenn 0 e 0 e 21,530,136
3. Ending claim reserves and liabilities ..............cc.cccooeiviiiiiiins foeineineene, [V 0 fooveerereerereneen O ot 0 e 0 [ 0 fooeeereeereieeeeeenn O oot 0 e 0 [ 19,746,129 oo O o 0 o 19,746,129
4. ClaimS Pad ......cccooiiiiiiiiiiiic s [ [V 0 e O i 0 e 0 e 0 e O et 0 e 0 [ 3,843,334 |.ceoiiieeen 0 e 0 s 3,843,334
B. Assumed Reinsurance:
1. Incurred Claims ... [ [0 0 foreereeneienee O et 0 e 0 e 0 Joeeeeneereienee O et 0 e 0 e 0 foreemreeneienee O el 0 e 0
2. Beginning claim reserves and liabilities ................ccccociviiiiies i [0 0 [ O e 0 e 0 e 0 [ O e 0 e 0 e 0 foreemreeneienee O el 0 e 0
3. Ending claim reserves and liabilities ................ccccooiiiiiiiiiiis Jeiiiiiee [0 0 [ O e 0 e 0 e 0 [ O e 0 e 0 e 0 foreemreeneienee O el 0 e 0
4. ClaiMmS PAIA ...coveieiiiiiiiiiiieie s [ (11 R 0 oo O [t O e 0 e, 0 oo O [t O e 0 e, [0 SO | B IR | FS 0
C. Ceded Reinsurance:
1. Incurred Claims ... [ [0 0 foreereeneienee O et 0 e 0 e 0 e O et 0 e 0 [ 1,572,828 | O o 0 e 1,572,828
2. Beginning claim reserves and liabilities ................ccccociiiiiiies | [0 0 [ O e 0 e 0 e 0 [ O o 0 e 0 [ 17,162,401 | 0 e 0 e 17,162,401
3. Ending claim reserves and liabilities ...............ccccooiiiiiiiiiiis Jviiiiiee [0 0 [ O e 0 e 0 e 0 [ O o 0 e 0 [ 15,702,340 | O e 0 e 15,702,340
4. ClaimS Pad ......cccooiiiiiiiiiiiic s [ [V 0 e O i 0 e 0 e 0 foreemreeneenee O et 0 e 0 e 3,082,889 |...oeveeieeeens O e 0 e 3,032,889
D. Net:
1. Incurred Claims ........occiiiiiiiiiiicic s [ [V 0 e O i 0 e 0 e 0 v O i 0 i 0 e 486,499 ..o 0 o 0 o 486,499
2. Beginning claim reserves and liabilities ................ccccociviiiiies | [0 0 [ O e 0 e 0 e 0 forrreiriieie O e 0 o 0 [ 4,367,735 |eceeeeecieeeen O e 0 s 4,367,735
3. Ending claim reserves and liabilities ..............cc.ccccoeiiiiiiiiins foeviveineenn, [V 0 fooveerereerereneen O ot 0 e 0 [ 0 fooreeereeeiereieeeen O oot 0 e 0 [ 4,043,789 |..oveeeeeeen O e 0 e 4,043,789
4. ClaimS Pad ......cccooiiiiiiiiiiiic s [ [V 0 e O i 0 e 0 e 0 Joeeeereeneenee O et 0 e 0 [ 810,445 ..o 0 e 0 e 810,445
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXpenses ..........cccccceeees fovioiiiiiiiiennnn. 0 oo 0 oo O [ 0 o 0 | 0 oo O e 0 o 0 | 486,499 .o O e 0 e 486,499
2. Beginning reserves and liabilities ...............ccccooiiiiiiiiiiins e [0 0 [ O e 0 e 0 e 0 forrreiriieie O e 0 o 0 [ 4,367,735 |eceeeeecieeeen O e 0 s 4,367,735
3. Ending reserves and liabilities ................ccccoooiiiiiiiniiiiiis | [0 0 [ O e 0 e 0 e 0 forrreiriieie O e 0 o 0 [ 4,043,788 |..ocoeiienen O e 0 e 4,043,788
4. Paid claims and cost containment expenses 0 0 0 810,446 810,446
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Schedule S - Part 1 - Section 1

NONE

Schedule S - Part 1 - Section 2

NONE

41,42



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
...... 16073 ......|..81-4750360 ..[..12/31/2007 ..|BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE .........ccesieesiersnrinsinninnsinnnienniennienne [DEuviiiiiinnics Jooveninninininin 494 |, 169,499

0199999. Life and Annuity - U.S. Affiliates - Captive

159,499

...... 87726 ..06-0566090 .. [..04/01/2001 ..|BRIGHTHOUSE LIFE INSURANCE COVPANY ... 0
...... 87726 ......|..06-0566090 ..|[..01/01/2017 ..|BRIGHTHOUSE LIFE INSURANCE COMPANY 0
0299999. Life and Annuity - U.S. Affiliates - Other 10,522,308 0
0399999. Total Life and Annuity - U.S. Affiliates 10,522,802 159,499
0699999. Total Life and Annuity - Non-U.S. Affiliates 0 0
0799999. Total Life and Annuity - Affiliates 10,522,802 159,499

..35-0145825 .. [..05/01/2002 .. | AVERICAN UNITED LIFE INSURANCE CO ....
..13-2572994 .. ..08/15/1983 ..|GENERAL RE LIFE CORP
..13-2572994 .. (..00/01/1996 ..|GENERAL RE LIFE CORP
..13-2572994 .. (..02/01/1997 ..|GENERAL RE LIFE CORP
..13-2572994 .. (..05/01/1998 ..|GENERAL RE LIFE CORP
..59-2859797 .. [..03/01/2005 ..|HANNOVER LIFE REASSURANCE CO OF AVERICA
..35-0472300 .. (..04/01/1987 ..|LINCOLN NATIONAL LIFE INSURANCE CO
..356-0472300 .. [..03/01/2000 .. |LINCOLN NATIONAL LIFE INSURANCE CO ...
..35-0472300 .. [..04/01/2000 .. |LINCOLN NATIONAL LIFE INSURANCE CO ...
..356-0472300 .. (..03/01/2001 ..|LINCOLN NATIONAL LIFE INSURANCE CO
..58-0828824 .. [..01/01/1983 ..|MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. (..08/15/1983 ..|MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. (..04/01/1998 ..|MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. [..05/01/1998 ..|MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. (..03/01/2000 .. |MUNICH AMERICAN REASSURANCE CO
..58-0828824 .. (..04/01/2000 .. |MUNICH AMERICAN REASSURANCE CO
..58-0828824 .. (..07/01/2004 ..|MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. [..03/01/2005 .. |MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. (..07/31/2008 ..|MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. (..01/01/2009 .. |MUNICH AVERICAN REASSURANCE CO ..
..58-0828824 .. |..05/09/2022 .. |MUNICH AMERICAN REASSURANCE CO ... | GA. . L0
..75-1608507 .. (..03/01/2005 ..|OPTIMUM RE INSURANCE CO ...... . |[TX . .200,000 |...
..956-1079000 .. {..05/01/2002 .. ..80,000 |...
..63-0483783 .. |..01/02/2021 ..
..43-1235868 .. |..08/15/1983 ..|RGA REINSURANCE CO
..43-1235868 .. (..01/01/1984 ..|RGA REINSURANCE CO ...
..43-1235868 .. (..08/30/1996 ..|RGA REINSURANCE CO ...
..43-1235868 .. (..08/15/1997 ..|RGA REINSURANCE CO ...
..43-1235868 .. [..05/01/1998 ..|RGA REINSURANCE CO ...
..43-1235868 .. [..03/01/2000 ..|RGA REINSURANCE CO ...
..43-1235868 .. (..05/01/2002 .. |RGA REINSURANCE CO ...
..43-1235868 .. [..07/01/2004 ..|RGA REINSURANCE CO ...
..43-1235868 .. [..03/01/2005 ..|RGA REINSURANCE CO
..43-1235868 .. [..07/31/2008 ..|RGA REINSURANCE CO
..43-1235868 .. [..01/01/2009 ..|RGA REINSURANCE CO ........ccccvvevrrinene
..75-6020048 .. [..05/01/2002 ..|SCOR GLOBAL LIFE AMERICAS REINSURANCE CO .
..75-6020048 .. ..01/01/2007 ..|SCOR GLOBAL LIFE AMERICAS REINSURANCE CO ....
..62-1003368 .. [..07/01/1999 ..|SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE ...
..62-1003368 .. [..03/01/2000 ..|SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE ...
..62-1003368 .. [..01/01/2009 ..|SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE
..23-2038295 .. [..08/30/1996 ..|SCOTTISH RE (US) INC .....cocvevvvinnnnes
..23-2038295 .. [..05/01/1998 ..|SCOTTISH RE (US) INC
..84-0499703 .. [..08/30/1996 ..|SECURITY LIFE OF DENVER INSURANCE CO

. 3.684.348 |..
300,000

12,500 |...
579,003 |...
.128,760 |...
358,495 |...

2,205,415 |
500,312 |

. 118,404
..530, 165
269,832

348,370
142,483
..... 6,228

..84-0499703 .. [..02/01/1997 ..|SECURITY LIFE OF DENVER INSURANCE CO ... 148,328 |...
..84-0499703 .. [..05/01/1998 ..|SECURITY LIFE OF DENVER INSURANCE CO ... ... 164,887 |...
..84-0499703 .. [..03/01/2000 .. |SECURITY LIFE OF DENVER INSURANCE CO ... ..1,945,000 |...
..84-0499703 .. [..04/01/2000 .. |SECURITY LIFE OF DENVER INSURANCE CO ... ... 142,663 |...

..84-0499703 .. [..05/01/2002 .. |SECURITY LIFE OF DENVER INSURANCE CO ...
..06-0839705 .. [..06/01/1994 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. (..08/01/1994 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. |..08/30/1996 ..|SWISS RE LIFE AND HEALTH AMERICA INC
..06-0839705 .. |..08/15/1997 ..|SWISS RE LIFE AND HEALTH AVERICA INC
..06-0839705 .. [..03/01/2000 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. [..03/01/2001 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. [..05/01/2002 .. |SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. [..04/01/2003 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. [..03/01/2005 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. [..01/01/2007 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. [..01/01/2009 ..|SWISS RE LIFE AND HEALTH AMERICA INC ...
..06-0839705 .. |..06/01/2022 ..|SWISS RE LIFE AND HEALTH AMERICA INC
..36-6071399 .. [..02/01/1997 ..| TRANSAMERICA FINANCIAL LIFE INSURANCE CO ....
..36-6071399 .. [..07/01/1999 ..| TRANSAMERICA FINANCIAL LIFE INSURANCE CO .
..36-6071399 .. [..03/01/2000 .. | TRANSAMERICA FINANCIAL LIFE INSURANCE CO .
..36-6071399 .. [..04/01/2000 .. | TRANSAMERICA FINANCIAL LIFE INSURANCE CO .
..36-6071399 .. [..01/01/2007 .. | TRANSAMERICA FINANCIAL LIFE INSURANCE CO .
..36-6071399 .. |..01/01/2009 .. | TRANSAMERICA FINANCIAL LIFE INSURANCE CO ....

(247,995)...

255,000 |..
700,000 |

. 1,078,992
...27,046
38,284
... 447

300,000
.600,600 |...
.107,500 |...
.0

. 509,384
...10,302
18,972

..0

0899999. Life and Annuity - U.S. Non-Affiliates 51,646,559 7,422,729

1099999. Total Life and Annuity - Non-Affiliates 51,646,559 7,422,729

1199999. Total Life and Annuity 62,169,361 7,582,228

1499999. Total Accident and Health - U.S. Affiliates 0 0

1799999. Total Accident and Health - Non-U.S. Affiliates 0 0

1899999. Total Accident and Health - Affiliates 0 0
...... 6759 ......|..04-1768571 ..

..09/01/1996 .. [PAUL REVERE LIFE INSURANCE CO
..04-1768571 ..|..12/01/1998 ..|PAUL REVERE LIFE INSURANCE C0

1999999. Accident and Health - U.S. Non-Affiliates

2199999. Total Accident and Health - Non-Affiliates

2299999. Total Accident and Health

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 62, 169, 361 7,773,589

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 0 0
9999999 Totals - Life, Annuity and Accident and Health 62,169,361 7,773,589

43
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

.. 87726 ... ...06-0566090 .. [04/01/2001 . |BRIGHTHOUSE LIFE INSURANCE COMPANY

. 11,152,058
... 87726 ..

............. 13,460, 341

. ...06-0566090 ..|04/01/2001 . |BRIGHTHOUSE LIFE INSURANCE COMPANY .. 128,925,553 |... 47,206,495 |.. .
... 87726 .....|...06-0566090 ..|01/01/2017 . [BRIGHTHOUSE LIFE INSURANCE COMPANY .. ..6,936,447 |... ..3,047,532 |.. e 0. .0
... 87726 .....|...06-0566090 ..|01/01/2017 . [BRIGHTHOUSE LIFE INSURANCE COMPANY .. 295,886,363 |... 248,791,940 |.. , . .73,917,370 |.. 76,997,260
... 87726 ..... ...06-0566090 ..|05/01/2017 . |BRIGHTHOUSE LIFE INSURANCE COMPANY ........ccoooeiersiensensennsernseresnrnnnne | DEuvievincaes L oveene e YRT Lciiiis e Ol o 27,830,100 [, 1,082,281 |.ovivininens 1,040, 149 LA48,943 [0 0
0299999. General Account - Authorized U.S. Affiliates - Other 446,290,985 311,238,174 ,653, 73,917,370 76,997,260
0399999. Total General Account - Authorized U.S. Affiliates 27,830,100 446,290,985 311,238,174 8,653,358 73,917,370 76,997,260
0699999. Total General Account - Authorized Non-U.S. Affiliates 0 0 0 0 0 0
0799999. Total General Account - Authorized Affiliates 27,830,100 446,290,985 311,238,174 8,653,358 73,917,370 76,997,260
...35-0145825 ..[11/01/2001 . |AVERICAN UNITED LIFE INSURANCE CO .....ovvvvevereerereereneereninrenennenenenenenenene | INevriiicis Lo 00Z L | s XXKL o 1,395,751 ... 36,944 ... 29,854 .0
...13-2572994 ..|08/15/1983 . |GENERAL RE LIFE CORP .4,219,761 |... ... 79,955 |... . 88,308 |. 0

...13-2572094 ..108/15/1983 . | GENERAL RE LIFE CORP ..
...13-2572094 ..109/01/1996 . | GENERAL RE LIFE CORP
...13-2572094 ..109/01/1996 . | GENERAL RE LIFE CORP
...13-2572094 ..102/01/1997 . | GENERAL RE LIFE CORP ..
...13-2572094 ..102/01/1997 . | GENERAL RE LIFE CORP ..
...13-2572094 ..105/01/1998 . | GENERAL RE LIFE CORP ..
...13-2572094 ..|05/01/1998 . | GENERAL RE LIFE CORP
...59-2859797 ..[03/01/2005 . |HANNOVER LIFE REASSURANCE CO OF .
...59-2850797 ..[03/01/2005 . |HANNOVER LIFE REASSURANCE CO OF AMERICA .
...59-2859797 ..[01/01/2012 . |HANNOVER LIFE REASSURANCE CO OF AMERICA .
...35-0472300 ..[04/01/1987 . |LINCOLN NATIONAL LIFE INSURANCE CO
...35-0472300 ..[03/01/2000 . |LINCOLN NATIONAL LIFE INSURANCE CO
...35-0472300 ..|04/01/2000 . |LINCOLN NATIONAL LIFE INSURANCE CO ..
...35-0472300 ..|03/01/2001 . |LINCOLN NATIONAL LIFE INSURANCE CO ..
...35-0472300 ..|03/01/2001 . |LINCOLN NATIONAL LIFE INSURANCE CO ..
...13-5581829 ..|01/01/2001 . |METROPOLITAN LIFE INSURANCE COMPANY
...58-0828824 ..|01/01/1983 . |MUNICH AVERICAN REASSURANCE CO ....
...58-0828824 ..|01/01/1983 . |MUNICH AVERICAN REASSURANCE CO .
...58-0828824 ..|08/15/1983 . |MUNICH AVERICAN REASSURANCE CO .
...58-0828824 ..|04/01/1998 . |MUNICH AVERICAN REASSURANCE CO
...58-0828824 ..|04/01/1998 . |MUNICH AVERICAN REASSURANCE CO ........ccoveverevieneivirciiniciniccsicesieeeeeeens | GAuc L b YRTZ L b XKKLOL 317,500 | 2,932 | 2,672
...58-0828824 ..|05/01/1998 . |MUNICH AVERICAN REASSURANCE CO . .. [GA. . ..4,206,201 |... ..3,779,232 |..
...58-0828824 ..|05/01/1998 . |MUNICH AVERICAN REASSURANCE CO . .. [GA. . . . RO RO ..
...58-0828824 ..|03/01/2000 . |MUNICH AVERICAN REASSURANCE CO . ..4,290,437 |... ..5,407,233 |..
...58-0828824 ..|04/01/2000 . |MUNICH AVERICAN REASSURANCE CO . ..2,164,304 |... ..1,930,233 |..
...58-0828824 ..|07/01/2004 . |MUNICH AVERICAN REASSURANCE CO . .

...58-0828824 ..|03/01/2005 . |MUNICH AVERICAN REASSURANCE CO .
...58-0828824 ..|03/01/2005 . |MUNICH AVERICAN REASSURANCE CO .
...58-0828824 ..|01/01/2009 . |MUNICH AVERICAN REASSURANCE CO
...58-0828824 .. |12/31/2000 . |MUNICH AVERICAN REASSURANCE CO
...58-0828824 ..|12/31/2000 . |MUNICH AVERICAN REASSURANCE CO .
...58-0828824 ..|01/01/2012 . |MUNICH AVERICAN REASSURANCE CO .
...58-0828824 ..|05/09/2022 . |MUNICH AVERICAN REASSURANCE CO .
...75-1608507 ..[03/01/2005 . |OPTIMUM RE INSURANCE CO .

.2,500,000 |... ... 41,362 |... 100,275 |.

coococooco

g
o

................ 1,738,017 |...
................ 5,233,900

o
o

coooocoo
cooococoo

o
o

B 1567762 [ 1,440,571

o
o

coooocoo
cooococoo

o
o

onn.n.2,039.886
.............. 26,187,407
1,500,000 |

o
o

7,569,668 ..
2083617 |

coooocoo
cooococoo

.. 75-1608507 . |03/01/2005 . |OPTINUI RE INSURANCE CO . .. 53,045.445 | . 250,835 |..
-95-1079000 .. 05/01/2002 . |PACIFIC LIFE INSURANGE CO -.......... 58034124 |1 452,555 ..
63-0483783 .. [01/02/2021 . |PARTNERRE LIFE REINSURANCE COVPANY OF AVERICA 2.32.427.199 | ........78.208 240 | .

...43-1235868 ..|08/15/1983 . |RGA REINSURANCE CO ........cooveoveviiiiciiicisiciicccieecieeeeveesnceseeseesees [MOec Lo b YRTZ L e Ol e 8,438,199 0 0
...43-1235868 ..|08/15/1983 . |RGA REINSURANCE CO .......ocoovevveviviiciiicinicinieccieesieesenceeneesieeseenees [MOuc Lo YRTZ L b XKKLO L e 2,600,000 0 0
...43-1235868 ..|01/01/1984 . |RGA REINSURANCE CO .. ... 167,801 |...
...43-1235868 ..|08/30/1996 . |RGA REINSURANCE CO .. 16,692,429 |...
...43-1235868 ..|08/15/1997 . |RGA REINSURANCE CO .. ... 33,932,622 |...

...43-1235868 ..|05/01/1998 . |RGA REINSURANCE CO ..
...43-1235868 ..|05/01/1998 . |RGA REINSURANCE CO ..
...43-1235868 ..|03/01/2000 . |RGA REINSURANCE CO

coooo
coooco

...... 3,082,701 |.

I 2,522,028 |...
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... 93572 ...43-1235868 ..|05/01/2002 . |RGA REINSURANCE CO .......occcovviriviniviniiciicinenncnniensienseeeeneesneneenseens [MOuiiiiiis oot YRT L e Ol e 139,180, 143 .0
... 93572 .....[...43-1235868 ..|05/01/2002 . [RGA REINSURANCE CO .. . .0
... 93572 .....[...43-1235868 ..|07/01/2004 . [RGA REINSURANCE CO .. .0
... 93572 .....[...43-1235868 ..|03/01/2005 . [RGA REINSURANCE CO .. .0
... 93572 .....[...43-1235868 ..|03/01/2005 . [RGA REINSURANCE CO .. . .0
... 93572 ..... ...43-1235868 ..[01/01/2009 . |RGA REINSURANCE CO ........ccovveiiiviriicrnciinicinicinicnsieesisneensnesnsesesnennnenes |[MOuiiiiiiis oo b YRTZ L e Ol e 6,655,864 .0
... 93572 ..... ...43-1235868 .. | 12/31/2009 . |RGA REINSURANCE CO ........ccovvverivuniiciiiciinicnnicinieesieeeeeneeesnesnsesnsnesnnnenes [MOuiiiiiiiis oot YRTZ L e Ol o 1,500,000 .0
... 93572 .....[...43-1235868 ..|12/31/2009 . [RGA REINSURANCE CO .. .1,529,915 |... .0
... 93572 .....[...43-1235868 ..|01/01/2012 . |RGA REINSURANCE CO revrrerneeneseesesnsesnsessesseeeenes [MOuiiiii Lo b YRT L | Ol o, 0[.. .0
..... 64688 .....|...75-6020048 .. [05/01/2002 . |SCOR GLOBAL LIFE AMERICAS REINSURANCE CO ..270,971,060 |... .0
..... 64688 .....|...75-6020048 .. [05/01/2002 . | SCOR GLOBAL LIFE AVERICAS REINSURANCE CO ... 0 .0
..... 64688 .....|...75-6020048 ..[01/01/2007 . | SCOR GLOBAL LIFE AVERICAS REINSURANCE CO ... ,594,170 |... .0
..... 64688 .....|...75-6020048 ..[01/01/2007 . | SCOR GLOBAL LIFE AVERICAS REINSURANCE CO ... ... 30,167,490 |... .0
... 87017 .....|...62-1003368 ..|07/01/1999 . [SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE .. .2,359,709 |... .0
... 87017 ..... ...62-1003368 ..[07/01/1999 . |SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE .........ccccoveveveoevcivvevcnnnes | DB e b YRT/ L | b XKKLOL e 2,674,671 .0
... 87017 ..... ...62-1003368 ..[03/01/2000 . |SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE ..........cccoveviveoeveovnevcnnnes | DB e 007 L | XXKL e 5,300,000 .0
... 87017 .....|...62-1003368 ..|01/01/2009 . [SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE .. .509,971 |... .0
... 97071 .....[...13-3126819 ..|01/01/2012 . [SCOR GLOBAL LIFE USA REINSURANCE CO ....... 0 .0
... 87572 .....|...23-2038295 ..|05/01/1998 . [SCOTTISH RE (US) INC .........c..... 0. .0
... 87572 .....|...23-2038295 ..|05/01/1998 . [SCOTTISH RE (US) INC .........cc... 0. .0
... 68713 .....[...84-0499703 ..|05/01/1998 . [SECURITY LIFE OF DENVER INSURANCI . 0. .0
... 68713 .....[...84-0499703 ..|03/01/2000 . [SECURITY LIFE OF DENVER INSURANCE CO .. .0
... 68713 .....|...84-0499703 ..|05/01/2002 . |SECURITY LIFE OF DENVER INSURANCE CO ........cccovevurevrcivnicineenneinneenns | OO oot YRT L | Ol o .0
...06-0839705 ..|08/01/1994 . |SWISS RE LIFE AND HEALTH AMERICA INC .....ccoovevvvcivinivinicincinniennenneens [MOuciiiiis e b YRT L e Ol e 7,106,102 .0
...06-0839705 ..|08/30/1996 . |SWISS RE LIFE AND HEALTH AMERICA INC .....ccoovevivirviviiicincnniennicnncneeees [MOuiiiiiis Lo b YR/ L | Ol o 65,070,752 .0
...06-0839705 ..|08/15/1997 . |SWISS RE LIFE AND HEALTH AMERICA INC .. 39,045,823 |... .0
...06-0839705 ..|03/01/2000 . |SWISS RE LIFE AND HEALTH AMERICA INC .....ccoovevvvcivicivieicincnnienneeneees [MOuiiiiiis et 007 L | XKL e 4,046,937 |... .0
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE AND HEALTH AMERICA INC .. 61,357,915 |... .0
...06-0839705 ..|03/01/2001 . |SWISS RE LIFE AND HEALTH AMERICA INC .. 0 .0
...06-0839705 ..|05/01/2002 . |SWISS RE LIFE AND HEALTH AMERICA INC .. .1,388,566 |... .0
...06-0839705 ..|04/01/2003 . |SWISS RE LIFE AND HEALTH AMERICA INC .. ..528,287,183 |... .0
...06-0839705 ..|03/01/2005 . |SWISS RE LIFE AND HEALTH AMERICA INC .. ... 69,100,950 |... .0
...06-0839705 ..|03/01/2005 . |SWISS RE LIFE AND HEALTH AMERICA INC .....ccooeovrvcvnicinicnnicivieeeceeeneeens [MOuiiiiiis e b YRT L | XKKLO L e 105,871,592 .0
...06-0839705 ..|01/01/2007 . |SWISS RE LIFE AND HEALTH AMERICA INC .....coovivivveiicvniincinicinicnseeeeeeees [MOuiiiiis e b YR/ L | Ol o 98,928,864 .0
...06-0839705 ..|01/01/2007 . |SWISS RE LIFE AND HEALTH AMERICA INC .. .. 147,543,785 .0
...06-0839705 ..|01/01/2009 . |SWISS RE LIFE AND HEALTH AMERICA INC .. 2,039,886 |... .0
...06-0839705 ..|01/01/2012 . |SWISS RE LIFE AND HEALTH AMERICA INC .....ccocvevivvivivineineincnnieivieeeenes [MOuiiiiis e b YRT L | Ol o, 0[.. .0
...06-0839705 ..|06/01/2022 . |SWISS RE LIFE AND HEALTH AMERICA INC ..... ... 54,047 484 |... .0
..... ...36-6071399 ..[02/01/1997 . | TRANSAMERICA FINANCIAL LIFE INSURANCE CO ....20,252,557 |... .0
..... ...36-6071399 ..[07/01/1999 . | TRANSAMERICA FINANCIAL LIFE INSURANCE CO ... ... 13,063,443 |... ..394,004 |.. .0
..... ...36-6071399 ..[03/01/2000 . | TRANSAMERICA FINANCIAL LIFE INSURANCE CO ... .. 173,585,515 |... ..5,489,955 |.. .0
..... 70688 .....|...36-6071399 ..[04/01/2000 . | TRANSAMERICA FINANCIAL LIFE INSURANCE CO eeeeeenn.. 46,981,349 .0
..... 70688 .....|...36-6071399 ..[01/01/2007 . | TRANSAMERICA FINANCIAL LIFE INSURANCE CO reeeeeenen.. 41,485,431 .0
..... 70688 ...36-6071399 ..[01/01/2007 . | TRANSAMERICA FINANCIAL LIFE INSURANCE CO ... ... 87,918,725 |... .0
..... 70688 .....|...36-6071399 ..[01/01/2009 . | TRANSAMERICA FINANCIAL LIFE INSURANCE CO cinnene.... 3,059,826 , ....0
0899999. General Account - Authorized U.S. Non-Affiliates 8,905,807,476 309,844,185 40,177,940
1099999. Total General Account - Authorized Non-Affiliates 8,905,807,476 280, 187,267 309,844, 185 33,734,486 0 0 0 40,177,940
1199999. Total General Account Authorized 8,933,637,576 726,478,252 621,082,359 42,387,844 73,917,370 76,997,260 0 40,177,940
... 16073 ..... |...81-4750360 ..[12/31/2007 . [BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE ........coooveoveoveoreoeoeoonenies | DEerememones [ eorenes COFW/ L] oo XKL [ 1,428,360,404 |.............. 58,898,056 |............. 62,903,467 |.............. (1,907,589) |- 0 | (V] AN [ 28,890,526
1299999. General Account - Unauthorized U.S. Affiliates - Captive 1,428,360,404 58,898,056 62,903,467 (1,907,589) 0 0 0 28,890,526
1499999. Total General Account - Unauthorized U.S. Affiliates 1,428,360, 404 58,898,056 62,903, 467 (1,907,589) 0 0 0 28,890,526
1799999. Total General Account - Unauthorized Non-U.S. Affiliates 0 0 0 0 0 0 0 0
1899999. Total General Account - Unauthorized Affiliates 1,428,360, 404 58,898, 056 62,903, 467 (1,907,589) 0 0 0 28,890,526
2199999. Total General Account - Unauthorized Non-Affiliates 0 0 0 0 0 0 0 0
2299999. Total General Account Unauthorized 1,428,360, 404 58,898, 056 62,903, 467 (1,907,589) 0 0 0 28,890,526
2599999. Total General Account - Certified U.S. Affiliates 0 0 0 0 0 0 0 0
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2899999.

Total General Account - Certified Non-U.S. Affiliates

2999999.

Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999.

Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999

. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999

. Total General Account - Reciprocal Jurisdiction Affiliates

4399999.

Total General Account - Reciprocal Jurisdiction Non-Affiliates

o|lo|o|lo|o|o|o|o

4499999.

Total General Account Reciprocal Jurisdiction

o

4599999.

Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

O|lo|lo|lo|o|o|o|o|o|o

10,361,997,98

0
0
0
0
0
0
0
0
0
8

785,376, 30

0
0
0
0
0
0
0
0
0
6

683,985, 82

40,480,255

0
0
0
0
0
0
0
0
0
0

73,917,317

0
0
0
0
0
0
0
0
0
0

76,997,26

ol|lo|lo|lo|o|o|o|o|o|o

69,068, 46

.. 87726 ... [...06-0566090 .. [01/01/2017 . [BRIGHTHOUSE LIFE INSURANCE CONPANY

................ 4,775,903

....... 1,617,275,557

4799999

. Separate Accounts - Authorized U.S. Affiliates - Other

4,775,903

1,617,275,557

4899999.

Total Separate Accounts - Authorized U.S. Affiliates

4,775,903

1,617,275,557

5199999.

Total Separate Accounts - Authorized Non-U.S. Affiliates

0

0

5299999.

Total Separate Accounts - Authorized Affiliates

4,775,903

1,617,275,557

5599999.

Total Separate Accounts - Authorized Non-Affiliates

0

0

5699999

. Total Separate Accounts Authorized

4,775,903

1,617,275,557

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

0

0

6299999.

Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999

. Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999

. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999.

Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction

olo|o|o|o|o|o|o|o|o|o|o|o|ae

olo|lo|lo|lo|o|o|lo|o|o|o|o|o|ae

9099999.

Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

ol|lo|lo|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

olo|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|e

olo|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|e

4,775,903

ol|lo|lo|lo|o|lo|lo|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|e

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

1,617,275,557

olo|lo|lo|o|o|lo|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|o|o|d|o|lo|lo|o|o|o|o|o|o

9199999.

Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999)

10,361,997,980

785,376,308

683,985,826

45,256, 158

73,917,370

76,997,260

1,617,275,557

69,068, 466

9299999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)

0

0

0

0

0

0

0

0

9999999

- Totals

10,361,997, 980

785,376,308

683,985,826

45,256, 158

73,917,370

76,997,260

1,617,275,557

69,068, 466




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

117

1 2 3 4 5 6 7 8 9 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance
0399999. Total General Account - Authorized U.S. Affiliates 0 0 0 0 0 0
0699999. Total General Account - Authorized Non-U.S. Affiliates 0 0 0 0 0 0
0799999. Total General Account - Authorized Affiliates 0 0 0 0 0 0
... 67598 ..... ‘ ..04-1768571 ..| 09/01/1996 .|PAUL REVERE LIFE INSURANCE CO ....ceeeveeveeeeeneaienenenenenenieneeenneneeeee |MAcis [ QA D | e LTD e 3,870,692 20,865,749 0 0 0 0
....67598 ....|.. 04-1768571 .. | 12/01/1998 . |PAUL REVERE LIFE INSURANCE CO ...0 ...518,665 0 0 0 0
0899999. General Account - Authorized U.S. Non-Affiliates 3,870,692 256,877 21,384,414 0 0 0 0
1099999. Total General Account - Authorized Non-Affiliates 3,870,692 256,877 21,384,414 0 0 0 0
1199999. Total General Account Authorized 3,870,692 256,877 21,384,414 0 0 0 0
1499999. Total General Account - Unauthorized U.S. Affiliates 0 0 0 0 0 0 0
1799999. Total General Account - Unauthorized Non-U.S. Affiliates 0 0 0 0 0 0 0
1899999. Total General Account - Unauthorized Affiliates 0 0 0 0 0 0 0
2199999. Total General Account - Unauthorized Non-Affiliates 0 0 0 0 0 0 0
2299999. Total General Account Unauthorized 0 0 0 0 0 0 0
2599999. Total General Account - Certified U.S. Affiliates 0 0 0 0 0 0 0
2899999. Total General Account - Certified Non-U.S. Affiliates 0 0 0 0 0 0 0
2999999. Total General Account - Certified Affiliates 0 0 0 0 0 0 0
3299999. Total General Account - Certified Non-Affiliates 0 0 0 0 0 0 0
3399999. Total General Account Certified 0 0 0 0 0 0 0
3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates 0 0 0 0 0 0 0
3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates 0 0 0 0 0 0 0
4099999. Total General Account - Reciprocal Jurisdiction Affiliates 0 0 0 0 0 0 0
4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates 0 0 0 0 0 0 0
4499999. Total General Account Reciprocal Jurisdiction 0 0 0 0 0 0 0
4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 3,870,692 256,877 21,384,414 0 0 0 0
4899999. Total Separate Accounts - Authorized U.S. Affiliates 0 0 0 0 0 0 0
5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates 0 0 0 0 0 0 0
5299999. Total Separate Accounts - Authorized Affiliates 0 0 0 0 0 0 0
5599999. Total Separate Accounts - Authorized Non-Affiliates 0 0 0 0 0 0 0
5699999. Total Separate Accounts Authorized 0 0 0 0 0 0 0
5999999. Total Separate Accounts - Unauthorized U.S. Affiliates 0 0 0 0 0 0 0
6299999. Total Separate Accounts - Unauthorized Non-U.S. Affiliates 0 0 0 0 0 0 0
6399999. Total Separate Accounts - Unauthorized Affiliates 0 0 0 0 0 0 0
6699999. Total Separate Accounts - Unauthorized Non-Affiliates 0 0 0 0 0 0 0
6799999. Total Separate Accounts Unauthorized 0 0 0 0 0 0 0
7099999. Total Separate Accounts - Certified U.S. Affiliates 0 0 0 0 0 0 0
7399999. Total Separate Accounts - Certified Non-U.S. Affiliates 0 0 0 0 0 0 0
7499999. Total Separate Accounts - Certified Affiliates 0 0 0 0 0 0 0
7799999. Total Separate Accounts - Certified Non-Affiliates 0 0 0 0 0 0 0
7899999. Total Separate Accounts Certified 0 0 0 0 0 0 0
8199999. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates 0 0 0 0 0 0 0
8499999. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates 0 0 0 0 0 0 0
8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates 0 0 0 0 0 0 0
8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates 0 0 0 0 0 0 0
8999999. Total Separate Accounts Reciprocal Jurisdiction 0 0 0 0 0 0 0
9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 0 0 0 0 0 0 0
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,
6499999, 7099999, 7599999, 8199999 and 8699999) 3,870,692 256,877 21,384,414 0 0 0 0
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999) 0 0 0 0 0 0 0
9999999 - Totals 3,870,692 256,877 21,384,414 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15

Issuing or Funds Sum of Cols.

Paid and Confirming Deposited by 9+11+12+13

NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in

Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers (Credit) Col. 8
16073 ..... ..81-4750360 .| 12/31/2007 [BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE ........ceeeeieeieeieeienieninaennnnans feeeaeanas 58,898,056 |....cceannens 159,993 |............. 1,059,926 |............ 60,117,975 35,151,313 ....28,890,526 |- O 2,569,99% |.... 60,117,975
0199999. General Account - Life and Annuity U.S. Affiliates - Captive 58,898,056 159,993 1,059,926 60,117,975 0 XXX 35,151,313 28,890,526 0 2,569,996 60,117,975
0399999. Total General Account - Life and Annuity U.S. Affiliates 58,898,056 159,993 1,059,926 60,117,975 0 XXX 35,151,313 28,890,526 0 2,569,996 60,117,975
0699999. Total General Account - Life and Annuity Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
0799999. Total General Account - Life and Annuity Affiliates 58,898,056 159,993 1,059,926 60,117,975 0 XXX 35,151,313 28,890,526 0 2,569,996 60,117,975
1099999. Total General Account - Life and Annuity Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1199999. Total General Account Life and Annuity 58,898,056 159,993 1,059,926 60,117,975 0 XXX 35,151,313 28,890,526 0 2,569,996 60,117,975
1499999. Total General Account - Accident and Health U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1799999. Total General Account - Accident and Health Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1899999. Total General Account - Accident and Health Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2199999. Total General Account - Accident and Health Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2299999. Total General Account Accident and Health 0 0 0 0 0 XXX 0 0 0 0 0
2399999. Total General Account 58,898,056 159,993 1,059,926 60,117,975 0 XXX 35,151,313 28,890,526 0 2,569,996 60,117,975
2699999. Total Separate Accounts - U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2999999. Total Separate Accounts - Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3099999. Total Separate Accounts - Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3399999. Total Separate Accounts - Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3499999. Total Separate Accounts 0 0 0 0 0 XXX 0 0 0 0 0
3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) 58,898,056 159,993 1,059,926 60,117,975 0 XXX 35,151,313 28,890,526 0 2,569,996 60,117,975
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 0 0 0 0 0 XXX 0 0 0 0 0
9999999 - Totals 58,898, 056 159,993 1,059,926 60,117,975 0 XXX 35,151,313 28,890,526 0 2,569,996 60,117,975
(@) | Issuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association Letters of
Number Code (ABA) Routing Number Credit Amount
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Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1 3 4 5
2022 2021 2020 2019 2018
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health CONtracts ...........cccevevevececeeeees.forercceccinnen 49,127 |, 66,562 |.....oovceieeririenes 41,952 oo 36,711 | 72,276
2. Commissions and reinsurance expense allowances |..............cc.c..... 11,893 [ 55,442 |.coeiii 12,164 | 12,817 | 14,527
3. CoNtract ClaimS ......cooveeieieieieieeeeeeeeeee e ot 116,473 [ 119,743 [ 73,362 .o 68,068 |......ccocvvererrinee 94,209
4. Surrender benefits and withdrawals for life contracts|............c........ 272,004 .o 514,018 [ 344,012 [ Q47721 e 567,240
5. Dividends to policyholders and refunds to members |...........c.coveeeirrennnne (U N (U N [0 T [0 T 0
6. Reserve adjustments on reinsurance ceded ............)oviiciinnne (316,514) ... (580, 714)....c e (397,691) v (507,144)...cocevvrnne (601,480)
7. Increase in aggregate reserve for life and accident
and health CoONracts ............ccccceveeveeeieieecceeeee o 105,137 [overiiricciennne (78,842)...ccvviciiicnnne (38,825) [ (113,647) [ 106,070
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
UNCOMECIEA ...ttt 10,183 [ 8,048 | 5,282 | i (8,214) | 12,417
9. Aggregate reserves for life and accident and health
COMTACES ...ttt e 693,943 | 588,806 |....cccvevrerennee 667,648 |.......coooveeenne 706,473 | 820,120
10. Liability for deposit-type contracts .............ccoeveveeernsfoeerennnnnceens 113,075 [ 119,065 [...ovvereeerreeee 123,288 |....cocvcveeene 128,697 |..ccvcvieiine 138,819
11, Contract claims UNPaid .............cccceevevevereverererieeeeee e T4 |, 11,676 e 7,790 oo 3,563 | 7,072
12.  Amounts recoverable on reinSurance ...........ccccceeefeeveveveeeeeveenenn. 62,169 | 44,553 |, 33,040 [, 57,597 oo 78,906
13. Experience rating refunds due or unpaid ..................|eeeerennnnreeenns 994 | 1,425 | 238 | 913 | 253
14. Policyholders’ dividends and refunds to members
(not included in Line 10) ....c.ovveeerinireneeccnereeeede e (U R (U R (O O (O O 0
15.  Commissions and reinsurance expense allowances
UE it e e 1,445 | 2,642 | 2,639 | 2,703 | 2,699
16.  Unauthorized reinsurance offSet .............cccoeeveeeeevevenc e (O T [0 [0 [0 0
17.  Offset for reinsurance with Certified Reinsurers .......[....ccocoveenvinnnnnne (O T [0 [0 [0 0
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18. Funds deposited by and withheld from (F) ...............feocovricccinennne 28,891 [ 31,052 | 73,203 [ 78,263 ..o 78,540
19, Letters of Credit (L) ..oovoveveveeeececececieeeeeeeeeee e (O T (O T [0 [0 0
20.  Trust agreements (T) ..c.occoeoveveveverereeeeeeeeeieieseseseaeaes e 35,151 | 43,542 | 89,308 |..ocovveri 89,860 |.cceveeiran 85,700
TR 31 i (o) WSSO OO OOTH NSO L L VN VN 0
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22.  Multiple Beneficiary Trust ........ccccovoevererrieeeeenenese e (U N (U N [0 T [0 T 0
23. Funds deposited by and withheld from (F) .........cccc.. v (U N (U N [0 T [0 T 0
24, Letters of Credit (L) ovovveeeeeeeeeeeeieeieeeee e (U N (U N [0 T [0 T 0
25, Trust agreements (T) ...coocoveeeeereueereireeieieieeeeeees e (U N (U N [0 T [0 T 0
26. Other (O) 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and iNvested @SSets (LINE 12) ......cccoviiiiiieieieieieeeeieie e e 1,463,340,016 |..oooveveeicccieee 0 e 1,463,340,016

2. REINSUFANGCE (LINE 16) ....vvuiiiieiiitetiiieeeictete ettt sttt sttt b et s b es s s b sn e s bbb s st cseeenes 63,089,416 |......coccone. (63,089,416)|....covvccin 0

3. Premiums and considerations (LINE 15) ........cccovirruerereiinirinieieieieiesesesesesesseesesesesessssssssesesesesessssssssns eoeseeennenennnns 5,435,894 |.....ccoeovenne 2,315,681 | 7,751,575

4. Net credit for CEded MEINSUIANCE ........c..cuiuiuiiriiiiieeieiseiseese ettt D 0.0 R N, 790,231,839 |......ccoo.c 790,231,839

5. All other admitted asSets (DAIANCE) ............c.ccurvieeeeeereereereeeeeeesee e eeeseeeee s ese s s 50,286,561 0 50,286,561

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccccvvveveveeeeeeceeieieieieiee e e 1,582,151,887 |...ccveuene. 729,458,104 |........... 2,311,609,991

7. Separate ACCOUNt @SSELS (LINE 27) ....cucvevveeeececteeeeeeeeecaetetesesesesaeaetesesesssssaesesesensssaesesesenssssesesesannenes 6,084,574,501 0 6,084,574,501

8. Total assets (Line 28) 7,666,726,388 729,458,104 8,396,184,492

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @Na 2) ........ccueuiieieiiiicieieeeeeeee ettt sese s es s esssss s ses e eseeeen 1,063,815,911 |.cooocneee 693,942,979 |........... 1,757,758,890
10. Liability for deposit-type CONracts (LINE 3) ......c.cvoveveveveveeieiieeeieeeietetctesee e esses s e eeeneneeeaes 10,961,778 |.coveneeeee 113,074,618 |.......c..... 124,036,396
11, ClaIM FESEIVES (LINE 4) .....vvieiiiieieiceetceeeee ettt s e sttt s s s s st et s seseseanasesssesesesesooeeeeeneneeeaen 24,831,896 |...coccveeenne 7,773,589 | 32,605,485
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) .........cccccoeveeeveveveuecceeeeeeieeee e 2,273,375 oo (V1 2,273,375
13.  Premium & annuity considerations received in advance (LiNE 8) ...........c.ocvcveveveueueeeiieieeieeeeeeeees e 295,412 [ 51,703 | 347,115
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieieieiieieeetetetceeeee ettt ettt ea e es et esean s s s sesas [ eeeeeneneeeaes 28,895,065 |....ccccoevnve (16,363,467)|...ccvcveeenne 12,531,598
15. Reinsurance in unauthorized companies (Line 24.02 minus inset amMount) ................c.oeveueueereeevevene [ [0 [0 0
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNL .ottt sttt st s et s s s s s e s s s s et et s s e st et e s s s e s e st e s s s e sesesesessssnsnsesescseeeeennicaas 28,890,526 |....ccccevnene (28,890,526)|....c.vvecceeercce 0
17. Reinsurance with Certified Reinsurers (Line 24.02 iNSEt @MOUNL) ..........ccoevieievererereecceeeeeee e e [0 [0 0
18. Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset @amount) ..............|ooeeeecccurririicicccnnnns 0 [ [0 0
19.  All other liabilities (DAIANCE) ..........cceueveieeeeeeceete et et esesae e et es st et ee s e s e sesenssaesesesesenssanaena 230,175,272 (40,130,792) 190,044,480
20. Total liabilities excluding Separate ACCOUNES (LINE 26) .....c.cvvveeureereriieieieseeeiseeeseseieisssese e e 1,390,139,235 |................ 729,458,104 |........... 2,119,597,339
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.cueeieeeeieeeeeeeeeseeeeeeesesses s ee s see s s 6,084,574,501 0 6,084,574,501
22, Total li@biliES (LINE 28) ......rurereereereereereeeereeseeseeseessesssesseesessseessesseessssesssssssassassessessessessssssssnssnssssssooessessnens 7,474,713,736 |.ooveenene. 729,458,104 |............ 8,204,171,840
23.  Capital & SUMPIUS (LINE 38) .......oeeeceeeeeeeeeceeee et e et s e st es s ae s s s asasaesesenssanssensna 192,012,652 XXX 192,012,652
24. Total liabilities, capital & surplus (Line 39) 7,666,726,388 729,458,104 8,396,184 ,492

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES .....vuveerereesieseeseeeeseeseeseeseseesesseeseeseeseseesse s asesesese st essessesseeseeesse et as st assassassassessessefoneessasnsnnan 693,942,979
26, ClaM MESEIVES ...ttt ettt 7,773,589
27.  Policyholder diVIdENAS/TESEIVES .........couiiiuiiiiiiieieeie ettt et s e e et e st e sneesaeesneennesne s e et 0
28. Premium & annuity considerations received in @dVANCE .................cceueueuieeiieeieieiereseeeeee e e 51,703
29.  Liability for depOSit-tyPe CONMTAGCES ..........c.eveveeeeceeeeeeiececeeeeeeseeseaeeesesesessassesesesessaesesesesesasasessssesessaee e sesseseeeeenas 113,074,618
30.  Other CONraCt HADIHES ..........vurereeeerreaeieeeieeeee ettt esenee e (16,363,467)
31, REINSUIANCE CEABT @SSELS ....uvuuvueeeereaeerceseeeeeeseieseseseeseesees e ses e essess s ess s essesssssessesssssssssnes e 63,089,416
32. Other ceded reinsurance recoverables ...............ccccoiiiiiiiiiiiiicic 0
33.  Total ceded reiNSUranCce rECOVETADIES ............ciuiuiuieeereereeneereseeseesseseeeeeeseesessessessssessessessessessesneene] 861,568,838
34.  Premiums and CONSIAEIALIONS ..........oweeeeeeeeeeeeeee e e e ee e e e e eee e eee e oo 2,315,681
35. Reinsurance in unauthorized COMPANIES ..........coiiiiiiiiiiiiii e oo 0
36. Funds held under reinsurance treaties with unauthorized reiNSUIETS .............ccoueurieurieenieenieeeseeenas [ 28,890,526
37. Reinsurance with Certified REINSUIETS ............cocooiiiiiiiiiccce e e 0
38. Funds held under reinsurance treaties with Certified Reinsurers ..............cccocoooieiiiiicincinc foe 0
39. Other ceded reinsurance PayableS/OffSELS ............oovcecueueuereeceeeeeeieeeeesecae e teeeseesae e seseeenssaeeesesenenaees 40,130,792
40. Total ceded reinsurance Payable/OffSELS ............ococeveccueuereieeeececaeteeeeeeeeeae e ee et ennasae e enenaees 71,336,999
41. Total net credit for ceded reinsurance 790,231,839

49




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. AIBDAMA ... AL | (IS 2,045,656 |............. 20,421 [, ETAREZY ) 2,223,469 | oo, 0
2. AlasKa ..o AK
3. ATIZONA . AZ
4. Arkansas .. .. AR
5. California .. ... CA
6. COolorado ...ceeeeeiiiiieee e CcoO
7. CONNECHCUL ....eeeeiieeeeiiiee e CcT
8. Delaware ............. .. DE
9. District of Columbia . ... DC
10, Florida ....cooooiiiiiiiiii e

11.  Georgia
12.  Hawaii ..
13. Idaho ....

14, HlNOIS ..o
15, Indiana ...
16. lowa .....

17. Kansas .
18. Kentucky ..
19. Louisiana ..

21. Maryland ...... ... MD
22. Massachusetts . - MA
23. Michigan ... .
24. Minnesota . - MN
25. Mississippi ... MS
26. Missouri ... ... MO
27. Montana ...
28. Nebraska ..

29. Nevada ........

30. New Hampshire
31, New Jersey .......ccccooiiiiiiiciiiiiiiieeeeceees
32, New MeXiCO .......ccouuiiiiiiiiiiiiic s
33. New York .....

34. North Carolina ..

35.  NorthDakota .........cccceeeiiiiiiiiiiiiiiie e
36, ORIO e
37. Oklahoma .

38. Oregon .........

39. Pennsylvania ............ccccooiiiiiiiiiis
40. Rhode Island ..........ccoccoiiiiiiiiiiiiiee

41.  South Carolina .
42.  South Dakota ...

43, TeNNESSEE .......cccuvviieiiiiiiiie e
A4, TeXAS ..eeeeeeiiiiiiiiie e
45. Utah .....

46. Vermont

47. Virginia .....

48. Washington ..
49. West Virginia
50. Wisconsin ....

51.  Wyoming .........
52. American Samoa . .
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S. Virgin Islands ...... VI
56. Northern Mariana Islands e MP
57. Canada ......cccccceeeeeeeeennn .... CAN
58. Aggregate Other Alien . oT
59.  SUBOtAl ...oorieiiii e
90.
91.
additions and annuities..............ccccociii
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccccuvieeeeiiinnnns
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |
95.  Totals (Direct BUSINESS)........cccovvirrieriiienieeeiieeens
96. Plus reinsurance assumed...
97  Totals (All Business)........ . 132,075,719 . 144,294,416 |..
98. Less reinsurance ceded 31,994,204 11,610,418 ,868, 47,473,576
99. Totals (All Business) less Reinsurance Ceded XXX 100,081,515 (3,658,613)|(c) 397,938 0 96,820,840

DETAILS OF WRITE-INS

XXX
e XXX
XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403 e XXX
9498. Summary of remaining write-ins for Line 94 from
OVErfloW PAge ......ccevvviriieicieieee e e XXX oo [ R [V T [V AR (O [V A, 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...............ccccoeveen ... 51 4.Q- Qualified - Qualified or accredited reinsurer.............ccccoeeveiiiiiiiiinnie L 0
2. R - Registered - Non-domiciled RRGS...........ccooiiiiiiiiiiiiiieeee e eeeee o, 0 5. N - None of the above - Not allowed to write business in the state............. ....... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
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(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations

Premiums for Individual Life and Health Policies are distributed according to the address to which the premium notices are sent (if applicable). Considerations for Individual Fixed
and Variable Benefit Annuities are distributed according to the state in which the annuitant or owner resides or the address designated as the one to which business
communications should be sent (if applicable). For Group Life and Health policies covering less than 500 lives, the premiums received are generally allocated to the state in
which the employees are principally located or in which the principal office of the group policyholder is located; for such policies covering 500 or more lives, the premiums or
considerations are considerations are generally allocated to the state in which the owner of the certificate resides (if applicable). For Group Annuity contracts that are allocable,
considerations are assigned to the principal place of business of the contract sponsor (if applicable). Deposit-type funds for group contracts are allocated to the principal place of
business of the plan sponsor, typically the employer that has established a pension or profit sharing plan for the benefit of its employees (if applicable).

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. AlEDAMA .o AL | 2,045,656 |..........c.cc... 20,421 [ O i 0 o [V 2,066,077

2. AIBSKA e AK oo 25,889 | 0 [ O e 0 | [V 25,889

3. AMZONA .o AZ | 2,176,472 |....ccccvene. 22,042 o O i 0 o (U 2,198,514

4. ATKANSAS ...ttt AR | 179,013 oo 0 [ O e 0 | [V 179,013

5. CalifOrnia ..ceeveeeeeeeeeeeeeerereeeeeeis st CA | 8,966,860 |............... 214,196 | 0 e 0 o (U 9,181,056

6. COlorado ........ccccvvveereireeeeesseeneneeessnenenensinsnenes. GO e 3,499,291 |.............. 146,020 |...ooovveeerrnieeene O o O e [V 3,645,311

7. CONNECHCUL «..eeeeecceeeeeeeei e CT | 2,722 177 | 30,864 |.ecvevirieeinn 0 e 0 o [V 2,753,041

8. DElAWAre ..o DE | 1,509,211 | 6,200 [oovooveeereereeeeeenn O [ 0 e (VN 1,515,411

9. District of COUMDIA .....cvoevevriieieiereeceeeeeeee e DC |oeoerereenn 228,028 .o 0 oo 0 foiii 0 e (V1 P 228,028
10, FIOMA coveeieciet e FL e 8,733,266 |.............. 168,815 | O [ 0 [V 8,902,081
11. Georgia ... .. ..2,366,253 |.. ...52,623 |. .. ..2,418,876
12, HaWai cooveccceecceeeeceeeseeeeseeenneeeeeee. AL [ 833,349 ..o 10,575 [ O [ 0 e 0 e 843,924
13, 1dANO0 e 10 PR 287,638 | 0 oo 0 foci 0 e [V 287,638
14, HINOIS vttt L [ 6,486,789 |............... 155,067 [...ovovveeeeeernrenene O ot 0 e [V 6,641,856
15, INCIANE ..ot IN e 1,061,117 | 21,365 |eerirneeeriens 0 o 0 o (U 1,082,482
16, TOWE ..ot A | 1,357,878 .o 224 | O i 0 [ [V 1,358,102
17, KANSAS e KS | 2,551,656 |..cccvvviinnee 7,780 | O o 0 e [V 2,559,436
18, KENLUCKY ..o s KY oo 367,159 | 4,000 [ooveoeeeereereeeeen O o 0 | [V 371,159
19, LOUISIANE -..vveieeieieeeicceieeeieee e LA | 1,277,922 | 14,500 oo O i O (U 1,292,422
20, MaINE ...cviiiieieti et ME |ioiciccnne 677,081 [ociiciee 60,590 |.ooorerenrnnnee O e 0 o [V 737,671
21, Maryland ........ooccerrinieeee s MD | 1,870,354 |....coccvevnnne 112,318 [ 0 e O i 0 [ 1,982,672
22. Massachusetts ... . MA 9,644,447 |.. . 1,884,868 |. ....11,529,315
23, MICHIGAN .o ML e 2,760,241 |............... 108,506 |[.....covvevevvnrceeeen 0 oo O i 0 2,868,747
24, MINNESOLA ... Y1 4,590,766 |................. 56,217 [ovoeeeeeeeeeeeeeeen O e O [V 4,646,983
25, MISSISSIPPI «-vvvrerrueereeerinieseieeeesesessseseeeessseseesseeeesaens MS | 870,270 |.ovvvieerene 38,310 |eeeeerirreeerins 0 o 0 o [V 908,580
26, MISSOUI ..ottt MO [ 1,819,929 | 161,392 | O o O [V 1,981,321
27, MONEANA ..o MT | 171,664 |......cccvvvnve 30,022 | 0 o 0 o [V 201,686
28, NEDASKa .....ooveveieeeieeeeeeeeee ettt NE |oooerenee 1,321,568 |.....cocveeeee 2,900 [oovooveeeereereeeeeenn O [ 0 [ [V 1,324,468
29, NEVAAA «.eeeeiicicieeee et NV e 543,696 |.......cccuneeee 54,202 oo O i 0 o [V 597,898
30. New Hampshire .........cccceeeeeceveeeeeeeeeeeeeseeeeenenns NH oo 1,044,710 |..c.o.oe..... 194,821 [ O e O [ [V 1,239,531
31, NEW JEISEY ..o NJ e 7,054,590 |............... 974,690 |....ovvvierrirneenn O i 0 [V 8,029,280
32, NEeW MEXICO .vovveeeeeveeeceeeeeeeeeeeeeseeseesieeieseesieseninieees. NM e 812,142 .o 15,800 [t O e O [ 0 e, 827,942
33. New York .... 12,951,229 ). .817, .0 |.......... 13,768,382
34. North Caroling ........cccococevevveeeeeererecscssnenenenininines. NC o Joeiiciins 2,096,540 |............... 133,883 [ O e 0 [V 2,230,423
35.  North Dakota .........cccoeeevevevecceceeeeeececeeeeneneneeeeiees. ND i 35,599 | 0 oo 0 foiii 0 [ [V 35,599
36.  ONIO covovceeeeeeeeeeeeeeeeeeeeeserenesessnsnenenessnnsnenes. OH oo 5,368,318 [.....cccene. 146,570 ..o O o O e [V 5,514,888
37. OKIAOMA ..eceeecceeeeeeeeeeeeeeeeeeeeeneenees. O o 866,324 870,524
38. .. 596,206 |.. , .. 627,494
39.  Pennsylvania ..........ccococeeueeeeeeeeceeeeeeseeeeeneneneeeees. PA i 8,935,957 [..ccoovnne 487,720 | O i 0 o [V 9,423,677
40. Rhode lsland .........ccccoooevevececeeeeeeeeeeeeeereeininns. R i 739,530 |oeerirne 86,465 |...ooeoveerrnneen O e 0 o [V 825,995
41.  South Caroling .........c.cccceeueveveeeeceeereeereeeeeenenenens. SC v 1,711,717 | 28,205 | O i 0 o [V 1,739,922
42, South DaKOta .......c.covevevveeeeeeeeeeeeeeeeeeereneneeneee. SD [ 80,962 |..cccvvrenee 6,000 |eoeeerrrernnnenn O e O e [V 86,962
43. TENNESSEE .....ccveveeeeeeceererererenrereeneneneninesnsneneneee. TN [ 2,017,502 |...covvvine 85,234 | 0 o 0 [ [V 2,102,736
44, TEXAS ceovoveeeeeeeeeeeeeeeeeeeeeerenenrnseenenennnenenenennns TX [rneienes 7,388,381 |........... 1,177,035 | 0 o O s [V 8,565,416
45, Utah .oceccececeeeeeeeceeeeeeeeeeeeeeeeeeeenenenenieiee. UT [ 575,061 |.ccvveveinnee 1,200 | 0 Jociincieienn 0 e [V 576,261
468, VEIMONE ... V2 N R 661,685 |.................. 8,200 [oovooveeeeeereeeneenn O [ 0 [ [V 669,885
A7, VIFGINIA oo VA | 1,660,891 ..o 11,913 [ 0 e 0 o [V 1,672,804
48.  Washington .........cccocoveeivereiniiiieiiereeeeseeie s WA | 881,320 oo 1,200 | 0 o 0 e 0 e 882,520
49, WeSt Virginia .....ccoeveveveveeeceeeeeeeeeeceeee oo eeeeeae e WV |.. ..1,008,572 |.. ...63,364 |.. .. ..1,066,936
50, WISCONSIN ..ot WI e 1,714,364 |............... 287,847 | 0 [ 0 e 0 e 2,002,211
51, WYOMING 1o
52.  American Samoa ..........ccccccoueiiiiiiiiieiiieees
53, GUAM ..o
54. Puerto RiCO ........cccceoviiiiiiiic
55. U.S. Virgin Islands .
56. Northern Mariana ISIands ...........ccccococecenereniccennne MP [ [V 0 oo 0 e 0 e [V O, 0
57. CANAUA ... [07.Y,11 U [V 0 oo 0 foci 0 e [V R 0
58. Aggregate Other AlIeN ..........cccccevevvvreeereverrieennnns (0} [ T [V 0 oo 0 e 0 e [V 0
59. Total 129,224,500 7,951,805 0 137,176,305

51




cs

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

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,
LLC (DE)

Brighthouse Reinsurance
Company of Delaware (DE)
81-4750360
16073

Brighthouse Life Insurance
Company of NY (NY)
13-3690700
60992

BLICNY Property
Ventures, LLC (DE)

88-2890382

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

Brighthouse Assignment
Company (CT)
46-3156033

ML 1065 Hotel, LLC
(DE)

Brighthouse
Connecticut
Properties Ventures,
LLC (DE)
01-0893117

Euro TL Investments
LLC (DE)

Euro Tl Investments
LLC (DE)

47-4161401

TIC European Real

Estate LP, LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

BLIC Property
Ventures, LLC

(BE)
88-1417697

Brighthouse
Renewables Holding,

LLC (DE)

Daniel/Brighthouse
Midtown Atlanta

Master Limited
Liability Company
(DE) 26-0224429

TLA Holdings LLC
(DE)

74-3261395

Brighthouse Life Insurance New England Life Brighthouse Brighth . )
Company (DE) Insurance Company (MA) Investment Advisers, Securirtli%s I?E(SJG(DE) Bnghtrlw_(la_ucs?DSEe)rwces,
06-0566090 04-2708937 LLC (DE) 13-28‘6239 1 81-3094008
87726 91626 04-3240897

Greater Sandhill I,

LLC (DE)

1075 Peachtree LLC
(DE)

26-0301826

The Prospect
Company, LLC (DE)
51-0099394
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SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4932 ...|Brighthouse Holding Group ............... |..... 87726 ....|06-0566090 .. | 1546103 ..... | .eervrrrrrrrnnns .. |Brighthouse Life Insurance Company ............ e Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. vl N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| 13-2862391 .. Brighthouse Securities, LLC ..........euvueennneee Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. e N0 e
. 4932 ...|Brighthouse Holding Group ............... |..... 91626 ....|04-2708937 .. New England Life Insurance Company ............ Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. vl N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|04-3240897 .. Brighthouse Investment Advisers, LLC .......... . Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. e N0 e
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|81-3094008 .. Brighthouse Services, LLC . Brighthouse Holdings, LLC . [Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. vl N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|47-4161401 .. ML 1065 Hotel, LLC . |Brighthouse Life Insurance Company . | Ownership.. .100.000 ...|Brighthouse Financial, .. NO...
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....| wevrrrrrnnnnnns Brighthouse Renewables Holding, LLC . Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial, N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weeereeennnnnns Greater Sandhill |, LLC .....evvveeiiiiiiiiiiinnee Brighthouse Renewables Holding, LLC ........ Ownership .100.000 ...|Brighthouse Financial, N0 e
Brighthouse Connecticut Properties Ventures,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|01-0893117 .. LLC ettt LDE] s NIA....... Brighthouse Life Insurance Company ......... Ownership .100.000 ...|Brighthouse Financial, Inc. ............. e N0 e
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....| wevrrrrrnnnnnns Euro Tl Investments LLC LDE ] NIA....... Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. vl N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|46-3156033 .. Brighthouse Assignment Company ... e | CTe] e NIA....... Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. YES ]
Daniel/Brighthouse Midtown Atlanta Master
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|26-0224429 .. Limited Liability Company .........ccccceeeeunnnee LDE] s NIA....... Brighthouse Life Insurance Company ......... Ownership .100.000 ...|Brighthouse Financial, Inc. ............. e N0 e
Daniel/Brighthouse Midtown Limited
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|26-0301826 .. 1075 Peachtree LLC ..oooeeeeeeeeeeieeiiiieeeeeees . Liability Company ........cooeeeerieiiiiiiiinenens Ownership .100.000 ...|Brighthouse Financial, Inc. ............. e N0 e
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|27-0227067 .. TLA Holdings || LLC ..euvvreeiiiiiiiiiie . Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. vl N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weeereeennnnnns TIC European Real Estate LP, LLC . |Brighthouse Life Insurance Company .. Ownership.. .100.000 ...|Brighthouse Financial, .. NO...
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|74-3261395 .. TLA Holdings LLC Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial, N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|51-009939% .. The Prospect Company, LLC .......ccccceeiunnnnee . e TLA Holdings LLC Ownership.. .100.000 ...|Brighthouse Financial, e N0 e
. 4932 ...|Brighthouse Holding Group ............... |..... 16073 ....|81-4750360 ..| .. .. |Brighthouse Reinsurance Company of Delaware Brighthouse Life Insurance Company ......... |Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. vl N0 e
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weeeeemmieeieen | e .. |Euro TL Investments LLC .........cccccueeunnnnnnee Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. e N0 e
. 4932 ...|Brighthouse Holding Group ............... |..... 60992 .... | 13-3690700 .. 3302479 . Brighthouse Life Insurance Company of NY .|Brighthouse Life Insurance Company Ownership.. 100.000 ...|Brighthouse Financial, Inc.

..... 00000 ....|81-3846992 .. | .............. NASDAQ Board of Directors .................cceeeeeeenneee. [ Board of Directors.. ..0.000 .... |Board of Directors

. 4932 ...|Brighthouse Holding Group Brighthouse Financial, Inc. .......ccceeeeeennns .

. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....| wereeniiii | e | e Brighthouse Holdings, LLC ...cccovevveeeeeeiinenns . Brighthouse Financial, Inc. ............ .... |Ownership.. .100.000 ...|Brighthouse Financial, Inc.
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|88-1417697 ..| .. UV I BLIC Property Ventures, LLC ......cceeeeeeeeennnns . Brighthouse Life Insurance Company ......... |Ownership.. .100.000 ...|Brighthouse Financial, Inc.
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|88-2890382 ..| ....cevvvvvees | eerrrriiiiienens BLICNY Property Ventures, LLC ................... Brighthouse Life Insurance Company of NY . |OWnership.......ccccceuvvvvvvvvvuvvvvnnnnnns .100.000 ...|Brighthouse Financial, Inc. ............. vl N0 e

[ Asterisk ] Explanation |
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
.. [81-3846992 ..... Brighthouse Financial, INC. ....ccooeivnncis foorrnnncccnnncicienen 0 i 0 el 0 o 0 (45,831, 779) ..o 0. e (L (45,831,779)
IO I Brighthouse Holdings, LLC ................. 986,612,006 |[......ocvoveverreereeeeieees 0 oo = e e 0 .. .1,024,512,006 |....
04-3240897 ..... Brighthouse Investment Advisers, LLC . 0 0].. ...(208,349,261)|.... ...(208,349,261)|....
06-0566090 ..... Brighthouse Life Insurance Company ..........|oeoricennnicienns [V (153,242,310) ..o 293,015,163 |..ooceciicrciciee [V (535,296,228).......covvnvne. 8,418,911 |........ = [ 182,094,463 |............. (205,010,001)|........... 22,791,732,523
13-3690700 ..... Brighthouse Life Insurance Company NY .....|occioiiinnninenns [V SO 93,927,553 |....coiiie (L RSN (L (60,969,979)|.............. (119,232,605)|........ [TOU RPN 10,624,774 |................ (75,650,257)|............ 1,015,643,480
81-4750360 ..... Brighthouse Reinsurance Company of
DElaWAre ..o 113,273,496 |....... T e (L 192,861,617 |........ (23,505,071,984)
....................... Brighthouse Renewable Holding, LLC . .. (6,029,834)|....
13-2862391 ... Brighthouse Securities, LLC ..ccoooovvveees foorreeeeeieiieeieeenn 0 [ 0 e 0 e 0 e 1,068,377 e 0 | = e e O e 1,068,377 |....
.. [81-3094008 ..... Brighthouse Services, LLC .. (682,651,803)]....
Euro Tl Investments LLC ......cccoovvviccvnnes foorrnncccnnneneeienenn O e (137,383) e 0 o 0 i 0 0 L = i e 0 s

04-2708937
74-3261395

... | 27-0227067
... |88-1417697
..|88-2890382

.[Euro TL Investments LLC
New England Life Insurance Company .
TLA Holdings LLC
TLA Holdings |1 LLC
BLIC Property Ventures, LLC
BLICNY Property Ventures, LLC

................. 83,216,022

I (23.805,000) |

6,072,446 |....

................. 83,216,022

I (23.805,000) | .

6,072,446 |....

9999999 Control Totals

818,175,360




1]

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)

Brighthouse Life Insurance Company

Brighthouse Life Insurance Company of NY ..

New England Life Insurance Company

Brighthouse Reinsurance Company of Delaware (DE) ....

Brighthouse Holdings, LLC

. [Brighthouse Life Insurance Company

Brighthouse Holdings, LLC
Brighthouse Life Insurance Company

Brighthouse Financial, InC. .....cccccooeoviiiviiciieie,
Brighthouse Financial, Inc. ...

Brighthouse Financial, Inc.
Brighthouse Financial, InC. .....cccccooeoviiiviiciieie,

Brighthouse Holding Group

. |Brighthouse Holding Group ..

Brighthouse Holding Group
Brighthouse Holding Group
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArCh 12 ..........ccccviieiuiueiiiiiiicieie ettt YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fiEA DY IMAICH 12 .........c.cuiiiieieeieteiiieesete ettt ettt s ettt ee e s bbb s e e s bbb ss et s b s se s es bbb se s b e b b s ettt s s s s bbb sn s eee YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filEd DY ADFil 17 ........c.ceueiiieieueieiieeiete ettt sttt s s s et s e ses s s s sesesnas YES
6. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ...........ccoccueueiereeeeceeteteeeeeeecte e teseeeesste et esesesssaetesesesessssssetesesnsssesesesasensssesesssesensssesesesassnsssnsesasasensnsnsasas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 17 .........ccuiiiiiiieiieriiiiieeeeie ettt sttt be b sesetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueviiiieieeieieieieeee ettt a s s et s st s et s s ansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccooiiiiiiiiiiiiicie YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccocvvinnnniniiiicnens NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... YES
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMAICH 172 ...ttt ettt st e s s s s ae e et et s s e seseees et s s sesee et s s s snssees s s s ssseseses s s snsnseses s s sssnseses s s sssnsesesasssanansesasnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 ..........ccccoviiiniiiie, YES
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 172 .ottt et e st et e s s e e e e e e s es s ass e s e e e s s s s s st e s e s enssssseeeees s ssssseses s s snanses et s s ssanseses s s ssanaeses s s ssansesesssssssnsnsesasasarsnsesna YES
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO YES
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

electronically With the NAIC DY MAICH 17 ........oeeeeeeeeeeeeeeeeeee ettt e et eesasae s et s s s asseee e s s sasssseses s ssasssseses s s ansssesas s s snsssesesasssassnsesesasasssanensasanarans NO
20. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 ..........cocuiueieieieeeeceeee ettt a e s s s s e s e s e st es s asaste s s s s assesesss s sanassnsannanananen NO
21.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be

filed with the state of domicile and electronically with the NAIC DBy March 17 ...ttt e e e e b e e e e et e eneeeneens NO
22.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 ..........coouiuiieieieeeeceeeeee ettt s et s s e e se s st esssssaesesen s s sssesesss s s asaesasannanananen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. YES
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY MACH 17 ........c.c.ovieceeeeeeeeeeceeeeee ettt e sasa et s s sasaeseses s sassssese s s s snssessss s s sssssesssassassnsesesassssansnsasananans YES
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27.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O o1V = o1 3 e PP TUT ORI

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
[ =43 R U TP TP UT U PP URURPRPRPITNY

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiicne e
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..........coooiiiiiiiiiiieeeee e

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et et e st e s e st e st et e st e s e e st e st e st e s s e st et et et e st e st et et e s et et et aneeneens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically With the NAIC DY MArCHh 17 ...ttt ettt e et e et e st e s e e st e aseea e e ea e e em e e ea e e ee e e st e s e e s e enseem s e emeeen e e emeeeneeeaeenseenseenseanseennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
LY (O oY 1 =Ty o o e SRS TO SRS PRP PRSI

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Care Receivables Supplement be filed with the state of domicile and the NAIC by March 17 .........ccciiiiiiiiiiieee e
APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 USRS UURRTRPPN

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ...

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..
Will the Accident and Health Policy Experience Exhibit be filed DY ADFl 17 ...ttt ettt st e b et e naeens
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ......cooiiiiiiiieeeeeeee

Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the NAIC by
ATl 12 ettt ettt ettt et e te e teeateeateeateeaeehee st easeeaseeateenteenteenteeaee st ene et eenseeateenteeateenteeneeen e e seeseenteenseenteenteesteeneeeneenneeaen

Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 .

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 17 ...........

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by APFil 17 ....oouiiiiiiii

Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? .......c.cccoeiiiens

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ..
AUGUST FILING

Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ..........ccooiiiiiiiiiiie
Explanations:

No-Not Required per HHS Reg. 158.130 (a) (3
No-Not Required per HHS Reg. 158.130 (a) (3

NO - Does not meet MAR regulatory requirement for insurance companies with gross written premium of $500 million or greater, however is required to
be MAR compliant based on state legislation. MAR requirement for Massachusetts includes gross written premium of $1 million or greater
0 0 0

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420] |II I|I I ||I II I||I II|||I I|| II”I |I|I|I |II I I|| II I|
9 1 6 2 6 2 0 2 2 4 2 0
9 1 6 2 6 2 0 2 2 3 6 0 0 0 0
9 1 6 2 6 2 0 2 2 4 9 0 0 0 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
00
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
00
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 1 6 2 6 2 0 2 2 4 4 8 0 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
0 0 0
0 0 0

o nE— C E—

Trusteed Surplus Statement [Document Identifier 490]

o nE— C E—

o nE— C E— © E—
o m— o

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities o g

[Document Identifier 454]

© E—
—

56.1

SEE EXPLANATION

SEE EXPLANATION

SEE EXPLANATION

0
0
0
0
0
0
0
0
0
0

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

NO

NO

NO
NO
NO

YES

NO
YES
YES
YES

NO
YES



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

9 1 6 2 6 2 0 2 2 4 9 5 0 0 0 0 0
9 1 6 2 6 2 0 2 2 8§ 6 5 0 0 0 0 0
31. Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]
9 1 6 2 6 2 0 2 2 2 2 4 0 0 0 0 0
32. Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]
9 1 6 2 6 2 0 2 2 2 2 § 0 0 0
9 1 6 2 6 2 0 2 2 2 2 &8 0 0 0
9 1 6 2 6 2 0 2 2 4 5 8 0 0 0
9 1 6 2 6 2 0 2 2 4 71 0 0 0 0
9 1 6 2 6 2 0 2 2 8§ 0 &8 0 0 0
9 1 6 2 6 2 0 2 2 2 8 0 0 0 0
42.  Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]
9 1 6 2 6 2 0 2 2 4 8 5§ 0 0 0
9 1 6 2 6 2 0 2 2 4 5 8 0 0

[ ]

CIIEEEEE CEEEEE— N O O E— <> E—

© E—
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 8.3

1 2
Current Year Prior Year
08.304. Reinsurance recapiure f88 INCOME ......iiiiieiiicceeeet sttt ettt ettt s et e et e st bt seeese s e s et s essennsesesesessnnnansens |oeesnnssssesnsananans 300,000 [oeeeeeeeerieeeeeeeeeeeens
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 300,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooveievriiiieieeie ettt enssaes e 113,689,933 |.............. 7.769 |...... 113,689,933 | 0 113,689,933 |............. 7.769
1.02 All OthEr GOVEIMMENLS ........o.vvvieeeecececieieteteeeeeee e e (V) 0.000 [eeeeecereeeeieeenes O oo O o (I 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 8,037,099 |............. 0.549 |........ 8,037,099 |...coooveieeen 0 | 8,037,099
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 9,062,657 |............. 0.619 |......... 9,062,657 ..o 0fn. 9,062,657
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoLUE=T =11 (=YY [OOSR U PR RRRTTTURRTTT! OO 71,752,711 | 4,903 ... 71,752,717 [ [ - 71,752,711
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 729,967,697 |............49.884 |...... 729,967,697 |....ocveeceenee 0]..... 729,967,697
1.07 Hybrid securities ............. f 4,825,000 |..............0.330 |......... 4,825,000 [....cocvvverrrinene [ 4,825,000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et 0o 0,000 [oeeeee [0 (1 AT 0
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans L0 .. L0
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e 0fiieeeenn 0,000 [ [OOSR [0 0
1.12 Total long-terM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 937,335,097 |............64.054 |...... 937,335,097 |- 0f..... 937,335,097
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [reeeeeereeeeeeenenes [V [0 (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrnieinrnnieeiesseseeseesessseseesseses oo 52,341,447 |.............. 3.577 | 52,341,447 ..o [ — 52,341,447 |............. 3.577
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvieeeevereiniieeeeeeeseeses [ 946,288 |............. 0.065 |............. 946,288 |......ooovenn [V 946,288 |............ 0.065
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occoe... 53,287,735 |............. 3.642 |....... 53,287,735 [ 0f....... 53,287,735 |............. 3.642
7. CONTACE I0BNS ....eeeieiececieeeeeiee et e e es s ee s s s s esesnns s 384,352,383 |........... 26.265 |..... 384,352,383 [ 0f..... 384,352,383 |.......... 26.265
8. Derivatives (SChedule DB) .........ccccceiriririnieieieieiieeieiseseeseieessse e s 13,372,410 |............. 0.914 |....... 13,372,410 [ [ - 13,372,410 |............. 0.914
9. Other invested assets (SChedule BA) ..............cceueuiieieeeeeiieieieeeeeee e feeeenene 14,642,761 |............. 1.001 |........ 14,642,761 | [ 14,642,761 |............. 1.001
10.  Receivables for SECUMMES ..........ccruririiiieirieiiceeieeee e e 1,432,231 | 0.098 |......... 1,432,231 oo 0 fen 1,432,231 |............ 0.098
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ......cccccoiiiiiiiiiiiiiiicccee, 0
13. Total invested assets 1,463,340,016 100.000 [ 1,463,340,016 0| 1,463,340,016 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiitiitiii ittt bbbt bbbt bbb E b E e E e AR E R E e b bt e b e e bt bt b e eb e s 2o mmeese e e e e e e e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........ciiiiiiiiii ittt bbbt bbb bbbt bt aR e et e eaeeresaeetesaeetesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o i ittt et e e e e et e eaeeaae oeabeeabeeabe et e et e st s e ae e abeeas eeesseesseaseeeaeeseeaeeaeeaaean
Current year change in encumbrances:

o B ] = S =T TR o 10 o e OO PRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt b bbb £ b b e 0o b e o0 b e b e e e b e e b e He e b b e e b e b e saebe S0 HE SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebesebesesese et

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. ... . ... e ... ... ..o uteettseeeeeeeebeanbeenteenseanbees Soeemseesseasseaaeeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, CHllls 1Sl ... ... N - B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 .....ccccovccvvcvv . ... N ... - B - oo

6.2 Totals, Part 3, COIUMN 13 ..o e s
Deduct current year’s other than temporary impairment recognized:

A B )= S =T i TR o 10 1o e PP RTOPNS

7.2 TOtals, Part 3, COIUMN T0 ...ttt bbb bt bbb b e s e b e e b e e b e e b e e e b e sd e b b e e b b e saebe 2204 E SRS SRS E L e R e R L e b e R e e b e b e e b e b e et esbesebese b sttt
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ... b bbbt bbb b e oo b e b e bbbt e b bt s b b e s b b e saebe A0SR oA e e b oAb e bbbt b b

LA o] e= R =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiitiiiii ittt bbbttt bbbttt 2o e e e e e e e e e e e e eeneeas
[DI=e [0 8 o) e=T Mo o E=Te (4 g 11 C=To IR= a0 T 0L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiiiiiiiiitiitiiieie ettt bbb bbb bbb bt E bbbt e bt bt b bt e bt Sesemmeensese e e e e e e e e e e eeeneen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIIOT YEAT .........ccviieieieieieieieeieie ettt <eeeeseeesenenas 62,718,996
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bt bbbttt be R e e s e eresaesbesbeeaesaeeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..ottt ens eesseessnesreesreeareeareeareeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....oviitieiiiieeie ettt ettt ettt ae ettt e st et et e s eas s ee e s et et e b e s essss e eses a2 esesesesesnss s as et es et et esesess s es s seseseses bbb ee et st et e e bbbt neeae e 0
3.2 TOtAlS, PArt 3, COIUMN 17 L.oiiiiuiiiiiiiiiieietetetet ettt sttt ettt e sttt s et e bt e s ese e se s e ese s e b e s e s es et ee s s s e s e b e s e s e st e es s e s b e b e s ese st e s s s s b b e b es s s es e e s seseseenenenessinanan 0 e 0
AACCTUAI OF QISCOUNT .......vveveieeecece ettt te s ee et te e s eesssaetesesesssssaesesesesssssesesesessssssesesasassssesesesesasnsssetesesaesesssesesasesnsesesesesassnsssntesesesensssnsesesasensnsnsesasasaseseb et et tssacheaenennas 7,067

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9 ............... et eteteaeeetetetetesetetesteesesesesitesesesestetesesesitesesesisttesetetesetesesestestteteteteteseseasas sttt neee R e R eE bt e ettt nen bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovivieieeieeeietetetetceee et eeet et et et s eeses s et st et st esesesess s asas et et et et esees s as et ee et esesessenesesasaseees et esesnss s seesasesesesen febeEeser e e aeseasetetebeseneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ...ttt b bttt bt e st e eaeesheesheesh e e bt e bt ea bt ea bt ea e e eae e 1R e e ehe e b e e bt e a bt em bt embeeaeeemeeaaeess oeneeseeseenee et e enseaanens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.ccceeveveevivennnn. 3,808,664
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES .........iiiuiiiiiiiii ettt ettt se et ae et aeeaae s 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 11 ..ottt ettt b et eb b bt E b b £t E e E b £ e £ o eE bbb et E bbbttt bbb e nsns e s et esennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcuivieieieie et tetet ettt ettt et eaese e s st et e ae b et esesesseses a2 ese s et eseseas s es s et esesesesess s s es et et et et esees s es s sasa se e e e bbbt ettt st s e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ococvririruerereriiiiririeieieieieies coeeeeeeeenenas 58,917,399
ez Y= TV E= Lo I[N = T g Lo PR 0
SUDLOLAI (LINE 11 PIUS T2) 1.eveeeitiiiiieieietete ettt ettt ettt e s ese s e et s s et et e s esesese e e s e s e s e s e s e s e s e s e s s s s e s e s e s e s e s e s e s s e s e s e s e s e s e se s et st et e s e sese e e st et e s et e s ene e seas o s eseneseacanas 58,917,399
[DI=o [0 o) =T M To o E=To (g a 11 C=To IR= 0 a Lo TN L PRSP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......coiuiiiiiiiririeieieieieiee sttt eanas 58,917,399
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueriiiiiririetetetetese ettt teteses et seseesebeseseses et sessesesesesesesese s s s s s esesesese st s ss s e bebebesesane e <eeseesnenenanas 14,752,107
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii i bbbt bbb bbbttt aa e sreeaesbeeresbesreeaeeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiiiiiieieeeeeeeece ettt sens seeeeserereisataea 1,060,385 ..o 1,060,385
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T8 .....vvivieieiiiieietetet ettt ettt et s ee et et e st e b et e s ese s es et et eseb et esess e es et et eseseseseseas s es et es et et esesnss s eseseseseseses bbb ebee et et neea ettt bneeae e 0

3.2 TOtAlS, PaArt 3, COIUMN 12 ....iitiiieieetetiri ettt ee b e bbb ee b b€t s e E b8 £ e LR £ h b o bbbttt 2o s ensn s et et s s ns et s en 0 0
AACCTUAI OF QISCOUNT .......cvvieececeet e ettt ee et te e s eessasaeteseseessaesetesesensessaesesesensssesesesasessesetesasasaesssesesasssensssetesesesssssetesesasnsssesasasessnsesesesesessssnsesasasassnsns b s sacheb et et et s eaetetennas 0

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ...oieoieeieiiectceece ettt s s s s s s st s 28 s s sttt s s s s e (962,807)

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt te e bt ee b b te b b4t e e E b8 £ eE LR b £ h e E bt e e bbbttt 2o s ensnssa et s e ns et s s 0 s (962,807)
Total gain (I0Ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ottt ettt et a et ea et she e she e oh £ e bt e bt e e bt ea e e ea e e eae e £he e AR e e b e e b e e abeem bt em bt embeeaeeaheens oeneenseseeseeeateenseannens 0

Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........ccciiuiiiiuiiiieeeitete ettt eteee et et et eae st eae st esesaeteesete et ese s etessstesssaess st ese st eseesebessesensatessssesssteseasa ceesesesesesesenane 203,303

Deduct amortization of PremMium ANA EPIECIAtION ............ccccueueveieceeeeteeeeeeeeeteteteseesasaesesesesessssesesesssssssssesesesssssssesessasassssssesssssssssesesesssssansesesasnananens <hesesatssseaesesasasaeaas 3,621

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oiviieieieieiie ettt ettt ettt ae et et a et et et e s e se s es e s et e s eb et esess s eses et et et e s esesnas s es s e s et et esesess s es s et et eseses bbb ebee et st ne ettt eb s 0

9.2 TOtAIS, Pt 3, COIUMN T4 ..ottt ettt te e bt e bbb to bbb £ E b b€ ee LR b £ h b e o bbbttt 2o enennn s et et en st et s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt bbb bt E e E b4 2ot E e E b 4ot E b £t E bbbt bbb e nsna et et s ennsna et as e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiiieieieieee ettt ettt et eae e e e st s e b e s s esese e s a2 e s e s et eseseas s es e s a2 et e s esesess s e s as et e s e s et esess s st sasa se e b eb et b eee ettt eebebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........cccerriiriririririeieteririit sttt ses et e e e st sesesesans <oesessnesenanas 14,642,761
[DI=Ye [0 o) =T Mo o E=To (g g 11 C=To IR= a0 To 0L OO 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciuiiiiiiiiiiiieieieieetst sttt ettt s e e e s s s s s esesese st ssesesebesesase e sesseseaesesens oesesenessananaes 14,642,761

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueueeeeeececteteteeeescaete et eeesssaeseses et essssesesesesessssesesesesessssssssesesensssesesesesnssastesasssnssansesans seesassescaesns 956,074,755
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiitie et ettt st ete st ete et et et et e e et e s et ese et ese st esessese st ese et ese s ebess et essesensesessstesssteseeseseeseseseseasassesesennesennane 78,478,950
ACCTUAL OF QISCOUNL <.......cvoce ettt et ettt eee e e e eea e ee e e e e e ena e e enaeeenaeeen st ene e s enseeensesenseeensseensesenseeensesensesenseeansesansseanseeensseanseaensnsanseaansnannen 2,896,890

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SeCtion 1, COIUMN 15 ...ttt

LT o= g 2 Y=Yot ([0 1720 001U 2 Yo Wt < TSN

4.4, Part 4, COIUMN T1 oottt b bbbt e oo E bbb £ £ e b bbbt £t £ e e bbb bttt bbbkttt ee R R R aea e .0
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 .........ooviiuiiiieeieeee e eeee oo eeeee e eeeeeeee e ee e eee s ee e en et ees st enseeenaseensseensseessseensseensseensseenssesnsseensseananeenanan 2eeessesasaeeaes (4,329,981)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiiiiieieeieieeeeeeteeeet ettt ettt et e e et et e s et es e s et ese et eassessaseeseseeneaeeneaen 88,829,153
DedUCt aMOTHZAtION OF PIEMIUM ..........iieceeeeeieccececteee e eeeeetete s e s eaetete s s s asaesesesesessssssesesessasssseses s s ssasseses s s ssssseses s s ssasseses s s sssnsesesssssnsnsesessssnansnsasas sesatsesesesasanas 2,298,205
Total foreign exchange change in book/adjusted carrying value:

8.1, Part 1, COIUMN 15 ...eeoeeeeeceee ettt e e e e e e e s e e e e ee s e ee e e ee s e es s e es s aes s e es s e ee s eee s ees s eessneee s s enssees s e ensseeessaansnaans e et b s e (4,309,911)

8.2. Part 2, SECHON 1, COIUMN M ...ttt e et b et h bbbt s b b ettt s b et et taeae 2osensnseaetesenennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeeeceeececec ettt ettt et a s s s sttt ea e s e s e s as s s s e s et e s e s s s e s s sttt eseseseas s s st eseseseans febebeetettnenesaenebebeesanaens 0

8.4, Part 4, COIUMN 15 ...ttt ettt b et b et e b s st E b e £t E b b e £ oL E b4 £t E b b e et E bbbttt b et s enn e st en e 130,339 . (4,179,572)
Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14 ..ottt bbbt e bbb R e b4 th e E R0t E e E b e st E bt et bbb e nsma et s s ensnantesa 728,504

9.2, Part 2, SECHON 1, COIUMN 17 ....eouieiiiieeeececeee ettt ettt a ettt e s e s e s e s s e s s et et e s e s s ss s s s st es et eseseasas s st eseseseans febebebtetatatnessesebebebnaeaen 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b et sttt h b e b et e b e b et ettt s bt e b et taeae 2osensnseaesesesennsnaesesn s 0

9.4, PArt 4, COIUMN 13 ...oeeieieiieeeeete ettt ettt ettt ese et et et et et et et e s e se s et es et et e s e s es s s s sses e s e s e se s et esesesseses et et e s e s esese st eses s e s et et eseas st es s s et bk ebee et ne et e bbbt nenae e 0 e 728,504
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........cccooviiiiiiiiiiiiiiiinesese e 249,917
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cceverererruereeeeeeeeceeteteseseseeaetesesesessssesesesesesssaesesesesesssaesesasanas seesesscscassens 937,335,097
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 40U SN 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueuiieeeeececteteeeeeeeceete et eeesssaetetesesessss et s s esenssesaesesesensssssesesesensssssesesssensssssssesssenas feeseseseseninas 937,335,097
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccceeeeveveverirerercece e 113,689,933 |....covenve. 105,375,441 | 93,922,065 |................ 129,790, 156
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 113,689,933 105,375,441 93,922,065 129,790, 156
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 8,037,099 6,846,674 8,270,399 6,285,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 9,062,657 8,226,525 7,971,929 9,765,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 71,752,711 59,642,476 72,398,775 65,924,331
Industrial and Miscellaneous, SVO 8. United States .....cooeveeeeeeeeeeeeeeeeeeeen oo 647,924,821 |................ 547,105,049 |................ 652,648,381 |.............. 642,072,459
Identified Funds, Unaffiliated Bank 9. CaNada ......ocoeeeee e e 20,217,085 |...occeerne 19,006,537 |..ovvcvreene 21,442,267 ..o 20,600,405
Loans, Unafilated Cortiicates of 10._ Other Countries 66,650,791 59,715,699 77,391,973 65,165,716
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 734,792,697 625,827,285 751,482,621 727,838,580
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 937,335,097 805,918,401 934,045,789 939,603,067
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 freeeeeeeeeee [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaNada ...coocceeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 937,335,097 805,918,401 934,045,789
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

............. 48,380,287

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6

3.7 Totals 2,208,190 4,959,808 0 XXX 8,037,099 0:9 8,116,065 0:8 8,037,099 0

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

AANAIC T oo O Joeiiiiiie O 4,910,791 |.oocnnee. 1,733,654 |.............. 2,418,212 | .......... D, 0. ¢ SR RN 9,062,657 |.c.ovvrrerernne 1.0 | 8,947,820 |..ovvvrn 0.9 | 9,062,657 |....ooverererereieiane 0
42NAIC 2 .. . . . .
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.0 .
4.7 Totals 4,910,791 1,733,654 2,418,212 XXX 9,062,657 1.0 8,947,820 0.9 9,062,657 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 16,688,110 |............. 31,842,608 |............. 13,101,945 |......... D.9.0 SIS R 67,506,102

............. 54,493,514 67,506,102

5.2NAIC 2 ..o freieeieinneennd,097 | 13,696 20,965 | 1,075,614 | 3,133,278 |... .. 4,246,600 |.. ....8,915,688 |.... .. 4,246,600 |..
53NAIC 3 Lo O O O (1 O 0 oo XK e 0 e 000 [0 O | Y | S 0.
S54ANAICA i O O O 0. 0 L0 0.0 0.
B55NAICS eeeeeeeeeeeeeeneeneeneeseesdfeeeinieeneee O o O [0 (1 O 0 [ e XXX v fereeereeeeeeeeirneneeees 0 o 000 o 0 O 0

5.6 NAIC 6

5.7 Totals 1,105,866 4,784,325 16,709,075 32,918,222 16,235,223 XXX 71,752,711 63,409,202 71,752,711
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 16,487,529 |............. 65,943,365 |.......... 118,302,172 338,063,807 0 s 328,203,630 |..cooovcrrnne 34.3 ... 264,619,407 |............. 73,444,400
B.2NAIC 2 ..o 9,098,739 |... 113,145,216 |.... ..55,768,803 , 753, .. . . . ...330,970,506 |.. .354,105,914 |.... .. .118,366,889
B.3NAIC 3 ..o 1,435,563 |............. 26,090,784 |............. 17,608,939 ,330, JO9T | XXX [ 47,894,519 Ao 48,544,786 . ,701,032 |............. 38,193,487
B.ANAIC A e e T4 18T 4,013,681 | 4,803,549 | 830,776 oo 93,297 | XK [ 9,915,484 P I O 29,432,972 | 31 [ 3,421,371 | 6,494,113
B.5NAICS ..o . 263,200 [ 1,198,666 |.............. 1,661,450 [ [V USSR | B SRRSO ¢ ¢GRI USRI 3,123,381 | 0.3 [ 3,386,442 | 0.4 [ (V) 3,123,381
6.6 NAIC 6 0 0 0 0 0.0 0 0.0 0 0
6.7 Totals 210,391,712 198,144,913 22,129,904 729,967,697 77.8 763,673,744 79.9 490,345,427 239,622,270

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals
8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
B.BNAIC B ..o

8.7 Totals
9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals
11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e d) ... 18,575,007 |............ 70,821,048 |........... 188,741,360 |............. 76,461,464 |........... 179,650,171 |..cooooriicicee O o 534,249,050 |.....coceveieeen 5629 [ XK e XXX s, 460,804,650 |.............. 73,444,400
12.2NAIC 2 ... ) e 9,101,796 |... 114,028,012 |.... ..57,537,958 .10,269,086 |.. .. 343,098,951 | .. .118,366,889
123 NAIC 3 e [(c) I 1,435,563 |............. 26,090,784 |............. 17,608,939 |............... 2,330,242 | 828,991 [ 0 | 47,894,519 [ 5 | XK e XXX e 029,701,082 38,193,487
124 NAIC A o (D) e 174,181 | 4,013,681 | 4,803,549 | 830,776 |..oeverereeee 93,297 | 0 [ 9,915,484 [ .o T | XXX e e XK e [ 3,421,371 | 6,494,113
125 NAICS i (D) e 263,265 |.............. 1,198,666 |.............. 1,661,450 [...cooveeiieie 0 [(c IR 3,123,381 [ 0.3 o XXX e e XK o O 3,123,381
12.6 NAIC6 ... 0 0 0 0 (c) 0 0
12.7 TOtalS .o 29,549,812 |........... 216,152,191 |........... 270,353,256 |............. 89,891,568 |........... 332,334,558 |...cocvveieice 0 [(b) ....938,281,385 698,659,115 |.......... 239,622,270
12.8 Line 12.7 as a % of Col. 7 3.1 23.0 28.8 9.6 35.4 0.0 100.0 74.5 25.5
13. Total Bonds Prior Year
13ANAIC T e 9,956,556 |............. 59,576,245 |........... 197,857,327 |............. 71,599,697 |........... 169,634,987 |...ocvveeeeeeeeeeeen O [ XX e XXX o 508,624,812 |......cceveeennne 53.2 | 436,699,251 |............. 71,925,561
13 2NAIC 2 ottt 4,395,024 |........... 107,661,750 |............. 77,480,288 |............. 16,463,081 |........... 160,085,600 |........ocoovevreverereen O o XX e feee e XK [ 366,085,743 |.....cooevvveee 38.3 ... 240,769,965 |........... 125,315,778
13.3NAIC 3 et 732,267 ...23,791,327 |.... ..16,293,779 ..3,219,375 | 4,508,038 |... ...48,544 786 |... .10,998,042 |.. ...37,546,744
134 NAIC4 ... 1,307,158 ...14,085,651 |.... ..12,811,089 ..1,109,688 |................. 119,386 |...ovoeeeeeeeeeees O [ XK e XXX e e ..29,432,972 |.... ..1,273,176 |.. ...22,159,796
135 NAIC S oo 263,061 |............... 1,135,125 |.... ....1,883,075 | 105,181 oo 0f.. ) e 3,386,442 ..o 004 | () 3,386,442
13.6 NAIC6 ... 0 0 0 0 0 (c) 0 . 0 0
13.7 TOtalS .o 16,654,066 |........... 206,250,098 |........... 306,325,558 |............. 92,497,022 |........... 334,348,011 (b) ....956,074,755 |.......ocevvvcunee 100.0 |........... 695,740,434 |........... 260,334,321
13.8 Line 13.7 as a % of Col. 9 1.7 21.6 32.0 9.7 35.0 100.0 XXX 72.8 27.2
14. Total Publicly Traded Bonds
14.1 NAIC 1 49,253,757 |........... 153,858,854 |............. 68,574,151 |........... 172,409,593 |....ccvvveveveeeen. 0 o, 460,804,650 ..o 4901 436,699,251 | 45.7 . 460,804,650
14.2NAIC 2 ... ...53,753,944 |.... ..25,369,916 |..... .. 1,515,159 |.. .240,769,965 |.... ... 224,732,062 |..
T4.3NAIC 3 oo OOA AT | 4,134,608 4,282,959 | 0. ...10,998,042 |... 9,701,032
144 NAIC4 ... 1,814,030 |... .509,087 |..... ..830,776 |.. 7,273,176 |.... 3,421,371 |..
T45NAIC S oo O (1 (11 A 0 [ O oo O e 0 e 000 e 0 [ 000 | 0
14.6 NAIC 6 0 0 0 0 0
14.7 TOtalS .o e 19,767,989 |........... 108,956,339 |........... 184,020,816 |............. 70,920,086 |...........314,993,885 |.........ccccoeeveverenenn 0 ... 698,659,115 [ 745 | 695,740,434 698,659,115
148 Line 14.7asa % Of COL 7 .oovvveeeeeeeeeee o 2.8 [ 15.6 | 26.3 [ 10.2 [ 851 [ 000 e 10000 [ XK e o XXX oo oo e XXX e oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.1 11.6 19.6 7.6 33.6 0.0 74.5 XXX XXX XXX 74.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,866,712 |............. 21,567,291 |............. 34,882,506 |............... 7,887,313 | 7,280,578 |..cooveveeeeeeeennn O 73,444,400 |.....ocoovvveveee 7.8 | 71,925,561 |..ooveiieeeeeec 1.5 [ XXX i o 73,444,400
15.2NAIC 2 ... ..1,070,757 |... ...60,274,068 |.... ..32,168,042 ...8,753,927 |.. 10,100,095 |... .......... 118,366,889 |.. 125,315,778 |.... .118,366,889
15.3NAIC 3 oo 081,089 | 21,956,176 |............. 13,325,980 |..ooeeieen2,330,242 | O i 0 o 38,193,487 |.oooveeveeeeen b1 37,546,744 O e XK e 38,193,487
154 NAIC 4 oot [V — 2,199,651 |.............. 4,294,462 |......ooeeeeees O | O e O [ 6,494,113 T e 22,159,796 |..ovoeicierne 2.3 [ D9, ORI R 6,494,113
155 NAIC S oo 263,265 |.............. 1,198,666 |.............. 1,661,450 [ O e O e 0 3,123,381 | 0.3 i 3,386,442 | 0.4 ... D0, ORI A, 3,123,381
15.6 NAIC 6 ... 0 0 0 0 0.0 XXX 0

15.7 Totals
15.8 Line 15.7asa % of Col. 7 .......ccceceuvrenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

......................... 4.1

9,781,823 |...

.107,195,852 |....

......................... 7.9

.18,971,482 |..

Section 12 1.0 11.4 9.2 2.0 1.8 0.0 25.5 XXX XXX XXX XXX 25.5
(@) Includes $  orroeeenene 69,025,918 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c)Includes $ oo 0 currentyear,$ ..cocoovivnirniniees 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

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

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

..946,288 ; NAIC 2

$

0; NAIC3 $

0; NAIC4 §

0; NAIC5 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccccvreireineennenseens oo, 946,288 |.....coovvirrvieeen 0 o 48,313,206 |............. 19,565,873 |............ 32,939,257 |.ovoveee XXX o 101,764,624 |.......cooooveerern 108 | 98,996,519 |l 1004 [ 101,764,624

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

.38,381 |.

...67,081 |..

.8,584,107 |...

4,074,975 |....

.12,871,507 |..

12,931,405 |...

.. 12,871,597 |.

N

. All Other Governments

2.01 Issuer Obligations .....................

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 0 869, 101 2,208,190 4,959,808 0 8,037,099 8,116,065 8,037,099 0
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .............ccccoevvicivininncincinns oo 0 e 0 s 4,910,791 |.coeneee 1,733,654 |.oooiinn 2,418,212 | XK o 9,062,657 |[...ocveeieiieiias 1.0 [ 8,947,820 |.covveieiinne 0.9 [ 9,062,657 |[...ooveveieeiieieiene 0

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0.0 .

4.05 Totals 0 0 4,910,791 1,733,654 2,418,212 9,062,657 1.0 8,947,820 0.9 9,062,657 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccoccevieiinieinicinicieees o 3,057 |oeienne 1,436,205 |............. 14,241,897 |............. 22,574,878 |....coo.. 15,696,163 [............ XXX oo | 53,952,200 |.cvovvevirieiiiienns 5.8 [ 52,836,679 |.coveirieiiienne 5.5 | 53,952,201

5.02 Residential Mortgage-Backed Securities ... 1,102,809 |. .. 3,348,120 |.. .. 2,467,178 |.. 10,343,344 |... ....539,060 |.... .17,800,511 |.. 10,572,523 |... ..17,800,510 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T [0 T [0 R (V1 TSR 6 & R RO 0 v 000 oo 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 . 0 . 0

5.05 Totals 1,105,866 4,784,325 16,709,075 32,918,222 16,235,223 71,752,711 7.6 63,409,202 6.6 71,752,711
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccoceeeeeeeeeeeieeiceeeeeieees e, 11,030,298 |........... 180,449,653 |........... 121,146,726 |............. 18,483,787 |........... 269,683,134 |........o... XXXt o 600,793,598 |.....cevveriieiennnd 64.0 |........... 627,186,406 |.....coovevereeennnnd 65.6 | 394,441,070 |........... 206,352,528

6.02 Residential Mortgage-Backed Securities ... R T 2,730,072 |...ocvenennee 2,711,239 | 1,389,150 |....ccvennee 1,266,324 |.............. 2,158,757 oot . XX e [ 10,255,542 |ceoiiiieiie 11 [ 13,163,911 |, 14 [ 8,664,643 |............... 1,590,899

6.03 Commercial Mortgage-Backed Securities .......... |............ 13,090,995 |............. 10,687,327 |.ccevennne 61,319,074 [oooiiiee, [V 0 oo XX oo 85,097,396 |..ooveirieiiienne 9.1 | 86,390,476 |..ooveerieiiinne 9.0 [ 85,097,396 |......ccocvvvvrrrrereienne 0

6.04 Other Loan-Backed and Structured Securities ... 607,912 16,543,493 14,289,963 2,379,793 0 33,821,161 3.6 36,932,951 3.9 2,142,318 31,678,843

6.05 Totals 27,459,277 210,391,712 198,144,913 22,129,904 271,841,891 729,967,697 77.8 763,673,744 79.9 490,345,427 239,622,270
7. Hybrid Securities

7.01 Issuer Obligations ..........ccceeveveeeeerieerieeeeeeeeies |ooeeeesee e 0 oo 0 e 0 e 0 o 4,825,000 |.....cooeoe. XXX e 4,825,000 |.....oovvvvvrreeeeeenn 0.5 [ 0 e 000 [ 4,825,000

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoveiieneeieieieeeees e 11,979,643 |............. 182,754,959 |...covenennes 190,820,810 |..cveuvneee 67,318,000 |............. 325,561,766 778,435,178 | 83.0 |coeoeenenne D.9.0 NI RUN D.9.0 NI RUNR 572,082,651 |.....c.c..... 206,352,527
12.02 Residential Mortgage-Backed Securities .......... [..ccccoeenne 3,871,262 ..o 6,166,412 |......ccoeveee 3,923,409 |....coveuenene 20,193,775 |..cvvveenee 6,772,792 40,927,650 |[....cooveveereenne 4.4 ). D.9,0 SN XXX oovvireene e 39,336,750 |...c.coveuennene 1,590,900
12.03 Commercial Mortgage-Backed Securities ........ | 13,090,995 ... 10,687,327 |..ocveneee. 61,319,074 85,097,396 |..vovveeerenenn 90T e XXX e XXX o 85,097,396 |...eovireeiiece 0
12.04 Other Loan-Backed and Structured Securities . |- ...607,912 . 16,543,493 14,289,963 .. 33,821,161 |. 2,142,318 oo 31,678,843
12.05 SVO Identified FUNAS .......cccooveeieinieieeeeeies oot XXX e XX [t XX e XXX e XXX o0 s 0 e 000 [ XXX o XXX i o 0 0
12.06 Affiliated Bank LOANS ..........cccceveveneneneninenes foeeeneneicneieeeeeens 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V R 0
12.07 Unaffiliated Bank LO@ns ..........ccccovveneeneenieeniens foeviiniiniicc0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0 0
12.09 TOtalS ..o o 29,549,812 |.....c..e. 216,152,191 | 270,353,256 |.....cocvenee 89,891,568 |............. 332,334,558 | [V P 938,281,385 698,659,115 |............. 239,622,270
12.10 Line 12.09 as a % of Col. 7 3.1 23.0 28.8 9.6 35.4 0.0 100.0 74.5 25.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 11,882,760 |............. 163,681,525 |............. 222,411,208 |...oveennee 69,301,809 [............. 328,806, 192 ...796,083,489 |..ooeiiieieeeen 833 [ 572,620,534
13.02 Residential Mortgage-Backed Securities .......... .4,064,461 |... ...4,619,343 |.. .20,030,555 |.. .5,541,823 . 36,667,839 |. . 34,549,866 |..

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

211,028 |...

... 18,452,931

. 19,496,299 |..

12,471 .

. 86,390,476 |.
. 36,932,951 |.

. 86,390,476 |..
2,179,558 |.

13.08 Unaffiliated Certificates of Deposi XXX XXX

13.09 TOtalS ... [ 16,654,062 |............. 206,250,098 92,497,022 |............. 334,348,015 956,074,755 |.....ooveevrrirneenn 100.0 o 695,740,434
13.10 Line 13.09 as a % of Col. 9 1.7 21.6 32.0 9.7 35.0 100.0 72.8

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 2,977,326 |..coovneene 91,170,829 |............. 118,987,002 |.............. 50,726,312 |............. 308,221,092 ....572,082,651 ...572,620,534 [....ociiiiennnn 599 [ 572,082,651
14.02 Residential Mortgage-Backed Securities .3,570,957 |... ...5,084,576 |.. .3,714,649 20,193,775 |.. .. 39,336,750 |. . 34,549,866 |. . 39,336,750 |..
14.03 Commercial Mortgage-Backed Securities ........ [....ccc... 13,090,995 |......cco... 10,687,327 86,390,476 85,097,396
14.04 Other Loan-Backed and Structured Securities . |................... 128,711 [ 2,013,607 [T e (D) o0 e XK i o 2,142,318 002 e 2,179,558 |..ooeeieiiineen 0.2 [ 2,142,318

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........cccecvriiinininininenene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

... 206,352,527
....... 1,590,900

... 223,462,955
....... 2,117,973

........... 9,781,823
.................... 4.1

1.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrease (AECTEASE) .........oiuiiiiiiiiiiiie sttt ettt e e e e sneesaeenaeens

Total gain (I0SS) ON ISPOSAIS .....c.eeviiiiiieiee ettt

Deduct consideration received on disposals
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEAT) ......ccviuiuruiueueueuereirtstsessetesesesesessssssssesesesesesesssssssssesesesasessssssssesesesesasessssss soesescssssesssans 9,555,561
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumN 12 .........c.ccoiiiiininiiiie e 0

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 .............ccooiiiiiinies s 0 0

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ottt ettt ettt a e s s s 2 s s s e s e e e e 2 ee 22 e e e 2 s s e e s s e s s e s s s e s e s s e s e s snsessees £t neebsb et ne et e 176,235

3.2 SECHON 2, COIUMN 1 ..ttt h b b E s b e e e e £ e s b b e b et ot b b et e bt e h b ettt s e 2eesensnseae st es s nsnae s s s 0 e 176,235
SSAP NO. 108 AGJUSIMENLS ........oeoeeeceeeeeecceceeeeeeeeeeeaceeeetetesesssaeaesesesesssassseesesessssassesasessassssesesassssssssssesas s sssssesesassssssssssesasssasssseses s s ssssseses s s sssssnsessasana ebtseseeet et et et tacaetatennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ..ottt ettt e et et et e s e e st ea e e s e e st e st e st e st e st est e st e st estane e e e e e e e e e s e e e e e e enanaes 0
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t i b e bttt e bt e e bt e aeeehe e she e s be e bt e beeabeaabes Sosseenteenteeaseeaseaasenaeenes 0
Amortization:

% =TT T TR )13 1T e TSSO TP TR 0

7.2 SECHON 2, COIUMN 27 ...ttt e et b et e s b b e b £ st a b b e b e e £ et st b e b e b et a et b b e b e bt e b b et et et taeae 2oesensnseaetesesennssae s sen s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt b et e et s bt e e s b b e b e e st s b b e b e e 2 e e e E e b e b et e et h et et et e s s b e b et et et tseae 2oesensnsea et s esennsnae s s s 0

8.2 SECHON 2, COIUMN 23 ...ttt ettt ettt e e ae st et et esea s s e ae st s et e s e s e aess s s s s as s e s et esesessasas st et et eseseasas s st eseseses £kt ebeet et st neea et et ebebneeaene 0 e 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ...ttt s e s s e a2 s e 2 e 2 s e 2 s e e s e e 2 se s o2 e s e 2 e e e s s e s s s s e s es s sesansenas sescbeseceesecenes 3,640,614

9.2 SECHON 2, COIUMN 20 ..ottt b ettt a b b e et s b e b e e a2 s st b b et e e e e st E e b e b et s e h e b et e bt a b e b et et et taeae 2eesensnsea et s asennsnae s s s 0 e 3,640,614
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ceiiiireieeeeeeieeeeceeteteeeeeeecae e et esesseae s e sessssassesesesensssesesesanssssaesa setsesesenenanas 13,372,410
(DTt [Tt g ToTgFoTo T (=T IR EoT T £ 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.cviiueuiieieececeeeeieeeectcte e tee e ctete e e e esssastesesesesscaesesesesssssetesesesnsssesesassssnsssesesesensnanan 2eebesesessacnas 13,372,410

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIOI YBAI)........c.uiuiieieieiei ettt ettt e e et et et e b e sees Saeesee e e e e ae e e e e e e aeanaaea

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

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ...........coerurriirieiiieieierieis corriresre e
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ciuiiiiiiiiiiitiitiite sttt aes sateaseare s e e sr s e s e areas sabesteasesaearesresresaesresnesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ..........ccccueririiiriiiiiiieieieis coesie e
B2 B ST o] o W TR @] [T o o Ty K oy T T = R
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceiiiiiiiiis corinieiei e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . (RS m—

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... NN ... U@V - BB -

3.25 SSAP NO. 108 AGJUSTMENES ......eouiiiieiiiieee et eis fabe et e st e s s e e s b e s b e s b e s b e s b e es Sabesbesbesbeab e s b e st e s b e s b e s b e e b e es eeseeaee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........ccooiiiiiiiiiinie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) ........ccoiiiriiiniiiiiiniiin e

4.23 SSAP NO. 108 AGJUSEMENLES ...ttt eareare s e s e s e e e st e abe s besbesseateatesaesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT V@I ........oiuiiiiiiii ittt bbbt b b e bbbt b b E bbb Rt bbbt bt bbb 2eseeae e e e e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........ciiiiiii ettt 2esee e e e e
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) .......ciiiiiiiiiie ettt Saeee e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

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

NONE

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

NONE

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 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

Part A, SECHON 1, COIUMN T4 ...ttt ettt ses et ees et es et es et e st ees e es b e s e st ee s s e s s ees s ees s e s b ens s ees s ees e s e s eene 13,372,410

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ............c.ccooeeiiiiiiiiiiiiiiiicies e 0

TOtal (LINE 1 PIUS LINE 2) .ottt ettt s et ea s s s s s st et esesessassssseseseseseansneneneneneneneeiees e 13,372,410
Part D, SECHON 1, COIUMN B ...ttt ettt ettt s s s s s s e s e e s e s s e s e s s e s e s s s s s s eseniess febseebseesses 13,372,410

Part D, SECHON 1, COIUMN 7 ...ttt et et e e e eseeee e e e esesesesee e e s eseeesee e e seseeee a2 e e seseseeee e eseseeeees s nsnaesesesasnansnsess | febibsssaseseesssssssrereananas 0

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiii ittt sttt ettt st sn e e e e e e e ennesnnesnes e

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uiuiieiiieitieceeieceeis ettt ee e e e e eas e ea e e e eae e e e 2 e e S e e e e s a2 e e s e e es s s ees st sns s ensene febseebsacases 13,070,686

Part B, SECHON 1, COIUMN 13 .. ..oiiiiititriiitettetetreseeeseeetetses e es et eeeeeseaeseeeeeese e eseseeeeeeeeeseeeee e e eeseEeeesee e eseEee e e s aeeseEeeesesaeansnbnbess  febbssssseseesssasasarireananas 0

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt et s st et esesesssnas s sesesesesesnnnmensnsneneneeines s 13,070,686
Part D, SECHON 1, COIUMN O ......iiiiitiiiee ettt ettt s s s a2 s e s s s s s e e s s st n s s s s esensnis febsiebseeases 13,070,686

Part D, SECHON 1, COIUMN M0 ....ouiuiuiiiieieiieieeeeeee e eteeeeees e e eseeeeeeseesesesesee e eseseeesee s eseseseees e eseseseseeaesnseseeeeeesnssaesesesasnansnsess | febibassasissesssassssereananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt sttt ettt st n e e sieesbeesbeeseennesnnesnes s

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuiiitieieieeeieetcseeses et cse b cs e eb s b s b s b es e £ b £ bbb £ b4t E bt bbbt b bbbttt niens febseebesecsenecrees 685,001

Part B, SECHON 1, COIUMN 20 .......c.tuiuitiietiieetetriniteeeetetsese e tee st ee et st es bbbt e eeeb b e £ e eheb b e et ee bbb et teeb b e b et esebebes febetisisnsnsesesssinneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt bbbttt eies oebseebesecsesecnnes 685,001

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieeee ettt nnennenens s

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of prior year ...........cccccevevevens foereeenieiiicecccc (O T 0 Joreeeeeeeeeeereeeeieeees 0 e
2. Cost of cash equivalents aCqUIrEd .............ccccoveveeveveueueeeeeieieeeeeeeeieeseesna e 21,152,134 | 21,152,134 [ 0
3. ACCIUAI OF DISCOUNL ... [eesenne s 33,251 | 33,251 |0 [
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e (U RO 0 Jveeeeerererrirreieeeend 0 o
5. Total gain (108S) ON AISPOSAIS .........oeuevereiiiieeeieieiiieeieie e ssseseses [eeeeeseseeeseneeeeees (L) | o —— (1,763) ] 0 o
6. Deduct consideration received on diSPOSAIS .............cceeeeveeeveverereierieiieieeeiens oeeeeeenenenenns 20,237,334 |.ococvernee 20,237,334 |0 o
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e [0 [0 RO | N SRR
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, (U RO 0 Jveeeeerererrirreieeeend 0 o
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T 0 Joreeeeeeeeeeereeeeieeees 0 e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [reee e 946,288 |........coovvvenene 946,288 |....oocveeeereecrnrnneeens 0 o
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e (U N 0 oo 0
12. Statement value at end of current period (Line 10 minus Line 11) 946,288 946,288

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
....12/08/2008 ...[.....ccunnnnnnnnen 3.100 O foe [V O 1,755,000 |...08/25/2021 ...
...12/15/2008 .. ....3.825 ) 0. ...4,035,580 |...08/06/2019 ...
... 12/05/2011 .. ....6.400 ) 0. ..43,511,940 |...08/31/2022 ...
WILKIN .. ...06/06/2014 .. ....4.030 ) 0. ....566,990 |...09/06/2019 ...
KINGS ... ...10/02/2014 .. ....4.500 ) 0. 26,668,880 |...02/05/2020 ...
DESOTO ... ... 12/03/2014 .. ....3.850 ) 0. 34,016,790 |...05/25/2022 ...
JACKSON . 11/09/2016 .3.580 |.. 0 0 . 2,402,400 |...09/26/2021 ...
SCOTT . 11/17/2016 .2.950 |.. . 0 0 .6,181,460 |...08/20/2021 ...
HAMILTON 01/04/2017 .3.650 |.. . 751,881 (.. 0 0 . 3,057,280 |...08/20/2021 ...
SUBLETTE ... ... 12/21/2016 .. ....3.350 .. 1,297,189 ) 0. ...08/20/2021 ...
LA SALLE ... ...01/12/2017 .. ....3.500 ) L 0f... ...09/01/2021 ...
LAFAYETTE . ...11/30/2016 .. ....3.890 ) 0. 1272172021 ...
RAY ... ...01/05/2017 .. ....2.840 ) L 0f... ..10/29/2021 ...
200636 cofeeeneeee. |KINGS . ...03/02/2020 .. ....3.900 0. . 0]... . ...02/05/2020 ...
0199999. Mortgages in good standing - Farm Mortgages 0 0 0 161,920,930 XXX
{07553 L R [N THE WOODLANDS ....evviiviirniniiniinniieeeeeeannnns ....03/21/2013 ...foc, 3.600 [cvvvnnnnnnnnnnnn 22,999,467 0 O [V 35,297,729 |...11/01/2021 ...
...12/28/2016 .. ....4.650 .. 1,360,444 ) 0. 2,714,719 (... 11/18/2022 ...
LOS ANGELES .. ...12/09/2016 .. ....3.360 .... 500,000 ) 0. ....869,566 |... 10/12/2022 ...
BROOKFIELD ... ...01/30/2017 .. ....3.910 462,883 ) 0. ....556,987 |... 12/01/2022 ...
ANAHE IM ...12/16/2016 .. ....3.400 495,161 ) 0. .1,869,011 ... 11/01/2022 ...
SAN FRANCISCO .. . ...02/08/2017 .. ....4.340 .... 800,000 ) L 0f... .1,648,804 |...06/01/2022 ...
702901 cofeeeeeeee. |FARGO L.uennnnnees ... [ND... ...02/01/2017 .. ....4.610 429,867 0. . 0]... ....865,665 |...05/01/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 27,047,822 0 0 0 43,822,481 XXX
0899999. Total Mortgages in good standing 58,917,399 0 0 0 205,743,411 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 XXX
3399999 - Totals 58,917,399 0 0 0 205,743,411 XXX

General Interrogatory:

1. Mortgages in good standing $

....0 unpaid taxes $

Restructured mortgages $

.................................. 0 unpaid taxes $

2.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4.

Mortgages in process of foreclosure $ -.ovovevveneeee

............... 0 unpaid taxes $

-..0interest due and unpaid.

0 unpaid taxes $
.................................. 0

.......................... 0 interest due and unpaid.

interest due and unpaid.

0

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
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SCHEDULE B - PART 3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
192071 oo L S | O AR AN 11/12/2008 .....|...... 10/27/2022
192072 ... PIATT i e L e 10/31/2008 .....|...... 10/27/2022 .
192973 ... coe JFORD tevvvvviiiiiiiiiiiiiiiiiiiisisisssinninens feeeeeeeeeeeeeee e fo e 12/23/2008 .....|...... 10/27/2022 ..... ... 212,519 |.... .. .. .. . 212,519 |............ 212,519
0199999. Mortgages closed by repayment 371,435 0 0 0 0 0 371,435 371,435
FARM MORTGAGES ... VARIOUS ...vvviiiinnininiiininiiiiiiiiiiininns fommnmniiiiiiiiins s s s e e e e 0 e O e O 0 el O [ 0 0 . 8,309,526 . 3,309,526

COMMERCIAL MORT ..

3,437,229

0599999 - Totals

371,435

3,808, 66

3,808,664
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [LANDMARK EQUITY XIV LP ..eovvvevvvrrnnnnnnnnnnnns LANDMARK .. [ e e 12/19/2008 ... |...... R )|eeennnn 131,872 0.457
000000-00-0 . [LIFE INS COMMUNITY INVT LLC ..|LIFE INSURANCE COMMUNITY 0170171999 . feveennn v e A7 [l 557,167 .l 557,167 [ (TB0) e O [ O e O e O e O [ O 0.547
000000-00-0 . |MASSACHUSETTS CAP RESOURCE CO . BOSTON MASSACHUSETTS CAPITAL RESOURCE . ..08/30/19%6 ... [.cooorveeenn o 8,571,726 |........5,036,210 |........5,036,210 |.........(621,183)|....cccceeeeins O feuveveneiiienn O fenniiiiiicts O e O e O e O e 4.593
000000-00-0 . [MASSACHUSETTS CAP RESOURCE LP BOSTON .. MASSACHUSETTS CAPITAL RESOURCE . ..08/30/19%6 ... [...coooveeein fonnnnnn4,995,045 |....... 6,618,200 |....... 6,618,199 |......... (393,013)|...ccceerereins O feevvvnnnnneenn O [t O e O e O [ O e, 4.593
000000-00-0 . [ODYSSEY INVESTMENT IV LP .. [ oo NEW YORK ..| ODYSSEY INVESTMENT PARTNERS ... 12/23/2008 ... [...... 3ooooiifenninnnnnn 13,189 [l 30,128 |l 30,128 099,089 | O [ O e O e 0 | 45 ... 806,536 ... 0.472
................ Summary Line Adjustment .........ocoiiiiiiiiiiies Joenoennis | oiiiiiiiiiiiciiieeees feeeeeeeeiiiiineeee | e eees ferieeeees ceeeeeiees [ s ......0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 9,857,093 12,625,369 12,625,368 (962,807) 0 0 0 0 (53) XXX
TEACHERS INSURANCE & ANNUITY ASSOCIATION OF | |
878091-BF-3 .. [AMERICA .....cooevveiiiiiiiiiiiiiiiiiiieeeeeeeeeeee [ NEW YORK ..oeeveeeeeeniniiiiiiiiiinns founnnnns NY......... WELLS FARGO SECURITIES ........ceeeeeeeen. |oveee 1.0 FE ......[|.... 07/17/2019 ... eeeeee v oo 2,029,256 |........ 1,562,179 |........ 2,017,393 [....ounnnnnnneees [ (3,621)]...ccceennnns [V R ] R, [V R 80,063 |.............. 0f..... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 2,029,256 1,552,179 2,017,393 0 (3,621) 0 0 80,063 o] XXX
6099999. Total - Unaffiliated 11,886,349 14,177,548 14,642,761 (962,807) (3,621)] 0 0 80,010 938,408 [ XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0] XXX

11,886,349 (962,807)

(3,621

938,408

6299999 - Totals 14,177,548 14,642,761 ) 0 80,01
1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A ...0 1B.. WS .0 1D.S 2,017,393 1E.$ .. 0 TF .8 i 0 1.8 i, 0

1B ...0 2B.. S .0

1C ...0 3B.. WS .0

1D 0 4B.. .$ .0

1E 0 5B.. B .0

1F .0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... LANDMARK EQUITY  XIV LP e SIMSBURY L0 N ....12/19/2008 ...|...... [N [V RTINS N | [ AN 0.457
000000-00-0 ......... MASSACHUSETTS CAP RESOURCE CO BOSTON MASSACHUSETTS CAPITAL RESOURCE ... BT 1 1 O N | RO RIS N | [ AN 4.593
000000-00-0 . ..| ODYSSEY INVESTMENT IV LP . NEW YORK .| ODYSSEY INVESTMENT PARTNERS 12/23/2008 .. .. 564 |. ...0.472

Summary Line Adjustment

(D

Venture Interests - Common Stock - Unaffiliated

1,060,385

1999999. Joint 0
6099999. Total - Unaffiliated 0 1,060,385
6199999. Total - Affiliated 0 0

6299999 - Tota

Is

1,060,385
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... LANDMARK EQUITY XIV LP SIMSBURY .. CAPITAL DISTRIBUTION .... . |- 12/19/2008 ... 08/04/2022 ..| 144,320 |.... ....0 0. ... . .. 144,320 ... 133,776 |....
000000-00-0 ..... LIFE INS COMMUNITY INVT LLC .. ... |BOSTON . ..|CAPITAL DISTRIBUTION . . 01/01/1999 ..|. 05/10/2022 . [........ 19,058 |. 0. .0 . 19,058 |. L0
000000-00-0 ..... MASSACHUSETTS CAP RESOURCE CO ... | BOSTON . ..|CAPITAL DISTRIBUTION . . 08/30/1996 ..|. 05/05/2022 ..|.... 1,056,674 |. 0. .0 . 1,056,674 |. 0l
000000-00-0 ..... MASSACHUSETTS CAP RESOURCE LP . | BOSTON . ..|CAPITAL DISTRIBUTION . . 08/30/1996 ..|. 11/09/2022 ..). 0. .0 .. N . 1,056,674 |. 0l .... 1,056,674
000000-00-0 ..... ODYSSEY INVESTMENT IV LP ... NEW YORK .. ..|CAPITAL DISTRIBUTION . . 12/23/2008 ..|. 12/16/2022 ..). 0. .0 .. N .. 4,603 |. .0 .. ..4,603
000000-00-0 ..... ODYSSEY INVESTMENT IV LP .. | NEW YORK BASIS ADJUSTMENT . 12/23/2008 ..|. 04/26/2022 .. .0 0. ", . .0 .. 69,527 ... 69,527 |...oveeennn 0 o0 i 0 [ .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,350,856 0 0 0 0 0 2,350,856 203,303 2,147,553
6099999. Total - Unaffiliated 2,350,856 0 0 0 0 0 2,350,856 203,303 2,147,553
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0

6299999 - To

tals

2,350,856

2,350,856

203,303

2,147,553




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912803-CH-4 ..... UNITED STATES TREASURY SENIOR GOVT_BND LA e 14,987,900 |...74.8280 |............. 25,067,422 |.......eun... 33,500,000 (U 945,204 |....ovvunniinnns (U 0 |..... 0.000 |...... 3.844 IN/A ... ....03/31/2009 ...|....05/15/2030 ...
912803-CK-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA . 13,140,160 |...73.0940 |... ....23,390,000 |.... 32,000,000 |.. 0 [ 915,475 |0 [0 0.000 |...... 4.101 |N/A ... ....03/11/2009 ...|....02/15/2031 ...
912810-PU-6 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA . 112.1250 |... ....320,000 |.. O e (210) el o0 e 5.000 |...... 4.864 [MN ...... ....10/10/2007 ...|....05/15/2037 ...
912810-PX-0 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA . . 106.7810 |... ..230,000 |.. O [ (343) |0 o0 e 4.500 |...... 4.208 [MN ...... ....11/13/2008 ...|....05/15/2038 ...
912810-0A-9 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA .. 963,285 |...94.4690 |... .1,000,000 |.. . O s 1,098 |0 [0 e 3.500 |...... 3.704 [FA ...... ....03/04/2009 ...|....02/15/2039 ...
912810-0H-4 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... LA . 18,437,099 |. 104.5630 |... ... 17,775,625 |.... .. 17,000,000 |.. ...18,028,462 0 [ (40,792) |veeeeeeen0 o0 e 4.375 |...... 3.893 [MN ...... ...08/12/2010 ...|....05/15/2040 ...
912810-SC-3 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... UV [ PO Y SN ...3,121,342 |...84.6880 |.............. 2,557,563 |.... ....3,020,000 |.. ....3,111,265 LU U 7<) N N | I RPN | ) AN 3125 |...... 2.955 |WN ...... ....07/12/2018 ...|....05/15/2048 ...
912810-SF-6 ..... UNITED STATES TREASURY SENIOR GOVT BND .....ovvevvnn fooeven]onnnne] onennns e LA e 29,813,777 |...83.0000 |............. 24,883,400 |............. 29,980,000 [............. 29,827,992 |oeeveeeieeennn0 e 3774 0 0 3.000 |...... 3.028 [FA ...... ....03/19/2019 ...|....02/15/2049 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 81,031,598 [ XXX 95,223,095 117,050,000 100,818,336 XXX XXX XXX 465,177 1,798,875 XXX XXX
36202E-T3-3 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .... . LA 243,983 |. 103.7230 |... 249,097 |.... ....240,156 |.. 243,097 0] 6.000 |...... 5.674 [MON ... |eeeennneeaennes 1,201 |... ... 14,409 |....05/29/2008 ...|....06/20/2038 ...
38382A-7N-9 ... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ... . 4. LA . 12,646,484 |...79.2260 |... .. 9,903,249 |.... 12,500,000 |.. ... 12,628,500 ... (4,489) | 20 s 3.000 |...... 2.934 |MON ..... ... 31,250 |... .. 375,000 |....12/06/2019 ...|....11/20/2049 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 12,890,467 | XXX 10, 152, 346 12,740, 156 12,871,597 0 (4,698) XXX XXX 32,451 389,409 XXX XXX
0109999999. Total - U.S. Government Bonds 03,922,085 | XXX 105,375,441 129,790, 156 113,689,933 0 1,817,120 XXX XXX 497,628 2,188,284 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
13063A-5G-5 ..... CALIFORNIA ST PUB WKS BRD LEAS MUNITAX B .... vee |- 1.CFE ..)... .. 741,043 |. 125.1630 |... 531,943 |.... ..425,000 |.. 703,568 |.....ccevneeeen0 foeennnnns (13,642) |-eeveeeeeeennn0 o0 1l 72550 . 2.584 [AO .oeeen [eeennieeeeees 8,022 |... ... 32,088 |....03/06/2020 ...|....04/01/2039 ...
13063B-JC-7 ..... CALIFORNIA ST PUB WKS BRD LEAS MUNITAX B .... vee |- 1.CFE ..)... 3,988,176 |. 128.1160 |... ..3,074,784 |.... .2,400,000 |.. ....3,816,6% [.....cccceenn0 | (RGO <) N R | R RPN | I A A8 <141 I AN 3.222 |WN ...... .... 30,400 |... .. 182,400 |....12/10/2019 ...|....11/01/2040 ...
419792-YV-2 ..... HAWAIL  STATE OF MUNITAX_BND GO voo |- 1.CFE ... ..460,000 |...78.4190 |... 360,727 |.... ... 460,000 |.. 460,000 eeeereeeeeeennd0 o0 | 10395 | 1.395 |FA ...... e 2,674 |... ...6,417 |....08/06/2020 ...|[....08/01/2030 ...
452151-LF-8 ..... ILLINOIS STATE OF SENIOR MUNITAX_BND GO . o | eeveeeeen L 2.AFE L 3,081,180 |...95.9740 |... ..2,879,220 |.... .3,000,000 |.. .... 3,056,835 L (7,809) e foiinnennn 0 ]40005.100 4.757 | ....... .. 12,750 |... 153,000 [....05/29/2019 ...|....06/01/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 8,270,309 | XXX 6,846,674 6,285,000 8,037,099 0 (78,966) XXX XXX 53,846 373,905 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 8,270,399 | XXX 6,846,674 6,285,000 8,037,099 0 (78,966) XXX XXX 53,846 373,905 XXX XXX
442331-3(-8 ..... HOUSTON CITY OF MUNITAX BND GO ...ovnvvvvvnnnnnenecnnns foee wen | s T LADFE e 3,673,413 [...86.2180 |........eennn. 2,750,354 |...covvnnnnnns 3,190,000 |....cevvunnnns 3,626,494 |...ooniiiiinnnd 0 |eeens (16,395) |.oeeveeeeeeeennnl0 feiiiiiiiinnnnnnn0 3,961 o, 3022 [MS ooooee [ooeviiiiins 2,119 | 126,356 |....01/16/2020 ...|....03/01/2047 ...
54438C-PA-4 ... LOS ANGELES CALIF CMNTY COLLEG MUNITAX B . voo |- 1.BFE ... .. 531,556 |. 124.3150 |... ..420,000 |.. 525,372 e (2,327) o0 |0 62750 o 4.937 [FA ...... ... 11,813 | . 28,350 |....03/18/2020 ...|....08/01/2049 ...
725209-PC-8 ... PITTSBURGH PA MUNITAX_BND GO UV (U A 0 I < =R 2,155,000 |...83.6310 |... . .2,155,000 |.. 2,155,000 0 ... RPN | N AR (N N '<(c Y RN 1.559 [MS ...... cen 11,199 | . 33,59 |....08/06/2020 ...|[....09/01/2028 ...
797355-02-3 ..... SAN DIEGO CALIF UNI SCH DIST SENIOR MUNI ............|... (T [T T LADFE | 1,611,960 |...78.7950 |......cccennnn 3,151,800 |.euieeennnn 4,000,000 |eevuunnnnns 2,755,791 |oveeeieeeeennnnn [V 133,559 |eeveeiiieeeenn0 [0 ].....0.000 |...... 5.080 [N/A oo fooeemmimianieennnnnns [V 0 [....08/02/2012 ...]....07/01/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 7,971,929 | XXX 8,226,525 9,765,000 9,062,657 0 114,837 XXX XXX 65,131 188,302 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 7,971,929 | XXX 8,226,525 9,765,000 9,062,657 0 114,837 XXX XXX 65,131 188,302 XXX XXX
01026C-AD-3 ..... ALABAMA ECON SETTLEMENT AUTH SENIOR MUNI ......oevniifern von]vnnnnns T L1GFE Lo 5,066,800 |...92.9640 |.............. 4,648,200 |..euieeinnnnn 5,000,000 |.eeevunnnnns 5,044,403 |....oovevennnnn0 oo (5,911) [eevvvvvriiinnnnnd0 o0 42263 | 4104 [MS ..ot [orriiiiiins 62,761 [.ccoevennnnns 213,150 |....12/18/2018 ...|....09/15/2032 ...
072024-PY-2 ..... BAY AREA TOLL AUTHORITY SUB MUNITAX_BND .. 1.EFE ..|... ...4,063,392 |. 122.1290 |... 2,931,096 |.... 3,960,179 [..ceevrvnieeee0 e (36,200) [0 |0 [ 006907 o 3.249 | AO ...... .. 165,768 |....01/21/2020 ...|....10/01/2050 ...
1565498-DV-7 ..... CENTRAL TEX REGL MOBILITY AUTH SENIOR MU .... | 1.GFE L .. 1,068,420 |. 105.6880 |... 1,056,880 |.... 1,020,433 [oooiiiiivinennnn0 Joveeeeen s (7,607) [0 o0 0000.5.000 . 4131 ..., ..50,000 |....11/12/2015 ...|....01/01/2045 ...
235036-6R-6 DALLAS FORT WORTH TEX INTL ARP MUNITAXB .... |- 1L.EFE ... ...82.5410 |... .. 1,403,197 |.... 1,726,404 |.ooveveieeeee0 e (8,601) [0 |0 [2.046 ... 1.803 ...08/07/2020 ...|....11/01/2029 ...
235036-65-4 . DALLAS FORT WORTH TEX INTL ARP MUNITAX_B . .. 1.EFE .. ...80.5810 |. ..241,743 | .305,284 |.. .1.853 ....08/07/2020 .. 11/01/2030
414008-CU-4 . HARRIS COUNTY CULTURAL EDUCATI MUNITAX_B . .. 1.F FE .. ...80.7740 |. ..807,740 |. .1,000,000 |.. .3.343 ....10/21/2020 .. 11/15/2037
442349-ET-9 ..... [HOUSTON CITY OF SUB MUNITAX_BND REV ..... .. 1.EFE .. .. 80.8780 |. ..849,219 |. .1,050,000 |.. ... 2.385 ....09/18/2020 .. 07/01/2031 ...
544445-75-1 ... LOS ANGELES DEPARTMENT OF AIRP SUB MUNIT ... .. 1.DFE ..|... .. 1,000,000 |...84.0330 |... 840,330 |.... . . +.1,000,000 [...oeeeeennneeni0 Joeeeiiiiieeen0 feiil0 eel0 2,470 ). 2.470 ...02/08/2022 ...|....05/15/2030 ...
544495-WA-8 ..... LOS ANGELES CA DEPT OF WATER & MUNITAX B .... |- 1.CFE ... 2,685,720 |. 118.2760 |... 774,140 |.... .1,500,000 |.. RPN 1[0 TV R N RO 0 £<i<) N AR | N RPN | I SN o 1< N AN 2.603 ...02/25/2020 ... |....07/01/2050 ...
557363-DX-3 ..... MADISON CNTY NY CAP RES CORP MUNITAX_BND .... .- 1.DFE ..|... .. 312,675 |...84.1270 |... +228300,000 |eeeenneeeeennn 31,71 [0 e (964) [0 0 32044 2.578 ....02/08/2022 ...|....07/01/2032 ...
59250N-ZH-9 ...... METROPOL I TAN TRANSPORTATION AU MUNITAX B ... ... 1.CFE ..|... ...4,089,309 |. 122.4940 |.............. 3,184,844 |[..............2,600,000 |.............. 3,906,577 |.....ccvvvueeenn0 Joorrnnnnn (62,231) el oviiiiiinnnnnnl0 000072336 | 3.250 ....03/18/2020 ...|....11/15/2039 ...
59447T-XX-6 ..... MICHIGAN STATE FINANCE AUTHORI MUNITAX B .... .- 1.DFE ..|... .. 4,000,015 |...80.1310 |... reeerneeeeeen 3,999,950 [onniiiiiiien0 e (B) 0 o0 ]l 30384 | 3.384 . ....12/06/2019 ...|....12/01/2040 ...
626207-YS-7 ..... MUNICIPAL ELEC AUTH GA SENIOR MUNITAX BN .... |- 2.AFE L .. 269,282 |. 101.2890 |... ..240,000 |.eeevvinnennnnnnn267,581 fooiiiiiiiennl0 o () [0 0l 72055 | 6.036 | AO ...... ... 16,932 [....03/07/2019 ...|....04/01/2057 ...
646136-6R-7 ..... NEW JERSEY TRANSPORTATION TRUS MUNITAXB .... .. 1.G FE ..|... 2,927,310 |...82.7050 |... . .2,865,000 |.. i 2,919,760 |oeeeeeiiiieen0 e (2,77 [0 k0 ]l 40081 ) 3.907 (D ....... .. 116,921 |....03/05/2020 ... |....06/15/2039 ...
646136-65-5 ..... NEW JERSEY TRANSPORTATION TRUS MUNITAXB .... .. 1.G FE ..|... .. 1,741,686 |...80.3220 |....oennnnnnns 1,393,587 |.... 1,735,000 |.. el LTHL017 [0 e (226) [0 0 40131 ) 4.103 (D ....... ... 71,673 |....12/05/2019 ...|....06/15/2042 ...
64990F-XE-9 ..... DORMITORY AUTHORITY OF STATE O MUNITAX B .... .. 1.BFE ..|... ...3,663,602 |...73.6380 |.............. 2,864,518 |.... .3,890,000 |.. ....3,683,629 |.....oooeeeneenn0 i 7,658 |0 00100830190 ). 3.582 [FA ...... .. 124,091 |....05/01/2020 ...|....02/15/2043 ...
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650035-8I-1 ..... NEW YORK ST URBAN DEV CORP MUNITAX BND R ......coovveforn vun]vnnnnns T L 1BFE | 5,091,350 [...91.6090 |.............. 4,580,450 |........oen... 5,000,000 |.eeevunnnnns 5,058,841 [....covvunnnnnnns 0 fooeeeeeenn (9,154) |0 [0 1.00023.900 | 3.669 [MS ...... |eeeeveneennn ST,417 o 195,000 |....03/19/2019 ...|....03/16/2033 ...
71884A-H4-4 ..... PHOENIX AZ SUB MUNITAX_BND REV oo |- 1.BFE ). ...84.2890 |... . 720,000 |.. O 0 0 0 el 10455 1.455 ... 10,476 |....08/05/2020 ...|....07/01/2028 ...
73358II-EK-6 ..... PORT AUTHORITY OF NEW YORK AND SENIOR MU .. woo |- 1.DFE ... ...94.2800 |... .2,575,000 |.. O e (22,788) [0 o0l 4926 |l 2.956 .. 126,845 |....03/18/2020 ...|....10/01/2051 ...
783186-UL-1 ..... RUTGERS UNIVERSITY NEW JERSEY MUNITAX BN ... vee |- 1LEFE ). ...83.6890 |... .1,130,000 |.. O 0 0 0 el 10663 | 1.663 ... 18,792 |....08/05/2020 ...|....05/01/2028 ...
79467B-AR-6 ..... CHICAGO SALES TAX SECURITIZATI MUNITAXB .... v |- 1.CFE ... ...80.6350 |... O e (1,161 0 [0 000.3.587 | 3.532 .. 130,746 |....01/16/2020 ...|....01/01/2043 ...
882667-AZ-1 ..... TEXAS PRIVATE ACTIVITY SURFACE SENIOR MU .... oo |--2.BFE ... ...75.7260 |... .... 3,979,027 O e (L513) el o0 000082922 | 3.829 .. 163,939 |....12/12/2019 ... |....12/31/2049 ...
913366-DF-4 ..... UNIVERSITY CALIF REGTS MEDICAL SENIOR WU ... I ... 1.DFE ..|... . 113.6950 |... .... 1,029,700 JLO SR ( 735 s ()N N N RPN | ) SN 0 1 X N AN 3.053 .. 46,081 |....02/10/2020 ...|....05/15/2049 ...
91412F-7Y-7 ..... UNIVERSITY OF CALIFORNIA SENIOR MUNITAX  .....ccovwneforsvun]innnnns 1 s .. 1.CFE .. . 105.2280 |.................315,684 |................ 300,000 |.......correnns 325,193 |eevuiiieeennnn 0 fooeeeeeeee (1,210) |0 [0 5770 .o 4.936 [MN ... fooieiiinieeenn 2,212 | 17,310 |....03/18/2020 ... [....05/15/2043 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 54,543,317 | XXX 53,952,200 0 XXX 2,005,509 XXX XXX
31283H-20-7 ... FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... LA .. 105,883 |. 102.6600 |... ... 105,660 O i (29) eeeeeeeeeeen0 o0 .. 6.500 |- 6.473 ...6,862 |....04/14/2004 ...|....12/01/2031 ...
31283H-2R-5 ... FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 ... LA ... 90,112 |. 103.5420 |... O 0 0 [0 00062500 |- 6.528 ....04/14/2004 ...|....09/01/2032 ...
31280S-35-3 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# 1G2 ... LA . 100.1200 |... O 0 0 k0 2,245 | 5.381 ....08/20/2007 ...|....02/01/2037 ...
3128Q5-40-6 . FEDERAL HOME LOAN MORTGAGE COR POOL# 1G2 . 1.4 .. ...99.6010 |. .0 .5.234 ....03/20/2007 .. 03/01/2037
31202H-4K-7 . FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 . 1.A .. . 103.5850 |. .0 .5.880 ....11/08/2005 .. 12/01/2033
3132DN-V9-1 . FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 . . 1.4 .. . 100.1770 |. .0 ......4.860 ....00/20/2022 .. 08/01/2052 ...
3136B4-FT-0 ..... FANNIE MAE FNMA_19-14 SENIOR AGENCY_CMO ... N LA ...92.1590 |... ....4,716,221 0 e (11,288) |0 e l0 02224000 |- 3.539 ...04/02/2019 ...|....04/25/2049 ...
3136B5-ZR-9 ..... FANNIE MAE FNMA_19-43 SENIOR AGENCY_CMO ... i L LA ...73.3410 |... .. .... 1,058,429 O e (874) 0 0 000002.750 | 2.625 ...10/02/2019 ...|....08/25/2049 ...
31371L-CD-9 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 . N LA . 100.9940 |... L.92,275 |.. O e 138 0 [0 0022250000 |- 5.542 ....03/23/2007 ...|....09/01/2033 ...
31371M-CF-2 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 255 ... i L LA . 103.5420 |... ..160,914 |.. O 289 L0 [0 000005.500 |- 6.164 ....07/21/2006 ...|....07/01/2035 ...
3137FM-RC-8 ..... FREDDIE MAC FHLMC_4899 SENIOR AGENCY_CMO .... N LA ...75.1180 |... 1,274,009 |.. O e (2,071) [0 o0l 2.875 | 2.620 ....10/02/2019 ...|....04/25/2045 ...
3137FM-VF-6 ..... FREDDIE MAC FHLMC_4905 SENIOR AGENCY_CMO .... i L LA ...75.7810 |... .1,470,070 |.. O e (928) 0 [0 000002.750 | 2.655 ....10/02/2019 ...|....08/25/2049 ...
31403C-IIF-4 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 745 ... N LA ...98.7370 |... 417,888 |.... ..423,233 |.. 401,132 O e 2,048 o0 e l0 |l 40500 |- 5.865 ...11/04/2005 ...|....09/01/2035 ...
3140XH-G4-3 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# FS2 ... LA ...98.1050 |... .. 4,487,633 |.... . 4,574,316 |.. ... 4,727,095 JL O R (107N N N RPN | SR 344 I AN 3.892 ...08/12/2022 ...|....03/01/2050 ...
31411U-HN-4 . FEDERAL NATIONAL MORTGAGE ASSO POOL# 914 . 1.A .. . 100.4090 |. ...17,998 |. ... 17,925 . 17,925 .. .0 ......5.650 ....03/20/2007 .. 04/01/2037 ...
31414E-RC-0 ... FEDERAL NATIONAL MORTGAGE ASSO POOL# 964 ............ 1.A ... .. 124,929 |. 103.4810 |... 128,815 |.... .. 124,482 |.. ....124,742 O (49 0 0 ......6.000 . 5.920 ...08/08/2008 ...|....07/01/2038 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ge-
Backed Securities 17,855,458 [ XXX 15,993,101 17,349,331 17,800,511 0 (14,780) 0 0 XXX XXX XXX 60,042 474,154 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 72,398,775 [ XXX 59,642,476 65,924,331 71,752,711 0 (208,582) 0 0 XXX XXX ,479,663 XXX XXX
00115*-AA-0 ..... AES ILUMINA LLC SECURED CORP_BND I 5.0 ) ...87.0220 |........onnnn. 2,718,013 |.... ....3,123,381 L P | R N RPN I RN o 044 I AN 6.045 .. 189,485 |....01/18/2013 ...|....03/26/2032 ...
00115A-AK-5 ..... AEP TRANSMISSION COMPANY LLC SENIOR CORP 1 .1.FFE ...78.3770 |. .. 1,567,538 |. .1,989,083 |.. .0 .3.833 . 76,000 |....06/10/2019 .. 06/15/2049
00164V-AF-0 ..... AMC NETWORKS INC SENIOR CORP_BND ... 1 .3.CFE .. ...62.0000 |. ..620,000 |. .1,000,000 |.. .0 . 4.250 . 42,500 |....01/25/2021 .. 02/15/2029
001877-AA-T7 ..... AP1 GROUP DE INC SENIOR CORP_BND 144A 2 .4BFE .. ...83.1250 |. ..581,875 |. ... 700,000 |.. .0 .4.125 . 30,720 |....06/15/2021 .. 07/15/2029
007944-AG-6 ..... ADVENTIST HEALTH SYSTEM SECURED CORP_BND .. 1 .1.GFE .. ...71.5300 |. 1,548,625 |. .2,165,000 |.. .0 .3.630 . 78,590 |....10/23/2019 .. 03/01/2049 ...
01400E-AC-7 ..... ALCON FINANCE CORP SENIOR CORP_BND 144A ... N .2.BFE .. ...77.0290 |. ..2,927,083 |. .3,800,000 .3,932,877 |.. .0 ...... 3.593 144,400 |....10/10/2019 .. 09/23/2049 ...
015271-AS-8 ..... ALEXANDRIA REAL ESTATE EQUITIE SENIOR CO .... A1 [ 2AFE L ...76.1830 |... 3,371,107 |.... . 4,425,000 |.. 4,841,038 O e (9,427) eveeiennl0 0 ]00224.000 |- 3.456 .. 177,000 |....08/23/2019 ... |....02/01/2080 ...
025816-CM-9 ..... AMERICAN EXPRESS COMPANY SENIOR CORP_BND .. N2 e | LFFE L ...88.5640 |... 4,428,175 |.... .5,000,000 |.. 4,990,936 O e 2,288 o0 e l0 el 10650 |- 1.699 ... 82,500 |....12/07/2021 ...|....11/04/2026 ...
02666T-AB-3 ..... AMERICAN HOMES 4 RENT LP SENIOR CORP_BND .. A1 [ 2.0 FE L ...94.2760 |... 3,771,028 |.... .4,000,000 |.. 4,139,588 JLOJ R (0% (/) N R N RPN | I SR 44 I AN 4.223 ..196,000 |....05/22/2019 ...|....02/15/2029 ...
02666T-AD-9 ..... AMERICAN HOMES 4 RENT LP SENIOR CORP_BND .. 2 e [ 2.CFE L. ...62.6990 |... .1,000,000 |.. 1,032,987 O e (T4 0 010000082375 | 3.19% ... 34,406 |....09/24/2021 ...|....07/15/2051 ...
03027X-AK-6 ..... AMERICAN TOWER CORPORATION SENIOR CORP_B .. A1 [ 2.0 FE L ...93.6950 |... 3,970,705 O e 7,105 [0 [0 0000030375 | 3.584 .. 135,000 |....05/22/2019 ...|....10/15/2026 ...
03027X-AY-6 ..... AMERICAN TOWER CORPORATION SENIOR CORPB .. 2 .. .. 2.CFE ..|... ...71.9460 |... 719,464 |.... 997,303 O i 88 o0 fel0 0022232700 |- 3.716 ... 37,000 |[....09/30/2019 ...|....10/15/2049 ...
03040W-AT-2 ..... AMERICAN WATER CAPITAL CORP SENIOR CORP_ 1 L2.AFE .. ...83.8630 |. .. 2,599,750 |. .3,331,727 |.. .0 (5,473) |. .3.739 130,200 |....06/26/2019 .. 09/01/2048 ...
03040W-AV-7 ..... AMERICAN WATER CAPITAL CORP SENIOR CORP_ 1 L2.AFE .. ...83.3090 |. .. 1,108,844 |. . 1,325,000 . 1,527,466 |.. .0 (4,903) | .3.271 . 54,988 |....08/21/2019 .. 06/01/2049
037833-DK-3 . APPLE INC SENIOR CORP_BND .... 1 .1.BFE .. ...93.6420 |. ..4,682,100 |. .5,000,000 .4,890,386 |.. .0 20,337 | .3.494 150,000 |....07/18/2018 .. 11/13/2027
059438-AH-4 . JPMORGANCHASE&CO SUB CORP_BND .. 1.G FE .. . 109.6140 |. ..2,192,278 |. .2,000,000 . 2,055,846 |.. .0 .. (12,554) |. ......6.776 152,500 [....05/30/2002 .. 10/15/2026 ...
07177M-AB-9 ..... BAXALTA INC SENIOR CORP_BND ... ... 2.BFE ... L.97.4760 |...ooeeeennnns 7,554,413 |.... .7,750,000 |.. ... 7,735,050 U 5,629 |.ooooerennnnn0 foeniiiinnnn 0 ]....4.000 ... 4.083 ..310,000 |....06/03/2016 ...|....06/23/2025 ...
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071813-CL-1 ..... BAXTER INTERNATIONAL INC SENIOR CORP_BND ........covsfors vun]vunnnns 2 i L 2BFE | 3,610,810 |...88.8690 |.............. 3,599,195 [....ceeeennnn 4,050,000 |....ccvvunnnns 3,658,217 [.oeevvvninns 0 fooeeeeennn 47,407 |0 feiinninnl0 | 1915 4.537 [FA ...... ....06/14/2022 ...|....02/01/2027 ...
084423-AU-6 ..... WR BERKLEY CORPORATION SENIOR CORP_BND ... e [ 2.AFE L ..699,029 |...76.3570 |... . 700,000 |.. O e 18 0 [0 002224000 |- 4.008 |IN ...... ....05/05/2020 ...|....05/12/2050 ...
09261B-AG-5 ..... BLACKSTONE HOLDINGS FINANCE CO SENIOR CO .. 2 e | LEFE L 4,987,600 |.. 77.7880 |... .. 3,889,380 |.... O 981 0 [0 00000 2.550 |l 2.578 [MS ...... ....01/03/2022 ...}|....03/30/2032 ...
09261H-AD-9 ..... BLACKSTONE PRIVATE CREDIT FUND SENIOR CO .. 2 e [ 2.CFE L. .. 2,114,188 |...82.9370 |eeeuunnnneens 2,073,423 |.... 0 i 30,699 [0 feeiiiiel0 el 2625 |l 6.782 | ....... ...08/10/2022 ...|....12/15/2026 ...
09261H-AP-2 ..... BLACKSTONE PRIVATE CREDIT FUND SENIOR CO .. A1 [ 2.0 FE L ...93.3110 |oooeennnnnnns 1,399,667 |.... O ] 18,648 |0 0 000022.700 |- 6.393 (JJ ....... ....08/10/2022 ...|....01/15/2025 ...
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO SENIOR CORP_BND ... e | LFFE L ...92.8390 |...coonnnnnnns 4,177,742 |.... ....5,082,977 JLO I U € (1IN0 <Y N ARt | R FUUPUPPPRRIN | I AR (44 I AU 1.433[dJ ....... .. 153,000 |....07/17/2020 ...|....07/26/2029 ...
11135F-BG-5 ..... BROADCOM INC SENIOR CORP_BND 144A A1 [ 2.0 FE L ...70.3420 |......oonnnnns 1,406,842 |.... ....2,088,427 LU U ( - 51N AR N RPN | I R £ 1 I AN 3.499 |FA ...... ... 75,000 [....09/24/2021 ...|....02/15/2051 ...
118230-AU-5 ..... BUCKEYE PARTNERS LP SENIOR CORP_BND 144A A1 e [ 8B FE L ...87.7500 |... O 0 0 [0l 40500 |- 4.500 ....02/11/2020 ...|....03/01/2028 ...
126408-HC-0 ..... CSX CORP SENIOR CORP_BND ...........ceenns 1 L2.AFE .. ...80.1540 |. .. 3,546,801 |. .0 .3.423 ....08/23/2019 .. 05/01/2050
126650-BP-4 ..... CVS PASSTHROUGH TRUST SECURED CORP_BND 1 .2.BFE ...99.5170 |. ..202,644 |. ..203,627 .0 .6.239 ....01/26/2007 .. 12/10/2028
127097-E€-8 ..... COTERRA ENERGY INC SENIOR CORP_BND ... . ....2.B .. . 11,500,000 |...97.5280 |. 11,215,776 |. 11,500,000 .0 ......3.670 ....09/18/2014 .. 09/18/2024 ...
133131-AY-8 ..... CAVDEN PROPERTY TRUST SENIOR CORP_BND N L 1.G FE . .. 5,077,460 |...71.3620 |eeeeunnnnnens 3,568,115 |.... ....5,072,209 O e (714 0 010022032350 | 3.268 ...10/03/2019 ...|....11/01/2049 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CORPORAT SENIOR CO .. I VAN 2.AFE ...87.5940 |......oeunnnns 3,503,772 |.... ....4,000,000 O 0 0 [0l 10878 1.878 ....10/28/2021 ...|....11/02/2027 ...
141781-BK-9 ..... CARGILL INC SENIOR CORP_BND 144A N L 1.F FE . ...90.9570 |...coovnnnnnns 3,638,284 |.... .. ... 3,986,500 O e 1,868 o0 01000032250 |- 3.309 ...05/20/2019 ...|....05/23/2029 ...
14448C-AP-9 ..... CARRIER GLOBAL CORP SENIOR CORP_BND B L 2.CFE ...90.2150 |... ..350,000 |.. O e (1,578) [eiiinnl0 o0 00002403 |, 1.991 ....01/04/2022 ...|....02/15/2027 ...
14879E-AH-1 ... CATALENT PHARMA SOLUTIONS INC SENIOR COR .. N L 4.A FE ...79.2500 |... .1,000,000 |.. O 0 0 0 30125 | 3.125 ....02/10/2021 ...|....02/15/2029 ...
14913R-2G-1 ..... CATERPILLAR FINANCIAL SERVICES SENIOR CO . N 1.F FE . . ...85.7480 |... O 956 [0 [0 00010100 | 1.129 ....09/09/2020 ...|....09/14/2027 ...
165303-D#-2 ..... CHESAPEAKE UTILITIES CORPORATI SENIOR CO .. .. 2,000,000 |...99.3530 |.eeuuunnnn 1,987,066 |.... ....2,000,000 O 0 0 [0 0022050930 |- 5.929 ...10/31/2008 ...|....10/31/2023 ...
165303-E*-5 ..... CHESAPEAKE UTILITIES CORPORATI SENIOR CO .. I .. 1,200,000 |...99.2490 |............e. 1,190,989 |.... .... 1,200,000 O 0 0 [0 000005680 |- 5.679 ....06/23/2011 ...|....06/30/2026 ...
172967-LJ-8 ..... CITIGROUP INC SENIOR CORP_BND .......... 1 ...82.3630 |. ..3,191,578 |. . 4,604,483 |.. .0 .3.164 ....08/22/2019 .. 04/24/2048
20268J-AC-7 COMMONSPIRIT HEALTH SECURED CORP_BND . 1 ...77.9860 |. ..822,750 |. .1,055,000 |.. .0 .4.187 ....08/07/2019 .. 10/01/2049
20268J-AG-8 ..... [ COMMONSPIRIT HEALTH SENIOR CORP_BND .. 1 ...74.3750 |. ..1,848,209 |. .2,485,000 |.. .0 .3.910 ....10/21/2020 .. 10/01/2050
202795-J0-4 ..... [ COMMONWEALTH EDISON COMPANY SECURED CORP 1 ...70.9030 |. ..2,836,124 |. .3,973,636 |.. .0 .3.237 ....11/04/2019 .. 11/15/2049 ...
20826F-AC-0 ..... [ CONOCOPHILLIPS CO SENIOR CORP_BND .. .2 ...87.4580 |. .1,000,000 1,058,385 |.. .0 ......3.895 ...05/29/2019 .. 11/15/2044 ...
21017#-AB-9 ..... GCT USA LP SECURED CORP_BND I ...97.4370 |... .3,000,000 |.. 3,000,000 O 0 0 000000040930 | 4.930 (D ....... .. 147,900 |....12/12/2013 ... |....12/12/2025 ...
21036P-AZ-1 ..... CONSTELLATION BRANDS INC SENIOR CORP_BND .. N L ...80.4320 |... .4,475,000 |.. 4,827,651 0 e (8,766) [0 e l0 el 40100 |- 3.614 .. 183,475 |....08/23/2019 ... |....02/15/2048 ...
210518-DE-3 ..... CONSUMERS ENERGY COMPANY SECURED CORP_BN .. B L ...78.1470 |... .5,000,000 |.. 4,945,366 O v 1134 L0 00000030750 | 3.815 .. 187,500 |....05/22/2019 ...|....02/15/2050 ...
22822V-AL-5 ... CROWN CASTLE INC SENIOR CORP_BND . N L ...94.6900 |... .3,500,000 |.. 3,579,683 0 [ (11,858) [0 e l0 40300 |- 3.863 .. 150,500 |....05/22/2019 ...|....02/15/2029 ...
23331A-BH-1 ... D R HORTON INC SENIOR CORP_BND ... B L . 100.3170 |... 1,003,169 |.... 1,000,000 O 0 0 [0 000005.750 | 5.750 ... 57,500 [....07/31/2013 ...|....08/15/2023 ...
23331A-B0-1 ..... D R HORTON INC SENIOR CORP_BND 2 ... ...86.4860 |... 2,162,160 |.... . s 2,420,531 0 e 18,631 [0 k0 el 12300 |- 2.179 .. 38,819 |....01/25/2022 ...|....10/15/2026 ...
244226-UU-1 JOHN DEERE CAPITAL CORP SENIOR CORP_BND . ...92.9560 |. .. 4,647,820 |. .5,000,000 .4,989,801 |.. .0 .3.487 ....03/04/2019 .. 03/07/2029 ...
25470X-BE-4 ..... DISH DBS CORP SECURED CORP_BND 144A ... 1 ...83.5000 |. ..626,250 |. . 750,000 749,652 |.. .0 .82 | .5.263 ....11/10/2021 .. 12/01/2026
260543-CV-3 ... DOW CHEMICAL COMPANY THE SENIOR CORP_BN 1 ...85.4210 |. ..4,271,040 |. .5,000,000 .5,514,599 |.. .0 ..(10,939) |. .4.148 ....11/25/2019 .. 05/15/2049
26078J-AF-7 ..... DUPONT DE NEMOURS INC SENIOR CORP_BND ... 1 ...96.1570 |. ..4,230,921 |. .4,400,000 .5,080,700 |.. .0 .. (14,374) |. . 4.401 ....06/13/2019 .. 11/15/2048
26442C-AZ-T7 . DUKE ENERGY CAROLINAS LLC SECURED CORP_B 2 ...70.3110 |. ..2,109,321 |. .3,000,000 .3,078,429 |.. .0 ......3.054 ....08/26/2019 .. 08/15/2049 ...
267475-AD-3 ..... DYCOM INDUSTRIES INC SENIOR CORP_BND 144 .. 2 ... ...87.2500 |... 785,250 |.... ... 900,000 |.. 899,960 O e 0 [0 40500 |- 4.501 ...05/27/2021 ...|....04/15/2029 ...
26884A-BH-5 ..... ERP OPERATING LP SENIOR CORP_BND B L .. 77.6880 |... .... 4,957,457 O 995 L0 [0 00004.000 . 4.055 ....03/26/2019 ...|....08/01/2047 ...
26885B-AF-7 ..... EQM MIDSTREAM PARTNERS LP SENIOR CORP_BN N L ...96.7500 |... J I ORI | I APPSR AU | I SO o Y144 I AU 6.000 ....06/16/2020 ...|....07/01/2025 ...
278865-BA-7 ..... ECOLAB INC SENIOR CORP_BND 2. ...82.5250 |... O e (4123) 0 [0 000003.950 | 3.726 ....06/28/2019 ...|....12/01/2047 ...
28470R-AH-5 ..... CAESARS ENTERTAINVENT INC SECURED CORP_B 2 ... ...97.1250 |... O 0 0 [0 62250 |- 6.250 ....06/19/2020 ...|....07/01/2025 ...
291641-BA-5 ..... EMPIRE DISTRICT ELECTRIC CO SECURED CORP .. B L ...98.9800 |... O e 4510 [0 [0 000005.875 | 6.460 . ....06/22/2007 ...|....04/01/2037 ...
20252B-AA-T ... ENBRIDGE PIPELINES SOUTHERN L SENIOR CO .. ...85.9040 |.....coeunnnns 3,632,346 |.... . . .... 4,228,400 O 0 0 k00022232980 |- 3.980 .. 168,290 |....08/18/2014 ...|....06/30/2040 ...
29261A-AB-6 ..... ENCOMPASS HEALTH CORP SENIOR CORP_BND ...... 1. .. 88.0000 |... 792,000 |.... . 900,000 |.. ....944 124 LU R ( (VXN NN N RPN | I SR £ 4 I AN 3.402 . 62,162 |....02/23/2021 ...|....02/01/2030 ...
29272i-AD-1 . ENERGIZER HOLDINGS INC SENIOR CORP_BND 1 1 ...85.7500 |. 771,750 | . 900,000 .894,462 |.. .0 ......4.489 . 39,375 |....06/09/2021 .. 03/31/2029 ...
20278N-AN-3 ... ETP LEGACY LP SENIOR CORP_BND .... 1.. ...99.3040 |... ...22,840 |.... 23,000 |oiiieeiiiiiiiinnns 23,658 O e (140) |0 o0 ).0005.500 . 4.736 ..1,265 |....03/25/2019 ...|....06/01/2027 ...
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293661I-AA-4 ..... ENTERGY MISSISSIPPI LLC SECURED CORP_BND L AFFE e 4,935,150 |...77.6720 [.oeerrennnnn 3,883,575 |...ccvvuunnnns 5,000,000 |.eeevunnnnns 4,939,510 |oeevennininnnnnd 0 fooeereeee 1,287 0 fennl0 s 3.850 |...... 3.924 1 ....... 192,500 [....05/30/2019 ...|....06/01/2049 ...
29379V-BU-6 ..... ENTERPRISE PRODUCTS OPERATING SENIOR COR .. vee |- 2.AFE )., 1,628,104 |...86.2890 |... . 1,450,000 |.. ....1,616,059 0 [ (3,834) |0 [0 e 4.800 |...... 4.075 [FA ...... .69,600 |....06/28/2019 ...|....02/01/2049 ...
20379V-BlI-2 ..... ENTERPRISE PRODUCTS OPERATING SENIOR COR .. veo |- 2.AFE ). .. 698,544 |...79.1320 |... ... 700,000 |.. LU R ~(- I N | N RN | ) FN 4.200 |...... 42124 ....... . 29,400 |....06/24/2019 ...|....01/31/2050 ...
299808-AH-8 ..... EVEREST REINSURANCE HOLDINGS | SENIOR CO .. vee |- 1.GFE ... ...3,213,060 |...67.3880 |... .3,000,000 |.. O [ (4,748) |0 [0 e 3.500 |...... 3.126 ..105,000 |....11/23/2020 ... |....10/15/2050 ...
33616C-AC-4 ..... FIRST REPUBLIC BANK SUB CORP_BND v |- 2.AFE L)L .. 4,136,000 |...79.7480 |... O [ (2,987) [0 [0 4.625 |...... 4.409 .. 185,000 |....05/22/2019 ...|....02/13/2047 ...
33767B-AC-3 ..... FIRSTENERGY TRANSMISSION LLC SENIOR CORP .. vee |- 2.CFE ... 4,084,080 |...81.5340 |... . . ....4,078,790 0 . e (1,619) o0 0 e 4.550 |...... 4.421 .. 182,000 |....05/22/2019 ...|....04/01/2049 ...
337932-AM-9 ... FIRSTENERGY CORPORATION SENIOR CORP_BND ... oo |- 3.AFE )., .. 425,320 |.. 66.1760 |... 330,878 |.... ... 500,000 |.. 428,991 O s 1,361 o0 [0 e 3.400 |...... 4.290 ... 17,000 |....03/18/2020 ...|....03/01/2080 ...
33972P-AA-T ..... FLNG LIQUEFACTION 2 LLC SECURED CORP_BND .. |--2.BFE ... 3,535,600 |...86.8290 |... 3,069,933 |.... . 3,535,600 |.. ... 3,535,600 O o0 0 o0 e 4125 |...... 4.125 .. 145,844 |....07/12/2016 ...|....03/31/2038 ...
37045X-DK-9 ..... [GENERAL MOTORS FINANCIAL CO IN SENIOR CO .. .2.CFE .. ...86.6750 |. ..4,268,759 |. . 4,925,000 .4,918,761 |.. .0 .1.500 |......1.538 . 73,875 |....06/07/2021 .. 06/10/2026
37940X-AC-6 ..... GLOBAL PAYMENTS INC SENIOR CORP_BND .. .2.CFE .. ...72.0330 |. .. 3,331,512 |. .4,625,000 .4,787,608 |.. .0 .4.150 |......3.932 191,938 |....08/21/2019 .. 08/15/2049
384311-AA-4 ..... GRAFTECH FINANCE INC SECURED CORP_BND 14 .3.CFE .. .. 80.0000 |. ..800,000 |. .1,000,000 |.. .0 ......4.625 |......4.625 . 46,250 |....12/08/2020 .. 12/15/2028 ...
38869A-AD-9 ..... GRAPHIC PACKAGING INTERNATIONA SENIOR CO .. oo |- 3.BFE ..|... ...84.2500 |... 842,500 |.... . . ....1,000,000 JLO I N | [ APPSRt | B IR | B FOT 3.750 |...... 3.750 . 26,250 |....11/09/2021 ...|....02/01/2030 ...
410345-AL-6 ..... HANESBRANDS INC SENIOR CORP_BND 144A .... veo |- 3.CFE ... ...89.7500 |... 341,050 |.... . 380,000 |.. 380,000 O 0 o0 [0 4.875 |...... 4.874 ... 18,525 |....05/03/2016 ...|....05/15/2026 ...
41242%BL-5 ... HARDIVOOD FUNDING LLC SECURED CORP_BND ... v |- .G FE ... ...94.1200 |... .. 4,705,997 |.... .5,000,000 |.. ....5,000,000 JLO N N | [ AR | B ISP | B AT 3.960 |...... 3.959 .. 198,000 |....08/08/2018 ...|....06/07/2030 ...
413875-Al-5 ..... L3HARRIS TECHNOLOGIES INC SENIOR CORP_BN .. voo |- 2.BFE ... ...96.4010 |... 4,820,030 |.... ....5,106,524 0 e (18,072) |0 o0 e 4.400 |...... 3.944 ..220,000 |....03/13/2019 ...|....06/15/2028 ...
416515-BF-0 ..... HARTFORD FINANCIAL SERVICES GR SENIOR CO .. vee |- 2.AFE )., ...72.3260 |... .. ... 4,535,422 O e (L4471 |0 o0 e 3.600 |...... 3.519 ..161,100 |....08/23/2019 ...|....08/19/2049 ...
417558-AA-1 ..... HARVEST MIDSTREAM | LP SENIOR CORP_BND 1 . oo |- 3.CFE ..|... ...95.2500 |... ..940,000 |.. JLOJ R € 7N N | N RPN | ) AN 7.500 |...... 6.367 ... 70,500 |....01/25/2021 ...|....09/01/2028 ...
42251#-AS-3 ... H. E. BUTT GROCERY CO SENIOR CORP_BND e e 1.6 ...95.3750 |... .4,000,000 |.. ....4,000,000 JLO I N | I AP | B IEUPRRPRRIN | B AU 4.800 |...... 4.800 ..192,000 |....12/15/2011 ... |....12/15/2037 ...
428102-AE-7 ..... HESS MIDSTREAM OPERATIONS LP SENIOR CORP .. 2 e [ SAFE L ...85.5000 |... 833,625 |.... ....975,000 O o0 o0 [0 4.250 |...... 4.250 . 42,589 |....08/02/2021 ...|....02/15/2030 ...
451102-BZ-9 ..... |CAHN ENTERPRISES LP SENIOR CORP_BND . 2 .3.CFE .. ...91.6250 |. ..687,188 |. 715,246 |.. .0 .5.250 |......6.485 ....03/13/2020 .. 05/15/2027
458140-BG-4 ..... INTEL CORPORATION SENIOR CORP_BND ..... 1 .1EFE .. ...75.4260 |. .. 1,998,800 |. .2,886,984 |.. .0 .3.734 |......3.200 ....08/26/2019 .. 12/08/2047
45866F-AH-7 ..... INTERCONT INENTAL EXCHANGE INC SENIOR COR 1 . 1.GFE .. ...84.2180 |. .. 3,368,736 |. .4,102,000 |.. .0 .4.250 |......4.087 ....03/21/2019 .. 09/21/2048
459506-AL-5 ..... [ INTERNATIONAL FLAVORS & FRAGRA SENIOR CO . 1 .2.CFE .. .. 86.1870 |. .. 3,232,020 |. . 4,047,085 |.. .0 .5.000 |......4.473 ....06/14/2019 .. 09/26/2048 ...
460146-CS-0 ..... INTERNATIONAL PAPER CO SENIOR CORP_BND . N .2.BFE .. ...83.9510 |. ..2,182,729 |. .2,600,000 .2,725,630 |.. .0 oo 4350 |......4.042 ...08/23/2019 .. 08/15/2048 ...
46647P-AN-6 ..... JPMORGANCHASE&CO SENIOR CORP_BND N L. 77.7920 |... 2,217,081 |.... .2,850,000 |.. 2,874,998 LU ORRR (11[0 DN MO | I RPN | ) FN 3.897 |...... 3.842 ....06/14/2019 ...|....01/23/2049 ...
470320-AH-4 ..... JAMES CAMPBELL COMPANY LLC CORP_BND ...96.5540 |... .1,000,000 |.. 1,000,000 JLO I N | [ AP | B ISP | B FOU 4.580 |...... 4.582 ....09/26/2014 ...|....09/30/2026 ...
470320-AJ-0 ..... JAMES CAMPBELL COMPANY LLC CORP_BND ...95.5000 |... .1,000,000 |.. 1,000,000 O o0 o0 [0 e 4.630 |...... 4.632 ....09/26/2014 ...|....09/30/2027 ...
482520-AA-3 ... KKR GROUP FINANCE CO VII LLC SENIOR CORP ...69.3580 |... .3,000,000 |.. 3,097,924 O e 2,297 0 o0 e 3.625 |...... 3.437 ....11/02/2020 ...|....02/25/2050 ...
50152#-AC-1 ..... KWIK TRIP INC SECURED CORP_BND I ...85.3630 |... 1,625,501 |.... 1,904,225 0. IR | N AR | B RN 3.580 |...... 3.5% ....04/21/2015 ...|....05/24/2035 ...
50249A-AD-5 LYB INTERNATIONAL FINANCE IIl SENIOR COR .... N L ...75.2190 |... 1,335,132 |.... . 2,017,182 O e (5,442) |0 [0 e 4.200 |...... 3.419 ...07/15/2020 ...|....05/01/2050 ...
539830-BL-2 ..... [LOCKHEED MARTIN CORPORATION SENIOR CORP_ .. 1 ...93.7140 |. ..4,099,988 |. . 4,375,000 .5,067,860 |.. .0 ..(19,074) |. .4.700 |......3.671 ....06/13/2019 .. 05/15/2046 ...
552953-CD-1 ...... [MGM RESORTS INTERNATIONAL SENIOR CORP_BN 1 ...91.1250 |. ..260,618 |. . 286,000 .280,112 |.. .0 .4.625 |......5.250 ....11/10/2016 .. 09/01/2026
55336V-AN-0 ..... [MPLX LP SENIOR CORP_BND ... 2 ...79.8760 |. ..1,797,206 |. . 2,250,000 .2,326,042 |.. .0 .4.700 |......4.473 ....08/23/2019 .. 04/15/2048
55336V-AT-7 ..... MPLX LP SENIOR CORP_BND . 2 ...89.0800 |. ..2,115,657 |. .2,375,000 .2,755,089 |.. .0 .5.500 |......4.447 ....09/26/2019 .. 02/15/2049
55354G-AM-2 ... MSCI INC SENIOR CORP_BND 144A . 2 ...83.0000 |. . 750,000 .750,698 |.. .0 ......3.625 |......3.610 . 27,188 |....01/26/2022 .. 11/01/2031 ...
570535-AT-1 ..... MARKEL CORPORATION SENIOR CORP_BND . N L ...87.2370 |... . .3,000,000 |.. ....3,701,257 0 [ (16,182) |0 [0 e 5.000 |...... 3.604 .. 150,000 |....06/29/2020 ... |....05/20/2049 ...
571676-AF-2 ..... MARS INC SENIOR CORP_BND 144A B L ...82.7260 |... 3,267,681 |.... .3,950,000 |.. ... 4,142,655 O e (447 |0 [0 e 3.950 |...... 3.656 .. 156,025 |....06/18/2019 ...|....04/01/2049 ...
571748-BJ-0 ..... MARSH & MCLENNAN COMPANIES INC SENIOR CO .. N A ...93.7050 |... 3,232,819 |.... .3,450,000 |.. ... 3,924,081 0 [ (10,360) |oeeeeeeeeeeend0 o0 e 4.900 |...... 4.036 .. 169,050 |....06/14/2019 ...|....03/15/2049 ...
576290-DE-7 ..... MASSMUTUAL GLOBAL FUNDING |1 SECURED COR . ...88.5930 |... 4,429,625 |.... ... 4,992,927 O 1,942 0 [0 1.200 |...... 1.241 ...60,000 |....07/13/2021 ...|....07/16/2026 ...
576360-AL-8 ..... MASTERCARD INC SENIOR CORP_BND ...81.8030 |... 4,090,160 |.... .... 4,993,266 O [ 149 |0 0 e 3.650 |...... 3.658 .. 182,500 |....05/28/2019 ...|....06/01/2049 ...
57686G-C*-4 ..... MATSON INC SENIOR CORP_BND N ...93.6350 |... 1,224,455 |.... .... 1,307,692 LU RN | N | RN | B AN 3.370 |...... 3.370 ... 44,069 |....12/21/2016 ...|....12/21/2027 ...
58013\-FK-5 ..... MCDONALDS CORPORATION SENIOR CORP_BND ... 1 ...76.4600 |... 3,421,567 |.... .... 4,675,197 O e (A712) |0 o0 e 3.625 |...... 3.366 .. 162,219 |....08/23/2019 ...|....09/01/2049 ...
60040#-AA-0 ..... MILLENNIUM PIPELINE COMPANY LL SECURED C . . ...98.7090 |... 2,330,731 |.... ....2,361,207 0. IR | N N | B RN 5.330 |...... 5.364 .. 125,852 |....08/26/2010 ... |....06/30/2027 ...
609207-AM-7 ..... MONDELEZ INTERNATIONAL INC SENIOR CORP_B 1 . ...96.1490 |. .. 3,845,972 |. . 4,137,925 |.. .0 .. (24,361) | ......4.125|......3.383 ....06/22/2019 .. 05/07/2028 ...
61744Y-AK-4 ..... MORGAN STANLEY SENIOR CORP_BND ... 1.. 1.G FE . .. 2,667,308 )...91.9210 |........c..es 2,527,839 |.... .2,750,000 |. ....2,701,630 O 7,789 0 0 3.591 [...... 3.946 ...02/22/2018 ... |....07/22/2028 ...
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61746B-EG-7 ..... MORGAN STANLEY SENIOR CORP_BND ........eovevvvvvunnnenne forn ven | unnnns T L 1GFE e 2,040,058 |...85.3920 |.............. 1,558,406 |.......cceeen 1,825,000 |.oovvvvunnnnns 2,023,202 |oeeuunniiiiinnnnd [V IO (5,047) |ovvvenieiinnnnd (U (VI P 4.375 |...... 3.690 ....06/27/2019 ...|....01/22/2047 ...
62482B-AA-0 ..... MOZART DEBT MERGER SUB INC SECURED CORP_ N2 e | 4AFE L .. 80.0000 |... ..600,000 |.... ... 750,000 JLO I N | [ APt | B IUUPRPRRTPIN | B AT 3.875 |...... 3.875 ...09/30/2021 ...|....04/01/2029 ...
629377-CC-4 ..... NRG ENERGY INC SENIOR CORP_BND 1 [ SAFE L ...98.7500 |... ... 47,400 |.... LU RS [+ I N | N RN | B S 6.625 |...... 6.873 ....04/18/2017 ...|....01/15/2027 ...
64110D-AL-8 ..... NETAPP INC SENIOR CORP_BND .. 2 e [ 2B FE L ...91.8340 |...cconnnnnnns 1,515,259 |.... 0 [ (12,898) |veeeeeeeen0 [0 e 1.875 |...... 1.067 ....06/30/2021 ...|....06/22/2025 ...
64110L-AL-0 ..... NETFLIX INC SENIOR CORP_BND .... 1 [ SAFE L . 101.1250 |...ccovnennnns 1,011,250 |.... L RN | AR | RN | B FN 5.875 |...... 5.870 ....02/09/2016 ...|....02/15/2025 ...
644393-AB-6 ..... NEW FORTRESS ENERGY INC SECURED CORP_BND .. )2 e |- 8.CFE ... ...92.8750 |... 325,063 |.... ....350,000 0 . 0 o0 o0 e 6.500 |...... 6.500 ...03/26/2021 ...|....09/30/2026 ...
65343H-AA-9 ..... NEXSTAR ESCROW INC SENIOR CORP_BND 144A ... A1 4B FE L ...92.0000 |... 874,000 |.... ....950,000 0. FRN VN R | RN | B RO 5.625 |...... 5.625 ....06/19/2019 ...|....07/15/2027 ...
666807-BP-6 ..... NORTHROP GRUMMAN CORP SENIOR CORP_BND ... e [ 2.AFE L ...83.2940 |... ..3,748,208 |.... .... 4,597,390 0 . e (2,386) [oeeeeeiiieeeeen0 0 | 4.030 |...... 3.891 ....03/18/2020 ...|....10/15/2047 ...
670001-AH-9 ..... NOVELIS CORP SENIOR CORP_BND 144A .. 2 .3.CFE .. .. 81.0000 |. ..729,000 |. ... 900,000 |.. .0 .0 .3.875 |......3.875 ....07/26/2021 .. 08/15/2031
670346-AX-3 ..... NUCOR CORPORATION SENIOR CORP_BND .. 1 L2.AFE .. ...97.8600 |. ..2,935,785 |. .3,012,280 |.. .0 (1,610) . .3.950 |......3.769 ....08/19/2022 .. 05/23/2025
68233J-BP-8 ..... ONCOR ELECTRIC DELIVERY COMPAN SECURED C 1 1FFE .. ...81.3970 |. .. 3,255,896 |. . 4,445,593 |.. .0 ..(10,91) |. ......3.800 |......3.167 ... 1172172019 .. 06/01/2049 ...
68389X-BY-0 ..... ORACLE CORPORATION SENIOR CORP_BND 2 e [ 2B FE L L. 67.1710 |ooeeeennennnns 3,358,525 |.... . . ....4,981,340 O o221 o0 [0 e 3.850 |...... 3.869 (A0 ...... .. 192,500 |....03/30/2020 ... |....04/01/2060 ...
68622T-AB-7 ..... ORGANON & CO SENIOR CORP_BND 144A 2 e [ AAFE L .. 87.0000 |... 174,000 |.... . 200,000 |.. 200,000 O o0 o0 [0 e 5125 |...... 5125 (A0 ...... . 10,250 |....04/08/2021 ...|....04/30/2031 ...
695156-AV-1 ..... PACKAGING CORP OF AMERICA SENIOR CORP_BN .. e 2B FE L ... 77.9950 |... .. 1,559,892 |.... .2,000,000 |.. ....1,911,310 O e 1,712 |0 o0 e 4.050 |...... 4.330 (D ....... .81,000 |....03/18/2020 ...|[....12/15/2049 ...
701094-AP-9 ..... PARKER HANNIFIN CORPORATION SENIOR CORP_ .. A1 [ 2AFE L L..79.2810 |.oooevnnnnnnns 2,378,424 |.... .3,000,000 |.. .... 2,939,020 O 1,264 |0 [0 4.000 |...... 4.127 (D ....... ..120,000 |....03/18/2020 ...|....06/14/2049 ...
70450Y-AD-5 ..... PAYPAL HOLDINGS INC SENIOR CORP_BND e [ G FE L ...92.3450 |....connnnnnns 2,308,625 |.... .2,500,000 |.. ....2,631,775 0 [ (85,892) |oveeeeeeeeen0 [0 e 2.650 |...... 1.142 [AO ...... ... 66,250 |....07/15/2021 ...|....10/01/2026 ...
714046-AJ-8 ..... PERKINELMER INC SENIOR CORP_BND .. A1 [ 2B FE L ...70.2010 |... ..1,614,621 |.... .2,300,000 |.. ... 2,483,997 LU R 0171 D N N | I RPN | B AN 3.625 |...... 3.188 |MS ...... . 83,375 |....10/06/2021 ...|....03/15/2051 ...
714046-AN-9 ..... PERKINELMER INC SENIOR CORP_BND .. 2 e [ 2B FE L ...78.8240 |... 768,535 |.... ..975,000 |.. 972,397 O e 269 |0 o0 e 2.250 |...... 2.284 [MS ...... . 22,242 |....09/08/2021 ...|....09/15/2031 ...
T16TTK-AA-6 ..... PETSMART LLC SECURED CORP_BND 144A . A1 [ AAFE L ...90.2500 |... 676,875 |.... ... 750,000 |.. 750,000 LU RN | O | RN | ) AN 4.750 |...... 4.750 ....01/29/2021 ...|....02/15/2028 ...
717081-EV-1 ..... PFIZER INC SENIOR CORP_BND ........... 1 . 1.EFE ...87.1690 |. ..3,181,658 |. .3,650,000 . 4,222,663 |.. .0 .4.000 |......3.109 ....08/22/2019 .. 03/15/2049
74170*-AS-8 ..... PRIME PROPERTY FUND LLC SENIOR CORP_BND ...90.4710 |. .. 1,809,422 |. .2,000,000 .2,000,000 |.. .0 .3.580 |......3.580 ....10/11/2017 .. 10/11/2029
74251V-AR-3 ..... PRINCIPAL FINANCIAL GROUP INC SENIOR COR ...93.0720 |. ..3,722,872 |. .4,000,000 . 4,025,679 |.. .0 .3.700 |...... 3.583 ....06/22/2019 .. 05/15/2029
74264*-AB-2 ..... PRISA LHC LLC SENIOR CORP_BND ... ...96.9950 |. 1,939,908 |. .2,000,000 .2,000,000 |.. .0 .4.270 |......4.270 ....04/15/2014 .. 04/15/2026 ...
742730-AB-9 ..... PRIT CORE REALTY HOLDINGS LLC CORP_BND . ...99.7560 |. ..2,581,190 |. . 2,587,500 .2,588,358 |.. .0 ......3.850 |......3.568 1171772015 02/14/2023 ...
742730-AC-7 ..... PRIT CORE REALTY HOLDINGS LLC SENIOR COR .. I A ...96.8890 |.......oennnns 1,453,340 |.... .1,500,000 |.. .... 1,500,000 L RN | N | RN | B A 4.000 |...... 4.000 ....02/14/2013 ...|....02/14/2025 ...
74340X-BJ-9 ..... PROLOGIS LP SENIOR CORP_BND N L 1.G FE . ...84.8890 |....covnnnnnns 2,334,439 |.... .2,750,000 |.. ....3,009,219 JO I O (1153 DN ARt | B IR | ) IO 4.375 |...... 3.791 ....05/29/2019 ...|....09/15/2048 ...
T44320-CE-3 ... PRUDENTIAL FINANCIAL INC SENIOR CORP_BND B L 1.G FE . ...85.5940 |... .2,750,000 |.. ....2,888,777 LU R 715t N N N RN | ) AN 4.350 |...... 4.039 ....06/22/2019 ...|....02/25/2050 ...
744560-CA-2 ..... PUBLIC SERVICE ELECTRIC AND GA SECURED C . N L 1.F FE . ...70.9970 |... .3,500,000 |.. ... 3,476,402 0 [ 888 |0 o0 e 3.200 |...... 3.238 . ....08/08/2019 ...|....08/01/2049 ...
74460D-AG-4 ..... PUBLIC STORAGE SENIOR CORP_BND 2. 1.F FE . .. 88.6100 |... .... 4,963,761 O e 8,761 |0 [0 e 1.500 |...... 1.695 ... 75,000 [....01/12/2022 ...|....11/09/2026 ...
745332-CJ-3 ...... PUGET SOUND ENERGY INC SECURED CORP_BND ... N L 1.F FE . ...69.4450 |... . .... 4,979,693 JLO I Y| A IR | B ISP | B AU 3.250 |...... 3.273 .. 162,500 |....08/19/2019 ...|....09/15/2049 ...
747262-AZ-6 ..... [QVC INC SECURED CORP_BND ................. 2 3.B FE ...59.1250 |. ..532,125 |. . 900,000 ... 900,000 |.. .0 .4.375 |......4.375 . 39,375 |....08/13/2020 .. 09/01/2028 ...
749685-Al-3 ..... RPM INTERNATIONAL INC SENIOR CORP_BND 1 2.C FE ...75.1390 |. .. 2,915,393 |. .3,880,000 .3,828,266 |.. .0 .4.250 |......4.338 164,900 |....09/26/2019 .. 01/15/2048
750236-Al-1 ..... RADIAN GROUP INC SENIOR CORP_BND ... 1 2.CFE ...91.3750 |. ..822,375 | . 900,000 ... 900,000 |.. .0 .0 .4.875 |......4.875 . 43,875 |....06/13/2019 .. 03/15/2027
75884R-AV-5 ..... REGENCY CENTERS LP SENIOR CORP_BND . 1 2.AFE ...93.4720 |. ..3,738,888 |. .4,023,676 |.. .0 (5,748) |. .3.600 |......3.432 144,000 [....05/22/2019 .. 02/01/2027
759509-AG-7 ..... RELIANCE STEEL & ALUMINUM CO SENIOR CORP . 1 2.BFE ...79.0850 |. ..790,847 |. .1,003,752 |.. .0 ... (465) |. ......2.150 |...... 2.095 . 21,500 |....07/31/2020 .. 08/15/2030 ...
760759-AW-0 ..... REPUBLIC SERVICES INC SENIOR CORP_BND N L 2.BFE ...70.2900 |... 702,901 |.... 903,357 0 e 2,067 e o0 e 3.050 |...... 3.611 . 30,500 |....03/18/2020 ...|[....03/01/2050 ...
76119L-AB-7 ..... RESIDEO FUNDING INC SENIOR CORP_BND 144A .. I VAN 3.C FE ...80.8750 |... 808,750 |.... ....1,000,000 L RN | N | RN | B A 4.000 |...... 4.000 ... 40,556 |....08/10/2021 ...|....09/01/2029 ...
76131V-B*-3 ..... RETAIL PROPERTIES OF AMERICA | SENIOR CO . ...90.1980 |... .... 13,529,770 |.... ...15,000,000 O o0 0 o0 e 4.240 |...... 4.240 (D ....... ..636,000 |....12/28/2016 ...|....12/28/2028 ...
76169#-AH-6 ..... REYES HOLDINGS LLC SECURED CORP_BND ...99.3220 |.....oounnnnns 1,986,435 |.... ....2,000,000 O RN | I N | RN | B SN 4.850 |...... 4.848 [FA ...... ... 97,000 [....02/04/2015 ...|....02/04/2025 ...
773903-AJ-8 ..... ROCKWELL AUTOMATION INC SENIOR CORP_BND ... ...86.1740 |..ccovnnnnnnns 3,490,047 |.... .... 4,520,363 0 [ (11,368) |0 o0 e 4.200 |...... 3.505 MS ...... ..170,100 |....08/22/2019 ...|....03/01/2049 ...
784880-AJ-4 ..... AMERICAN CORE REALTY FUND LLC SENIOR COR .. ...93.7940 |....oovnnnnnns 3,048,320 |.... .... 3,250,000 O o0 o0 [0 4.340 |...... 4.340 [FA ...... .. 142,675 |....08/15/2018 ...|....08/15/2030 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION LLC SECURED COR .. . 100.1250 |....cevnnnnnns 1,001,250 |.... ....1,000,000 JLO N I | [ APPSR | B IR | B FOUN 5.625 |...... 5.623 [MS ...... ... 56,250 |....01/14/2016 ...|....03/01/2025 ...
79466L-AH-7 ..... SALESFORCE INC SENIOR CORP_BND ...85.6590 |... .. 4,004,540 |.... .... 4,679,200 JLU RPN € (1<) N N N RPN | ) AN 1.500 |...... 1.481 )0 ....... . 70,709 |....07/15/2021 ...|....07/15/2028 ...
79575@-AK-3 ..... SALTCHUK RESOURCES INC SECURED CORP_BND ...94.7160 |. ..607,758 |. 641,667 |.. .0 ......4.270 |......4.268 . 28,362 |....06/25/2013 .. 06/25/2028 ...
79575@-AL-1 ..... SALTCHUK RESOURCES INC SECURED CORP_BND ... ...94.8620 |... 830,041 |.... . 875,000 |. ... 875,000 O 0 0 0 4.500 |...... 449N ...... . 40,688 |....09/02/2014 ...|....09/02/2029 ...




s'oL4

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
80282K-BC-9 ..... SANTANDER HOLDINGS USA INC SENIOR CORP B .........cce feen vuu]vunnnns 2 i L 2AFE L 4,050,000 |...85.8790 |....eenvnnnnnn 3,478,079 |oreerinnnnn 4,050,000 |....ccvvunnnns 4,050,000 |[...ccvvvunnnnns (O S | R PN | AR | B EN 2.490 |...... 2.488 ...01/08/2022 ...|....01/06/2028 ...
808513-BF-1 ..... CHARLES SCHWAB CORPORATION TH SENIOR CO N2 e | LFFE L ...88.6940 |.......oennnnt 4,434,720 |.... .5,000,000 |.. .... 4,984,595 O o729 |0 0 0.900 |...... 0.998 ...06/30/2021 ...|....03/11/2026 ...
817826-AC-4 ..... 7-ELEVEN INC SENIOR CORP_BND 144A 2 e [ 2B FE L ...87.7500 |... .5,000,000 |.. .... 4,939,203 O e 19,024 |0 [0 e 0.950 |...... 1.351 ...06/29/2021 ...|....02/10/2026 ...
82088K-AJ-7 ..... SHEA HOMES LIMITED PARTNERSHIP SENIOR CO .. 1 e [ 8.CFE Ll ...85.0000 |... ... 800,000 |.. O 2,944 |0 0 e 4.750 |...... 8.616 ....11/03/2022 ...|....04/01/2029 ...
824348-AX-4 ..... SHERWIN-WILLIAMS COMPANY ~THE SENIOR COR . A1 [ 2B FE L ...84.7660 |... .5,000,000 |.. O 2,082 o0 [0 e 4.500 |...... 4.630 ...06/22/2019 ...|....06/01/2047 ...
829259-BA-7 ..... SINCLAIR TELEVISION GROUP INC SECURED CO .. )2 e |- 8.CFE ... ...73.7500 |... ... 800,000 |.. 800,000 O o0 0 o0 e 4125 |...... 4.125 ...11/19/2020 ...|....12/01/2030 ...
83088M-AK-8 ..... SKYWORKS SOLUTIONS INC SENIOR CORP_BND .... 2 e [ 2.0 FE L ...88.0210 |... .5,000,000 |.. ....5,050,229 O [ (14,595) |0 o0 e 1.800 |...... 1.490 ...06/30/2021 ...|....06/01/2026 ...
832696-AT-5 ..... J M SMUCKER CO SENIOR CORP_BND e 2B FE L ...68.6510 |... .3,000,000 |.. ... 2,541,341 O e 8,430 |0 o0 e 3.550 |...... 4.534 ...03/18/2020 ...|....03/15/2050 ...
845743-BT-9 ..... SOUTHWESTERN PUBLIC SERVICE CO SECURED C 1 ...76.1590 |. .4,000,000 .3,952,973 |.. .0 .3.821 ...06/11/2019 .. 06/15/2049
84611#-AE-1 ... LIFE STORAGE INC SENIOR CORP_BND ...98.1210 |. .1,000,000 .1,000,000 |.. .0 ......4.533 ...04/08/2014 .. 04/08/2024
84765E-AA-6 ..... CORENELL HEALTH SECURED CORP_BND ... ...72.7030 |. .2,665,000 .2,665,000 |.. .0 ......3.487 |......3.487 ...10/22/2019 .. 07/15/2049 ...
84860*-AB-9 ..... SPIRITS OF ST LOUIS BASKETBALL SECURED C . ...88.4350 |... ..734,110 |.. 734,110 JLO I N | [ APPSRt | B IR | B FOT 3.850 |...... 3.869 ...02/10/2015 ...|....03/31/2033 ...
852060-AD-4 ..... SPRINT CAPITAL CORPORATION SENIOR CORP_B .. . 103.7500 |... . 780,000 |.. ....164,79% O e 1,948 |0 [0 6.875 |...... 7.282 ...07/16/2014 ...|....11/15/2028 ...
853496-AG-2 ..... STANDARD INDUSTRIES INC SENIOR CORP_BND ... ...81.5000 |... . 750,000 |.. ... 750,000 JLO N N | [ AP | B IR | B AU 4.375 |...... 4.375 ...06/16/2020 ...|....07/15/2030 ...
855244-AS-8 ..... STARBUCKS CORPORATION SENIOR CORP_BND ...86.9710 |... .4,125,000 |.. .... 4,804,126 JLO R ( (-5 7. N N | I RPN | ) AN 4.500 |...... 3.514 ...08/23/2019 ...|....11/15/2048 ...
858119-BF-6 ..... STEEL DYNAMICS INC SENIOR CORP_BND .... ...99.5000 |... .1,400,000 |.. ....1,396,123 JO N Y[\ I FORPPRRRY | B ISP | B AU 5.000 |...... 5.078 ...07/18/2022 ...|....12/15/2026 ...
86765L-AN-7 ..... SUNOCO LP SENIOR CORP_BND ...94.5000 |... .1,000,000 |.. ....965,218 O 5,431 |0 [0 5.875 |...... 6.678 ...12/03/2018 ...|....03/15/2028 ...
871829-BD-8 ..... SYSCO CORPORATION SENIOR CORP_BND .. ...83.6030 |... ... 675,000 |.. ... 776,981 0 [ (2,883) |0 o0 e 4.500 |...... 3.528 ...09/26/2019 ...|....04/01/2046 ...
871829-BH-9 ..... SYSCO CORPORATION SENIOR CORP_BND .. ...82.6360 |... .3,075,000 |.. ... 3,331,379 0 | . (6,088) [ouvvniiiiiiin0 |0 4.450 |...... 3.920 ...06/26/2019 ...|....03/15/2048 ...
87264A-AT-2 ..... T-MOBILE USA INC SENIOR CORP_BND ... . 100.5000 |. ...37,000 ..37,000 |.. .0 0] .5.375 |......5.375 ...03/13/2017 .. 04/15/2027
87264A-AZ-8 ..... T-MOBILE USA INC SECURED CORP_BND ..... ...82.9920 |. .2,850,000 L3177,782 .. .0 (6,943) |. .4.500 |......3.811 ...06/25/2021 .. 04/15/2050
883556-BY-7 ..... THERMO FISHER SCIENTIFIC INC SENIOR CORP ...87.3440 |. ..2,991,518 |. . 3,425,000 .3,870,935 |.. .0 .4.100 |......3.312 ...08/23/2019 .. 08/15/2047
88579Y-BK-6 ..... 3\l CO SENIOR CORP_BND ... ...70.1200 |. .. 3,506,010 |. .5,000,000 . 4,892,424 |.. .0 .3.250 |......3.373 ...08/19/2019 .. 08/26/2049 ...
88947E-AN-0 ..... TOLL BROTHERS FINANCE CORP SENIOR CORP_B ...99.5000 |. .1,000,000 .998,311 |.. .0 .4.375 |......4.981 ...07/30/2013 .. 04/15/2023 ...
89788M-AC-6 ..... TRUIST FINANCIAL CORP SENIOR CORP_BND ... ...84.5260 |... .5,000,000 |.. 4,994,650 0. 1125 |...... 1.149 ...07/30/2020 ...|....08/03/2027 ...
902494-BH-5 ... TYSON FOODS INC SENIOR CORP_BND ...93.4680 |... .3,900,000 |.. 4,793,568 0 . 5.100 |...... 3.6% ...08/23/2019 ...|....09/28/2048 ...
91913Y-AT-7 ..... VALERO ENERGY CORPORATION SENIOR CORP_BN ...90.1820 |... .4,750,000 |.. 4,931,944 0. 4.900 |...... 4.622 ...06/22/2019 ...|....03/15/2045 ...
928563-Ad-4 ... VMWARE INC SENIOR CORP_BND ...87.3290 |... . .5,000,000 |.. 5,010,323 0 . 1.400 |...... 1.340 ...07/28/2021 ...|....08/15/2026 ...
950810-AN-4 ..... WESCO DISTRIBUTION INC SENIOR CORP_BND 1 . 101.1250 |... 1,011,250 |.... 1,000,000 0. 71425 |..... 7.125 ...06/29/2020 ... |....06/15/2025 ...
95709T-AQ-3 ..... EVERGY KANSAS CENTRAL INC SECURED CORP_B .. ...69.1330 |... 2,074,002 |.... . 3,073,195 0 . 3.250 |...... 3.113 ...08/26/2019 ...|....09/01/2049 ...
960413-AZ-5 ..... WESTLAKE CORP SENIOR CORP_BND ............. ...62.2850 |. .. 3,269,942 |. .5,250,000 .4,967,884 |.. .0 3,125 |...... 3.421 ...10/06/2021 .. 08/15/2061 ...
976843-BII-3 ..... WISCONSIN PUBLIC SERVICE CORPO SENIOR CO ...70.7440 |. .. 1,096,538 |. . 1,550,000 1,548,362 |.. .0 .3.300 |......3.306 ...08/07/2019 .. 09/01/2049
98954#-AB-2 ..... ZIEGLER INC SENIOR CORP_BND ............... ...98.0900 |. ..980,8% |. .1,000,000 .1,000,000 |.. .0 .4.520 |......4.520 ...04/22/2014 .. 04/17/2024
G1652#-AA-6 ..... THE BRYANSTON THREE PARTNERSHI SENIOR CO ...92.8750 |. .. 1,005,475 |. 1,082,610 01,209,394 |.. .0 4.130 |......1.524 ...11/20/2020 .. 09/05/2027
000000-00-0 ..... Summary Adjustment ..........ccooooiiiiiiiiins 1..0.0000 |oeevininiieiiii (13) e L (5)|. .0 ......0.000 |......0.000 ...12/30/2022 .. 01/01/2024 ...
318069-B@-9 ..... FINNING INTERNATIONAL INC SENIOR CORP_BN .. ...97.9950 |... .4,500,000 |.. ....4,500,000 JLO N N | [ AP | B IR | B AU 4.530 |...... 4.530 ...04/03/2012 ...|....04/03/2027 ...
92660F-AG-9 ..... VIDEOTRON LTD SENIOR CORP_BND 144A ........cevvvevvrnne o von [ Aunness ...98.8750 |... .1,000,000 |.. ....1,000,000 O 0 o0 [0 5.375 |...... 5.375 ...03/26/2014 ...|....06/15/2024 ...
94106B-AB-7 ..... WASTE CONNECTIONS INC SENIOR CORP BND .......ceveeeens foun vun [Aneeees ...68.1090 |... .4,000,000 |.. .... 3,608,270 0 e 8,330 |0 o0 e 3.050 |...... 3.618 ...03/18/2020 ...|....04/01/2050 ...
C1465*-AK-9 ..... CGI INC SENIOR CORP_BND .......cevvnvvvvrmnnnnnrenvnnnnnns foon won [ Aueaess ...97.8390 |... ..285,714 |.. LU RN | I N | RPN | ) SN 3.740 |...... 3.739 ...09/12/2014 ... |....09/12/2024 ...
C1465*-AL-7 ..... CGI INC SENIOR CORP_BND .....cevvuunereemmmnnneeeemmnnnns foon vee [ Aueeaes ...98.1810 |... .4,000,000 |.. JLO I N | I AP | B IEUPRRPRRIN | B AU 4.060 |...... 4.060 ...09/12/2014 ...|....09/12/2024 ...
C5864@-AN-1 ..... MULLEN GROUP LTD SENIOR CORP_BND .........euuvevvrvvnnn foon vun]vunnnns ...95.6540 |... .5,904,277 |.. O 0 o0 [0 (429,096) ... 4.070 |...... 4.070 ...10/22/2014 ...|....10/22/2026 ...
47837R-AA-8 ..... JOHNSON CONTROLS INTERNATIONAL SENIOR CO .....cevvvnn feun vun|Devnnn .. 80.1170 |... 573,597 O e 169 |0 o0 e 1.750 |...... 1.784 ...09/08/2020 ...|....09/15/2030 ...
78467K-B*-7 ..... SSE PLC SENIOR CORP_BND .......ccvvunvvvrevnnnnnienrennnns foon won [ Deve ...98.0260 |... ....4,000,000 0. 0 e 4.010 |...... 4.010 ...04/16/2012 ...|....04/16/2024 ...
89366L-AD-6 ..... TRANSELEC SA SENIOR CORP_BND 144A .. ...97.4610 |. 100,165 |.. .0 o0 nnnn 4250 |......4.149 ...08/12/2015 .. 01/14/2025 ...
D2736#-AK-5 ..... FRITZ DRAXLMAIER GMBH & CO KG SENIOR COR ............|ee. ... |B.....s ...99.4820 |... ..320,175 |. ....320,175 .0 .. ...(20,985) |...... 4.050 |...... 4.050 ...04/02/2014 ... |....04/02/2024 ...
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60566*-AC-3 ..... ARQIVA PP FINANCING PLC SECURED CORP_BND ............|.. ... B coeeeennns L 2AFE L 2,939,457 |...98.6050 [........ceunnn 2,054,169 |.....covunnnns 2,083,230 |...uieiinnnnn 2,083,230 |..eeneeeiinnnnnnn fooviiiiiiiin0 o0l (262,460) .. 3.428 |...... 2.427 ....07/24/2014 ... |....06/29/2029 ...
G1018#-AA-5 ..... THE BERKELEY TWO PARTNERSHIP SENIOR CORP .. B...... ...02.8750 [...eevennnnnns 1,005,475 |.... 1,200,304 [0 | (28,695) [0l (152,924) .. 4.130 |...... 1.524 ....11/20/2020 ... |....09/05/2027 ...
G1591#-AU-6 ..... BRITVIC PLC SENIOR CORP_BND B...... ...94.2030 [...eeviiinnns 1,813,071 |.... 1,024,640 [0 0 [0 ] (242,480) . 2.310 |...... 2.310 ....02/15/2017 ... |....02/20/2025 ...
G2037*-AA-4 ... CHANEL LTD SENIOR CORP_BND .. D...... ...97.9470 |....evvrnnnnnnnn.d65,250 |oooiiiiiininnn 475,000 |..496,202 [0 | (11,673) [0 0 e 3.770 |...... 1.235 ....10/15/2020 ... |....10/15/2024 ...
G2037*-AB-2 ... CHANEL LTD SENIOR CORP_BND .. D...... ...96.6470 |... . ieeeeeeeeennn. 1,650,000 [ 1,794,446 [ooniiiiiiiinnn0 o (36,788) [oeeeeeiiieeenn0 o0 3.920 |...... 1.531 ....10/15/2020 ... |....10/15/2026 ...
62037*-AC-0 ... CHANEL LTD SENIOR CORP_BND .. D...... ...93.0330 |... 4,930,773 |.... ...6,004,524 [0 | (96,145) [0 0 e, 4.070 |...... 1.968 ...10/15/2020 ... |....10/15/2029 ...
G2037*-AD-8 ... CHANEL LTD SENIOR CORP_BND .. D...... ...92.3030 |... 1,776,831 |.... 2,315,744 [0 ] (28,036) [0 0 4.590 |...... 2.581 ....10/15/2020 ... |....10/15/2034 ...
(62956@-AA-9 ..... ABP ACQUISITIONS UK LTD CORP_BND .100.0000 [........eeee. 7,818,850 |.... 7,818,850 [0 |0 [0 ] (985,075) |...... 3.428 |...... 3.428 ....04/25/2012 ... |....04/25/2033 ...
(62956@-AC-5 ..... ABP ACQUISITIONS UK LTD SECURED CORP_BND . 100.0000 |. ..1,202,900 |. 1,202,900 |.. .3.428 |......2.793 ....06/11/2013 .. 12/26/2033 ...
G3646#-AC-7 ..... FORTH PORTS LTD SECURED CORP_BND . ...03.9800 |. ..5,765,445 |. .6,134,790 |.. .5.030 |......5.029 ....12/05/2013 .. 12/05/2031
G6515#-AC-8 ..... JOHN 100D GROUP PLC SENIOR CORP_BND ...91.7220 |. ..2,107,593 |. .2,297,814 |.. ......3.920 |...... 3.920 ....08/13/2014 .. 08/13/2026 ...
(G8698#-AA-T7 ..... THE TAUNTON ONE PARTNERSHIP SENIOR CORP_ 1,085,869 |...92.8330 |... 781,683 |.... 940,640 [...evvvvvevnnnnnn0 oo (22,319) |oeveiiiiiieennnnl0 fennnnnn i (118,941) | 4.130 |...... 1.524 ...11/20/2020 ... |....09/05/2027 ...
L8367#-AC-7 ..... SHURGARD LUXEMBOURG SARL SENIOR CORP_BND .. 8,202,573 |...89.6740 |... ... 6,490,553 [..oooiiiiiiinnnnl0 0 [0 ] (426,996) .. 3.260 |...... 3.260 ....07/24/2014 ... |....07/24/2026 ...
M2512%-AC-7 ..... COCA-COLA ICECEK AS SENIOR CORP_BND ...99.6070 |... +...1,000,000 [oeeeiiiiiinnn0 0 o0 0 e 4.440 |...... 4.440 ....05/30/2013 ... [....05/30/2023 ...
P7077@-AH-7 ..... NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .. D...... . ...78.1350 |... i 4,956,250 [o.nniiiiiinennn0 0 0 0 6.340 |...... 6.390 ....05/31/2012 ... [....03/31/2035 ...
P70776-AK-0 ..... NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .. ) D...... coveeeees |3.CPL L L T77.9110 [oueeeeeeeeees 4,601,642 |.... ....5,906,250 f...oooeeeeeen0 o0 [0 0, 6.440 |...... 6.491 ...08/30/2012 ... [....06/30/2035 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations XXX 504,977,698 587,314,102 600,793,598 0 (587,916) XXX XXX XXX 4,867,715 22,211,862 XXX XXX
07324F-AC-4 ..... BAYVIEW FINANCIAL ACQUISITION SENIOR ABS .... 4 e AR L ...83.7370 |... .1,011,2% |.. .... 1,909,204 e (3,474 [0 0 6.831 |...... 2.103 [MON ..... .... 10,880 |... . 50,157 |....04/22/2013 ... [....08/28/2047 ...
12648E-AJ-1 ..... CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... 4 e | AR ...95.1820 |... ..867,204 |.. I L7 PO | B RN | ) RS 3.000 . 26,016 |....02/27/2014 ...|....05/27/2036 ...
362256-AC-3 ... GSAA HOME EQUITY TRUST GSAA_06 SENIOR WH ... 4 [ TARM L ...36.1680 |... 03,511,332 | 1,283,110 [0 | (102,634) |.eevveeeeeeeeenn [0 s 4.869 . 35,489 |....01/18/2013 ... [....10/25/2036 ...
362420-PL-1 ... GSR MORTGAGE LOAN TRUST GSR_04 SENIOR WH .... 4 e | AR ...03.1480 |... 394,244 |.... ..423,244 |.. 423,284 o0 |0 [0 0 e 3.602 . 12,405 |....07/28/2016 ... [....12/25/2034 ...
52518R-CC-8 ..... LEHMAN STRUCTURED SECURITIES C SUPSEN IiH .. 4. TARM L. ...92.0670 |... 730,854 |.... ..793,830 |.. 767,904 |ovvvvvvvivinnnnnn0 e 12,525 |0 o0 s 4.729 . 14,819 |....04/24/2014 ... |....09/26/2045 ...
52524P-AA-0 . LEHMAN XS TRUST LXS_07-6 SUPSEN ABS_ABS 4 4B FM .. ...78.3450 |. ..2,215,385 |. .2,8271,716 .2,197,135 |.. .6.459 |.. . 75,533 |....04/02/2013 .. 05/25/2037
61751J-AK-7 ..... MORGAN STANLEY MORTGAGE LOAN T SENIOR WH . 4 CTARM L ...38.4090 |. ..1,088,709 |. .2,782,414 1,115,748 |.. .5.960 |.. . 44,082 |....04/24/2014 .. 02/25/2047
643520-AB-6 . NEW CENTURY ALTERNATIVE MORTGA SENIOR WH . 4 CTARM L ...20.7520 |. ..1,103,741 |. .5,318,800 1,091,851 |.. .5.081 |.. . 75,515 |....00/04/2012 .. 10/25/2036 ...
74958E-AS-5 .. RESIDENTIAL ASSET SECURITIES C SUPSEN WH .. T 1AM 711,267 ]...90.3250 |. ..721,275 |. . 805,177 .674,260 |.. .5.750 . 45,901 |....05/30/2012 .. 12/25/2036 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 12,085,651 | XXX 9,936,083 19,241,012 10,265,542 (457,319) XXX 379,917 XXX XXX
06035R-AS-5 ..... BANK_18-BN14 LCF SENIOR_CMBS _18-BN14 .. 1A 5,541,406 |...95.0760 |... 4,753,805 |.... .5,000,000 |.. ....5,368,217 L (64,798) [oeveiiiiiiiinnn0 |0 e 4.231 ..211,550 |....03/26/2020 ... |....09/15/2060 ...
06036F-BB-6 ..... BNK_18-B15 LCF SENIOR_CMBS _18-BN15 .. 1.A .. ...95.0440 |. .. 1,045,486 |. .1,100,000 1,149,875 |.. (7,523) | .4.138 |.. . 45,518 |....03/28/2019 .. 11/15/2061 ...
06539L-BB-5 ..... BANK_18-BN13 LCF SENIOR_CMBS _18-BNK13 . 1.A .. ...95.3020 |. .. 3,335,576 |. .3,500,000 .3,789,624 |.. .. (52,639) |. 4.217 |.. 147,595 |....04/22/2020 .. 08/15/2061 ...
06539W-BE-5 ..... BANK_20-BN25 AM SUB_CMBS _20-BN25 1A ...81.9240 |... 1,597,513 |.... .1,950,000 |.. .... 1,901,937 ... (5,934) . 2.841 ... 55,400 |....01/27/2020 ...|....01/15/2063 ...
065402-BB-4 ..... BANK BANK_19-BN18 LCFCRUT SENIOR_CMBS _1 ... 1A ...89.9350 |... 4,721,573 |.... ....5,281,560 e (5,210) [0 0 e 3.32% .. 174,563 |....05/21/2019 ... |....05/15/2062 ...
06540A-AD-3 ..... BANK BANK_19-BN20 LCF SENIOR_CMBS _19-BN .... 1A ...87.5970 |... ....4,958,116 5,201 [0 0 3.011 .. 150,560 |....03/18/2020 ... [....09/15/2062 ...
06540R-AD-6 ..... BANK BANK_17-BNK9 LCFCRUT SENIOR_CMBS _1 . 1A ...91.8850 |... e (5,499) [0 0 e 3.279 ... 30,695 |....03/31/2020 ... |....11/15/2054 ...
06540V-BB-0 ..... BANK_19-BNK24 LCF SENIOR_CMBS _19-BNK24 ... 1A .. 87.0780 |... reeeeeeeeen 4,855,020 [0 e (22,388) [0 0 e, 2.960 .. 139,120 |....01/23/2020 ... |....11/15/2062 ...
06540V-BE-4 ... COMMERCIAL MORTGAGE PASS-THROU AM SUB_CM .... 1A ...85.2350 |... .2,000,000 |.. 02,002,458 [0 | (12,687) [0 0 e 3.283 . 65,660 |....01/28/2020 ... |[....11/15/2062 ...
08160K-AG-9 ..... BENCHWARK MORTGAGE TRUST BMARK AM SUB_CM . 1.A .. ...85.2790 |. ..852,793 |. .1,000,000 01,042,331 |.. .3.231 |.. . 32,310 |....01/28/2020 .. 12/15/2072 ...
08162P-AX-9 ..... BENCHWARK MORTGAGE TRUST BMARK LCF SENIO . 1.A .. ...03.6620 |. ..1,170,776 |. .1,250,000 .1,326,855 |.. .3.666 |.. . 45,825 |....03/31/2020 .. 01/15/2051
08163A-AG-8 ..... BAVRK_20-B18 AM SENIOR_CMBS _20-B18 .. 1.A .. ...78.7730 |. ..976,788 |. . 1,240,000 1,274,468 |.. .2.336 |.. . 28,954 |....08/24/2020 .. 07/15/2063
08163A-AH-6 ..... BAVRK _20-B18 SUB SUB_CMBS _20-B18 .. 1.A .. ...72.7590 |. ..363,79 |. . 500,000 511,512 |.. .2.648 |.. . 13,240 |....07/23/2020 .. 07/15/2053
12512J-A-4 ... CD COMMERCIAL MORTGAGE TRUST C LCF SENIO . 1.A .. ...94.2480 |. .. 2,827,483 |. .3,197,593 |.. ......4.279 |.. 128,370 |....03/31/2020 .. 08/15/2061 ...
12529T-AX-1 ... CANTOR COMMERCIAL REAL ESTATE LCF SENIOR ... LA ...85.3810 |... 853,812 |.... . , . ....1,019,661 LU PO 7% ') T KRR | I FORRPNN | B RS 3.006 ... 30,055 |....04/06/2020 ... |[....01/15/2053 ...
12529T-AY-9 ..... CANTOR COMMERCIAL REAL ESTATE AM SUB_CMB A 7,209,955 |...83.0160 [.............. 5,811,126 |.............. 7,000,000 f...coeeennnnn 7,148,624 |...vvvvvvnnnnnnns 0. (20,964) [oevvvvnnnnnnnnn0 o0 |, 3.298 |......2. 948 |MON ..... |....eeeeeeen. 19,240 |oovvvnnnnnnes 230,881 |....12/09/2019 ...|....01/15/2053 ...
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12591K-AH-8 ..... COMMERCIAL MORTGAGE PASS THROU SUB SUB_C ......eevnnsfoun vun]vunnnns L R BA 3,127,169 [...90.4760 |.............. 2,800,132 |ovierinnnnn 3,094,905 |....oveiinnnnn 3,097,538 |..euuniiiiinnnnd (U O (3,625) [cevvvvvvrnnnnnnnd0 [0 s 4.762 |...... 4.678 |MON ..... 147,379 |....12/22/2015 ...|....10/10/2046 ...
12597D-AD-7 ..... CSAIL COMMERCIAL MORTGAGE TRUS LCF SENIO ... 1A ) ...86.1150 |... .2,260,000 |.. ....2,192,034 0 e 8,921 |0 0 e 2.968 |...... 3.490 [MON ..... . 67,077 |....08/25/2020 ...|....12/15/2052 ...
12630B-BD-9 ..... COMM MORTGAGE TRUST COMM_13-CR SUB SUB_C .... 1.A ... ...96.6070 |... .1,000,000 |.. ....1,003,074 O e (4,337) |0 o0 e 4.876 |...... 4.495 | MON ... . 49,462 |....12/13/2013 ...|....11/12/2046 ...
17328C-AD-4 ..... CITIGROUP COMMERCIAL MORTGAGE LCF SENIOR ... 1.A ... ...87.4800 |... O e 3,618 |0 o0 e 3.102 |...... 3.597 [MON ..... . 31,020 |....08/25/2020 ...|....12/15/2072 ...
233063-AT-3 ..... DEUTSCHE BANK COMMERCIAL MORTG LCF SENIO ... 1.A ... ...81.1410 |... LU R < 072t N FOUR | I RPN | ) AN 1.926 |...... 1.569 [MON ..... . 19,260 |....08/20/2020 ...|[....09/15/2053 ...
46641J-BB-1 ..... JPMBB COMMERCIAL MORTGAGE SECU SUB SUB_C ... 1.A ... ...95.2610 |..ccevnnnnnnns 6,668,290 |.... e 1,012,441 o0 | (21,713) feeeeeeeeiceee 0 el s 4.735 |...... 4.526 [MON ..... .. 339,590 |....02/19/2014 ...|....02/15/2047 ...
61691R-AE-6 ..... MORGAN STANLEY CAPITAL | TRUST LCF SENIO .... 1.A ... ...94.9250 |......nnnns 4,461,471 |.... ... 4,997,667 O | (IS N PO | N RN | ) AR 4.310 |...... 3.065 [MON ..... .. 202,570 |....05/24/2019 ...|....12/15/2051 ...
616928-CB-4 ..... MORGAN STANLEY CAPITAL | TRUST SUB SUB_C .... 1.A ... ...74.0580 |... O [ (2,246) |0 [0 e 2.704 |...... 2.359 ... 20,280 |....07/23/2020 ...|....07/15/2053 ...
90276V-AE-9 ..... UBS COMMERCIAL MORTGAGE TRUST LCF SENIOR . 1.4 .. ...93.5980 |. .. 2,573,940 |. .0 .. (39,179) | .3.983 |......2.389 109,533 |....06/01/2020 .. 02/15/2051
90276W-AV-9 ..... UBS COMMERCIAL MORTGAGE TRUST AM SUB_CWB . 1.A .. ...90.9300 |. ..454,650 |. .0 (9,404) |. .4.061 |......2.014 . 20,305 |....08/24/2020 .. 12/15/2050
90278\-BA-4 ..... UBS COMMERCIAL MORTGAGE TRUST LCF SENIOR . 1.4 .. ...86.3250 |. ..863,254 |. .0 (8,421) |. ......2.921 |...... 1.966 . 29,210 |....06/16/2020 .. 10/15/2052 ...
90278P-BE-9 ..... UBS COMMERCIAL MORTGAGE TRUST SUB SUB_CM ... 1.A ... ...81.0140 |... 810,141 |.... ....1,027,292 0 [ (3,822) |0 o0 e 3.681 |...... 3.226 . 36,811 |....06/25/2020 ...|....12/15/2052 ...
95002E-BB-2 ..... WELLS FARGO COMMERCIAL MORTGAG LCF SENIO .... 1.A ... ...84.9690 |........oennn. 3,186,346 |.... ....4,002,681 LU R -1 )N AR | N RPN | ) AN 2.725 |...... 1.657 ..102,188 |....07/28/2020 ...|....02/15/2083 ...
95002X-BD-6 ..... WELLS FARGO COMMERCIAL MORTGAG PRELCF SE .... 1.A ... L.81.1190 |ooeeeeninnnns 1,622,381 |.... ... 2,045,563 0 [ (6,143) |0 [0 e 2.118 |...... 1.771 |MON ... ... 42,360 |....08/19/2020 ...|....08/15/2053 ...
962210-AJ-2 ... WF-RBS COMMERCIAL MORTGAGE TRU SUB SUB_C ... 1.A ... ...96.2700 |... ....2,027,771 O e 5,114 |0 [0 e 4.838 |...... 4.843 [MON ..... . 99,977 |....10/27/2015 ...|....12/15/2046 ...
962210-AK-9 ..... WF-RBS COMMERCIAL MORTGAGE TRU SUB SUB_C ... 1A ) . ...93.1500 |... . .. ....1,012,868 O e (1A475) |0 o0 e 4.838 |...... 5.016 | MON ..... . 49,991 |....10/27/2015 ...|....12/15/2046 ...
96221T-AK-3 ..... WFRBS_14-LC14 SUB SUB_CMBS _14-LC14 ...........eeunn.. TA e 3,730,690 [...96.2970 [.............. 3,501,720 |ouuuniinnnn 3,636,372 |.....oeeennnn 3,645,584 |....cooiiiiinnnd 0 fooeeeeeen (15,709) |.ovvvvnnneeennn0 foiiiiiinnnn0 [ 4.907 |...... 4.432 | MON ..... 178,437 [....10/15/2015 ...|....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 86,556,356 | XXX 74,119,288 82,668,051 85,097,396 0 XXX XXX XXX 254,690 3,075,736 XXX XXX
126650-BV-1 ..... CVS HEALTH CORP SENIOR CORP_BND 144A ......cceeeeveenn foon ven ] unnnns T | 2B s 3,673,689 [...97.2950 |.............. 3,574,304 |...covvnnnnnns 3,673,689 |...ccvvnnnnnns 3,673,571 [oeeeeeiiieeeec0 e (D) o0 0 s 5.773 |...... 5.842 [MON ... [oeeeemininns 12,371 [ 212,082 |....12/01/2010 ...|....01/10/2033 ...
126748-AA-6 ..... CVS PASSTHROUGH TRUST SECURED CORP_BND 1,155,085 |...91.0750 |........eenn.. 1,051,989 |.... .... 1,155,085 IR | N AR | B RN 4.016 |...... 4.049 [MON ..... . 46,388 |....07/11/2013 ...|....08/10/2035 ...
345280-H0-0 ..... FORD CREDIT FLOORPLAN MASTER O SENIOR AB .. 2,023,242 |...89.9440 [......ceeennn 1,798,886 |.... ....2,013,606 e (4,955) |eeeiiieeeeen0 [0 1.060 |...... 0.807 |MON ..... . 21,200 |....01/19/2021 ...|....09/15/2027 ...
34532J-AA-2 ... FORD CREDIT AUTO OWNER TRUST F SENIOR AB .. .. 1,616,172 |...89.6210 |... .. 1,344,317 |.... .... 1,508,922 e (318) |0 [0 1.060 |...... 0.846 | MON ..... . 15,900 |....02/09/2021 ...|....04/15/2033 ...
74170*-AD-1 ..... [PRIME PROPERTY FUND LLC SENIOR CORP_BND 1,000,000 |...98.2070 |. ..982,072 |. .1,000,000 |.. .3.880 |......3.880 ....07/30/2014 .. 07/30/2024
74170*-AE-9 ..... PRIME PROPERTY FUND LLC SENIOR CORP_BND 1,000,000 |...97.1000 |. ..971,002 |. .1,000,000 |.. .3.980 |......3.980 ....07/30/2014 .. 07/30/2026
82817*-AB-7 ..... SILVER SPRING METRO CENTER |11 SECURED C . 7,000,000 |...97.6000 |. ..6,831,999 |. .7,000,000 |.. .5.682 |......5.682 ....11/18/2013 .. 01/05/2029
82817@-AB-5 ..... SILVER SPRING METRO CENTER I11 SECURED C .........ceofeun ... 3,500,000 |. 101.2350 |. ..3,543,217 |. .3,500,000 |.. .6.414 |......6.414 ....11/18/2013 .. 01/05/2029 ...
85234#-AB-1 ..... STADIUM FUNDING TRUST SECURED CORP_BND . 850,818 |...90.4000 |. . 850,818 ... 850,818 |.. ......5.000 |......5.000 ...06/19/2013 .. 04/01/2039 ...
89237M-AA-7 ..... TOYOTA AUTO LOAN EXTENDED NOTE SENIOR AB ... 1,999,844 |...88.7260 |... .2,000,000 |.. 422,000,000 |.oneieeiinnnnnn v o0 0 1.070 |...... 1.345 ...03/01/2021 ...|....02/27/2034 ...
90345K-AA-8 ..... US AIRWAYS INC SECURED CORP_BND .. 128,784 ]...98.0000 |... ... 128,711 POV PO 6.250 |...... 6.250 ....12/15/2010 ...|....10/22/2024 ...
136055-AA-8 ..... CANADIAN IMPERIAL BANK OF COMM SECURED C . . 113.0460 |... ....918,823 0 e 7.262 |...... 7.014 ....06/07/2002 ...|....04/10/2032 ...
N7334#-Ad-2 ..... WERELDHAVE NV SENIOR CORP_BND ...92.5210 |... e 1,470,750 [0 o0 0 e (489,650) |...... 3.060 |...... 3.060 ....07/23/2014 ...|....07/23/2026 ...
X2145*-AA-4 ..... ELENIA FINANCE 0YJ SECURED CORP_BND .. . .. 86.8660 |.............. 1,390,621 |.... ....1,600,875 |...ooovevennnn0 o0 o0 s (104,925) |...... 3.601 |...... 3.601 ...07/30/2014 ...|....07/30/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscella

Loan-Backed and Structured Securities 36,221,706 | XXX 32,099,491 33,790,415 33,821, 161 0 (8,778) 0 (594,575) [ XXX XXX XXX 246,556 1,423,292 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 746,657,621 [ XXX 621,132,560 723,013,580 729,967,697 0 (1,510,650) 728,504 (4,309,911) | XXX XXX XXX 5,441,698 27,090,807 XXX XXX
06055H-AB-9 ..... |BANK OF AMERICA CORP CAPSEC CORP BND .........cceevers fore veefunnnnns |2 ........... 2.0FE . |oveeiiiiiinnnn 4,825,000 |...97.3000 [.............. 4,694,725 |...couvunnnnns 4,825,000 [....ccvvunnnns 4,825,000 [..ocevvvnnnnnns [ [ [ 0 )...... 6.125 [...... 6.125 [JAJD ... [ooiviennnnnnnns 52,539 [..ooiiiiinnnns 151,870 |....04/19/2022 ...|....01/01/9999 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 4,825,000 | XXX 4,694,725 4,825,000 4,825,000 0 0 0 0] XXX XXX XXX 52,539 151,870 XXX XXX
1309999999. Total - Hybrid Securities 4,825,000 | XXX 4,694,725 4,825,000 4,825,000 0 0 0 0 XXX XXX XXX 52,539 151,870 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 768,436,151 [ XXX 663,618,092 773,814,102 777,488,890 0 1,075,971 0 (3,715,336) | XXX XXX XXX 5,981,039 26,730,323 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 42,831,576 | XXX 36,081,530 49,330,499 40,927,650 0 (476,797) 728,504 0 XXX XXX XXX 165,230 1,243,480 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 86,556,356 [ XXX 74,119,288 82,668,051 85,097,396 0 (456,637) 0 0] XXX XXX XXX 254,690 3,075,736 XXX XXX
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2449999999. Total - Other Loan-Backed and Structured Securities 36,221,706 [ XXX 32,099,491 33,790,415 33,821,161 0 (8,778) 0 (5%4,575) [ XXX XXX XXX 246,556 1,423,292 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 934,045,789 | XXX 805,918,401 939,603,067 937,335,007 0 133,759 728,504 (4,309,911) | XXX XXX XXX 6,647,515 32,472,831 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 227,071,237 1B.$............. 25,378,228 1C..$........... 16,399,127 1D ..$.......... 41,644,996 1E..$ ... 30,107,865 1F ..$............ 88,317,662 1G..$......... 104,383,651
1B 2A..$.. ..110,748,749 2B ..$ .. 132,171,221 2C..$.. .. 100,178,977
1C 3A..$.. ..8,064,610 3B..$ .. 14,114,679 3C..$ .. .25,715,229
1D 4A.8.. ..4,673,888 4B ..$ .. 5,241,507 4C .8 .. 0
1E 5A..$.. w0 BB LS e 0 5C.$.....c..e. 3,123,381
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
S132N-VO-1 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 ... . [--..09/20/2022 ... [CITIGROUP GLOBAL MKT INC ...ceevreeniiiiiiiiii ettt s e e s s s s e rsna s e s rnnnaes [ereeernniineeerrnnn e e s rnnaees [oeereinineeeeeans 2,930,459 |.. .... 2,906,841 |.. . 8,478
3140XH-G4-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# FS2 ... ....08/12/2022 ... |CREDIT SUISSE FIRST BOSTON COR . ... 4,728,699 |.. ... 4,574,316 |.. . 8,577
544445-75-1 .. .. |LOS ANGELES DEPARTMENT OF AIRP SUB MUNIT .... .|-...02/03/2022 ... [LOOP CAPITAL MARKETS .. .... 1,000,000 |.. .... 1,000,000 |..
557363-DX-3 . .. [MADISON CNTY NY CAP RES CORP MUNITAX BND .... ...02/03/2022 ... |TD SECURITIES (USA) ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 8,971,833 8,781,157

071813-CL-1 ......... BAXTER INTERNATIONAL INC SENIOR CORP_BND ....06/14/2022 ... [ TAX FREE EXCHANGE .......eieouiiiiiee ittt e e e e e ee e e e innees |eeeeiiiii e e e e esiiie e e e e esiinees [oeeeeeiiien e e e e 3,610,810 |uvrreeeieeiiiees 4,050,000
...01/03/2022 ... [CITIGROUP GLOBAL MKT INC

09261B-AG-5 ......... BLACKSTONE HOLDINGS FINANCE CO SENIOR CO ... .... 4,987,600 [.. ....5,000,000 [..
09261H-AD-9 ......... BLACKSTONE PRIVATE CREDIT FUND SENIOR CO .... .| TAX FREE EXCHANGE ....2,114,188 |.. ... 2,500,000 [..
09261H-AP-2 ......... BLACKSTONE PRIVATE CREDIT FUND SENIOR CO .... .| TAX FREE EXCHANGE .... 1,377,068 |.. .... 1,500,000 [..
14448C-AP-9 . .| CARRIER GLOBAL CORP SENIOR CORPBND 2 . .| MORGAN STANLEY & CO. INC . 358,229

.| JANE STREET CAPITAL ...
01/26/2022 ... | BANC OF AMERICA SECURITIES LLC .
-|--.-08/19/2022 ... | TRADE WIEB DIRECT LLC

...01/12/2022 ... | BARCLAYS CAPITAL

23331A-B0-1 . ..|D R HORTON INC SENIOR CORP_BND ~ 1.300% .
55354G-AN-2 . ..|MSCI INC SENIOR CORP_BND 144A  3.625%
670346-AX-3 ......... NUCOR CORPORATION SENIOR CORP_BND 3.9 ..

. 2,401,900
. 750,750
.... 3,013,890 [..

....5,000,000 [..

€13

74460D-AG4 ......... PUBLIC STORAGE SENIOR CORP_BND 1.500% .... .- .... 4,955,000 |..

80282K-BC-9 ......... SANTANDER HOLDINGS USA INC SENIOR CORP B ... .|--..01/03/2022 ... | SANTANDER INVESTMENT .. .... 4,050,000 |.. .... 4,050,000 |..

82088K-AJ-7 ......... SHEA HOMES LIMITED PARTNERSHIP SENIOR CO .... . |--..11/03/2022 ... | TAX FREE EXCHANGE ... .. ..

858119-BF-6 ......... STEEL DYNAMICS INC SENIOR CORP BND 5. T I ....]....07/18/2022 ... [PNC SEC CORP . . .... 1,395,660 |.. .... 1,400,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 29,665,095 30,900,000

06055H-AB-9 ......... |BANK OF AMERICA CORP CAPSEC CORP_BND ......iieeesuuiiriuuunniiiiiunnnnsirsrnssnsssssresssnssssrsssnsssssrsssnnssssnns |ennnneeeeeennnnns [oons 04/19/2022 ... | MERRILL LYNCH PIERCE FNNR & SM ....iiiiiiuueniiiiiiuiiiiiiiiiiiiieiiiiiis s s s cessisseesssnsassesseesnnnsessssnnnnes [ooseessnnnneeseennnnsseerennnnnnees [ooreesnnneseeesnnnnees 4,825,000 ..ueuniiiiiinnnninnns 4,825,000 J.uvuuniiiiiiiiiiiiiiiiiies 0
1309999999. Subtotal - Bonds - Hybrid Securities 4,825,000 4,825,000 0
2509999997. Total - Bonds - Part 3 43,461,928 44,506, 157 161,252
2509999998. Total - Bonds - Part 5 35,017,022 35,196,580 175,620
2509999999. Total - Bonds 78,478,950 79,702,737 326,872
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009999999 - Totals 78,478,950 XXX 326,872
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36202E-T3-3 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 ... |....... ..12/01/2022 . | PAYDOIN 0 0 ..06/20/2038 .
0109999999. Subtotal - Bonds - U.S. Governments 0 0 XXX
312831H-20-7 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# GOT ... |....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..12/01/2031 .
31283H-2R-5 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# GOT1 ... ..12/01/2022 .| PAYDOIN ... 0. 0. ..09/01/2032 .
31280S-35-3 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# 1G2 ... ..12/01/2022 .| PAYDOIN ... 0 .0 ..02/01/2037 .
31280S-40-6 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# 1G2 .. ..12/01/2022 .| PAYDOUN . L0 0 ..03/01/2037 .
31292H-4K-7 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. ..12/01/2022 . | PAYDOUN . L0 0 ..12/01/2033 .
31371L-CD-9 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .. ..12/01/2022 .| PAYDOWN . L0 0 ..09/01/2033 .
31371M-CF-2 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 255 ....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..07/01/2035 .
31403C-WF-4 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 745 ... |....... ..12/01/2022 .| PAYDOIN ... 0. 0. ..09/01/2035 .
31411U-HN-4 ...| FEDERAL NATIONAL MORTGAGE ASSO POOL# 914 ... |....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..04/01/2037 .
31414E-RC-0 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 964 ... |....... ..12/01/2022 . | PAYDOWN 0. 0. ..07/01/2038 .
626207-YS-7 .. |MUNICIPAL ELEC AUTH GA SENIOR MUNITAX BN ... |....... ..04/01/2022 .| CALL 100.0000 ... . 0. .. 0. ..04/01/2057 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 426 099 426,099 418,648 419 741 0 0 XXX
REDEMPT | ON
00115*-AA-0 .. | AES ILUMINA LLC SECURED CORP_BND  6.00 ... |....... ..12/30/2022 .1 100.0000 ...eeuuneeeemnnnnn foeeemnnnreeeeennees forneeeeens 263,061 |............. 263,061 |............ 263,061 |...cceennnnn 263,061 [..cceveennnnnnnns 0 0 ..03/26/2032 .
CITIGROUP GLOBAL MKT
001877-AA-7 .. | API GROUP DE INC SENIOR CORP_BND 144A ........[|....... ..06/03/2022 .| INC 211,563 |... 250,000 |...evnnnnnnn 250,000 ... 250,000 |.. 0. 0. . (38,438)......... (38,438)|... ..07/15/2029 .
02209S-BD-4 ...| ALTRIA GROUP INC SENIOR CORP BND  4.80 ....|....... ..12/02/2022 .| JANE STREET CAPITAL ... ...3,874,040 |.......... 4,000,000 |......... 3,988,680 0 L0 (118,331)[........ (118,331)]... ..02/14/2029 .
06051G-EM-7 .. | BANK OF AMERICA CORP SENIOR CORPBND .........|....... ..01/24/2022 . |MATURITY ... ...4,500,000 |... ..4,500,000 |......... 4,586,270 0. 0. 0. L0 )... ..01/24/2022 .
06540R-AD-6 .. | BANK BANK_17-BNK9 LCFCRUT SENIOR_CMBS _1 ... |....... ..12/01/2022 .| PAYDOIN ... ....806,712|............ 851,490 0 .0 ..11/15/2054 .
07324F-AC-4 .. | BAYVIEW FINANCIAL ACQUISITION SENIOR ABS ... |....... ..12/01/2022 . | PAYDOWN ... 297,274 ... 241,210 0. 0. ..08/28/2047 .
12508E-AJ-0 .. | COK GLOBAL INC SENIOR CORP_BND 144A 5 .. ..07/06/2022 .| CALL 101.2500 . . 750,000 |.. . 750,000 |.. L0 0 ..05/15/2029 .
12648E-AJ-1 .. | CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... ..12/01/2022 .| PAYDOIN ... .. 357,861 ... 323,864 L0 0. ..05/27/2036 .
REDEMPT | ON
126650-BP-4 .. | CVS PASSTHROUGH TRUST SECURED CORP_BND .......[....... ..12/10/2022 .1 100.0000 ..evveeneeeemnnnn foeeemmnnneeeeennies e 28,031 [oeeeeeiiinns 28,031 |oeeveines 271,731 [t 27,919 [oeeiieeiinnnns [ IR M2 | (U1 IR 12 | [ P 28,031 |.oeeeeiiiinns [V [V (U O 925 |..12/10/2028 .
REDEMPT | ON
126650-BV-1 .. | CVS HEALTH CORP SENIOR CORP_BND 144A .. ..12/10/2022 .| 100.0000 ... ..01/10/2033 .
REDEMPT | ON
12674@-AA-6 .. | CVS PASSTHROUGH TRUST SECURED CORP_BND ..12/10/2022 .| 100.0000 .. 68,603 .. ...68,603 |.... ..08/10/2035 .
156700-AZ-9 .. | LUMEN TECHNOLOGIES INC SENIOR CORP_BND .. ..10/03/2022 .| CALL 97.5000 . . 1,000,000 |.. 903,317 |.. . 959,505 . 968,081 |. ..04/01/2025 .
REDEMPT | ON
165303-D#-2 .. | CHESAPEAKE UTILITIES CORPORATI SENIOR CO ....{....... ..10/31/2022 .1100.0000 .....uvvvvvvnnnnns ,000, 2,000,000 |......... 2,000,000 |.....e... 2,000,000 [..eevevrennnnnnns (U O [V [ [V [V PO 2,000,000 [oeeeuiiiiinnnnns [V O [V (U A 88,950 |..10/31/2023 .
REDEMPT | ON
165303-E*-5 .. | CHESAPEAKE UTILITIES CORPORATI SENIOR CO ....{....... ..06/30/2022 .1100.0000 .....evvrvvrnnnnns ,000 [ounniennnn 300,000 [..uunnnnnnee 300,000 |....ccvvnnn 300,000 300,000 ..06/30/2026 .
20451R-AB-8 .. | COMPASS GROUP DIVERSIFIED HOLD SENIOR CO ....[|....... ..08/11/2022 .| JEFFRIES & CO. INC. ... ... 390,000 .... 390,000 .390,000 .. ..390,000 |.... 0. ..04/15/2029 .
26885B-AF-7 .. | EQM MIDSTREAM PARTNERS LP SENIOR CORP BN ....|....... ..06/14/2022 .| CALL 103.0000 .... .... 474,000 .... 474,000 .0 ..07/01/2025 .
278642-AU-7 .. |EBAY INC SENIOR CORP_BND  3.600% 06/05 ... |....... ..12/02/2022 .|R. SEELAUS SECURITIES . |. .. 4,000,000 |......... 3,976,880 . . 0. (198,806) . ..06/05/2027 .
28470R-AH-5 .. | CAESARS ENTERTAINMENT INC SECURED CORPB ....|....... ..08/10/2022 .| DEUTSCHE BANK AG ........ . 500,000 [o.eunnnnnnee 500,000 ...500,000 |.. o0 2,500 [ 2,500 |... ..07/01/2025 .
REDEMPT | ON
29252B-AA-7 .. | ENBRIDGE PIPELINES SOUTHERN L SENIOR CO ....[....... ..12/30/2022 .1100.0000 ....ouvrvvrnnnnns 510 [ 44,510 |............ 444,510 |............ 444,510 |oeeveniiiiinnnns (U O [V [ [V 0 e 444510 [oniiinnnnnns [V O [V (U A 13,502 |..06/30/2040 .
MORGAN STANLEY & CO.
30161N-AY-7 .. |EXELON CORPORATION SENIOR CORP_BND 4. ....|....... ..12/02/2022 .| INC weeveiiiiiiieeeeeene V27 | 550,000 |............ 565,177 |.oevvvnnnnns 564,735 |ouvvuiiiiinnnnns (U N (557 ] S (U N [ A [V PO 564,480 |.......ceennnnns 0. (64,184)|......... (64,184)............. 29,512 |..04/15/2050 .
CITIGROUP GLOBAL MKT
337738-AV-0 .. |FISERV INC SENIOR CORP_BND  4.400% 07/ ....|....... ..12/02/2022 .| INC 400,000 ... 397,660 |.. 0 . (58,890)[......... (58,890)]... ..07/01/2049 .
33829T-AA-4 .. |FIVE CORNERS FUNDING TRUST SENIOR CORPB ....|....... ..12/02/2022 .| WELLS FARGO SECURITIES .. 2,000,000 0. . (26,376)......... (26,376)]... ..11/15/2023 .
REDEMPT | ON
33972P-AA-7 .. | FLNG LIQUEFACTION 2 LLC SECURED CORP_BND ....|....... ..09/30/2022 .| 100.0000 ... .... 143,600 .... 143,600 0. 0. .0 ..03/31/2038 .
362256-AC-3 ...| GSAA HOME EQUITY TRUST GSAA_06 SENIOR WH .. ..12/27/2022 .| PAYDOWN . . 336,236 |.. . 184,379 |.. L0 206,413 0 .0 ..10/25/2036 .
36242D-PL-1 ...| GSR MORTGAGE LOAN TRUST GSR_04 SENIOR WH .. ..12/01/2022 .| PAYDOUN . . 116,008 |.. . 115,953 |.. L0 .0 0 L0 .. 12/25/2034 .
377320-AA-4 .. | GLATFELTER CORP SENIOR CORP_BND 144A ......... ..05/24/2022 .| VARIOUS ... ,000,000]......... 1,000,000 0. 0. (295,000) .. 11/15/2029 .
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CANTOR FITZGERALD
431318-AV-6 .. |HILCORP ENERGY | LP SENIOR CORP_BND 144A ....|....... ..08/10/2022 .| SECURITIES ... .... 900,000 .... 920,250 0. ..(2,304)|... ..(2,304) ... ..914,573 |.... . (61,911)f......... (61,911))... .... 55,650 |..02/01/2031 .
489399-AN-5 ...| KENNEDY-WILSON INC SENIOR CORP_BND 4. ..06/06/2022 .| VARIOUS ....... . 975,000 |.. .975,000 |.. L0 .. ... 0 ..975,000 |. (112,063)[. . (112,083) . 36,631 [..02/01/2030 .
49271V-AD-2 .. |KEURIG DR PEPPER INC SENIOR CORP_BND .........|....... ..04/22/2022 .| CALL 1091710 oo |eeeeeeeeeeieeeee feeeeeeen 2,729,275 . 2,500,000 |......... 3,019,775 0 e (3,445) [ O .. (3,445) |... ..2,991,430 |.... .. (491,430)|........ (491,430)/... ...281,184 |..05/25/2048 .
REDEMPT | ON
50152#-AC-1 .. |KNIK TRIP INC SECURED CORP_BND ~ 3.580% ....|....... ..11/24/2022 .| 100.0000 ... .... 118,786 .... 118,786 . 118,786 |.... 0. 0. ..05/24/2035 .
52518R-CC-8 ...| LEHMAN STRUCTURED SECURITIES C SUPSEN WH .... ..12/25/2022 . | PAYDOWN . 218,285 |.. .193,711 |.. 218,284 0 .0 ..09/26/2045 .
52524P-AA-0 ...|LEHMAN XS TRUST LXS_07-6 SUPSEN ABS_ABS ... ..12/01/2022 .| PAYDOWN . . 305,434 |.. . 222,801 |.. ..285,367 |. 0 .0 ..05/25/2037 .
552953-BX-8 ...| MGM RESORTS INTERNATIONAL SENIOR CORP BN ....|....... ..03/156/2022 . | MATURITY ... ..1,000,000 ......... 1,000,000 ..1,000,000 |.... .0 0. ..03/15/2022 .
J.P. MORGAN SECURITIES
559080-AK-2 .. | MAGELLAN MIDSTREAM PARTNERS LP SENIOR CO ....|....... ..12/02/2022 .| INC wevvviiiiiineeecviie foeeeenineeeeeiiies [eeennnn 7,509,975 | 7,500,000 |......... 7,490,625 |..........7,495,543 |...ooviiiiiinnnn O o916 | 0 916 [ 0 | 7,496,459 |.......ccevnnnns [V 13,516 ..03/01/2026 .
REDEMPT | ON
57686G-C*-4 .. |MATSON INC SENIOR CORP_BND ~ 3.370% 12/ ....[|....... ..12/21/2022 .1100.0000 ....eunnvvvirnnnns foevennnneeeininines foeeenennnn 261,638 |l 261,538 |..ovvnnnnnns 261,538 |............ 261,538 |ooeveniiiiinnnnns (U O [V [ [V [V PO 261,538 [.....cevvnnnnnnn [V O 0 .. 12/21/2027 .
595017-BA-1 .. |MICROCHIP TECHNOLOGY INCORPORA SECURED C ... | ....... ..12/02/2022 . | MARKETAXESS CORPORATI . |oeevvveeeeeemnnnnes forneeeeennn 243,750 |t 250,000 |...evnnnnnnn 262,755 |.....c... 259,289 [...ccevvninnnns (U (CXCT6)] R (V) N (4,675) |+ eeeennaeaens [V PO 254,614 |....coonnnnnnnn. [V (10,864) ..09/01/2025 .
REDEMPT | ON
60040#-AA-0 .. |MILLENNIUM PIPELINE COMPANY LL SECURED C ....|....... ..12/30/2022 .1 100.0000 ..eveuuneeeemmnnnn foeemmnnneeeeennnees Jorneeeeens 626,643 |............. 626,643 |............ 626,643 |............ 626,643 |....cceeeeennnnnn [ [V [ [V O [V PO 626,643 |.......eennenens [V [V [V AU 25,050 |..06/30/2027 .
61751J-AK-7 .. | MORGAN STANLEY MORTGAGE LOAN T SENIOR WH ... |....... ..12/01/2022 .| PAYDOUN ..ovviiiinieeec foecrniineeeciiiins e 201,206 |............. 201,206 |............ 136,815 |oevveennnnnns 97,799 [oveniiiiiinnnnns (U . 103,407 [.ooovvvviinnnnnns (U 103,407 |oveveniiiiinnnnn [V PO 201,206 |oeevennninnnns [V O [V (U 1,659 [..02/25/2047 .
CREDIT SUISSE FIRST
62482B-AA-0 .. | MOZART DEBT MERGER SUB INC SECURED CORP_ ....|....... ..08/09/2022 .| BOSTON COR ...ovvvvnnvvvvns |oevvnnnnnnrrenininnes foveeneennnnn 222,188 oo 250,000 |.....uunn.nn 250,000 |....cevnenn 250,000 [ooeivviviiieeen O v 0 e 0 et 0 e 0 o 250,000 |veveenniiiinnns [V . (27,813)|......... (27,813) ..04/01/2029 .
626738-AF-5 .. |MURPHY OIL USA INC SENIOR CORP_BND 144A .....|....... ..08/08/2022 .| VARIOUS .... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..1,000,000 |.... 0. . (91,743)|......... (91,743).... ..02/15/2031 .
64110D-AL-8 .. |[NETAPP INC SENIOR CORP_BND  1.875% 06/ .. ..056/03/2022 .| JANE STREET CAPITAL . 3,100,000 |.. . 3,195,201 |.. . 3,183,191 .(8,231) ..3,174,960 |. 0 (254,574)). ..06/22/2025 .
643529-AB-6 .. |NEW CENTURY ALTERNATIVE MORTGA SENIOR WH .. ..12/01/2022 .| PAYDOWN . . 189,899 |.. .. 95,442 |.. 47,604 142,294 0 L0 ..10/25/2036 .
644393-AB-6 .. |NEW FORTRESS ENERGY INC SECURED CORP_BND .. ..08/11/2022 .| VARIOUS ... . 550,000 |.. .550,000 .. . 550,000 .0 0 . (10,090)f. ..09/30/2026 .
651290-AQ-1 .. | OVINTIV EXPLORATION INC SENIOR CORP_BND ... ..06/10/2022 .| CALL 104.7465 . .500,000 |.. .500,000 |.. .500,000 .0 0 .0 ..07/01/2024 .
J.P. MORGAN SECURITIES
651290-AR-9 .. | OVINTIV EXPLORATION INC SENIOR CORP_BND ..... |....... 1172172022 | INC oo foe e e 843,489 |............. 850,000 [....eeeenee 850,000 |...cevnnnnnn 850,000 [..ceeeeeennnnnnns [ [V [ [V O [V PO 850,000 |eeveuuneeeannns [V (6,511)]cceennnnns [CR-IRD] FET— 63,709 |..01/01/2026 .
RBC DOMINION SECURITIES
665531-AG-4 .. |NORTHERN OIL AND GAS INC SENIOR CORP_BND ....[....... ..05/20/2022 .| INC. eeeieeeieieeeeeennn Joeeemnneeeeeenies e 294,750 |.evvennnens 300,000 [...ueeenee 316,500 |..eeevnnnnns 316,117 [ (U (1,317) e (V) N (1,317) | [V PO 314,799 [t [V (20,049)(......... (20,049)f.....cccee 17,807 |..03/01/2028 .
713448-EU-8 .. |PEPSICO INC SENIOR CORP_BND ~ 3.625% 03 ....[....... ..12/02/2022 .| JANE STREET CAPITAL ....]eeevvverirviiinnnns Jovnnnnnns 1,041,504 |.......... 1,200,000 |......... 1,193,688 |[.......... 1,193,908 [ooiiviiiinnnnnns [ N N7 | [V O L L VA PO [V PO 1,194,020 |ooevveeninnnnne [V (152,516)........ (152,516)....ccevvnnn 52,804 |..03/19/2050 .
RBC DOMINION SECURITIES
T1677K-AA-6 .. | PETSMART LLC SECURED CORP_BND 144A 4. ....|....... ..06/01/2022 .| INC. weevviiviiiinniiiiiinns foerevninneeeiiiins o 231,875 [ 250,000 |.....ounn.n. 250,000 |....cevnenn 250,000 [.ovivviirnnnnnnns (U O [V [ [V [V PO 250,000 |veveenniiiinnns [V . (18,125)|......... (18,125)...ccvvvnennns 9,500 |..02/15/2028 .
MORGAN STANLEY & CO.
737446-AP-9 .. | POST HOLDINGS INC SENIOR CORP_BND 144A .......|....... ..03/17/2022 .| INC .... 500,000 ....500,000 .500,000 .. 0 . 500,000 |.... . (21,250)f.... .. 12/15/2029 .
T4958E-AS-5 .. | RESIDENTIAL ASSET SECURITIES C SUPSEN IH ....]....... ..12/01/2022 .| PAYDOWN . . . .... 217,508 ... 192,140 . 185,909 |.. e 0 e . . .0 ..214,603 |.... 0. . .. 12/25/2036 .
76169#-AG-8 .. |REYES HOLDINGS LLC SECURED CORPBND 5 ....|....... ..07/31/2022 . IMATURITY Lovvviiiiiiniins foerenninneeeeiiiins o 300 000 [oeevevvnnnnns 300,000 [..uunnnnnnee 300,000 |.....cvvenn 300,000 [.oviivevvennnnnns (U O [V [ [V (VN FO 300,000 |eeveunniiiinnns [V O [V (U A 15,390 [..07/31/2022 .
REDEMPT | ON
79575@-AK-3 .. | SALTCHUK RESOURCES INC SECURED CORP_BND ..... |....... ..12/25/2022 .1100.0000 ....eunnvrvirnnnns foerernnnnieeiininns foneneens 116,667 |..ovennnnnees 116,667 |............ 116,667 |............ 116,667 |ovvveniiiinnnnns (U O [V [ [V (VN FO 116,667 [....ccvvvnnnnnns [V O [V (U 3,911 (..06/25/2028 .
REDEMPT | ON
79575@-AL-1 .. | SALTCHUK RESOURCES INC SECURED CORP_BND ..... |....... ..09/02/2022 .| 100.0000 125,000 |... 125,000 |.evvennnnnne 125,000 .... 125,000 |.. 125,000 |.... ..09/02/2029 .
81211K-AU-4 .. | SEALED AIR CORPORATION SENIOR CORP_BND 1 ....[....... ..04/20/2022 .| CALL 102.1610 .... oo foereeeen 1,021,610 .......... 1,000,000 |......... 1,000,000 . 1,000,000 .. ........1,000,000 |.... ..04/01/2023 .
82088K-AG-3 .. | SHEA HOMES LIMITED PARTNERSHIP SENIOR CO ....[....... ..11/03/2022 .| TAX FREE EXCHANGE ...... |eeevvveiviiriiinnnns Jonnnnennens 650,000 |..evvvnnnnnns 800,000 [...uuvnneeee 800,000 [...uunnneeee 800,000 |-evvvvvnnvrrennnn O i O o O e 0 [ 0 800,000 ..04/01/2029 .
REDEMPT | ON
84860*-AB-9 .. | SPIRITS OF ST LOUIS BASKETBALL SECURED C ....|....... ..12/31/2022 .1100.0000 ...cevvnnvvvinnnns forrrrnninieriiiiins fovviieneens 54,266 ... 54,266 |............. 54,266 |............. 54,266 [..euuiiiiiinnnnns (U O [V [ [V [V PR 54,266 |.......oennnnn [V O [V (U 1,427 (..03/31/2033 .
REDEMPT | ON
85234#-AB-1 .. | STADIUM FUNDING TRUST SECURED CORP_BND ...... |....... ..04/01/2022 .1100.0000 ....evunnrirrrnnns foorernnnnneriiiiins fevineneens 32,825 [cuueiiiiiinnn 32,825 |...cciininnn 32,825 [oeeennne 32,825 | (U O [V [ [V [V PR 32,825 [ooiiiiiiiinnnns [V O [V (U 821 [..04/01/2039 .
REDEMPT | ON
90345K-AA-8 .. |US AIRWAYS INC SECURED CORP BND  6.250 ....|....... ..10/22/2022 .1100.0000 ....evunnrvrrnnnnn foorrrnnineeeiiinins e, 32,280 [cuunnieiennnn 32,280 [....ccvvnnnnn 32,280 [..ooevvnnnnns 32,266 [ceveniiiiiinnnnns (U RN LT (U O LT FO [V PR 32,280 |..cevevnnnnnnnns [V O [V (U 1,513 [..10/22/2024 .
BANC OF AMERICA
92840V-AF-9 .. | VISTRA OPERATIONS COMPANY LLC SENIOR COR .. ..08/11/2022 .| SECURITIES LLC . ..07/31/2027 .
000000-00-0 .. | SUMMARY ADJUSTMENT ....ovveeiieeiiiieeeeeeeennns ..12/31/2022 .| VARIOUS .. 12/31/2022 .
REDEMPT | ON
136055-AA-8 .. | CANADIAN IMPERIAL BANK OF COMM SECURED C ....[A...... ..10/10/2022 .| 100.0000 ... .. 100,000 .. 102,559 .. 100,000 |.... ..04/10/2032 .
REDEMPT | ON
(1465*-AK-9 .. | CGI INC SENIOR CORP_BND  3.740% 09/12/ ....|A...... ..09/12/2022 .1100.0000 ..eeeuuerrrmnnnns foorrnnnnnnarnennnnnes Jornanaaaeees 142,857 |.ooovnnnnnnns 142,857 |.oeveennnees 142,857 142,857 ..09/12/2024 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
MUFG SECURITIES
BORIN3-AC-3 .. [BARRY CALLEBAUT SERVICES NV SENICR CORP_ ....|D......|..12/02/2022 .| AVERICAS INC .ecvovereees orrereinrericieins e 995,030 |.......... 1,000,000 ......... 1,000,000 |......... 1,000,000 [..vovorenennne (L) O L (L O U U 1,000,000 [rvovervninnne U O (4,970)]..ecevn [U700)] U 53,722 |..06/15/2023 .
REDEMPT | ON
G0566*-AC-3 .. | ARQIVA PP FINANCING PLC SECURED CORP_BND ....|B...... ..12/30/2022 .| 100.0000 ...459,490 ... 459,490 |............ 645,247 |............ 514,908 e 0 | 0 foeeeieiiiiie s 0 e 0 e 130,339 | 459,490 ..06/29/2029 .
G6515#-AC-8 .. | JOHN WOOD GROUP PLC SENIOR CORPBND 3 ....|D...... ..10/31/2022 .| CALL 101.1565 ..... 2,733,436 ..2,702,186 |......... 2,702,186 |......... 2,702,186 NV PN 0. [V PO 2,702,186 ..08/13/2026 .
REDEMPT | ON
P7077@-AH-7 .. |NASSAU AIRPORT DEVELOPMENT CO SENIOR COR ....|D...... ..12/30/2022 .1 100.0000 ...cevnnvvvrrnnnns foorernnnnneeeiiinins foneneens 325,000 |............. 325,000 |...cvvnnnnnn 325,000 |............ 325,000 |eeveniiiinnnnns (U O [V [ [V [V PO 325,000 ..03/31/2035 .
REDEMPT | ON
P7077@-AK-0 .. | NASSAU AIRPORT DEVELOPMENT CO SENIOR COR ....|D...... ..09/30/2022 .| 100.0000 ...281,250 ... 281,250 ... 281,250 |.... 281,250 .0 i O [ 0 el O 281,250 ..06/30/2035 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 55,288,453 56,683,241 57,055,059 56,822,079 0 449, 818 0 449,818 130,339 57,216,717 (185,523) (2, 257 724) (2, 443 247) 2,699,828 XXX
2509999997. Total - Bonds - Part 4 55,768,949 57,163,737 57,528,971 57,296,931 0 455,811 0 455,811 130,339 57,697,561 (185,523) (2,258,072) (2,443,595)] 2,712,765 XXX
2509999998. Total - Bonds - Part 5 33,060,204 35,196,580 35,017,022 0 0 9,115 0 9,115 0 35,026,133 0 (1,886,386) (1,886,386) 486,990 XXX
2509999999. Total - Bonds 88,829,153 92,360,317 92,545,993 57,296,931 0 464,926 0 464,926 130,339 92,723,694 (185,523) (4,144,458) (4,329,981) 3,199,755 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 88,829,153 XXX 92,545,993 57,296,931 0 464,926 0 464,926 130,339 92,723,694 (185,523) (4,144,458) (4,329,981) 3,199,755 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
FEDERAL HOME LOAN MORTGAGE COR POOL# SD1
BIB2DN-VI-1 o[ e [ ..09/20/2022 .| CITIGROUP GLOBAL MKT INC ....... .. 12/01/2022 .| PAYDOUN ..oeveeeeeiiiieees Joeeeeniieees 62,460 |........... 62,968 |........... 62,460 |........n.... 62,460 |oeeeuiieeeennnnn [V PO [(070] FUR. [V PO [(070] P [V PO [V [ PO (VN O LYK OO 182
FEDERAL NATIONAL MORTGAGE ASSO POOL# FS2
3140XH-G4-3 .. | ... [T ..08/12/2022 .| CREDIT SUISSE FIRST BOSTON COR |..12/01/2022 .| PAYDOIN ... .. ..293,709 ..284,120 |.... 284,120 |.... .. (9,589) 0 fiennnnnl. (9,589)]... ...0].. 0. .. 0.
0909999999. Subtotal - Bonds - U.S. Special Revenues 346,580 356,677 346,580 346,580 0 (10,096) 0 (10,096) 0 0 0 0 ,
038222-AL-9 .. [APPLIED MATERIALS INC SENIOR CORP BND . |....... ..07/18/2022 .| J.P. MORGAN SECURITIES INC ..... .. 12/02/2022 . | MARKETAXESS CORPORATI ... |eeevennnn 1,050,000 |....... 1,040,267 |....... 1,010,531 |......... 1,041,029 |..eeeeeenninnnns (U PO N7 PO (U PO (-7 PP [V PO (V1 (30,498)].......... (30,498)|........... 23,581 |.oeeennnns 10,491
BAXTER INTERNATIONAL INC SENIOR CORP BND
071813-CJ-6 .. [ .eevvvnniiiiiiiiieicccii e [ ..01/04/2022 .| MORGAN STANLEY & CO. INC ....... ..06/14/2022 .| TAX FREE EXCHANGE ........ |oeceeennns 4,050,000 |....... 4,053,281 |....... 3,610,810 |......... 4,053,074 |..covvnnnnens [V PO (015} ] PO [V PO (015} PO [V PO [V N (442,264)|........ (442,264)|........... 4,579 | 7,540
BLACKSTONE PRIVATE CREDIT FUND SENIOR CO MERRILL LYNCH PIERCE FNNR & SM
09261H-AC-1 .. [ ceeeveriiieiiiiie e [ L.01/25/2022 .| eeveiiiiiiii e ..08/10/2022 .| TAX FREE EXCHANGE ........ |oeceeeennn 2,500,000 |....... 2,394,500 |....... 2,114,188 |......... 2,405,480 |...cevvunnannn [V PO 10,980 [oeeneeeeennnnnns [V PO 10,980 |oveeeeeeeennnnn [V PO [V N (291,292)(........ (291,292)f........... 59,245 |........... 24,063
BLACKSTONE PRIVATE CREDIT FUND SENIOR CO MERRILL LYNCH PIERCE FNNR & SM
0926TH-AN=7 .. [ ceeeeeneiiiiiiii e [ 1.02/02/2022 .| eeveniiiiiii e ..08/10/2022 .| TAX FREE EXCHANGE ........ |oeceeennns 1,500,000 |....... 1,488,810 |....... 1,377,088 |......... 1,490,716 [ocoeeeeeennnnnnns (U PP 1,906 [oeeeeeeennnnns (U PP 1,906 [ooeeeeeenennnns [V PO [V N (113,649)|........ (113,649)|........... 22,725 | 1,800
BOYD GAMING CORPORATION SENIOR CORP_BND
108304-BV-2 .. [ cevveeiiiiiiiiiee i | s ..02/08/2022 .| VARIOUS ...eeeeeeeeeieieeeeeeeeees ..05/31/2022 .| DEUTSCHE BANK AG ......eee |oeeevennnees 750,000 [...ennnn.. 736,875 |.......... 686,250 |.eevuunnnnnn 737,256 |eeeveeeeeeennnnn (U PO I I O (U PO FC 1 I O [V PO (V1 (51,006)[.......... (51,006)|-.......... 25,432 |........... 14,349
CARRIER GLOBAL CORP SENIOR CORPBND 2
144480-AP-9 .| ceeveniiiiiiirrcr i | ..01/04/2022 .| MORGAN STANLEY & CO. INC ....... ..03/30/2022 .| CALL 95.7550 ....cee |oevennnnnn 1,225,000 |....... 1,253,800 |....... 1,172,999 |......... 1,252,547 |oeeveeeeeeennnn [V PO (1,252)]ceeeeeeeeennen [V PO (1,252)]ceeeveeeees [V PO [V [ PO [V IO (60,462)]........... 11,961
WALT DISNEY CO SENIOR CORP_BND  3.350% CITIGROUP GLOBAL MKT INC
254687-FN-1 .. [ ceeeeeeiiiiiiiii e [ ..08/12/2022 .| US BANCORP .....eevveemereeennnnnns L 12/02/2022 | e e 2,450,000 |....... 2,441,597 |....... 2,384,806 |......... 2,442,604 |....oovnennnnennn (U PP 1,008 [oeeeeeenninnns (U PP 1,008 [ooeeeeennennnns [V PO (V1 (57,799)].cceveennn (57,799)|...cceenn 57,453 |........... 32,374
GENERAL DYNAMICS CORPORATION SENIOR CORP
869550-BK-3 .. [..eevvriiiiiiiiiiireieen [ ..08/12/2022 .|MIZUHO INTERNATIONAL PLC ...... |..12/02/2022 .|BARCLAYS CAPITAL ......... |-......... 1,450,000 |....... 1,439,865 |....... 1,408,898 |......... 1,441,038 |.... AT e O e TS [ 0 0 e (32,145)|..........(32,145)|.
CITIGROUP GLOBAL MKT INC
372460-AB-1 .. [GENUINE PARTS COMPANY SENIOR CORP BND .. |....... ..02/02/2022 .| VARIOUS ...eeeeeeeeeiiieeeeeeeeeaes L.05/03/2022 .| .uueiiiiiiiieeeeiini s e 4,000,000 |....... 3,982,185 |....... 3,779,920 |......... 3,983,715 |.eeeeeriieeeens (U PP 1,530 |eeeeeieeeeeennns (U PP 1,530 |eeeeeeeeeennnn [V PO [V N (203,795)|........ (203,795)
KEYBANK NATIONAL ASSOCIATION SENIOR CORP
A9327M-3E-2 .| ceeiiii [ ..08/12/2022 .| SUNTRUST ROBINSON HUMP .......... .. 12/02/2022 .| KEY BANK ..oeeeveeeeeeenees Joeeennnnns 1,075,000 |....... 1,075,075 |....... 1,053,522 |......... 1,075,073 [oooeeeeeenninnns [ PO (73] FEP [ PO (3] PO [V PO (V1 (21,582)|.......... (21,582)[.ccenn 14,623 |oooeeeeee 991
PENSKE TRUCK LEASING CO LP SENIOR CORP_B C.L. KING & ASSOCIATES,
709599-BN-3 ...| ... T (R ..07/18/2022 .|RBC DOMINION SECURITIES INC. .. |..12/02/2022 .| IN .. ... 1,050,000 |....... 1,028,895 ..999,926 |......... 1,080,401 [oooeeeeinneeee 0 e 1,506 [ O et 1,506 [ 0 o0 e (30,475)|..........(30,475)|.
PEPSICO INC SENIOR CORP_BND  3.600% 02
AR T I A RN RPN ..07/14/2022 .| MORGAN STANLEY & CO. INC ....... ..12/02/2022 .| CABRERA CAPITAL MARKETS |.......... 3,750,000 |....... 3,745,200 |....... 3,629,775 |......... 3,745,536 |.ecevvnnnaaens (U PO XL (U PO 336 [eeeeenieees [V PO [V N (115,761)|........ (115,761)|........... 51,750 |oeeeeeieeeeeee 0
CITIZENS BANK NA SENIOR CORP BND  4.11 MERRILL LYNCH PIERCE FNNR
78524K-NA-3 .| coeeveniiiiiiiii e [ ..08/19/2022 .| TRADE WEB DIRECT LLC ............ L. 12/02/2022 )& SM e e 2,000,000 |....... 1,990,000 |....... 1,960,560 |......... 1,991,066 |.....cevvvnnnnnns (U PP 1,086 [.oeeeeennnnnnns (U PP 1,086 [.ooeeeennnnnnns [V PO (V1 (30,506)].......... (30,506)]-... e 44,165 |........... 20,595
STEEL DYNAMICS INC SENIOR CORP BND 2
858119-BL-3 .. [ ..eevvreiiiiiiiiiiciire e [ ..01/25/2022 . |MILLENNIUM ADVISORS, LLC ....... ..05/03/2022 .| JANE STREET CAPITAL ......|oeeeeennns 2,500,000 |....... 2,536,100 |....... 2,380,700 [.......... 2,533,244 |.oeiiiins [V PO (2,856)]cevveeeeeennnn [V PO (2,856)]ccevvneans [V PO [V N (152,544)|........ (152,544)|........... 23,333 [ 7,000
TARGET CORPORATION SENIOR CORP_BND 1
B7B12E-BM-7 .. [ .eeevvneiiiiiiiiii i [ e ..02/02/2022 .| J.P. MORGAN SECURITIES INC ..... .. 12/02/2022 .|LOOP CAPITAL MARKETS .... |oeeeeennnn 3,000,000 |....... 3,006,240 |....... 2,744,880 |......... 3,005,209 |..eevvvunnaanns [V PO (1,081)] s [V PO (1,081)]veeeeeeeeenn [V PO [V N (260,329)|........ (260,329)........... 50,700 [ceuuneeenee 1,625
MORGAN STANLEY & CO. INC
95000U-3A-9 .. [WELLS FARGO & COMPANY SENIOR CORP BND . |....... ..07/18/2022 .| WELLS FARGO SECURITIES .......... L 12/02/2022 | e e 1,050,000 |....... 1,050,000 |....... 1,028,444 |......... 1,050,000 |-.eevvveeneenns [ PO [V PP (U PO [V O [V PO (V1 (21,557)]ceeeennns (21,857)|.cceeeen 18,371 [ 0
WORKDAY INC SENIOR CORP_BND ~ 3.500% 04
98138H-AG6 .. [.oeevvrniiiiiiiiiiiini e [eeeeens ..07/18/2022 .| MORGAN STANLEY & C0. INC ....... .. 12/02/2022 .| LOOP CAPITAL MARKETS .... |.eeeeennns 1,450,000 |....... 1,397,655 |....... 1,370,352 |......... 1,401,565 [....ooevvnnnnnnns (U PP 3,910 |oevenniees (U PP 3,910 |eoevnniees [ PP (U (31,214)]..cc... (31,214)]...ceee 34,538 [........... 15,366
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 34,850,000 34,660,345 32,713,624 34,679,553 0 19,211 0 19,211 0 0 (1,886,386) (1,886,386) 484,180 174,905
2509999998. Total - Bonds 35,196,580 35,017,022 33,060,204 35,026,133 0 9,115 0 9,115 0 0 (1,886,386), (1,886,386) 486,990 175,620
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 35,017,022 33,060,204 35,026,133 0 9,115 0 9,115 0 0 (1,886,386) (1,886,386) 486,990 175,620




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

E16, E17



813

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current

of Item(s) Strike Initial Cost | Year Initial Credit Hedge

Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Currency Swap With
DEUTSCHE BANK AG RCV
4.35 PAY 4.13 BRSJU9NIE8 PORTMAN
09/05/2027 BHF2CN3U9 | ESTATE FUND 22 ........ D1 .t Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 11/20/2020 [. 09/05/2027 |............... [V IO 1,408,680 |. 4.3475%[4.13%] |......... 247,642 |uueeniiiiinnn [V . 17,106 |.......... 360,862 [..evvneeens [orriannn 345,204 |..covviins [V . 136,395 [cieiiiinnnnns [V R Oferenns 15,241 .ooeeeeens 100/98 .........
Currency Swap With
DEUTSCHE BANK AG RCV
4.35 PAY 4.13 BRSJU9N27 PORTMAN
09/05/2027 BHF2CN3Y1 | ESTATE FUND 26 ........ D1 .t Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 11/20/2020 [. 09/05/2027 |............... [0 - 1,095,640 [. 4.3475%[4.13%] |......... 192,610 |.oevvveinnnnns [V . 13,305 |........ 280,670 [.eeeeeeens |ovennnnns 268,492 |..uunniiiinnnnn [ 106,085 |...cvvvennnnnnns [V R Ofeinnns 11,854 .......... 100/98 .........
Currency Swap With
DEUTSCHE BANK AG RCV
4.35 PAY 4.13 BRSJU9N27 PORTMAN
09/05/2027 BHF2CN446 | ESTATE FUND 26 ........ D1 .t Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 11/20/2020 [. 09/05/2027 |............... [V IO 1,408,680 |. 4.3475%[4.13%] |......... 248,118 [..oooeiiinnnnnns [V . 17,106 |......... 361,338 [.evveneenes o 345,204 |..covviins [V . 136,395 [cieiiiinnnnns [V R Ofeenns 15,241 .ooeeeeens 100/98 .........
Currency Swap With BNP
PARIBAS SA RCV 4.74 | BMEONMKX8 SHURGARD
PAY 3.26 07/24/2026 | LUXEMBOURG SARL CB
BMEOMAMGS .............. 3.26% i D1 .t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/25/2014 |. 07/24/2026 |............... [0 8,302,497 |....4.745[3.26%] |...eevvvrrrnnns [ R [ 183,877 |...... 1,803,250 [..oeeeeenns |oenne 1,904,465 |......coevnnnnns 0fennns 425,99 |..coiviis [V R Ofeinnns 78,374 weenennnns 100/100 ........
Currency Swap With BNP
PARIBAS SA RCV 5.08
PAY BLB6 06/29/2029 | BMEONMK42 ARQIVAPP | (| 5.076% /
BMEOMBGFS .............. FINANCING PLC ......... D1 .t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/27/2014 |. 06/29/2029 |............... [ 2,946,380 |(SONIA+237.7BP) [...cevvvvnnnnnns [ R [0 - 141,078 |...... 1,627,795 | .ooeeeeeiis | 879,240 |..euvniiiinnnnn 0 fenns 483,189 |..vuvniiiinnnn [V R Ofeenns 37,885 | woeeeei 100/100 ........
Currency Swap With BNP
PARIBAS SA RCV 4.53
PAY 3.06 07/23/2026 | BMEOMJE96 WERELDHAVE
BMEOMFJMO Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 07/01/2014 |. 07/23/2026 |...............0 [....... 9,578,100 .. 4.527%[3.06%] |....cevoeeeeeea Ofeeiiiiiiinnnnn 0 e 209,220 |...... 2,107,350 f.eeeeenen fonnns 2,207,902 .. ....489,650 |.... .[100/100 ........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

Currency Swap With
CITIBANK NA RCV 5.10
PAY 3.60 07/30/2034  [BMEOPPGA4 ELENIA

BVEOPLVEY .............. FINANCE OYJ ............ D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 07/25/2014 |.07/30/2034 |............... 0...... 2,016,150 ... 5.1%[3.601%] [......vvvnnnnnne [V O [\ R 46,748 |......... H5.275 | [ 557,623 |...ccouvinnnnn (I R 104,925 [....ooonnnnnes [0 (1) F 34,314 .l 100/100 ........
Currency Swap With

BARCLAYS BANK PLCRCV | | | | 6.301% /

6.30 PAY BLB6 BRSK7ZXA3 ABP (GBP6NL1B+328. 1

04/25/2033 BRSKOUBR3 [ ACQUISITIONS UK LTD . |D 1 ........... Currency..... BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 03/16/2012 |. 04/25/2033 |............... 0]..... 10,302,500 BP) [ [V O 0. 278,062 |...... 2,483,650 [.....ccun [ 2,314,003 |...ovveennnnnne [0 R 985,075 |...covvvieennn [0 (1) 165,509 | .......... 100/100 ........

Currency Swap With
CITIBANK NA RCV 5.48
PAY 5.03 12/05/2031 | BRSLK2IP7 FORTH PORTS

BRSL8D130 .............. LTD tovvvvvvininieeeene D1 s Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 ). 11/13/2013 |. 12/05/2031 |.... NV P 8,152,350 |....5.48%[5.03%] |.... LOf 132,223 |...... 2,017,560 [..oeeeeeen fonnns 2,333,893 |.. 0l 772,905 (.. PV 121,838 [ .......... 100/102 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 688,370 0 1,038,725 11,457,750 [ XXX 11,156,026 0 3,640,614 0 0 570,306 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 688,370 0 1,038,725 11,457,750 [ XXX 11,156,026 0 3,640,614 0 0 570,306 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

1'8L3

Currency Swap With BNP
PARIBAS SA RCV 4.04

PAY 4.07 10/22/2026  |BMEOUCH57 MULLEN GROUP
BVWEQPELZS .............. (112 D1 . Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/22/2014 |. 10/22/2026 |............... 0...... 7,448,790 |. 4.0425%[4.07%] [..vvvveeeennnnns [V O [\ R 55,648 |...... 1,458,838 [..ccevveees |- 1,458,838 |......... 109,915 [c.vveeeeennnnes [V [0 (1) F 72,706 | .......... 0009 ............
Currency Swap With

CITIGROWP INC - LT GTD
ROV 3.03 PAY 2.31 BVMETXLLDO BRITVIC PLC

02/20/2025 BMETWZBA! | ....evveeeeeiiiiieeen, D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  [. 11/01/2016 |. 02/20/2025 |............... 0...... 1,958,560 [....3.03%[2.31%] |...vvvreeennnns [V O [\ R 14,446 |.......... 56,490 [..oooiiens e 56,490 |......... 230,582 |..onviieienne [V [0 [V 14,334 | .......... 0009 ............
Currency Swap With

BARCLAYS BANK PLCRCV ( | | | 5.581% /

5.58 PAY BLB6 BRSK802L9 ABP (GBPEML 1B+220BP

12/26/2033 BRSKOUMB2 | ACQUISITIONS UK LTD . |D 1 ........... Currency..... BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 (. 06/03/2013 |. 12/26/2083 |............... 0]...... 1,834,600)) [ [V O [ IO 41,640 |........ 310,008 [..oeeennnns ferennne 310,008 |....... (177,622)....ccvveenne [V [0 (1) F 25,440 [ .eueeeeens 0009 ............

Currency Swap With
CITIBANK NA RCV 5.32
PAY 4.05 04/02/2024 | BRSMV8P60 FRITZ

BRSMDBS37 .............. DRAXLMAIER GMBH & CO |D 1 ........... Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 ). 02/21/2014 |. 04/02/2024 |............... [ 411,600 .. 5.316%[4.05%] |.....evvveeee.s [ [ 9,446 |.......... 89,324 .. | 89,324 |.......... 13,360 [.ooiviiinnnnnnns (U] [0 Ofiiiinnnns 2,305] ..oeeeennn 0009 ...cevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 121,180 1,914,660 | XXX 1,914,660 176,235 0 0 0 114,785 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 121,180 1,914,660 | XXX 1,914,660 176,235 0 0 0 114,785 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 688,370 0 1,159,905 13,372,410 [ XXX 13,070,686 176,235 3,640,614 0 0 685,091 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 688,370 0 1,159,905 13,372,410 [ XXX 13,070,686 176,235 3,640,614 0 0 685,091 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 688,370 0 1,038,725 11,457,750 [ XXX 11,156,026 0 3,640,614 0 0 570,306 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 121,180 1,914,660 | XXX 1,914,660 176,235 0 0 0 114,785 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 688,370 0 1,159,905 13,372,410 | XXX 13,070,686 176,235 3,640,614 0 0 685,091 ] XXX XXX
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Code

Description of Hedged Risk(s)

@) |
[

(o) |
[

Code

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

E19, E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

BNP PARIBAS ....
CITIBANK NA ...
DEUTSCHE BANK AG ...

... ROMUWSFPUBMPROBKSP83 .
. E5700ZWZ7FF32TWEFATE .
7LTWFZY1CNSX8D621K86 . |...

. 6,750,000

6,997,233
,578,649

........... 1,002,870 |...

......... 2,624,011

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0 0 0
BARCLAYS BANK PLC GSGSEF7VJP5170UK5573 . |... . 2,865,000 [oeveneiiiiiiniriiiiiennnn 0 o 2,793,658 |...

0299999999. Total NAIC 1 Designation

13,372,410

............................................................................................................................................................................................. 0

0399999999. Total NAIC 2 Designation 0 0 0 0 0 0 0 0
................................................................................................................................... O | | o O I | O | AP PPPP | B ROy |
0499999999. Total NAIC 3 Designation 0 0 0 0 0 0 0 0
................................................................................................................................... O 1 | P e (I | O | AP PPPP | B R ppppponY |
0599999999. Total NAIC 4 Designation 0 0 0 0 0 0 0 0
................................................................................................................................... O | | o O I | O | AP PPPP | B ROy |
0699999999. Total NAIC 5 Designation 0 0 0 0 0 0 0 0
................................................................................................................................... O 1 | P e (I | O | AP PPPP | B R ppppponY |
0799999999. Total NAIC 6 Designation 0 0 0 0 0 0 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludi 0 0 0 0 0 0 0 0

0999999999 - Gross Totals 13,219,858 13,372,410 0 306,555 13,070,686 518,003 685,091 571,413
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 13,372,410 0



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

€c3

Collateral Pledged by Reporting Entity

1

4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Fair Value Par Value Value (1, V or IV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CITIBANK NA ... .. E570DZWZ7FF32TWEFAT6 . ....2,519,327
BNP PARIBAS .... . ROMUWSFPUBMPRO8K5P83 .. ....6,750,000

BARCLAYS BANK PLC ...
DEUTSCHE BANK AG .

0299999999 - Total

G5GSEF7VJP5170UK5573 ..
TLTHFZY1CNSX8D621K86 .

....2,865,000

.1,193,000 |..

06/01/2042 ..

13,219,858

13,327,327




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

Bank of America, NA ..... ... Charlotte, NC
Bank of America, NA ..... Hartford, CT ..

JPMorgan Chase Bank, NA . New York, NY ..

US Bank Minneapolis, MN ....

0199998 Deposits in ... 3 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 163,944 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 52,341,447 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 52,341,447 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 0 0 52,341,447 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o.. 49,297,653 4, 32,941,040 7. 67,073,719 10. October. ....43,990,897
2. February...|.ccooonnenne 57,131,260 5. 59,088, 143 8. 63,659,723 11.  November... ....40,676,479
3. March 42,975,326 6. 64,812,011 9. September 59,273,283 12.  December 52,341,447

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... UNITED STATES TREASURY TBILL CASH ... .eieeisssssisissistsieeteestteeeettee ettt eeeesseesssssessssssessssssssssssssssssssnssnnsssssssnnnsnnsnssnnnnnne | eveveeenens [ooeeeneeees 12/20/2022 tiviiiiins fovvvvnnvnnnnnnnnnnnnnnnnnnn. 0,000 | 02/07/2028 e foveveeiiiiiiiiiiiiiiiiiinennennn 946,288 e 0 e 400
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 946,288

0109999999. Total - U.S. Government Bonds 946,288
0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

olo|lo|loc|o|o|o|e

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 946,288 400

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

olo|lo|o|o|o

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 946,288

946,288

1A ALY 946,288 1B ..
1B 2A 8 0 2B..
1Cc BA LS e ....0 3B..
1D .0 4B..
1E .0 5B..
1F .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE New England Life Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands
Canada
Aggregate Alien and Other

STATUTORY DEPOSIT ...

......................... (O O |
......................... (U R |
......................... (O O |
............ 1,723,300 |........... 1,699,141
......................... (O O |
......................... (U R |
......................... (O O |

......................... (O O |
......................... (U R |
............... 237,543 |...............245,597
......................... (U R |

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0

XXX XXX 0 3,070,798 3,069,666

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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