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statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONDS...ceeeeeicet ettt nnnts | ervienernes 1,638,667,828 | ....ooonrerrrreeererinerennes | veerienens 1,638,667,828 | ............. 1,883,041,998
2. Stocks:
2.1 PrEfEred STOCKS.......couuiierieriiire it | resb s | et | erse st 0 [
2.2 COMMON STOCKS. .....oueiirisisiieii bbbt | esb st | Hosbsss bbb bbbt nbes | enbbesse bbbt 0 [
3. Mortgage loans on real estate:
31 FIESEIENS.ccveoeverceerieeier sttt | eerieneieens 329,510,834 | ... | s 329,510,834 | .....coovvvvneee 367,916,746
3.2 Other than firSt IENS........c..riririieriieerrse s esnnen | nesesseseenesnas 8,000,000 |...ovorrrerrirrrrierernerienes | e 8,000,000 | ovoouvrrnerernnns 8,000,000
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)...vovvirrereeiseiseessseseesessessss e ssesssssssssessess s st ess s sess st s sssssessasssnssessesss | sesesssnsssssessnsnssessassanssnsss | sessssessessssssessessasssnssnssasss | sessessesssssessesssnssessessnes [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ..eorvverrireeeseessesssessesessesssesessessasssssessassssssessasssssssssessessssssssessnssnssessesss | aesesssnsssssessansnssessasssnssnsss | sessssessassnsssessessasssnssessonses | sessessossnssessessasssessessnes [0 U
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......cvveerircereiseeieeieesessesies | seeessesssesssessssssssesssesisssis | cesessesssssssssssssssnssneins | soneesnessnessnessnessessesenens (O
5. Cash ($.....212,853,293), cash equivalents ($.....499,811)
and short-term investments (3.....9,257,520).........covurvuereereereeeeeeeereeeseeesessseesesseseseesssenes | coeeeseeeseenens 222,610,624 | ... | e 222,610,624 | ................ 156,737,290
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vvrerrerrerereeeeeeseeeseesesseesesseseeesssssseens | seeeesessesssseesanes 190,502 | ..oceeereereineireieeeerneineenee | cereeereeenieseneiees 190,502 | oo 0
7. DEIIVALIVES. ....ooeeeeeeeeeesecereeeeeet ettt ettt sssssennnns | sessnsssssaseens 123,208,373 | ovoooeereeerreeeneniseenneees | ceeveeeeennens 123,208,373 | .ooovvvevns 106,318,069
8. Other INVESTEA ASSELS. ...ttt s st seen st snsnenenenens | ernnesnnenens 11,059,782 | oo | e 11,059,782 | oo 7,591,307
9. ReCeiVabIES fOr SECUMHES..........cvuuriiiiciiciiiiiiier s | sebrssnsensenees 1,224,304 | ... | e 1,224,304 | .o 818,078
10.  Securities lending reinvested COIRIETAl ASSELS..........cuvieiiieiiiieeesee s sisseseissies | seisstesses e ssssssessesees | sessssessessssssessesessssessesins | sresessesesssessessesssassesses [0 U
11, Aggregate write-ins for INVEStEA @SSELS.........cviuiiieieiieieeise i | crsssessesisssssesesees 62,129 | oo [ P 62,129 | oo, 289,047
12.  Subtotals, cash and invested assets (LINES 110 11)......ccovvieririereiesieeesie s | ceesseseens 2,334,534,376 | ..o (01 I 2,334,534,376 | ............. 2,531,212,535
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c.vereiiiriieieiiissieieseiieiisiens | vsressesessssssessessssssesesnns | ersessssesessssssessessssssessesss | srossessesesssssssesessssessenns [0 U
14.  Investment income due and 8CCTUEM...........cc.cocuuuiiriiniiniiniinisesisssrsrsesses s | oresenisnesnees 17,058,216 | ..oovvveeecneninciines | e 17,058,216 | ...ccoovvvennee 16,873,157
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccceeee. | covreeviverciiiens 405,324 | ..o 133,701 | oo 271,623 | oo, 357,735
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §$.......... 0 earned but unbilled PremiumS).........ccevernrerrereees | cererrereierennenns 1,660,756 | ..o | e 1,660,756 | oo (88,336)
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... ).t sasnses | eesiessiessiessiessiessiessessinses | eesiiesiiesiiesiess s sessnnss | erieesiess s seas 0 [
16. Reinsurance:
16.1  Amounts recoverable from reiNSUrErs.............ccocuvnrinrinninninninninninesnsesenssnesens | oo T8 i | e, 11,759,151 | i 22,182,328
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccvevevivcviiiieieiiesieieieiies | ey | sresesiesesesesesessss e essesesses | sresesesissesssessesesisaesesnns 0 [
16.3 Other amounts receivable under reinsurance CONracts............coocoveuvcincincincincincins | v 107,669,441 | ... | i 107,669,441 | ...coovvvnianes 89,390,341
17. Amounts receivable relating to UNINSUIEA PIANS.........ccovuiveiiereiieieierceisie s s | seressssssesesssesssssssssssssesess | ssessesessssssssssesessssesesssseses | essssssessssssesssssesssssesans 0 [
18.1 Current federal and foreign income tax recoverable and iINtErest thErBON.............ocvirvnrire | cererrrrininsnsiessnsieinns | erieiesssessessssssssesessenes | oesresssssssessssssssssessns [0 U
18.2 Net deferred taX @SSEL........civivieeieeieiceie et | eveesessinsenans 68,018,022 | .................. 68,018,022 | ...cevvveeeeeee (O T 0
19.  Guaranty funds receivable Or 0N AEPOSIL............ccoeveveeveieieiesiceiseee e sssssaesenas | eosveesessissesseseesas 300,000 |.voveeeeerereerieeeeeesnees | e 300,000 | .oovvrererirerne 300,000
20. Electronic data processing equIPMENt NG SOMWATE. .........c.viierrerirrienrireieinsiseirissseseeesesss | sessessssesessesssssssesessesssssnss | sesssssessessssssssessssssssessanss | oessesssssnssessassnsssssassons [0 T
21, Furniture and equipment, including health care delivery assets (§.......... 0)rerrerreeeeeereeteeineins | serereesesseesnee s esesnsesens | seeessess s st sestestanes | essessesesss e anee s saestans [0 U
22. Net adjustment in assets and liabilities due to foreign eXChange rAtES...........c.cuiveieicveiieiris [ e eeiseeieiees | ereieisss e | evessesssssesss st essessenas 0 |
23. Receivables from parent, subsidiaries and affiliates............ccceveriereieeieiecesiccesees | e 4,660,465 |.....coovvrrereereiereeeeies | e 4,660,465 | .......ocoevnee 3,384,749
24. Health care ($.......... 0) and other amOoUNtS FECEIVADIE.............covuiieieiieic e | ettt niens | evestessssesss s s sssessessens | sbessessessessssssesessssessenas [0 U
25.  Aggregate write-ins for other than iNVested @SSELS..........ccoviieiiiieieeieeee e | ceresiesisssissans 3,807,525 | oo 4464 | ..o 3,803,061 | .oovererran 17,026,097
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........veverenreriniinsinsieesssnssssessssessssssessessssssssssssesssssssssens | sssessssssees 2,549,873,276 | ..ovvvvereenend 68,156,187 | ..coovvvvene 2,481,717,089 | ............ 2,680,638,606
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccceveer | ceveveeencad 6,568,529,274 | ..o | e 6,568,529,274 | ............. 5,979,321,685
28, Total (LINES 26 NG 27).......ceerueereeereeereeseesseeeseesssessssessssesssssessssssssesssssssssesssssssssssassssane | soeesssseees 9,118,402,550 | .....vevuvernec 68,156,187 | ..coovevvnve 9,050,246,363 | ............. 8,659,960,291
DETAILS OF WRITE-INS
1101. Deposits in connection with INVESIMENS.............c.cvivriveicicieicceeees e sissens | v 62,129 | .ot | e 62,129 | oo 289,047
1102, ootttk | eeeeb bbbttt | reest ettt | sttt O
1103, ettt nent | etni sttt snnns | nesssennssesssnensnnnenssnns | onnestensseenssessnnnnnenen 0 [ v
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccovvveieeiieieeeieienie | e (0 TR 0 | oo L0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccrverirernerernmmminerressriseessensneens | consnesesssnenseseenenss 62,129 | oo O I 62,129 | .o, 289,047
2501. Advance Ceded PreMIUMS.........cceieriuirrieieissieseiss st sseesssssses s sessessesssssssesssssssessesss | sssssessesssssssenns 1,127,039 | oo | e 1,127,039 | oo 14,228,534
2502. Receivable from third party adminiStrator.............ccccoeieeiinieiese s | cesseesseesssnssenns 1,278,967 | ..o | eveieiisisniennns 1,278,967 | covvvvreiinn 1,925,292
2503, MISCEIlANEOUS..........ooveverireeisriierisseissesieessee st nestens | oseessnesssenesnns 1,401,519 | oo 4464 | oo 1,397,055 | ..o 872,271
2598. Summary of remaining write-ins for Line 25 from overflow Page..........cccvveeiieieeevicveiiies | e 0 | e 0 [ oo 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 aDOVE)........corvreeirrereessiirnrirssresssresieens | oneeessenensneenns 3,807,525 | oo 4464 | .o, 3,803,061 | ..oooovvrerncrenne 17,026,097




statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

19.
20.

22.
23.
24,

25.
26.
27.
28.

30.
31.

33.
34,

36.

37.

38.
39.

Aggregate reserve for life contracts $.....1,204,237,045 less §..........

included in Line 6.3 (including $.......... 0 MOACO RESEIVE).......oucveivieieciieieie ettt
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including §$.......... 0 Modco Reserve)
Contract claims:
41
4.2 ACCIAENE ANA NBAIN ...ttt bbb bbb
Policyholders' dividends/refunds to members §.......... 0 and coupons $

Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.......... 0 MOACO).....verivrieieieieiee e
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $.......... 0 MOGCO)...eveerirreieirieie s
6.3  Coupons and similar benefits (including $.......... 0 MOdCO)....vererrereriiisririrens

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance

less §.......... 0 discount; including $.......... 0 accident and health PremilmS...........c.cccuevieiiiiice et

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds §.......... LSOO OO RPTOT
Commissions and expense allowances payable on reinsurance assumed.

GENEral EXPENSES AUE OF ACCTUBH. .......cuuereeceeerreseeseeeeeeseese e aseesees e et ess s s b AR E st ss st
Transfers to Separate Accounts due or accrued (net) (including $.....(13,551,125) accrued for expense

allowances recognized in reserves, net of reinSUred AllOWANCES)............ccvuiveiiiiieieicieee ettt
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........cccvercieiieieiciiieee et
Current federal and foreign income taxes, including $.....(54,130,102) on realized capital gains (I0SS€S)..........ccc.uevuerreerrrrerrrerererrenreenns
Net deferred tax liability.............cccoveriirererirennnn.

Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances..

Remittances and items NOt @IIOCAEM.............ceuiueieiiiieic bbb bbb snn

Net adjustment in assets and liabilities due to foreign EXChaNGE FAtES.........ccuiueieieiisiee s
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §.......... Dt
Dividends to stockholders declared and UNPAIA..............ccoueviiiieeiicinicee et b bbbt bens
Miscellaneous liabilities:

24,01 ASSEE VAIUBTION TESEIVE........cviicveiiiiiei ittt sk R bbb
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES......oveverriiriirerieisstese s tesse s sss st s s b s ses s sessssaenans
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers
24.04
24.05
24.06
24.07
24.08

DraftS QUESTANAING. ... veueriererereiieeer ettt ettt a bbbttt
Liability for amounts held under uninsured plans.
FUNAS held UNET COINSUTANCE..........cuvuiveiiiieiricte ettt sttt b et s s b st b s s st et b s
DBIIVALIVES. ......cvcvieeeteiiieteis ettt ettt s et s bbbt s s s s s b b e s s b AR R s AR s A bbbt en s st st s s nnn
24.09 Payable for securities
2410 Payable fOr SECUMHES IBNAING. ..........ruuruueiecereereeeieese et eseeee ettt E e st s e nnnren
24.11 Capital notes $.......... 0 and interest thereon §.......... (0T
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts busiNESS (LINES 110 25).........cuiuriiunrerrieiieeineieeseineiees sttt ssssssssenees
From Separate ACCOUNES STAIEMENL............coiuiiieicicieie ettt bbb s bbbt aneis
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUIPIUS NOES...vu vttt sttt s s8R bR s8R bbb s bbb sttt
Gross paid in and CONLHDUIE SUMPIUS...........eviviieiriiiieicie ettt s bbb bbbttt
Aggregate write-ins for special surplus funds.. .
UNGSSIGNEA fUNAS (SUMPIUS)......vuivviiietiicteiet ettt sttt sttt et bbb b bt s e b b b sttt e s et bbb b s bbb e s bbbt n bt s bt nantena
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §.......... 0]ttt bbb bbb
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0]ttt bbb bbb
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.....978,644 in Separate Accounts Statement)...
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

Payable to parent, subsidiaries and affiliAteS..............cceiriieiciieiiise ettt

...................... 131,179,238
.......................... 8,628,562

i 1421345 | .

.......................... 5,501,463
............................. 763,356
........................ 29,442,024

...................... 433,266,780

........................ 77,490,428
...5,852,835

................... 1,220,489,243

73,256,126
598,547
........................ 30,857,154

o 2.066.438.618

................... 6,567,550,630

..5,979,059,730

8,633,989,248

..8,081,060,544

414,257,115

576,899,747

...416,257,115

578,899,747

9,050,246,363

..8,669,960,291

2501.
2502.
2503.
2598.
2599.

Cash collateral reCEIVEA ON GEMVALIVES. ...........cuueririrrireiinrieissiiesise ettt sttt
MiSCEllaNEOUS.........cveveerrrreceirreriirnens
Derivative instruments expense payable............cccovreereerceenennnes
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

........................ 74,330,000
...3,225,161
....63,167
...25,000
77,643,328

3101.
3102. .
3103.
3198.
3199.

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

3401. .
3402. .
3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE).......cuuiuiuereiitiiisiieseissiesseesstsseessessse s sssa s ssse s st esses st sn s s bt se st st ansensesntas




statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health Contracts.............ccccceeeiivieeiieeieceeeee e | e 440,180,132 | ....co.ee 475,972,127 ...(191,244,897)
2. Considerations for supplementary contracts with life CONINGENCIES...........cccvviiiiriciiiesceeeee e | evereereseneaens 7,382,128 | ...ccvvnne. 8,671,747

3. NEEINVESIMENE INCOME. ... .ottt nsensesens | nesansessesnneas 59,658,511 | vovvvvevrnnnns 64,749,822 86,097,544
4. Amortization of Interest Maintenance Reserve (IMR) | 630,617 | ... ...(347,553)] .. (507,408)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES...........ccvvrveeriereirereeeee e | eosvesnnns (166,283,311) ...(67,739,127) ..(178,742,583)
6. Commissions and expense allowances On reiNSUTANCE CEAB............c.cvireiercveieeicieeee et sesssssnes | sessssesessnean 21,936,969 | .....cccoeee. 11,948,270 103,094,403
7. Reserve adjustments 0N reiNSUrANCE CEARM...........ouu it tsss et ses sttt essessesnsnnss | sressesseenes (181,652,032) | ...vvvvvenee (299,837,596) ..(412,332,715)
8.

10.
11.
. Annuity benefits
13.
14.
. Surrender benefits and withdrawals for life contracts
16.
17.
. Payments on supplementary contracts with life contingencies
19.
20.
21.
. Commissions and expense allowances on reinsurance assUMEd............ccueevievererereneieessseseseseeesenns
23.
24,
. Increase in loading on deferred and uncollected premiums............
26.
21.
28.
29.
30.
31.

32.
. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

34.

35.

36.
37.
38.
. Change in net unrealized foreign exchange capital gain (loss)
40.
41.
. Change in liability for reinsurance in unauthorized and certified companies
43.
44.
. Change in treasury stock
46.
47.
. Change in surplus notes
49.
50.

51.

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 MISCElIANEOUS INCOME............covuruuririiiereeeincie ettt st st
Totals (Lines 110 8.3).....ccieriereenereieeereieees
DEAN DEBNEMILS. ...ttt bbb bbb

Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........c.cuuererureneenieeeeerneeseere e sseessseseeseeeseas

Disability benefits and benefits under accident and health CONtracts..........c.ccevevciericiccec e
Coupons, guaranteed annual pure endowments and similar DENEFiS............cccueveiirieieiiceie s

GOUD CONVETSIONS......ovvuvvevsesitssessessssessessssessessessessssesses st sssesessssessesses s s st s s en b e s s st s bbb s s b s b s bbbt s b b s s sse st n s st
Interest and adjustments on contract or deposit-type Contract fUNAS...........cccoveveririeiiieee s

Increase in aggregate reserves for life and accident and health contracts
TOtAIS (LINES 1010 19)....uuiuiiieeiiieiieeisei ettt bbbt en
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).

General insurance expenses and fraternal expenses................ccouu.e.
Insurance taxes, licenses and fees, excluding federal income taxes..

Net transfers to or (from) Separate Accounts net of reinsurance
Aggregate write-ins for deductions...........ccccoeeerrernrnrneerrininnes
TOAIS (LINES 20 10 27)...u.vvurereerrirrecisriseeiessseesessesssssseese st s et ess sttt
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)......................
Dividends to policyholders and refunds t0 MEMDETS. ...ttt ss st sessessens
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LiNE 30).........ccurururriurrerereneeneeseieesseese e seseesessssees e ssess st s ssesssens
Federal and foreign income taxes incurred (excluding tax on capital gainNs)..........ccoruurerrerrneereirernrineieeseseeseese e

before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........ccviuriirereriieineineieessiseiseese e ssesesesaees
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.....643,612 (excluding taxes of $.....2,542,213 transferred to the IMR)..
NetinCome (LINE 33 PIUS LINE 34).......vueiciiieicsee ettt sttt bbbt

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHIOM YEAT..........cveveveerereeieeseeeieeiseseste st sttt et sss st s st es s
NEEINCOME (LINE 35).....eeceeeeririeeieisees sttt ss ettt ss st n s
Change in net unrealized capital gains (losses) less capital gains tax of $.....(6,017,288)..........ccocoerverrremreenreenreenreenreenrienes

Change in Net AEfEITEA INCOME taX...... .. vurererri ittt ettt en
Change iN NONAAMIKEA BSSELS........urururririeiereieire ettt s bbbt es

Change in reserve on account of change in valuation basis, (inCrease) or deCrease.............ocuvvveeevcvreerererrereseseesesee s
Change iN aSSet VAIUAION FESEIVE............c..cuiuevceeieicieesie ettt bbb bbb bbbt saes

Surplus (contributed to) withdrawn from Separate Accounts during PEOQ...........c.cuiveieieiririrreieisee e
Other changes in surplus in Separate ACCOUNtS StALEMENL...........cccccvveiiiiieieeee s

Cumulative effect of changes in accounting principles
Capital changes:

50T PAIA UMttt ettt b bR b et
50.2 Transferred from surplus (StOCK DIVIAENA).........vviueiriiriirieicisieieiseise ettt ssens
50.3  TranSTEITEA 10 SUPIUS........c.cviveiiieeisicte ettt bttt et bbb bbb bbbt s sttt es et
Surplus adjustment:

BT PAIA UMttt R SRRt
51.2 Transferred to capital (StOCK DIVIAENG)...........cciireiiiicieiec et
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

................ 18,853,468 | ...............19,910,818

. .283,686,212 | ..............297,961,989 (444,666,260)

............... (16,767,180) | ................30,063,582 26,114,854

.............. 42937733 R 61735296

..................... 118,622 112,308

.............. 53148441 91155459 117170657
633,326 | ..ocovvrrririn 1,008,716 904,973

3,204,689 | .. 2,622,319 | . 3,686,234
16,252,198) | oorscrse (71,448,271) ...(917,867,049)
................ 72,163,438 | ............102,357 659 (708,142,727)

...46,719,090

..... 46,701,491

...63,248,172
...62,724,300
2,228,644

[ | P 4,257,164
.............. 391,200,243 .(307,325,399)

............... (93,238,254 ...........(137,340,861)

(159,934,326) | oo (93,238,254) .(137,340,861)

....... (4,588,811) | .ovocn(13,346,642) 32,419,252
............. (155,345,515 | .o (79,891,612) | .oo.......(169,760,113)
DA1,372,327 | oo 25,926,109 | . ..30,632,454
............. (113,973,188) (53,965,503) (139,127,659)
.............. 578,899,747 | ............279,205 684 279,205,684
............. (113,973,188) | ............(53,965,503) .(139,127,659)
(22,472,637) | oo 10,839,746 51,886,076

................ 24,164,404
(29,910,429)

.(163,826)] ...

.................. 7,451,338
................. (1,374,919)

(55,457)] ... 110,032,208
................. (8,025,740) | 1o A3TTT
............. (167,000,000) | +oroesvrrrsrrserrns 0
.............. 167,000,000 | <ororrrersersrsrrsn 0

....(756,353) | .

6,856,563
(3,727,426)
20,619,026
10,028,546

................. (1,739,033)

............... (86,000,000)
................ 86,000,000

52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus .

54. Net change in capital and surplus (LINES 37 throUGh 53)...........evurmirnrirrinirnrnsinissesnsisessssssssssssesssssssssessesssssssssessessssssessens | sssessssssens (162,642,632) | ..vvvvrrenns 42,963,860 299,694,063
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccvrirrrrriniiereecscereseee sttt esesesessenssnssssenes | sessessnsenes 416,257,115 | v 322,169,544 | .............. 578,899,747
DETAILS OF WRITE-INS
08.301. Management and SEIVICE fEE INCOME.........cuuiiiiiiiirieieie ettt b s ess s snnas | sbessessessnsns 17,641,670 | .o, 18,299,748 24,552,450
08.302.  MISCRIIBNEOUS. ......oucvurerrsireieieesesietisess st | eeene 1,211,798 ...1,611,070 2,134,490
08.303. ottt | Hrenses ettt | eesenb ettt | etbee e
08.398.  Summary of remaining write-ins for Line 8.3 from OVErIOW PAGE........ccveveveeeeieeiseseesetesee et sssssessesns | stevesissesesessessesesseneand 0 [ e (0 T 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE)........cueuiieuiiiriiiiiniiisiissiisssisssisseesseesseeseessenssenssenssenses | conas 18,853,468 .19,910,818 ...26,686,940

2701, Interest Credited t0 FBINSUIETS.........cccvcvevieiieiriiee ettt bbb ense e ssnsenns | snes 13,358,573

2702, MISCEIIANEOUS........ouvrreieeerersisieeeeese ittt nins | siesssbseensent e eneees 146 | o0 |
2703, RS E R R R RS R Rt nbe | Hhsees s bt e n ettt entns | nestene e en ettt | Shenien sttt
2798.  Summary of remaining write-ins for Ling 27 from oVerflow Page...........covurerirrenirnrerreninsiseisisesssssssesssssssssessssessssssnes | seens .0

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 GDOVE)......cerrrreresrrrssrsssesressssssssssssssnssssssssesssssssssesssssssssessasssssssses | srees 3,358,719

B30T, et ettt E AR SRR £ R S SE £ £R RS RR £ SRR SRR £ R e SRR e SRt st st et e st | Heseesestensessestentanssnssentans | sestensasssessestentneestententne | Stestnsiessent et et ensentaeen
5302, e R RS RREER £ E R4S SR £ SRR £ AR £ R RS R e S ee bt st st et e nte | Heieesestensessestensansnnssentans | sestensastsessentantnsestententne | Srestessessent st st ens e taeen
5303, Rt E SRS £ AR £ RS R S E SRR RS £ RE R R e R bt st e Rt e tte | Hbsessestensessent st e snnssentans | sestensasssessestantnsestententne | Srestesses st sttt en e taeen
5398.  Summary of remaining write-ins for Line 53 from oVerflow Page..........cocoeerereerernreneensineeneereieesneenseseesseessesseessenenees | eeeee .0

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).........ciuiieereiiiiieieiietsiieie st sssess s asssessessssssaanees | evas .0
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statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

CASH FLOW

Currerlt Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUTANCE. ...........cuuriiiiiciiircre sttt | stessessenia 470,384,514 ...469,729,533 641,375,784
2. Netinvestment income... ..59,882,147 45,866,482 88,442,957
3. MISCEIIANEOUS INCOME.........cvuiviveiiireiiieiete ettt sttt b bbb bbbt b st b s st s s st es s s s s snsebensnns | sbensnsesssanns 106,300,123 ...112,829,878 157,262,023
4. Total (LINES 1 thTOUGN 3)...oucuuuiieiiiciiiiii ittt sttt | eebiesssenseas 636,566,784 | ............... 628,425,893 | ..o 887,080,764
5. Benefit and 10SS related PAYMENLS..........ccoveveiiieiceeicceee ettt st sae s | eventenaesaens 296,410,578 | ............... 462,878,654 | ............... 616,177,769
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........ccveeviveieiienieiieieenns | cevveieniennns 500,297,811 | ...ccccvnee. 187,870,760 | ...ccoccvveve. 175,934,386
7. Commissions, expenses paid and aggregate write-ins for dedUCtONS..............cccovevcuriecieicsieecece e | ceveeienieiaes 110,160,846 | ................. 93,962,914 | .....ccoeo.... 131,897,984
8.  Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) net of 0 tax on capital gains (losses). 12,144 ..2,728 ..5,490,585
10, Total (LINES 5 HrOUGN 9).......cvuuiieiiiiiiiiiiiii st | eeeessensnees 906,881,379 ...744,715,056 929,500,724
11, Net cash from operations (Line 4 MinuS LINE 10).........cceeuiueieiicieieieiessiesese et ssse s sesnns | srsssessesanes (270,314,595) | .............. (116,289,163) | .....cevvevee. (42,419,960)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12.3 Mortgage loans
12,4 REAIESIAE. ...t | ehseti ettt ens | dhbte sttt s | sees sttt
12,5 ONEr INVESIEA @SSELS. .....uucvuirieceeie ittt bbb bbb sttt sb st se st | sbseesstssesestestanssestessastnes | setebssssestassessessastssssnssans | sessestessssssessessasssneestantane
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENES............c.cc.eveveveveeiieceeeeeeiens | v 80,372 | .o, (2,688) | oo 10,553
12.7  MISCEIIANEOUS PrOCEEAS.........uvveieirceiieic ittt sttt bbbt st en st | ensessssnsessns 47,337,945 | ..o 78,893,674 | ............... 204,172,168
12.8  Total investment proceeds (LINES 12,110 12.7).....c.cicueeeerereiesieesesetese et sessssse s s ssssessssssesssssnss | evesissessenes 453,904,059 | .......cco.... 518,118,509 | ...ccoevevneeee 717,970,333
13.  Cost of investments acquired (long-term only):
131 BONAS.....oouieeiisii ettt s bbbttt | ensientienneas 111,873,411 | o 472,368,697 | ...cocovrnne. 503,465,619
132 SHOCKS. ..ttt bbbt | ehsees bt sttt ens | dhbeb sttt ene | seesent ettt
13.3 MOTGAGE I0BNS......oeoceeeeereci ettt E ettt enssnssests | entssessessanenssnssentanean (01 IO 368,844 | ..oovrenns 385,615
134 REAIESIAE. ...ttt | ehsets bbb ens | dhbte ettt nnne | seesent et
13.5  Other INVESTEA ASSELS. ...ttt st st st s e st st e et et et et enenenenenennenenenennnnenenenes | eesessssssssseinns 3,473,640 | .o (1 I 1,509,872
13.6  MiSCEllaNEOUS APPICALIONS. .......c.cvvcvriecieieiire sttt bbb s s ss b snsebens | svsesesssnssenans 16,796,530 87,945,932
13.7 Total investments acquired (LINES 13.110 13.6).......ccceuiuiurieiiiiisieiestesese ettt snans | evsessssessenas 132,143,581 593,307,038
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOLES.........c.cvvevrvrieerererese e sssses s sssessssaess | evsessssssessesinnns 190,502 [ ..ovcveviereieecevieseees | e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccoiuvirieieiiisieeseee e ssssssenses | evesessesaens 321,569,976 | ......coeueve 42,015,167 | .oovvvrene 124,663,295
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOES......cvveieiiiieiscieieie ettt b ettt antens | Sesssessessssessesessntessessnans | sessssassessesssessessesansessassns | assessessssessesnsessessessnsnnsans
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY STOCK..........cvuruurieeiiiririireereee ettt stessees | estsssessessssesessessassnsan 0 47,300,000
16.3 BOMTOWEH fUNGS..... ..ottt | chsesinnb e st sb st niesinebens | snbebsessestesenen s nninennesens | seesestesinensess s st et
16.4 Net deposits on deposit-type contracts and other insurance liabilities.. ..(647,107)| ... ....(875,398)
16.5 DiVIdeNdS 10 STOCKNOIAETS. ........cvuieireircireieieisesie ettt et | £esessessesnssessessessstessessnane | sessssassessesnssessessesassassenses | sesessessssessesssnssessesnnsnssns
16.6  Other cash provided (APPHEA).........ccureuierriuriiriireieis ittt ettt nnsnns | sesssssssssssess 15,265,060 | ..ooovovvvnnnnee 14,979,490 | ..o (60,333,505)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | coccovcrsrinnenes 14,617,953 | .o 90,245,534 | ..ooovieinns (13,908,903)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccovuvvivres | corerrerriinnnas 65,873,334 | covvvrinnn. 15,971,538 | oo 68,334,432
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN.....o.vvuveriiniieiiseeiesieeiae bbb bbbttt | enbssssisnens 156,737,290 88,402,858 88,402,858
19.2 End of period (Ling 18 plUS LINE 19.1).....curiuriiriieiiieiiieiieeeeeee e 222,610,624 104,374,396 156,737,290
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Security exchanges ....30,506,042
20.0002  Capitalized interest on bonds
20.0003 Initial settiement of ceded premiums related to reinsurance agreement
20.0004 Initial settlement of funds withheld related to reinsurance agreement.. ..430,183,237
20.0005 Initial settlement of commissions related to reinsurance agreement...........ocvueveveviireieiecieeesee e 399,965,811
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statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | Hiebbeeet e bbbt | settsee bbbt | eebres e
2. Ordinary life INSUIANCE...........coevrvrieeieeietetes ettt st s sssanss | oevsssssesssssssessesessesaeses 51,285,506 | ...cooeveverieiieeie, 58,313,170 | oo 77,326,877
3. Ordinary individual BNNUIIES.............evveeriiiririiriceiesereie e esstessseseses | eesseesssnesessessesssnns 571,652,370 | ...ovoevveerireeirieninns 542,078,229 | .....covvvvreriririrrianne 736,850,503
4. Credit life (roup @Nd INAIVIAUAL)........c.rvreverirrrireieiececiee s sssssssesessens | sesssssesessasssssssssassasssessessassssssessastes | ssessesssnssessesssssessessasssnssessessnssnssess | sessessssssssessossassnessessassssssessssansnnses
B, GrOUP [IfE INSUFANCE.........veeiiieciiieieistie ettt sttt sssenss | sbsessstessessesssessessessssesses e s s tessesntes | ebsessssessessssassessesssessassesssansessesant | sessssessessessnsassessesantessessnsensessessnsnns
6. GOUD GNNUILIES........cveivieieciiee ettt ettt bbb st s st sesasbenss | 2sebsssssessssassesses e bssessessessssassessnsans | sbssbessssesssssssessessssestes e b s bensessessnans | oebssbessessessssessesas s st st e s s enbenses e banes
To AH = GIOUD. ..ottt sttt bbb s st et a s b b s s s s st stenes | sbintistessesntssesaeses s st see st antes e bantes | ebensesaessesntess et e bestes e saesnaentesantnts | seebnseseesee s se e st en b e s s b n e s seneaes
8. A&H - credit (Group @nd INAIVIAUAI)..........c.eviviieieieicisieiese ettt sessesess | sressssssessessssessesessssessessessssassessesans | sssssessessessessssessessssastessesssessessessnsns | sessssessessessssessesssssssassessessssessessssanes
0. AH = 0NN bRt | Heb bbbt | Hies bbbttt b e | eehe Rttt
10.  Aggregate of all other INES Of DUSINESS.........cuiiiiririeiieieeese s | ersrssseseessssssessessssesssssssnsassessseand 0 | oo [0 RPN 0
11, Subtotal (LINES 1 through 10). ...t sessssesssssssssessesss | cesessssesssnessssssesens 622,937,876 | .ooooevvrcrerrrrieeend 600,391,399 | ..o 814,177,380
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........c.civiviieiiiieeieiiciecesce st esvesies | evevissessssssessssse s ssse st esssssessssnsns | evesssssessesissessesissnssssesssssssssessnsinss | sessessessssssssssassesssssssesssssssessesssssnsans
13, Subtotal (LINES 11 trOUGN 12)........uiviieiriricrierieceieesisesisesisess s eesissessssesssesssssssns | sesessssesssnesssessesess 622,937,876 | ..cooovvvrcrrerrierinnd 600,391,399 | ... 814,177,380
14, DepOSIt-tyPe COMTACES. .......vuvererieirrireireirieie ettt ess e esessennes | eresssesssessnssessssnssessssnsesseensd 48,036 | oo 311,062 | oo 311,062
15, Total (LINES 13 @NA 14)......courvirirerciiiiirieeeieiriseisisessiessssesi s sessssssssesssesnsesssens | sesesssessssnsssnnesseness 622,985,912 | .ooovvvvrcrrririerid 600,702,461 | .....ovvvvrerrrirircienne 814,488,442
DETAILS OF WRITE-INS
00T, oottt R s | H£48 e R R R ARt | HeeeeE Rttt | Seebe ettt
L7 PO PP OO OO STN BSOSO
1003, oottt et RS R | SE4ee R R R bR | Heee e bRt | Seehb bR
1098. Summary of remaining write-ins for Line 10 from OVerflow Page...........ourrerurrrerminernrirniinis | cerernseneesnesnssssesssessssesssessssessenn (O TR 0 [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Lin€ 10 @DOVE)........ccueuererireeuriirriesncressriresssesesnens | eerseeessssssesesenssssssssssssssssnsnsssans 0 | e 0 | oo 0




Statement as of September 30, 2020 of the B”ghthouse L|fe |nsurance Company Of NY

NOTES TO THE FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A. Accounting Practices

Brighthouse Life Insurance Company of NY (the “Company”) presents the accompanying financial statements on the
basis of accounting practices prescribed or permitted (“NY SAP”) by the State of New York (“New York”)
Department of Financial Services (the “Department” or “NYDFS”).

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

New York has adopted certain prescribed accounting practices that differ from those found in NAIC SAP, some of
which affect the financial statements of the Company. A reconciliation of the Company’s net income (loss) and capital

and surplus between NY SAP and NAIC SAP is as follows:

Financial
Financial Statement
SSAP Statement Line For the Nine Months For the Year Ended
Number Page Number  Ended September 30,2020  December 31, 2019
Net income (loss), NY SAP $ (113,973,188) $ (139,127,659)
State prescribed practices:
Deferred annuities using continuous
Commissioners' Annuity Reserve
Valuation Method (“*CARVM”) 51 34 1,19 (1,163,344) 1,249,149
NYDFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2,4 1,2,15 (20,229,643) (902,846)
NYDFS Seventh Amendment to
Regulation No. 172 impact on
admitted unearned reinsurance
premium 61 2,4 1,2,15 13,101,230 (7,666,367)
State permitted practices: NONE — —
Net income (loss), NAIC SAP $ (122,264,945) $ (146,447,723)
September 30, 2020 December 31, 2019
Statutory capital and surplus, NY SAP $ 416,257,115 $ 578,899,747
State prescribed practices:
Deferred annuities using continuous
CARVM 51 34 1,19 31,834,319 32,997,663
NYDFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2,4 1,2,15 365,742 20,595,385
NYDEFS Seventh Amendment to
Regulation No. 172 impact on
admitted unearned reinsurance
premium 61 24 1,2,15 (1,127,039) (14,228,269)
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 447,330,137 $ 618,264,526

M Statement of Statutory Accounting Principles
(“SSAP”)

B. No significant change.

C. Accounting Policy

(1) No significant change.

(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 scientific method.

(3-5) No significant change.

(6) Loan-backed and structured securities are stated at either amortized cost or the lower of amortized cost or fair market
value. Amortized cost is determined using the interest method and includes anticipated prepayments. The
retrospective adjustment method is used to determine the amortized cost for the majority of loan-backed and
structured securities. For certain securities, the prospective adjustments methodology is utilized, including interest-

only securities and securities that have experienced an other-than-temporary impairment (“OTTI”).
(7-13) No significant change.

D. Going Concern

Management does not have any substantial doubt about the Company’s ability to continue as a going concern.
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Statement as of September 30, 2020 of the B”ghthouse L|fe |nsurance Company Of NY

NOTES TO THE FINANCIAL STATEMENTS

2. Accounting Changes and Corrections of Errors

No significant change.

3. Business Combinations and Goodwill

No significant change.

4. Discontinued Operations

No significant change.

5. Investments

A-C. No significant change.

D. Loan-backed Securities

E-I

(1)
2

)

“4)

)

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

a. The Company did not recognize any OTTI on the basis of the intent to sell during the nine months ended
September 30, 2020.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis during the nine months ended
September 30, 2020.

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).

As of September 30, 2020, the Company has not recognized any OTTI on its loan-backed securities based on cash
flow analysis.

At September 30, 2020, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated
by length of time the securities have been in a continuous loss position were as follows:

The aggregate amount of unrealized losses:
1. Less than 12 Months $ 228,042
2. 12 Months or Longer $ —

The aggregate related fair value of securities

with unrealized losses:
1. Less than 12 Months $ 16,007,269
2. 12 Months or Longer $ —

The Company performs a regular evaluation, on a security-by-security basis, of its securities holdings in
accordance with its OTTI policy in order to evaluate whether such investments are other than temporarily
impaired. Management considers a wide range of factors about the security issuer and uses its best judgment in
evaluating the cause of the decline in the estimated fair value of the security and in assessing the prospects for
near-term recovery. Factors considered include fundamentals of the industry and geographic area in which the
security issuer operates, as well as overall macroeconomic conditions. Projected future cash flows are estimated
using assumptions derived from management’s best estimates of likely scenario-based outcomes after giving
consideration to a variety of variables that include, but are not limited to: (i) general payment terms of the
security; (ii) the likelihood that the issuer can service the scheduled interest and principal payments; (iii) the
quality and amount of any credit enhancements; (iv) the security’s position within the capital structure of the
issuer; (v) possible corporate restructurings or asset sales by the issuer; and (vi) changes to the rating of the
security or the issuer by rating agencies. Additional considerations are made when assessing the unique features
that apply to certain loan-backed securities including, but are not limited to: (i) the quality of underlying collateral;
(i1) expected prepayment speeds; (iii) current and forecasted loss severity; (iv) consideration of the payment terms
of the underlying assets backing the security; and (v) the payment priority within the tranche structure of the
security. For loan-backed securities in an unrealized loss position as summarized in the immediately preceding
table, the Company does not have the intent to sell the securities, believes it has the intent and ability to retain the
security for a period of time sufficient to recover the carrying value of the security and based on the cash flow
modeling and other considerations as described above, believes these securities are not other than temporarily
impaired.

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

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale during the nine months ended September 30, 2020.
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Statement as of September 30, 2020 of the Br|ghth0use L|fe |nsurance Company Of NY
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J-K. No significant change.

L. Restricted Assets

(1) Restricted Assets (Including Pledged)

Information on the Company’s investment in restricted assets as of September 30, 2020, was as follows:

Gross Restricted

2020

Restricted Asset
Category

(O]

2)

General
Account

Supporting

Total
General
Account

Activity

Separate

Account
@

Restricted

3 “@
Separate
Account

Assets

Supporting
General
Account

Activity ®

®)

Total
Separate
Account September

30,2020

Assets (1 plus 3)

(6)

December
31,2019

(Y]

Increase/
(Decrease)
(5 minus 6)

®) ®)

Total
Admitted
Restricted
(5 minus 8)

Total Non
Admitted
Restricted

Percentage

10) an

Admitted
Restricted
to Total
Admitted
Assets

Gross
Restricted
to Total
Assets

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

1,377,544

28,817,426

1,377,544

28,817,426

1,383,906

17,686,297

(6,362)

11,131,129

1,377,544

28,817,426

0.02 % 0.02 %

0.32 % 0.32 %

Total restricted
assets $

30,194,970 §

$ 30,194,970

$ 19,070,203

$ 11,124,767

$_ 30,194,970

(a) Subset of column 1.

(b) Subset of column 3.

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

Restricted Asset
Category

Derivatives Collateral

Total

Gross Restricted

2020 Percentage
)] @) 3) “) (5 (6) (Y] ®) © (10
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Total Separate Account General September Increase/ Total Restricted to Total
General Account Restricted Account 30, 2020 December (Decrease) Admitted to Total Admitted
Account Activity(“’ Assets Activity“’) (1 plus 3) 31,2019 (5 minus 6) Restricted Assets Assets
$ 28,817,426 $ — $ — $ — $ 28,817,426 $ 17,686,297 $ 11,131,129 $ 28,817,426 0.32 % 0.32 %
$ 28,817,426 $ — $ — $ — $ 28,817,426 $ 17,686,297 $ 11,131,129 $ 28,817,426 0.32 % 0.32 %

(a) Subset of column 1.

(b) Subset of column 3.

(3) No significant change.
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O-P.

(4) The Company’s collateral received and reflected as assets at September 30, 2020, were as follows:

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

Cash *** $ 74,330,000 $ 74,327,671 2.9 % 3.0 %
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 $ 74,330,000 $ 74,327,671 2.9 % 3.0 %

*  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 $ 74,330,000 3.6 %

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

Working Capital Finance Investments

The Company did not have any working capital finance investments as of the nine months ended September 30, 2020.

Offsetting and Netting of Assets and Liabilities

The Company did not have any assets and liabilities which are offset and reported net in accordance with a valid right

to offset as of September 30, 2020.
No significant change.

Prepayment Penalty and Acceleration Fees

During the nine months ended September 30, 2020, the Company had securities sold, redeemed or otherwise disposed
of as a result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate
amount of investment income generated as a result of a prepayment penalty and/or acceleration fee is as follows:

General Account  Separate Account
Number of CUSIPs 14 2
Aggregate Amount of Investment Income $ 507,636 § 5,000

6. Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

7. Investment Income

No significant change.

8. Derivative Instruments

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

Types of Derivatives

Equity Market Derivatives

Total rate of return swaps are swaps whereby the Company agrees with another party to exchange, at specified intervals,
the difference between the economic risk and reward of an asset or a market index and LIBOR, calculated by reference to
an agreed notional amount. No cash is exchanged at the outset of the contract. Cash is paid and received over the life of
the contract based on the terms of the swap. These transactions are entered into pursuant to master agreements that provide
for a single net payment to be made by the counterparty at each due date. Total rate of return swaps are used by the
Company to hedge liabilities embedded in certain annuity products offered by the Company. See Schedule DB, Part A.
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Credit Risk

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

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

Securities
September 30,2020  December 31, 2019

Variation Margin:
OTC-bilateral $ 28,817,426 $ 17,686,297

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

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

Cash @ Securities ® Total

September 30, 2020 December 31, 2019 September 30, 2020 December 31, 2019 September 30, 2020 December 31, 2019

Variation Margin:
OTC-bilateral ~ $ 74,330,000 $ 84,900,000 $ 4,054,012 $ 4,416,460 $ 78,384,012 § 89,316,460

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.

Certain of the Company’s derivative contracts require premiums to be paid at a series of specified future dates over the life
of the contract or at maturity. The discounted value of these future settled premiums is included in the measurement of the
estimated fair value of each derivative along with all other contractual cash flows.

The table below summarizes the net amount of undiscounted future settled premium payments (receipts), by year, as of

September 30, 2020:
Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)
2020 $ (8,280,638)
2024 76,475,860
Total $ 68,195,222

The following table summarizes the estimated fair value of the Company’s derivatives with future settled premiums and the
estimated fair value impact thereof as of:

September 30, 2020 December 31, 2019

Net undiscounted future premium payments (receipts) $ 68,195,222 § 68,195,222
Estimated fair value of derivative net assets (liabilities), including discounted future premiums $ 62,672,890 $ 51,325,497
Estimated fair value of derivative net assets (liabilities), excluding discounted future premiums $ 130,009,005 $ (10,442,126)

9. Income Taxes

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

September 30, 2020
Ordinary Capital Total
Gross DTA $ 91,545,356 $ — 3 91,545,356
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 91,545,356 — 91,545,356
DTA nonadmitted (68,018,022) — (68,018,022)
Subtotal net admitted DTA 23,527,334 — 23,527,334
DTL (651,777) (22,875,557) (23,527,334)
Net admitted DTA/(Net DTL) $ 22,875,557 $ (22,875,557) $ —
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December 31, 2019

Ordinary Capital Total
Gross DTA $ 61,594,008 $ — 3 61,594,008
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 61,594,008 — 61,594,008
DTA nonadmitted (37,836,330) — (37,836,330)
Subtotal net admitted DTA 23,757,678 — 23,757,678
DTL (3,044,569) (20,713,109) (23,757,678)
Net admitted DTA/(Net DTL) $ 20,713,109 $ (20,713,109) $ —

Change

Ordinary Capital Total
Gross DTA $ 29,951,348 $ — $ 29,951,348
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 29,951,348 — 29,951,348
DTA nonadmitted (30,181,692) — (30,181,692)
Subtotal net admitted DTA (230,344) — (230,344)
DTL 2,392,792 (2,162,448) 230,344
Net admitted DTA/(Net DTL) $ 2,162,448 $ (2,162,448) $ —

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

September 30, 2020
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) — — —
1. Adjusted gross DTA expected to be realized following the balance
sheet date — — —
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 51,109,889
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 651,777 22,875,557 23,527,334
DTA admitted as the result of application of SSAP 101 total $ 651,777 $ 22,875,557 $ 23,527,334
December 31, 2019
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) — — —
1. Adjusted gross DTA expected to be realized following the balance
sheet date — — —
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 86,914,492
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 3,044,569 20,713,109 23,757,678
DTA admitted as the result of application of SSAP 101 total $ 3,044,569 § 20,713,109 § 23,757,678
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) — — —
1. Adjusted gross DTA expected to be realized following the balance
sheet date _ _ _
2. Adjusted gross DTA allowed per limitation threshold XXX XXX (35,804,603)
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL (2,392,792) 2,162,448 (230,344)
DTA admitted as the result of application of SSAP 101 total $ (2,392,792) $ 2,162,448 $ (230,344)
September 30, 2020 December 31, 2019
RBC percentage used to determine recovery period and
threshold limitation amount 2014 % 2096 %
Amount of total adjusted capital used to determine recovery
period and threshold limitation $ 416,257,121 $ 595,329,457

Do the Company’s tax planning strategies include the use of reinsurance? No

B. No significant change.

Q07.5



Statement as of September 30, 2020 of the B”ghthouse L|fe |nsurance Company Of NY

NOTES TO THE FINANCIAL STATEMENTS

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

September 30, 2020 December 31, 2019
Federal $ (4,600,955) $ 32,397,984
Foreign 12,144 21,268
Subtotal (4,588,811) 32,419,252
Federal income tax on net capital gains/(losses) 3,185,825 1,244,923
Federal and foreign income taxes incurred $ (1,402,986) $ 33,664,175
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The changes in the main components of deferred income tax amounts were as follows:

September 30, 2020 December 31, 2019 Change
DTA:
Ordinary:
Discounting of unpaid losses $ — 3 — 3 —
Unearned premium reserve — — —
Policyholder reserves 7,635,455 2,055,523 5,579,932
Investments 9,661,578 5,869,091 3,792,487
Deferred acquisition costs 11,098,873 10,614,156 484,717
Policyholder dividends accrual — — —
Fixed assets — — —
Compensation and benefits accrual — — —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward 22,210,406 2,552,324 19,658,082
Tax credit carryforwards 5,633,099 4,650,450 982,649
Other (including items <5% of total ordinary tax assets) 5,400 155 5,245
Accrued compensation — — —
Accrued expenses 21,000 21,000 —
Additional minimum pension adjustment — — —
Ceding commissions 31,590,707 32,495,059 (904,352)
Nonadmitted assets 29,015 22,059 6,956
Tax intangibles — 137,241 (137,241)
Unrealized capital gains (losses) 2,463,641 2,463,641 —
Unrealized foreign exchange — — —
Separate account adjustments 1,196,182 713,309 482,873
Subtotal 91,545,356 61,594,008 29,951,348
Statutory valuation allowance adjustment — — —
Nonadmitted (68,018,022) (37,836,330) (30,181,692)
Admitted ordinary DTA 23,527,334 23,757,678 (230,344)
Capital:
Investments — — —
Net capital loss carryforward — — —
Real estate — — —
Subtotal — — —
Statutory valuation allowance adjustment — — —
Nonadmitted — — —
Admitted capital DTA — — —
Admitted DTA $ 23,527,334 $ 23,757,678 $ (230,344)
DTL:
Ordinary
Investments $ — — $ —
Fixed assets — — —
Deferred and uncollected premiums (651,777) (3,044,569) 2,392,792
Policyholder reserves — — —
Other (including items <5% of total ordinary tax liabilities) — — —
Other liabilities — — —
Unrealized capital gains (losses) — — —
Subtotal (651,777) (3,044,569) 2,392,792
Capital:
Investments (14,144,349) (5,964,613) (8,179,736)
Real estate — — —
Unrealized capital gains (losses) (8,731,208) (14,748,496) 6,017,288
Subtotal (22,875,557) (20,713,109) (2,162,448)
DTL $ (23,527,334) $ (23,757,678) $ 230,344
Net DTA/ (DTL) $ — — —
Change in nonadmitted DTA 30,181,692
Tax effect of unrealized gains (losses) (6,017,288)
Other —
Change in net DTA _$ 24,164,404
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D.  The provision for Federal and foreign income taxes incurred is different from that which would be obtained by
applying the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and
before Federal income tax. The significant items causing the difference were as follows:

September 30, 2020

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ (33,586,205)
Net realized capital gains (losses) @ 21% 11,365,561
Tax effect of:

Interest maintenance reserve 206,023
Uncertain tax positions 114,168
Tax exempt income (11,095)
Change in nonadmitted assets (6,956)
Tax credits (876,928)
Separate Account dividend received deduction (1,204,115)
Ceding Commission (1,658,858)
Total statutory income taxes (benefit) $ (25,567,390)
Federal and foreign income taxes incurred including tax on realized capital gains $ (1,402,986)
Change in net DTA (24,164,404)
Total statutory income taxes (benefit) $ (25,567,390)

E. (1) As of September 30, 2020, the Company had the following net operating loss carryforwards:

Year of expiration Net operating loss carryforwards
2032 $ 5,213,805
Indefinite 100,550,034
$ 105,763,839

As of September 30, 2020, the Company had no capital loss carryforwards.

The Company had tax credit carryforwards which will expire as follows:

Year of expiration Tax credit carryforwards
2022 - 2030 $ 5,633,099

(2-3) No significant change.
F-I1.  No significant change.
10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties

A-C. On March 30, 2020, the Company received a short-term intercompany loan of $100,000,000 from Brighthouse Holdings,
LLC and repaid the loan upon maturity on June 30, 2020.

D. The company had $4,660,465 receivable and $9,054,238 payable with affiliates as of September 30, 2020. The company
had $3,384,749 receivable and $21,112,556 payable with affiliates as of December 31, 2019. Amounts receivable and
payable are expected to be settled within 90 days.

E-O. No significant change.
11. Debt

A. The Company issued and repaid the following promissory note:

Interest and/or

Interest Par Value (Face Carrying Value of Principal Paid Date of
Note Date Issued Rate Amount of Notes) Note Current Year Maturity
1 3/30/2020 2.4996% § 100,000,000 $ 100,000,000 $ 100,638,794 6/30/2020

The promissory note included in the table above was owned by Brighthouse Holdings, LLC.

B. The Company has not issued any debt to the Federal Home Loan Bank.
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

As of September 30, 2020 the Company did not sponsor any retirement plans, deferred compensation plans, postemployment
benefit plans or other postretirement plans.
13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations
(1-9) No significant change.

(10) The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(34,978,164) at
September 30, 2020.

(11-13) No significant change.

14. Contingencies

No significant change.
15. Leases
No significant change.

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

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

Assets Liabilities
September 30,2020 December 31,2019  September 30,2020  December 31, 2019
Swaps $ 59,019,969 $ 21,801,395 $ 16,195,050 $ 17,528,540

(2) No significant change.

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

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

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying
value for the Company’s highly effective hedges at the reporting date. All collateral received from counterparties to
mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s off-balance sheet
credit exposure. The off-balance sheet credit exposure of the Company’s swaps was $6,307,114 and $2,088,007 at
September 30, 2020 and December 31, 2019, respectively.

(4) At September 30, 2020 and December 31, 2019, the estimated fair value of collateral consisting of various securities
received by the Company on its OTC-bilateral derivatives as variation margin was $4,054,012 and $4,416,460.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
No significant change.
B. Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during the nine months ended
September 30, 2020.
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C. Wash Sales
(1) In the course of the Company’s asset management, securities are not sold and reacquired within 30 days of the
sale date to enhance the Company’s yield on its investment portfolio. There may be occasional isolated incidents

where wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the quarter
ended September 30, 2020.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.
19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change.
20. Fair Value Information
A. (1) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date
Hierarchy Table

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

value at:
September 30, 2020
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets
Interest rate $ — 3 1,157,620 $ —  $ 1,157,620
Foreign currency exchange rate — 5,446,877 — 5,446,877
Equity market — 111,499,443 — 111,499,443
Total derivative assets — 118,103,940 — 118,103,940
Separate Account assets @ — 4,558,979,724 — 4,558,979,724
Total assets $ — $  4,677,083,664 $ — $  4,677,083,664
Liabilities
Derivative liabilities
Foreign currency exchange rate $ — 8 1,280 § — 1,289
Equity market — 77,221,279 — 77,221,279
Total liabilities $ — S 77,222,568 $ — 8 77,222,568

" 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.

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

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable
(Level 3) inputs for the quarter ended September 30, 2020.

Transfers into or out of Level 3

During the nine months ended September 30, 2020, 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:
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Level 1 Unadjusted quoted prices in active markets for identical assets or liabilities. The size of the bid/ask spread is
used as an indicator of market activity for fixed maturity securities.

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

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

Determination of Fair Value

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

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

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

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

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

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 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 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, 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.
An evaluation of the requirement to make additional credit risk adjustments is performed by the Company each
reporting period.

B. The Company provides additional fair value information in Notes 5, 8, 16 and 21.
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Statement as of September 30, 2020 of the B”ghthouse L|fe |nsurance Company Of NY
NOTES TO THE FINANCIAL STATEMENTS

C. Estimated Fair Value of All Financial Instruments

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

September 30, 2020
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,880,799,027 § 1,638,667,828 $ 105,505,498 $ 1,771,338,018 § 3,955,511 § —
Mortgage loans 354,862,676 337,510,834 — — 354,862,676 —
Cash, cash equivalents and short-term investments 222,608,295 222,610,624 214,012,897 8,595,398 — —
Derivative assets ") 127,450,840 123,208,373 — 127,450,840 — —
Other invested assets 12,372,503 11,059,782 — 12,372,503 — —
Investment income due and accrued 17,058,216 17,058,216 — 17,058,216 — —
Separate Account assets 6,647,999,560 6,556,708,806 128,791,206 6,145,000,041 374,208,313 —
Total assets $ 9,263,151,117 S 8,906,824,463  $ 448,309,601 $ 8,081,815,016 § 733,026,500 $ —
Liabilities
Investment contracts included in:
Reserves for life and health insurance and annuities $ — S — 3 — S — S — 3 —
Liability for deposit-type contracts 16,274,664 16,274,664 — — 16,274,664 —
Derivative liabilities 75,807,785 77,490,428 — 75,807,785 — —
Payable for collateral received 74,330,000 74,330,000 — 74,330,000 — —
Separate Account liabilities 1,176,535 1,176,535 — 1,176,535 — —
Total liabilities $ 167,588,984 § 169,271,627 $ — $ 151,314,320 $ 16,274,664 § —
December 31, 2019
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 2,022,440,085 $ 1,883,041,998 $ 131,397,739 $ 1,887,033,390 § 4,008,956 $ —
Mortgage loans 386,062,552 375,916,746 — — 386,062,552 —
Cash, cash equivalents and short-term investments 156,730,260 156,737,290 138,540,545 18,189,715 — —
Derivative assets 106,744,317 106,818,069 — 106,744,317 — —
Other invested assets 8,883,238 7,591,307 — 8,883,238 — —
Investment income due and accrued 16,873,157 16,873,157 — 16,873,157 — —
Separate Account assets 6,006,558,692 5,970,709,138 95,307,135 5,620,130,406 291,121,151 —
Total assets $ 8,704,292,301 $ 8,517,687,705 $ 365245419 $ 7,657.854,223 $§ 681,192,659 $ —
Liabilities
Investment contracts included in:
Reserves for life and health insurance and annuities $ 848,201,809 $ 941,397,189  $ — 8 — 8 848,201,809 $ —
Liability for deposit-type contracts 16,995,828 16,913,047 — — 16,995,828 —
Derivative liabilities " 37,780,322 38,814,050 — 37,780,322 — —
Payable for collateral received 84,900,000 84,900,000 — 84,900,000 — —
Separate Account liabilities — — — — — —

Total liabilities $ 987,877,959 $ 1.082,024.286 $ — S 122,680,322 $ 865,197,637 $ —

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

net admitted assets and liabilities.

Assets and Liabilities

See “A(4) - Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date” above for a
description of the valuation technique(s) and the inputs used in the fair value measurement for Level 2 and Level 3
assets and liabilities measured and reported at fair value. Incrementally, assets and liabilities not carried at estimated
fair value

at the reporting period are described below.

Bonds, Cash, Cash Equivalents and Short-term Investments

When available, the estimated fair value for bonds, cash equivalents and short-term investments are based on quoted
prices in active markets that are readily and regularly obtainable. Generally, these investments are classified in Level
1, are the most liquid of the Company’s securities holdings and valuation of these securities does not involve
management’s judgment.

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

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

Derivatives

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

Other Invested Assets

The estimated fair value of other invested assets is determined using the methodologies as described in the above
sections titled “Bonds, 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 Reserves for Life and Health Insurance and Annuities and Liability for
Deposit-Type Contracts

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

Payable for Collateral Received

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

Separate Accounts

Separate Account assets are generally carried at estimated fair value on the Statutory Statements of Assets, Liabilities,
Surplus and Other Funds. Level 1 assets are comprised of common stock, derivative assets, U.S. Treasury and agency
securities, cash and cash equivalents and short-term investments. Common stock securities are valued based upon
unadjusted quoted prices in active markets that are readily and regularly available. Derivative assets are comprised of
exchange- traded interest rate derivatives (options-based). U.S. Treasury and agency securities are valued based upon
unadjusted quoted prices in active markets that are readily and regularly available. The estimated fair value of cash
equivalents and short-term investments approximates carrying value due to the short-term maturities of these
instruments.

Level 2 assets not carried at estimated fair value at the reporting period consist of bonds. The estimated fair value of is
determined using the methodologies described in the above section titled “Bonds, Cash, Cash Equivalents and Short-
term Investments”.

The difference between the estimated fair value of Separate Account assets in the table above and the total recognized
in the Statutory Statements of Assets, Liabilities, Surplus and Other Funds represents amounts that are considered non-
financial instruments.

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

E. At September 30, 2020, the Company had no instruments measured using the NAV practical expedient for valuation
purposes.

21. Other Items

A-B. No significant change.
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NOTES TO THE FINANCIAL STATEMENTS

D-E.

Other Disclosures

The Company continues to closely monitor developments related to the outbreak of the novel strain of coronavirus,
specifically identified as the “COVID-19 pandemic”, which has negatively impacted the Company in certain respects,
including as discussed below. At this time, it is not possible to estimate the severity or duration of the pandemic,
including the severity, duration and frequency of any additional “waves” of the pandemic or the timetable for the
development and implementation, and the efficacy, of any therapeutic treatment or vaccine for COVID-19. It is likewise
not possible to predict or estimate the longer-term effects of the pandemic, or any actions taken to contain or address the
pandemic, on the economy at large and on the business, results of operations, financial condition and prospects,
including the impact on the Company’s investment portfolio and its ratings, or the need for the Company in the future to
revisit or revise targets previously provided to the markets and/or aspects of the Company’s business model.

In March, in response to this extraordinary event, the Company promptly implemented its business continuity plans,
and quickly and successfully shifted all its employees to a work-from-home environment, where they currently remain.
The Company’s sales and support teams remain fully operational, and the Company has continued to serve its
distribution partners and customers without interruption. Additionally, the Company is closely monitoring all aspects
of its business, including but not limited to, levels of sales and claims activity, policy lapses or surrenders, payments of
premiums, sources and uses of liquidity, the valuation of investments and the performance of derivatives programs.
The Company has observed varying degrees of impact in these areas, and has taken prudent and proportionate
measures to address such impacts; however, at this time it is impossible to predict if the COVID-19 pandemic will
have a material adverse impact on the Company’s business, results of operations or financial condition. The Company
continues to closely monitor this evolving situation and remains focused on ensuring the health and safety of its
employees, on supporting business partners and customers as usual and on mitigating potential adverse impacts to the
business.

Increased economic uncertainty and increased unemployment resulting from the economic impacts of the COVID-19
pandemic have also impacted sales of certain of the Company’s products and have prompted the Company to take
actions to provide relief to customers affected by adverse circumstances due to the COVID-19 pandemic. While the
relief granted to customers to date has not had a material impact on the Company’s financial condition or results of
operations, it is not possible to estimate the potential impact of any future relief. Circumstances resulting from the
COVID-19 pandemic have also impacted the incidents of claims and may have impacted utilization of benefits, lapses
or surrenders of policies and payments on insurance premiums, though such impacts have not been material through
the end of the second quarter of 2020. Additionally, circumstances resulting from the COVID-19 pandemic have not
materially impacted services the Company receives from third-party vendors, nor have such circumstances led to the
identification of new loss contingencies or any increases in existing loss contingencies. However, there can be no
assurance that any future impact from the COVID-19 pandemic, including, without limitation, with respect to revenues
and expenses associated with the Company’s products, services the Company receives from third-party vendors, or
loss contingencies, will not be material.

Certain sectors of the Company’s investment portfolio have been, and are expected to continue to be, adversely
affected as a result of the impact of the COVID-19 pandemic on capital markets and the global economy, as well as
uncertainty regarding its duration and outcome.

Credit rating agencies may continue to review and adjust their ratings for the companies that they rate, including the
Company. The credit rating agencies also evaluate the insurance industry as a whole and may change the Company’s
credit rating based on their overall view of the insurance industry. For example, during the second quarter of 2020,
Fitch revised the rating outlook for Brighthouse Life Insurance Company, the Company’s parent, to negative from
stable due to the disruption to economic activity and the financial markets from the COVID-19 pandemic. This action
by Fitch followed its revision of the rating outlook on the U.S. life insurance industry to negative. Downgrades in the
Company’s ratings or changes to its rating outlooks could have a material adverse effect on the Company’s results of
operations and financial condition, including capitalization and liquidity. There can be no assurance that Fitch will not
take further adverse action with respect to Brighthouse Life Insurance Company or that other rating agencies will not
take similar actions in the future. Each rating should be evaluated independently of any other rating.

No significant change.
Subprime Mortgage Related Risk Exposure
(1-2) No significant change.

(3) At September 30, 2020, 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 $ 17,872,585 § 18,612,528 § 21,307,278  $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 17,872,585 $ 18,612,528 $ 21,307,278  $ —

(4) No significant change.
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G-I. No significant change.
22. Events Subsequent
The Company has evaluated events subsequent to September 30, 2020 through November 12, 2020, which is the date these
financial statements were available to be issued, and has determined there are no material subsequent events requiring
adjustment to or disclosure in the financial statements.
The Company is not subject to the annual fee imposed under section 9010 of the Affordable Care Act (“ACA”).
23. Reinsurance
No significant change.
24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
A-D. No significant change.
E. The Company is not subject to the risk sharing provision of the ACA.

25. Change in Incurred Losses and Loss Adjustment Expenses

The Company had no change in incurred losses and no loss adjustment expenses during the nine months ended
September 30, 2020.

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

A. Deferred and uncollected life insurance premiums and annuity considerations as of September 30, 2020 were as
follows :

Type Gross Net of Loading
Industrial $ — 8 —
Ordinary new business 159,526 (20,026)
Ordinary renewal 2,078,918 1,952,405
Credit life — _
Group life — _

Group annuity — —
Total $ 2,238,444 $ 1,932,379
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35. Separate Accounts
A-B. No significant change.

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) $ 550,434,230
b. Transfers from Separate Accounts (Page 4, Line 10) 284,891,082
c. Net transfers to or (from) Separate Accounts (a) - (b) 265,543,148

(2) Reconciling Adjustments —

3)

Transfers as reported in the Summary of Operations of the Life,
Accident & Health Annual Statement (1¢) + (2) = (Page 4, Line 26) § 265,543,148

36. Loss/Claim Adjustment Expenses

No significant change.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

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

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

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

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001685040
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

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. 12/31/2013

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). 02/03/2017

By what department or departments?

New York State Department of Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

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

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

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Brighthouse Investment Advisers, LLC Boston, MA Yes
Brighthouse Securities, LLC Charlotte, NC Yes

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]

QO

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

)
)

o

(

( Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 1,020,611
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.) Yes[X] No[ ]
11.2 Ifyes, give full and complete information relating thereto:

See Note 5L
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAJ]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]

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

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY, 10004
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities").

1
Name of Firm or Individual

2
Affiliation

Barings, LLC

BlackRock Financial Management, Inc.

Brighthouse Services, LLC

Goldman Sachs Asset Management, L.P.

MetLife Investment Management, LLC

Pacific Investment Management Company LLC

Voya Investment Management Co. LLC

c|Cc|c|c|>»|C|C

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[X]

No[ ]

No[ ]



statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
106006 Barings, LLC ANDKRHQKPRRG4Q2KLR0O | SEC NO
5
107105 BlackRock Financial Management, Inc. 549300LVXYIVJKE13M84 SEC NO
Brighthouse Services, LLC 254900GBFIDJWMLKA4141 Not a Registered Investment Advisor DS
107738 Goldman Sachs Asset Management, L.P. CF5M58QA35CFPUX70H17 SEC NO
142463 MetLife Investment Management, LLC EAUO72Q8FCR1S0XGYJ21 SEC NO
104559 Pacific Investment Management Company LLC | 549300KGPYQZXGMYYN38 | SEC NO
106494 Voya Investment Management Co. LLC L1XJESNM4QE6WXSI2J24 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nof ]

18.2 If no, list exceptions:

19. By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer 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 5G| securities? Yes[ ] No[X]

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

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

self-designated FE fund:

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

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

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

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

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

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

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



statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
GENERAL INTERROGATORIES (continued)

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

Life and Accident and Health Companies/Fraternal Benefit Societies
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:
1.1 Long-term mortgages in good standing
1.11  Farm mortgages
1.12  Residential mortgages
1.13  Commercial mortgages
1.14  Total mortgages in good standing
1.2 Long-term mortgages in good standing with restructured terms
1.21 Total mortgages in good standing with restructured terms
1.3 Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages
1.32 Residential mortgages
1.33  Commercial mortgages
1.34  Total mortgages with interest overdue more than three months
1.4 Long-term mortgage loans in process of foreclosure
1.41  Farm mortgages
1.42  Residential mortgages
1.43  Commercial mortgages
1.44  Total mortgages in process of foreclosure
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)
1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  Commercial mortgages......
1.64  Total mortgages foreclosed and transferred to real estate....
2. Operating Percentages:
2.1 A&H 0SS Percent.......ccovveuvrrnrerreninnerneeens
2.2 A&H cost containment percent
2.3 A&H expense percent excluding cost containment expenses...

Amount
79,978,080

257,532,754

337,510,834

3.1 Do you act as a custodian for health savings accounts?............c.c....... Yes[ ] No[X]
3.2 Ifyes, please provide the amount of custodial funds held as of the repPOrNG JALE.............ccururiiirrr sttt e
3.3 Yes[ ] No[X]
34 B
4. Yes[ ] No [X]
41
Yes[ ] No[X]

Fraternal Benefit Societies Only:
5.1 Inall cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NAJ[]
5.2 Ifno, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]

6.2 |If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Date Qutstanding Lien Amount
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swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsure
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating

NONE



statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

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

Alabama 10,429 10, 429
Alaska....
Arizona...
Arkansas...
California...
Colorado....
Connecticut
Delaware

District of Columbia...
10.  Florida...

11.  Georgia..

©oONSIOR LN~

21.  Maryland....

22. Massachusetts...
23.  Michigan

24, Minnesota..

25.  Mississippi.

26.  Missouri

27. Montana....

28. Nebraska...

30.  New Hampshire.
31.  New Jersey....
32.  New Mexico...

39. Pennsylvania
40. Rhode Island
41, South Carolina..

47. Virginia

48.  Washington

49.  West Virginia.

50.  Wisconsin

51.  Wyoming

52.  American Samoa...

55.  US Virgin Islands
56.  Northern Mariana Islands..

58.  Aggregate Other Alien
59.  Subtotal

90. Reporting entity contributions for employee benefit plans.............. XXX e [ | e [ | s (01 I
91. Dividends or refunds applied to purchase paid-up
additions and anNNUItIES..........cccveeveveeveeeeieese e XXX 7805 | cooeeeeeerceeeseeeens [ eeereeieeeiereeeseieees e | e 7,805 | oo
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........ocuevererurrereenrereeeeseresesnseeesessessssssessees XXX | e [ | e [ e | s (01 IO
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.evererirernreeensereeeeeeeeseieessesnenn XXX ] e 132, 103 .................................................................................................. 132,103 [ .o
94.  Aggregate other amounts not allocable by State.............cc.ccounece. 9,09, S8 [P | I [ 1,675,558 | .o 0] i 0], 1,675,558 [ .o, 0
95.  Totals (Direct BUSINESS).......cerveeerrerrerneerrinenne . .
96. Plus Reinsurance Assumed.. e
97, Totals (All BUSINESS).......cccuiveireiereieie et nas . . 652, ,662,
98.  Less Reinsurance Ceded.........ouuueeneereernesecsseceeeesseiseenees XXX | e 49,262,281 |....... 113,372,047 | .o | e | 162,634,328 | ......cccovcvvvine.
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeviuinnee XXX 4748174 | ....... 458,280,325 | .cvovvirererin. (1] IO () 463,028,499 | ............ 48,036
XXX 279, 860
. XXX
58998. Summary of remaining write-ins for line 58 from overflow page.....| .XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX e
9401. Internal policy eXchanges..........ccoevivieeneinieieesiieinns o | XXX e
9402, s XXX
9403. ... | XXX
9498. Summary of remaining write-ins for line 94 from overflow page..... | .XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..........cccouevnerirnerinceenneens 1 R - Registered - Non-domiciled RRGs....... 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state .................. 0 Q - Qualified - Qualified or accredited reinsurer. 0

N - None of the above - Not allowed to write business in the state 56



Statement as of September 30, 2020 of the B”ghthouse L|fe Insurance Company Of NY

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)

Z10

Brighthouse Life Insurance
Company of NY (NY)
13-3690700
60992

Brighthouse Reinsurance

Company of Delaware (DE)

81-4750360

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

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



swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8

1 2 3 4 5 6 7 9 10 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN)
Members

€10

4932 | Brighthouse Holding Group.... |87726... | 06-0566090.. | ....1546103 Brighthouse Life Insurance Company ............... DE....coveeee UDP......cccc..e. Brighthouse Holdings, LLC Ownership......... ....100.000 |Brighthouse Financial, INC...........cccorerrvnrnennes | o |\
4932 | Brighthouse Holding Group.... |00000... | 13-2862391.. Brighthouse Securities, LLC .........cccoevvvvernnee DE........... NIA.............. Brighthouse Holdings, LLC Ownership......... ....100.000 |Brighthouse Financial, InC...........ccccovveveveveenns | cornae |\ S
4932 | Brighthouse Holding Group.... |91626... |04-2708937.. New England Life Insurance Company.............. MA......... A, Brighthouse Holdings, LLC..........cccccoveviivivnnes Ownership......... ....100.000 | Brighthouse Financial, INC............ccvevveuriereenns | covee N.......
4932 | Brighthouse Holding Group.... 00000... |04-3240897.. Brighthouse Investment Advisers, LLC.............. DE............. NIA............... Brighthouse Holdings, LLC Ownership......... ....100.000 |Brighthouse Financial, INC...........cccoovverrvvrenns | coreee N.......
4932 | Brighthouse Holding Group.... {00000... |81-3094008.. Brighthouse Services, LLC ........cccccovvieriiiieines DE.....cc... NIA....ccoone. Brighthouse Holdings, LLC Ownership......... ....100.000 | Brighthouse Financial, INC...........c.ccvevreriereens | crvee N.......
4932 | Brighthouse Holding Group.... [00000... [47-4161401.. | ..covevrrrerens | rrerneerrereernnes [ eereereerneereersesnnenns ML 1065 Hotel, LLC.......cocoverrererreereireircneireenne DE....ccoceu. NIA...coee Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC.........c..ccoreunvurivirnns | veree N
4932 | Brighthouse Holding Group.... |00000... |.... Brighthouse Renewables Holding, LLC.............. DE............ NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, InC...........ccccovevereeeens | coenae N......
N

Greater Sandhill I, LLC........cc.oovrenrrrrerieriireis DE............ NIA...con. Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 | Brighthouse Financial, Inc

4932 | Brighthouse Holding Group.... |00000... |....

Brighthouse Connecticut Properties Ventures,

4932 | Brighthouse Holding Group.... | 00000... . |[LLC Brighthouse Life Insurance Company Ownership ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... |00000... Euro Tl Investments LLC Brighthouse Life Insurance Company Ownership......... ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... [00000... [46-3156033.. | .....cccvevvrierer | errerrerriinienes | eoreiveieseiseisssenns Brighthouse Assignment Company................... CToeee, NIA....ccone. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, Inc
Daniel/Brighthouse Midtown Atlanta Master
4932 | Brighthouse Holding Group.... |00000... | 26-0224429.. | .......cccceceeveee | ceververeeviieins | cervereeisiereiinenns Limited Liability Company DE............. NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, InC...........cccccovverereieenns | e N......
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... {00000... [26-0301826.. | .....cccecvvvverves | crrsrrrrresireins | evververesereeseneenenns 1075 Peachtree LLC........ccovvvvvererveeeeieienns DE............. NIA............. Company Ownership......... ....100.000 |Brighthouse Financial, InC...........cccocovveverveeenns | coenae |\ S
4932 | Brighthouse Holding Group.... |00000... |27-0227067.. | .... TLA Holdings Il LLC Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC............ccoevvevviereens | covee N.......
4932 | Brighthouse Holding Group.... |00000... | .....ccccovrerrenn. TIC European Real Estate LP, LLC DE.....ccoeeu. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC............ccoreureerivrrnns | veree N...oo.
4932 | Brighthouse Holding Group.... [00000... [74-3261395.. | ...cccccvrvvrreves | corerrersieiienes | eoreiveieieiseissienns TLA Holdings LLC.......coovveririeicveieree s DE.....cc... NIA....ccoone. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC...........c.ccvevvevrreriens | crvee |\ RSO
4932 | Brighthouse Holding Group.... |00000... |51-0099394.. | .....ccovorrirvrens | orermerrmirrirnnes [ corrernernnireereennenns The Prospect Company, LLC........ccccoeovvnrireunnes DE....ccoveeu. NIA ..o TLA Holdings LLC.......ovvririreireeeeenieireiienenns Ownership......... ....100.000 |Brighthouse Financial, INC...........ccccoverrvenrnernns | v N..ooo.
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... | 16073... |81-4750360.. | .....cceecrrurrens | orermerreermernees [ coreernerreereereennenas Delaware (DE) DE........... A i Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, InC...........cccrrrrvnrnerees | o N.......
4932 | Brighthouse Holding Group.... [00000... |.....ccccccevrrnnee Euro TL Investments LLC........c.ccevvvevvverernnen. DE............. NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, InC...........cccoovveverveeenns | coreae N.......
4932 | Brighthouse Holding Group.... [60992... | 13-3690700.. Brighthouse Life Insurance Company of NY...... NY oo RE.....covienne. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC............ccoeveeuriereenns | covee N.......
Board of
4932 | Brighthouse Holding Group.... |00000... |81-3846992.. | ........ccce.... ....1685040 |NASDAQ.......... Brighthouse Financial, INC............ccoevvierernnnn. DE.....cco... NIA....ccooone. Board of DIreCtors..........ceeveverereriisieiinnens Directors | Board of DIreCtors.........cccoueveierereseeieieis | v Yoo

4932 | Brighthouse Holding Group.... [00000... | ....cccorrmiinrines | cerrmmermermenens | ermermeerseseesenes | eermernesnseseenesnnens Brighthouse Holdings, LLC..........cccccovveuriniennenne DE....coocee. UIP..cooiine Brighthouse Financial, INC........ccoevivvirniiniens Ownership......... ....100.000 |Brighthouse Financial, INC...........cccorerrrenrrrrnes | o N




statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

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

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

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

with the state of domicile and electronically with the NAIC? NO
8. Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. N/A

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

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
Not Applicable for 1st and 3rd Quarters

© N o Ok W

Bar Code:

AT O RAC 0 A TR AL A A0 A0 00 L AR
* 6 0 992202049000 O0O0 3 = * 6 0 9 92 2020447 00O0O0 3 =
AR LSRN AT A A0 0 00O AR AR
* 6 0 9 9220203650000 3 =* * 6 0 9 92 2 020448 00O0O0 3 =«
AT U SRAC T LA AIL AR A A0 00 AR AR
* 6 0 9 92202044500 UO0O0 3 =« * 6 0 9 92 2 02 044 90000 3 =
AR U SAC TR TR AL A

* 6 0 9 922020446 000O0O0 3 =«



statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

Additional Write-ins for Liabilities:

Overflow Page for Write-Ins

1 2
Current December 31
Statement Date Prior Year

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

............................... 25,000
............................... 25,000




statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

—_
- o

Book/adjusted carrying value, December 31 Of PHOr YEAI..........ccccceiicveiirceiee ettt
Cost of acquired:

2.1 Actual cost at time of aCQUISILION...........cceevrieverriieiee e B
2.2 Additional investment made after acquisition. . ' B .. .
Current year change in encumbrances............. R R SR . .

Total gain (loss) on disposals............
Deduct amounts received on disposals.............ccoeveereeereeninnen.

Total foreign exchange change in book/adjusted Carrying VaIUE.............cceiueieieiiiieieiesisieessiesese e
Deduct current year's other-than-temporary impairment reCOgNIZEM...........c.veeruieriiieiierieereeee e
Deduct CUrent YEaI'S ABPIECIAHION. ........cvueveeeieeiirie ettt b st
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)..........ccccoeuvreierceriesieesee e

. Deduct total NoNadmitted @MOUNLS...........cveiirriieieeiese et saees
. Statement value at end of current period (Line 9 minus LiNE 10).......cccuiviuoiiiiiiiiiei ettt nans

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEar..........c.vvveererrerineneerernrireereiseenns
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred intereSt ANd ONET ..ottt
ACCIUAI OF BISCOUNL. ... bbb
Unrealized valuation iNCrEaSE (ABCTEASE).........cvuiuirirereiiiieiieietseies ettt bbbt snnes
Total gain (loss) on disposals....................
Deduct amounts received on diSPOSAIS...........c.ceevreieieireeieiessesee s

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized.............cc.coerrueeereerrerreneeneeneeeeeneeneenees

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total ValUGtON GIOWEANCE.........c.evieieeicicteie ettt sttt seenas

SUDLOLAl (LINE 11 PIUS LINE 12)...e.veeieieiereeesce ettt et sttt b bbb sttt baen

Deduct total NONAdMItEEd @MOUNES...........cceiiiriiiisieiec ettt bbbt
Statement value at end of current period (Ling 13 MINUS LINE 14)...... i sssessssssssssesssssssessssssssssesssssssssenssseas

................................. 375,916,746

................................. 401,791,922

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

Book/adjusted carrying value, December 31 O PHIOr YEA.........cvuuiurrrieieereiei sttt ettt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred iNtereSt ANd OET...........ccoiuiieiciicie e bbbt
ACCIUAL OF QISCOUNL.......cvoiviictectie ettt sttt bbb sttt s s s
Unrealized valuation iNCreaSE (ABCTEASE)......cuuuiuirrireieiiieiieieissei ettt bbbt es s snsen
Total Gain (I0SS) ON QISPOSAIS..........cveuerrereerereireiieceretee et es et bs sttt s e s et
Deduct amounts reCeived ON AISPOSAIS...........cueuriiriirirriiieieieiteie ettt enas
Deduct amortization of premium and deprecCiation..............cccvecieieicirieie e
Total foreign exchange change in book/adjusted Carrying VAIUE.............oeucviveeievicreseeeeese sttt
Deduct current year's other-than-temporary impairment reCOgNIZEA...........c.veeerurrrereireieineireere e sseseseeeneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccceurrirrirereiiereieereeeeesseevens
Deduct total NONAAMItEEd @MOUNTS..........c.iuurierieirceeeir ittt
Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiuriereereisissssssssesesissessssssssssesssssssssssssssssssesssssssssesssneas

..................................... 7,591,307

..................................... 3,473,640

..................................... 6,086,435

..................................... 1,509,872

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

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

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar.............ccvvvevevcvrerercerceeeee e
Cost of bonds and SLOCKS ACQUITE..........c..vuiueiiiiieicicteie sttt bbbt
ACCIUAL OF QISCOUNL........cvoeeiictictie ettt ettt a e e bttt st et b s
Unrealized valuation increase (decrease).
Total gain (10ss) on diSPosals............cocrrerrveererrerrerneenes
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium.............cocoevrinenrenrirnenneneenens
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized

Deduct total NONAAMItIEd BMOUNTS..........coiiiriricirrie ettt enns

. Statement value at end of current period (Line 11 MINUS LINE 12)......cveviuiieiiiiiiieicieissies sttt sbsbsasnaans

.............................. 1,883,041,998
................................. 117,131,735
..................................... 4,032,037

....12,034,391
..375,099,507
..3,296,346
..... 315,884

....1,863,283,896
534,730,954
..................................... 4,515,711

...5,041,028
...521,357,187
...5,143,438
...1,478,840

.............................. 1,638,667,828

.............................. 1,883,041,998
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swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC T (@) it | et 1,011,701,336 | .o 177,417,901 | oo 252,041,351 | oo (13,403,039) | ...oovvvvverriiinns 1,037,977,202 | ..o 1,011,701,336 | oovvveercirines 923,674,847 | ..o 1,205,519,81¢
2. NAIC 2 (@) euevereeieeereieeereiseies ettt e | creinssenee s 640,438,788 | .....covvveiererrininns 24,218,352 | ..o 26,149,114 | oo 16,187,915 | oo 647,687,431 | ..o 640,438,788 | .....covrererriines 654,695,941 | ..o, 662,255,281
30 NAIC 3(@)reuercrieeieieiee ittt | ettt 59,182,844 | ....coiiii, 2,110,875 | oo 13,469,311 | oo 1,071,898 | oo 57,786,111 | oo 59,182,844 | ....ccvveiviriie 48,896,306 | ....cocvririeriiiiins 57,070,22¢
4. NAIC 4 (8). ettt | seneieni e 16,450,041 | oo 4474500 | oo 5,551,929 | ..o (8,644) | oo 10,682,206 | ...coovveveeierciis 16,450,041 | oo 15,363,968 | ...cvovvrerreecrcis 10,163,914
5. INAIC 5 (@).reueererieiiriereiesieisei ettt | eesesi et 7,342,593 | oo | e 1,567,103 | oo 18,608 | ..o 7,396,136 | ..oooveceeriecrcicriens 7,342,593 | oo 5,794,008 | ...cvviiiririeen 5,930,87¢
LT N o X ) 0000000000000 0000000000000 0000000000000 000 0 oo o) (OO [\
7. T0taI BONGS. ...ttt | snsesseeseesnsensnnees 1,735,115,602 | .oovvvrcnnecicene 208,221,628 | ..o 298,778,808 | ..ovoveveiieieiicinnas 3,866,738 | ..o 1,761,529,086 | ...ooovvvvrrincnnnns 1,735,115,602 | ..ovovriiceinnen 1,648,425,160 | ...ooovovvrarnnnes 1,940,940,117
PREFERRED STOCK

8.

0. INAIC 2.ttt b s | Sese bt bR e bR bbb | 4ebeRe e R bR bbb R bbb ees | SEseReeE b e bRt b R bbb R st b | HeREE b bR R bR R R bR bt b es | £hebee et b e R bbbt | Hebseb e e bbbt | fenb sttt 0 [ o
F0. INAIC 3ottt s | eebie bR st b bbbt nt | S4seRe e s e bR R bbb s bbb e nss | HeREeEE bR s bRt R iRt b b | HEehie e Rt h R b sttt b res | 4ebaeb e bR bbbt | HreRe et bbbt | chbenb bbbt 0 [ o
TA. NAIC Attt bees | Sretetest ettt s et et es s sse bt ssesseens | 4esebeeeeses st et eeE ettt s st et ssees | eetetseRietees s s et et et et et est s s et etenss | SeseentesseteteeseRse e sttt st et etete | essetetesses et e s ss R e s sttt ent et s | Shntes et et et et e s st e s sttt ente | Seeensent et n ettt n s (0 U OT
12, NAIC Bttt nsees | Hretsesestes et es st et ee e sse bt e s nseen | 4esebseees e s Rt R e R e s et st R e s srees | £eeEetseRieeees Rt et e e et et et aetesse s etenss | SeretsEetse bt eseRRe s et etk entessesaete | esseeantesse st e st s R e et sttt enE et s | ShnEes et et et et et e s st s e s sttt ente | Seensentet et sttt bt nn st [0 T
TR (O P O OO o POy OO [ OC OO OO OO OO o OO O OO PO PP OPRN 0 [
14, Total Preferred StOCK..........ocoiuiiiiiiriiicc i [ 0 | 0 | 0 [ 0 [ 0 [ 0 [ 0 [ (
15.  Total Bonds and Preferred SOCK........ouiuiniriiniiiiisnississisnensenssinnens | seeeseeserssssssensees 1,735,115,602 | ..ooviviniiicicinns 208,221,628 | ..o 298,778,808 | ..o 3,866,738 | ..o 1,761,529,086 | ...oooovvevrirninnnns 1,735,115,602 | ...ovovvviviininnens 1,648,425,160 | ....cocovviirnnnns 1,940,940,117

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....9,557,323; NAIC 2§.....200,008; NAIC3§.......... 0;

NAIC4S§..... 0;

NAIC5S..........

0; NAICGS......... 0.



statement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Act3ua| Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
97199999......otitieieieiee e | s 9,257,520 | .covcvrverirnenee 9.0 GO DT R 9,269,595 | .o 7,957 | oo 22,895
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECembEr 31 OF PHIOM YEAT. ..ottt | ebsssessessssssssssessesssssstessenas 49,308,940 | ..ooveevieeeeee s
2. Cost of short-term iNVEStMENTS @CQUITEM.............cveveruieieeiceeeeee ettt eae st sntesaens | sestessessssssssssessesesessesaesas 118,344,216 | .o 49,295,649
3. ACCIUAN OF GISCOUNL.......ooitiiiii bbb bbbt | etbbnbb bbbt 84,912 | oo 19,631
4. Unrealized ValUution INCTEASE (HECTEASE).........vururireririsrirereeesressessessssessssessissssessessesssessessesssessessassssssessassssssessessssassnsss || sessssssnssosssssessessassssssessassassnnssastassanssns | sestssssmssassanssessessasssnssessasssssnsssessansnssnes
5. Total gain (I0SS) ON QISPOSAIS.........cevverievicreiesiieieisiee ettt s sttt s sttt s b s ss s st s s sse st esses e bansssssssnsans | suessssssessessesessessessnsnssssesansanaas 66,309 [ ..ovreereieee s
6. Deduct consideration received 0N AISPOSAIS.............c.iuiveiveiciiieie ettt e b st ensesassaes | sestessessesssssssesses s tes s 158,474,201 | oo
7. Deduct amortization Of PIEMIUM...........cccveveiicieieice ettt s s s s s st enses s ssssessesanes | suessssssessesssassessesessssassesansnaas 72,656 | covovevieeeieeeeceesee e 6,340
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........c.eurirrireiriiiereieesiiriereireeeeeeieeseessseeseeseseessens | ereesesseessesssssssssssssssssssssssessssesssssssssses | sessssessssssssssesssssssessessessnssssesssssnsesseseeas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccecevririiiriireiiiieiieeeeeeisieiens | crevisreisniee s ese s 9,257,520 | ..o 49,308,940
11. Deduct total NONAAMItIEA BMOUNLS...........ccuuiirierieieieeeireiie ettt b e | £6neeb bbbttt nen e | chbebtsen s st n s n bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.viiiiiiieisiicieieisissssssssssssssesessessessesesssssssssnssssns | sressssessessesissssesssssesssssssesses 9,257,520 | oo 49,308,940
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10.
1.

12.

31

32

3.3
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHIOT YEAT)..........cciiueueiiiereiieeeteieieies ettt seae st bbb bbb s bbb st s s s s e benan 68,004,020
Cost paid/(consideration reCEIVEA) ON AATIIONS...........c..vurureuieriire ettt sttt es s b s e s8££kttt 19,105,337
UNrealized ValUuGtion INCTEASE/(AECIBASE).........vurerrirrerieiseisesisiseesesessse e ssess s s sss st es st ses st s s E e a8 s e E £ttt (28,489,925)
SSAP NO. 108 AUJUSIMENES........cvuiviiieiiiteitciteeteie ettt st et s bbb s 4 bbb b2 s s ek s bbb st s s bbb bbbt en
Total gain (I0SS) ON tEMINAHON FTECOGNIZEM. ... ...veeverrerrirerereriseiiesesseeisess st ssees s e ssess sttt e s s s s s sEe s 8 £ s R s s en 41,397,572
Considerations received/(paid) ON EEIMINGLIONS. .........cveieviiiieieeiiisse ettt b e s bbb s st e s s bR s s bbbttt 53,921,589
AAMOTIZALON. ... e8RS EER £ RE R
Adjustment to the book/adjusted Carrying Value 0f REAGE IBM.............civiiiececes ettt ettt s e b b s bbb s s banen
Total foreign exchange change in bOOK/AdJUSIEA CAMTYING VAIUE.............cvueviviieieicteie ettt ettt bbbt bbb eesaen (377,470)
Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 +5-8+T7 + 8+ 9)...coiiiiieiiiiceeesce ettt s anes 45,717,945
DedUCE NONAAMITIE BSSELS.........cvuuiiriieii it
Statement value at end of current period (LINE 10 MINUS LINE 11).......vuerururrierireieie et iseseseesaseessseseese s ssess et ssse st ess s ss sttt ens sttt essessnssessns 45,717,945

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHIOF YEAI).........evururureerrerereeeeeseesessssesessessesssssseesessessssssessessssssessessssssessessassssssessssssssessassessssssessessnsnnses

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)..........cccveeiiernicreieeieieee e

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

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

3.12 Section 1, Column 15, Prior YEar.........c.cccvveveevereeereieiseisreesee s 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, Prior YEaI...........cceveeverereeeirriereiereerees e 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI..........ccvvveveererrerereseeeeisesseeseeinens 0

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

3.24 Section 1, Column 19, PriOr YEAI........ccevvrreererrereserieeesssssiesseisnees
3.25 SSAP No. 108 adjUSIMENLS........eorveeererrircereieireceneeseiseesseeseeessenenns 0 0

SUDLOAI (LINE 3.1 MINUS LINE 3.2)......oucviiiieiicte ettt ettt a s a4 st a4 s s b b s A4 b st bbb b s bbb Ae bbb s bbbt st b bbb st b st b et santena 0

Cumulative variation margin on terminated contracts during the year..........cccocoevnenrnenenensinenenens

Less:

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

4,22 AMOUNE TECOGNIZEA. ....evvverecrirricereieese et eeene
4.23 SSAP No. 108 adjustments..........cceurerrererieiriieneeissesesssiessenans 0

SUDOLAL (LINE 4.1 MINUS LINE 4.2).......veeereerieiicieie ettt et se st st ss s £ 588828428122 E 52808828 R bRt 0

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

5.1  Total gain (loss) recognized for terMINALONS IN PO VAT .........curiirererireeeeeereeseeseeeeeseeseseeeeseesesseessesse s ssee st ss st Es s s e E e ss s s e ss e en e s nssents

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNS IN PHOK YEAT..........ccvveieicieeeie ettt b

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....cuiuiiriie ettt 0

DEAUCE NONAAMILIEA @SSELS........cucveiieciiiitcteieeie sttt s bbb s bbb s s e s s b s b2 s s e s s e s bR b e st e b s se b bR At e s a b s e s bbbt s s bt s s et s st e b s s s st bans

Statement value at end of current period (LINE 6 MINUS LINE 7)......vuiiuiiiiiiieieieiicieie sttt sttt bttt nn 0
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Sch.DB-Pt.C-Sn. 1
NONE

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

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4 ...ttt 45,717,945

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

3. TOAl (LINE 1 PIUS LINE 2)...euveveriereeriaeeseeeiseeeseese s esesssseseesessssssessessess s st essesesessessesses e st essees e ss e see s e eS8 eS8 e s 2R R s eS8 E e e e st en st nreen 45,717,945
4. PartD, SECHON 1, COIUMN 5. ...ttt sttt bt s st s et n s sees 123,208,373

5. Part D, SECHON 1, COIUMN B.......oeveeereeeete ettt ettt ettt sttt et a et s s ss e st s st es s s s aesseantasansseessnsntssanentns (77,490,428)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).......urvuiuriueieieeieieiieteseise st sesstse s sss sttt s st et sb a8 82 s 284 E £ 248 E e £ e E bRt s bt nb s 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........couiiiiiiiieiieiiietie e 51,643,055

8. Part B, SECtion 1, COIUMN 13.......ouiiiiiiiiiiii s

9. TOtAl (LINE 7 PIUS LINE 8)...uvieieiiiiieiseissieise ettt a8 88881 R R ettt en 51,643,055
10. Part D, SECtion 1, COIUMN 8.........ouiiiiiiiiiiises s 128,865,623

11, Part D, SECHON 1, COIUMN ..ottt sttt bbb s s bt e bt en s et nteneis (77,222,568)

12, Total (Line 9 MIiNUS LINE 10 MINUS LINE 11)......cuiiiiiiieiiieeiciietese ettt sttt ettt se bbb b s st et s et b st bbb s et s s s s bt es bt n e sees 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27ttt b s et s e bbb s e e st nes 13,301,621
14, Part B, SECHON 1, COUMN 20.........cooiiiiieciciiie ettt bbb bbb b bbbt nes
15, Part D, SECHON 1, COUMN 1. ...ttt ettt sttt a st s sttt es st s st et n s et s e tetansst et s naetesastesnsnans 13,301,621

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....uciuiiiiieeiiciiieiieteseie ettt sttt bbbttt st s bbb s st bbbt es 0
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SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

. Cost of cash equivalents acquired............cccccooeevrrrerreerversceecerenrnns

. Accrual of dISCOUNL..........cvuevcvceeiecec e

. Unrealized valuation increase (decrease)..........cocwweeereereerneeneereunes

. Deduct consideration received on disposals...............ccoeueverrieriiennes

. Deduct amortization of premium............ccccvvererrenieenneseseesenns

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

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

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

. Deduct total nonadmitted @MOUNLS............ccciueieiiieieiiesce et nas

1
Year To Date
.............................................. 8,589,179
.......................................... 349,740,587
................................................... 20,401

............................................ 74,928,816

.......................................... 124,956,465

................................................. 278,470

.......................................... 357,851,356 | ....ovvviivriierinniieniinnnnn 191,571,833
........................................................ 232 | s
................................................. 499,811 | corvvrreinnn.8,589,179
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1030

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment M
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition

NONE

Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 2
2 3 9 10 11 12 13
Expended for

Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Tay
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repail
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expe
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Inct

NONE



2030

swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

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

Location 4 5 6 7 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (L«
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Dispos:

Mortgages Closed by Repayment
000000000197595... BUTLER 09/25/2015.... | 07/31/2020.... | .... 860,468 ..2,277 850,036 |......
000000000198086. . | MACOUPIN . 07/20/2016.... | 07/31/2020.... ,291,364 (40,662) 1,227,956 |.....
000000000200089... CARROLL 03/11/2019.... | 09/30/2020.... | .... 493,480 0 484,952 | ...........484,952 | ......
000000000702278................ WALTHAM. .o 10/01/2010.... [ 08/31/2020.... | ccvoovrenirennns 1,679,005 {1 ORI 1,656,615 | ...........1,656,615 | ......
0199999. Total - Mortgages ClOSEA DY REPAYMENL. ... ...cuuiiriereisiieiiseriasesess s sseersssesesiess aeesesssssssssassses st esess e es sttt sttt enssees 324,317 | 0 | (38,385) | 0 | (U (38,385) | .o 0 [ oo 4,219,559 [ I
Mortgages With Partial Repayments
Farm Mortgages... Various 0 .766,388 | ..............766,388 | .....
Commercial Mort.........ccooeeee VaioUS. .....cvveersniinnnscsnsnsssersssnsersnssesensnsseeneeess | VARG [, 0 666,573 | .............666,573 | ......
0299999. Total - Mortgages With Partial REPAYMENTS. ...ttt ersssesisanes | ateiessssssss st ers st ers bbbttt 0 |0 0 |0 [ [0 PR ) I [STOUPOORTORRORRPOON | B [PPOPROOO 1,432,961 [
0599999, TOtAl MOMGAGES. ........vvveerrereesseieerieesieseeeesseeisessse sttt ebesaees e s et 328,317 | 0 [ i (38,385) | 0 [ 0 | cvveerrerennn(38,385) | v | s 5,652,520 [V [
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Perce
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Owi
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 Al
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB.JA.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Invest
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Inco

NONE
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designat
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrati
Bonds - All Other Government
29135L  AH 3 | ABU DHABI (EMIRATE OF) SENIOR CORP BND 1......cccoiiiiiniiniienisiisninsissnssseenenes | D | 08/11/2020 HSBC SECURITIES INC......cocovvviviniires ...1,533,938 ..1,350,000
1099999. Total - Bonds - All Other Government. ...1,5633,938 ..1,350,000
Bonds - U.S. Special e and Special A
3132DV. 7C 3 | FEDERAL HOME LOAN MORTGAGE COR POOL#SD8O..........ccccevumvrerniiiiniirinnene 08/12/2020........ GOLDMAN SACHS & CO.....ccoovvrvrierriiiinas 2 TBAT88 | 2,630,000 2,192 |1
3136AP VL 3 |FNMA FNMA_15-59B 3.000% 08/25/45 09/01/2020. Interest Capitalization 52,846 ....52,846 1
3137B3  AJ 7 |FHR CMO_13-4227 AZ 3.500% 07/15/43........... 08/01/2020........ INtErESt CAPItANZALION. . ..v.cveoveiriii e | sresessesb et sens | oesiess et 7439 | oo 7,439 1
3137BH RK 5 |FHLMC FHLMC_4460 3.000% 04/15/45. 08/01/2020........ Interest Capitalization............cccocvvererereniirernninns 57,477 ..BTATT 1
31418D SH 6 | FEDERAL NATIONAL MORTGAGE ASSO POOL#MA41 09/01/2020........ MERRILL LYNCH PIERCE FNNR & SM 3,706,953 | o 3,590,541 2,593 (1
31418D  SJ 2 |FEDERAL NATIONAL MORTGAGE ASSO POOL#MA41 08/27/2020........ MERRILL LYNCH PIERCE FNNR & SM.......couiiiiiiiniiniiminiisnisseensssrsmssnssssens | seeersesssssessessssssenssssssssssssensenssnssensenes | cosneeees ...2,718,633 2,591,102 2,339 [1 .
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... . .uuruuersiiretissisierssttsersatathates | ertsteessess s sse s eesste e 1 ebeeE 888 £E 848188 £E 8480818 E 8181 E 848818 EE L8 £EE 1L EE £ E 8L L8 E L E 0L E L1 E e b e b en e eeb e s ent b ettt en bbbt eninnins | censanesa 9,308,136 | ..o 8,929,405 | ..o 7124 |............ XXX...
Bonds - Industrial and Miscell
020002 BG 5 |ALLSTATE CORPORATION THE SENIOR CORP BND......... 09/24/2020........ WELLS FARGO SECURITIES........ooiiiiiriiicieineieeerssiseieeissiessesisesssssessiees | sontesessesssssssssessssnssessessssssessssssssesins | seveesenes AT AT2 | 2,600,000 | cooocerreireiierene i 13,347 [1FE...oi
031162 CF 5 |AMGEN INC SENIOR CORP BND 144A 4.663%... 09/25/2020........ JEFFRIES & CO. INC......cccovvvirrranes 5,388 |2FE
06540Y  AQ 2 |BANK_20-BN28 SENIOR CMBS 28-AS 2.140% JEOUTRR RN 09/21/2020........ WELLS FARGO SECURITIES 1,207 |1FE....ccevene.
06540Y AV 1 |BANK_20-BN28 SUB CMBS B28-B  2.344% 03/.......ccovvvvurmrrrernirreirnriniinns 09/21/2020........ WELLS FARGO SECURITIES.......ocoiiiiiiiiiierinieiessssiesssssessesssssssessnes | soesssessessssssessssssssssessesssssnessassssssesses | soessessosssssosssssssasssessessnssed 617,971 600,000 1,133 |1FE. s
08162W  BE 5 | BENCHMARKMORTGAGETRUSTBMARK SUB CMBS -B1......ccovvvviiererereieniernnins 09/21/2020........ CITIGROUP GLOBAL MKT INC.... ...2,368,819 2,300,000 3,980 [1FE
08162W  BG 0 | BENCHMARKMORTGAGETRUSTBMARK SUB CMBS 0-B.........cccvovieririiinirirninne 09/21/2020........ CITIGROUP GLOBAL MKT INC.... L1132,922 | 1,100,000 2,083 [1FE
099724  AH 9 | BORGWARNER INC SENIOR CORP BND  4.375%........ccvvuniirerneirceneirereniersisninens | ceeveeerinnies 09/15/2020........ SEAPORT GROUP.......oiiiriiirieriereiseie et ssessssesessesesssssens | soetesessessssssessessssssesessesssssessssnssenine | serserens ...3,564,407 2,975,000 723 | 2FE
12593A  BD 6 | COMM MORTGAGE TRUST COMM_15-CR SUB CMBS............ccccruvmrirrirerninrirnrinerens | cerveierinnies 09/15/2020........ CREDIT SUISSE FIRST BOSTON COR........... ...1,303,688 ..1,200,000 2,231 [1FM...
210518  DJ 2 |CONSUMERS ENERGY COMPANY SECURED CORP BN........cccccovuriviviniiiinninins 09/28/2020........ JEFFRIES & CO. INC.......coevvrnnen. ...1,653,876 21,623,000 | oo 15,441 [1FE....
224044 CM 7 |COX COMMUNICATIONS INC SENIOR CORP BND 1......covuuriirerirircrneineereninsisenns | covrieenniens 09/10/2020........ WELLS FARGO SECURITIES........coiiiiiiiiniieinsicee s sissiessesissisessesiens | sontesessesssssesssssssssssesessessssssessnsssssesins | oeesessessnsssensessessasssessessnsens 857,994 865,000 2FE
235851 AV 4 | DANAHER CORPORATION SENIOR CORP BND  2.......cccuvirieririeirrimieinnienienennes | covereninninns 09/29/2020........ MERRILL LYNCH PIERCE FNNR & SM 2,113,010 | 2,135,000 2FE
24618# AS 9 | DELAWARE NORTH SENIOR CORP BND 5.680%....... 09/25/2020........ TaX Free EXChaNGe.........ceviiveiirireieineiesseiseeiese s | o ...2,022,504 2,000,000 17,356 |2Z
258261  AA 4 | DORISDUKECHARITABLEFOUNDATI SENIOR CORP........ccoviviiiriirciriniererinnienns | cerveierineins 07/21/2020........ MORGAN STANLEY & CO. INC......ooiiiiiriieiiieeiinsiesssssessssesssssssessesies | aesessessssssessesssssesssssssssssessessssssensnnss | onssenes 1,375,000 | e 1,375,000 1FE
26138E AT 6 |KEURIG DR PEPPER INC SENIOR CORP BND 4........cccovmvivirvrirerninienas 07/09/2020........ JEFFRIES & CO. INC.....c.covvevrrrinen. ...1,150,605 900,000 6,525 | 2FE
29248H AC 7 |EMPOWERFINANCE2020LP SENIOR CORP BND 144.........cccoovoviririieniineiinicrsnnns 09/24/2020........ Various.........cceuuee. ...5,819,700 5,680,000 2,913 [1FE
38141E  C3 1 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP.........cccovverimrierniinrirernninnerenes | v 09/29/2020........ CREDIT SUISSE FIRST BOSTON COR.......ovvriiiirriiiiirieseieeieiinsiessssssnenes | corsisessessssssssesssssssesssssssssessssssssenins | oeveerens ...3,290,600 2,500,000 27,667 | 2FE
45138L  BF 9 |IDAHO POWER COMPANY SECUREDCORPBND 4.2 09/03/2020........ SEAPORT GROUP.......couiirriiicierieresiseerisi s esiniees ...2,761,563 1FE i
460690 BQ 2 |INTERPUBLIC GROUP OF COMPANIES SENIOR CO.......coovvrimeiirniriirernienirennns [ v 09/02/2020........ JEFFRIES & CO. INC 121,865 2FE
482480 AJ 9 |KLA-TENCOR CORP SENIOR CORP BND 3.300%........ 08/27/2020........ SEAPORT GROUP.......ouiiriiiitietireisistie et essssnesssnsens | sostesessessssssessseseessssssessesssesesssssssssesins | oevensenes ..2,457,729 2FE ..
57164P  AF 3 | MARRIOTT OWNERSHIP RESORTS INC SENIOR CO 08/07/2020........ Tax Free EXChaNGE.........cueveiiiiiieiciieciee e ...1,692,000 4FE
574599  BM 7 |MASCO CORPORATION SENIOR CORP BND 4.50 09/09/2020........ RBC DOMINION SECURITIES INC.......c.cocovvrvrirererininnes 130,511 2FE ..
61765N  AD 8 | MSRR_2015-R5 MSMR_15-R5 0.375% 10/26/4...........cevorvvmriirimrirerneiseierisserenisines 09/25/2020........ INtErESt CAPIANZALION. . ....vevveeriiicic b | seesestesb et sens | eebsessans bbbt 797 M.
694476  AE 2 | PACIFIC LIFECORP SENIOR CORP BND 144A.. 09/10/2020. CITIGROUP GLOBAL MKT INC.. ...1,855,638 1FE
737446 AQ 7 |POST HOLDINGS INC SENIOR CORP BND 144A....... 08/11/2020........ BARCLAYS CAPITAL......ccovveireriniierneicieeienns ...1,582,500 4FE
747262  AZ 6 |QVC INC SECURED CORP BND 4.375% 09/01/......... 08/13/2020........ BANC OF AMERICA SECURITIES LLC.. ...2,100,000 3FE
75907Q  AA 6 |REGIONAL MGMT ISSUANCE TRUST ABS 20-1-A. 09/15/2020. CREDIT SUISSE FIRST BOSTON COR. .769,959 1FE
75907Q  AB 4 |REGIONAL MGMT ISSUANCE TRUST ABS 20-1-B.... 09/15/2020........ CREDIT SUISSE FIRST BOSTON COR 109,980 1FE
82088K AG 3 |SHEAHOMES LP SENIOR CORP BND 144A 4.7.. 09/14/2020........ J.P. MORGAN SECURITIES INC........... ...1,200,000 . 4FE
832696 AT 5 |JM SMUCKER CO SENIOR CORP BND 3.550%.. . | 09/01/2020. MERRILL LYNCH PIERCE FNNR & SM ...1,858,899 ..1,690,000 28,998 | 2FE
85022W AP 9 | SPRINGCASTLESPVSCFT_20-AA ABS 0-AA-A 144 OO 09/16/2020........ CREDIT SUISSE FIRST BOSTON COR........... ...5,609,721 5,610,000 1FE
93884P DY 3 | WASHINGTON GAS LIGHT CO SENIOR CORP BND................. 09/29/2020........ SEAPORT GROUP......cvvtiriiiicitirsseesis e essssees 420,181 365,000 592 [1FE
970648  AK 7 |WILLIS NORTH AMERICA INC SENIOR CORP BND.... 08/28/2020. WELLS FARGO SECURITIES ..1,385,124 ..1,200,000
26876F  AC 6 |ENN ENERGY HOLDINGS LTD SENIOR CORP BND................. D 09/10/2020........ HSBC SECURITIES INC......ccovvvvrrriren. 495,820 500,000 2FE
37960) AA 6 | GLOBAL AIRCRAFT LEASING CO LTD SENIOR CO...... . D 09/15/2020........ Interest Capitalization............cccccovvviveinirernnnns 10,875 3FE
88034Q AB 3 | TENGIZCHEVROIL FINANCE COMPANY SECURED C. | DI 07/15/2020........ J.P. MORGAN SECURITIES INC........... ..1,000,000 2FE
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative
92936M  AE 7 | WPP FINANCE 2010 SENIOR CORP BND 5.625 D... 09/02/2020 KEY BANK . sttt | enden sttt | eeeriene et 392,088 300,000 5,109 |2FE
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..................cceeuieuereriieeeiieeieteeeeieeee e eseee et seeiete evevesasieseeseiesessasaeseseeaesesassesasnasaessansanas 57,544,044 | ...cooovvvveieee 53,582,672 266,401 |............ XXX...
Bonds - Hybrid Securities
59156R  CA 4 |METLIFE INC CAPSEC CORP BND 3.850% Per......ccoiuiriiiriminiiririsiiininsississisenees I I 09/08/2020........ CITIGROUP GLOBAL MKT INC.....cooutiuiririruiissiirerississeessssnssnsssssenssnssssssnssssssnsnses | soossesssssssssesssssssssenssesssnsssssenssssssesenses | sessomssssesssnsenssssssnssnssensans 1,000,000 | .o 1,000,000 2FE
4899999.  Total - BONAS = HYDIA SEOUMHES. ... ...ttt 4ot 4 0808 E 8408060808880 E 0108008080 f 080800 E o0 bt s ohds st eeb et b sttt | snisnsssbssns st s 1,000,000 [ .o 1,000,000 [ [ XXX...
8399997. Total - BONAS = Part 3.t s 69,386,118 104,862,077 | oo 287,236 |..coovunne. XXX...
8399999, TOMAI = BONGS. ...ttt ettt s b8 h ko8 ee b et eesehehseheniees  fediehehenEeEeeEeEeeE oLt eE e E oL L LA R LEeh oL E£E R E oL heE L h oL E e E L E oL EeE e £E e E oL E oL E L E oL E LR e E L E oL L E L Lh R E b oL L heh e h b e eE bt h et r et ne | fhebettseh et et b ettt en sttt enenens | enerennes 69,386,118 | ..o 64,862,077 | ..o 287,236 |............ XXX...
9999999. Total - Bonds, Preferred @nd COMMON SEOCKS...........c.cv.iuiiiiiieiiicie ettt et e it e4ebassesesssesesesassstes s sese s sassebesses et s s sesebasse s et s s sebebasses et s s e sebebasseees e s et et b se s e s e s e s e bbb as s b s s e A e bbb sedeb s see et s ssebeb s seaesasnte | 4bsssebesassesessssstesesassstesssesesesassesannsess | sberessesesas 69,386,118 XXX e 287,236 | ..o XXX...
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAI
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Design
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Ad
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strati
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Syml
Bonds - All Other Government
NOVA CHEM CORP. SENIOR CORP BND
66977TW AQ 2 [144A 4 A | 07/22/2020. | GOLDMAN SACHS & CO.....ccoovvves | corveervmriirerierinnns | vvviennd 641,875 | .......... 650,000 | .......... 648,050 648,690 | ....coovviriiri | s 151 | e | e LY 648,841 | ..o | e (6,966) | .......... (6,966) | ....... 20,509 |06/01/2024. | 3FE.....
OCP SA SENIOR CORP BND 144A
67091T AB 1 |6.875% 04/ D] 08/03/2020. | BARCLAYS CAPITAL........cccoovvvivnns [ | o 1,248,750 | ....... 1,000,000 | ....... 1,065,000 | ........... 1,062,297 . (657) | .oveviiiniinns | o (Y0 I [P 1,061,640 [ ..o [ e 187,110 | ... 187,110 | ....... 53,472 | 04/25/2044. | 3FE.....
1099999. Total - Bonds - All Other Government . et | s 1,890,625 | ....... 1,650,000 | ....... 1,713,050 | .ooovvnene 1,710,987 | oo 0] s (G0 I— 0 [ s [0S I [ I 1,710,481 [ .o 0 ... 180,144 | ....... 180,144 | ....... 73,981 XXX XX
Bonds - U.S. Special Revenue and Special A
FHLMC_20-SB70 SENIOR CMBS
302987 AE 2 |2.450% 10/2 .. | 08/12/2020. | AMHERST PIERPONT SECUI ...689,712 ...692,942 691,583 | ..o | e 7,828 | .o 7,828 | ... 10,608 | 10/25/2039. | 1.
FHLMC_20-SB70 SENIOR CMBS
302987 AE 2 |2.450% 10/2 .. | 08/01/2020. | PAYAOWN........couverrvreerenireirerinns [ coverieeessessesinseenns 942 942 | ... 947 942 | oo [ e [ e (U I 13 [ 10/25/2039. | 1.........
FEDERAL HOME LOAN MORTGAGE
3132DV 7C 3 |COR POOL#SD80 .. [ 09/01/2020. | PAYAOWN........courerrvrrirerireercrinnns [ crveriieerienseniseenns 9,068 9,068 | oo | e | e 0 09/01/2050. | 1.........
31359T Z4 3 |FNMA FNMA_98-39 7.000% 06/20/28..... .. [ 09/01/2020. | Paydown..........c.ccovvevenrinriiniiinns 23,837 26,784 23,837 | o [ | e 0 06/20/2028. | 1.........
3137B3 AJ 7 |FHR CMO_13-4227 AZ 3.500% 07/15/43 |.. | 08/06/2020. | WELLS FARGO SECURITIES........ I [ 1,433,197 | ......1,280,891 | ......1,335,615 | ........... 1,315,773 | oo . e |- v [ s 1,317,618 | .o | o 115,578 | ....... 115,578 | ..uceees 07/15/2043. | 1.........
3137BH RK 5 |FHLMC FHLMC_4460 3.000% 04/15/45.. | .. | 08/06/2020. | WELLS FARGO SECURITIES........ | cccooeermveneinerinnis | v 12,719,438 | ..... 11,538,540 | ..... 11,323,739 | ........ 11,299,351 28,906 | ..ocvoeriecis [ e 28,906 | ..ovvrrieriieis | e 11,385,734 | oo, .1,333,704 |..... 1,333,704 | ....... 67,093 | 04/15/2045. [1.........
FHLMC MULTIFAMILY STRUCTURED P
3137FD ET 5 |SENIORCMB .. | 08/12/2020. | DEUTSCHE BANK AG.......ccccomeernes | corerimrirneerneinneenns 20,324 | oo 17,000 | .coovvennee 19,111 19,083 | .ovoevverenrins | e (92) [ onvernereiree | s (92) [ oo A8971 | e | v 1,353 | s 1,353 [ oo 418 | 11/25/2032. | 1.........
FHLMC CMO AGENCY CMO_T-51 1A
31392W 7B 0 [6.500% 09 .. [ 09/01/2020. | PAYAOWN........courvmrvrerrerirneirnninns [ cererieeisneesenissens | eevnerinens 12,894 | .o 12,894 | .o 14,856 14,655 | oo | i (1,760) | cvoovercerenis [ v [(AI)] — A2,894 | e | e | s (U IO 558 |09/25/2043. [ 1.........
FEDERAL NATIONAL MORTGAGE ASSO
31409 ZL 8 |POOL#BM52 .. | 07/31/2020. | BARCLAYS CAPITAL... .1,716,380 1,624,014 1,643,807 1,643,380 1,643,807 | oo | 000 72,573 | 1 72,573 | 33,473 | 11/01/2048. | 1.
FEDERAL NATIONAL MORTGAGE ASSO
314009 ZL 8 |POOL#BM52 .. | 08/01/2020. [ PAYAOWN........coovrvrrrrrircirrrineries | cevreerenisseeserinenns | ceereenns 257,701 | .......... 257,701 | .......... 260,841 260,774 | .oovvvervcnins | e [CHOZK) | IR PO [CHVTK) ] 257,701 | oo [ | v 0| 10,363 | 11/01/2048. | 1.........
FEDERAL NATIONAL MORTGAGE ASSO
31418C 5Z 3 |FNMA30YR .. | 07/30/2020. | J.P. MORGAN SECURITIES INC... | ...vvovrvrcriririririns | v 1,606,314 | ...... 1,510,714 | ....... 1,556,036 | ....ccovene 1,555,912 [ ..o | e 124 | e | s 124 | e | e 1,556,036 | ...oooueercrinns | crvns 50,278 | ......... 50,278 | ....... 35,586 | 01/01/2049. |1.........
FEDERAL NATIONAL MORTGAGE ASSO
31418C 5Z 3 |FNMA30YR .. | 08/01/2020. [ PaYAOWN.........ooervenrirerirrirrricniines | crvrrerienineisnesinnies | eeerneeens 272,109 | .......... 272,109 | .......... 280,272 280,250 | ..ovveeriviriins | e (8,141) | oo [ e (8,141) | oo 272,109 | oo v | e 0| 11,780 | 01/01/2049. | 1.........
SEASONED CREDIT RISK TRANSFER
35563P  JG 5 |AGENCY CMO .. [ 08/01/2020. [ PAYAOWN.......covuovieriiirisiissiiisniins | cvesenisssissisasisnnies | consneenes (30,204) | oo [, (30,204) [o (30,204) [ ..o [ | v () I 07/25/2058. | 1.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ....c.uiveuirmirsinreiniessinsssesssrsssns e senssssesssssssnssssssensssesses | seees 18,741,411 | ... 17,239,294 | ..... 17,166,876 | ......... 16,385,738 | ..oovovvreicnens 0 ] o 6,021 | oo 0 [ 6,021 | .o 0 | e 17,160,096 | ....ccoconinens 0].1581314 ... 1,581,314 | ... 180,305 XXX XX
Bonds - Industrial and Miscellaneous
AES ILUMINA LLC CORPBND 6.000%
00115* AA 0 |03/26 .. | 09/30/2020. | Redemption ~ 100.0000..........cccve. [ cormrrermrermmmrreinninns | eerrerenaa 67,103 | oo 67,103 | oo 60,971 61,979 5,123 | oo | e 5,123 | oo B7,103 | oo | e | s 0 | e 3,116 | 03/26/2032.|5.........
AIR LEASE CORPORATION SENIOR
00912X B* 4 |CORPBND .. | 08/02/2020. | MALUIItY.......cvvuerererrrerireireriseinenns [ cererinnesneesssiseenns | eeeees 7,500,000 | ....... 7,500,000 | ...... 7,527,239 | ..ccoouue 7,504,486 | ....oovovrvnrns | e (4,486) | ..ooververers [ e (4,486) | ..oovvreercerens | e 7,500,000 | ..oouieerirnrinn | cereeniierienin | e 0. 225,000 |08/02/2020. | 1PL.....
ANIXTER INC. SENIOR CORP BND
035287 AE 1 [5.125% 10 .. 107/22/12020. | Call  105.3000........c.cwrmrrererieres [ crrerimeernerseeirseens | eeeees 2,674,620 | ....... 2,540,000 | ...... 2,647,950 2,580,925 | ..oovvveriierins | e (12,671) | evereerenines | s (12,671) | covvvrerrrcirennne 2,568,254 | ....ccovvrirerinn | o (28,254) | ........ (28,254) | .....239,845 | 10/01/2021. | 3FE.....
ARAMARK CORPORATION SENIOR
038522 AN 8 |CORPBOND 4 .. | 07/23/2020. | CITIGROUP GLOBAL MKT INC..... [ c.eevvrerereririeirieens | wereees 1,980,000 | ....... 2,000,000 | ...... 1,995,199 | .oovvvene 1,996,568 264 264 | s | e 1,996,832 | ...coovvercrrens | e (16,832) | ........ (16,832) | ....... 62,278 | 06/01/2026. | 4FE.....
ASSET BACKED SECURITIES CORP H
04544Q AD 9 |ABSHE_06- .. [ 09/25/2020. | PAYAOWN........ooucreurrrrirerirrerrrienns [ ceverieenienseneneenns 3,117 37 . 2,280 ..2,296 821 821 | e BT | e | e | v (U I 22 | 11/25/2036. | 1FM....
ABSHE_07-HE2 ABSHE_07-HE2 0.348%
04544T  AA 9 |05/25 .. | 09/25/2020. | PAYAOWN.........ocvvrrrrieririnnienns | v | cevneriend 60,534 | ............ 60,534 | ............ 42,359 42,418 | .o | e 18,117 | i | e 18,17 | s 80,534 | oo | e | s (U PR 447 | 05/25/2037. | 1FM....
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BARCLAYS COMMERCIAL MORTGAGE
07335C AF 1 |SSENIORCM .1 08/12/2020. | BARCLAYS CAPITAL......ccocvveervvens | comveremeiiremeireceinns | ceveens 2,433,063 2,200,000 2,265,894 2,261,948 | ..oovoicccieci | o (3,881) [ cooorveeriis [ e (3,881) [ oo 2,258,067 | ..o | e 174996 | ....... 174,99 | ....... 45,131 | 08/15/2052. | 1FM....
BSABS_07-HE4 BSABS_07-HE4 0.408%
07386R AC 3 |02/25 . [ 09/25/2020. | PaYAOWN..........cocvverrreierieieieiiines | coreiieneiieneiisenesies | ceeeviieees 70,707 | oo 70,707 | oo 59,660 64,219 | oo | e 6,488 | ..o | e 6,488 |...ccoovvrerninne T0,707 | o | e | e 0 [ oo 537 | 02/25/2037. | 1FM..
BEAR STEARNS ALT-A TRUST BALTA
073871 AC 9 |BSAA_06-4 . [ 09/25/2020. | PaYAOWN..........cocveerreieariviereiiines | coreiieneiieneeienenenns 35,337 | oo 35192 | .o 31,178 31,332 [ | e 4,005 | .o [ e 4,005 | ..coovveii 35,337 | e | s | e 0 [ 176 | 08/25/2036. | 1FM..
BSMF_06-AR4 BSMF_06-AR4 0.358%
07401J AA 6 |12/25/3 . [ 09/25/2020. | PaYAOWN...........orvverrriiriiiineiiinns | corvvieneiisnsissnsins | v 21,681 | oo 21,681 | oo 18,158 18,291 3,389 | oo | e 3,389 | . 21,881 | e | e 0 [ 162 | 12/25/2036. | 1FM..
BSMF_07-AR1 RMBS 07 AR1 2A3
07401M AG 6 |0.348% 02/ . [ 09/25/2020. | PaydOWN...........cvvverrinriinniiinns | covvisniiisnsiisniins | cvvvinns 115,739 | ......... 110,955 | ............ 91,419 96,585 | ...coovvviirriiiins | e 19,154 | v [ 19,154 | s 115,739 | oo o | e (U I 588 | 02/25/2037. | 1FM..
CFCRE COMMERCIAL MORTGAGE
12532B AC 1 | TRUS CFCRE_16- .1 08/12/2020. | BMO CAPITAL MARKETS......ccccoee | covirmrirnriiniiinninens | v 5,450,000 | ....... 5,000,000 | ....... 5,049,970 5,033,987 | .oooviveiiniins | e (3,343) | oo [ e (3,343) | ..o 5,030,644 | ....ccoovvvvnrs | e 419,356 | ....... 419,356 | ..... 125,983 | 12/10/2054. | 1FM..
CITIMORTGAGE ALTERNATIVE LOAN
12566U AD 6 |CMALT_07-A . 109/01/2020. | PaYdOWN..........cvvvirirririiniinniies | covieiieninsissiiinnies | v 824,554 | ......... 866,879 | .......... 775,984 804,433 20,120 | oo [ e 20,120 | .o 824,554 | ..o | e | e 0 [ 33,970 | 02/25/2037. | 3FM.
COMM 2015-PC1 AM LCF SENIOR CMBS
12593G  AF 9 |15-PC1 . | 08/14/2020. | MORGAN STANLEY & CO. INC..... 8,889,375 .8,000,000 8,245,608 8,138,453 | ..oocverireiiens | e (16,524) 8,121,930 | oovvvvvcrreris | e 767,445 | ....... 767,445 | ..... 222,848 | 07/10/2050. | 1FM..
COMM MORTGAGE TRUST COMM_15-
12593) BK 1 |CRCMBS_15-C . | 08/14/2020. | DEUTSCHE BANK AG........oovvviees | corveieriiieriireceinns | ceveens 1,020,508 | ....... 1,000,000 | ....... 1,029,375 | ..ccooeenee 1,020,112 | oo | s (VL 1) N N (2,186) | ..ooocvvercrvieens [ v 1,017,926 | ...oovvvveciras | e 2,582 | oo 2,582 | ... 31,811 | 08/12/2048. | 1FM..
CNA FINANCIAL CORP CORP BND
126117 AR 1 |5.750% 08/ . [09/16/2020. | Call  104.7940.........oocovmrrricni | oo | oo 1,047,940 | ....... 1,000,000 | ......... 996,260 999,267 312 312 | s 999,579 | ..o [ e 421 | 421 | ... 110,391 | 08/15/2021. | 2FE.....
CSAIL_16-C6 CMBS_16-C6-C 5.088%
12636M AL 2 |01/15/ . | 08/14/2020. | CITIGROUP GLOBAL MKT INC..... | cccoooevveereieniiras | ceveens 1,034,883 | ....... 1,000,000 | ....... 1,054,531 | ........... 1,040,793 | ..coovveciciens | e (4,024) | ..o [ e (4,024) | ..o | v 1,036,769 | ....oovveerries | e (1,886) | .......... (1,886) | ........ 35,780 | 01/15/2049. | 1FM..
CSMC_14-7R CSMC_14-7R  3.000%
12648W AE 2 |03/29/38 - [ 09/01/2020. | PaYAOWN..........ooovverveirnieirrnriines | coveeieneiieneieenesins | oeeevesesssissnseins | coeeeeennn (15,690) | ...oovvvveve (9,577) (9,656) 9,656 | ..cvooerierins | e 9,856 | ..o | e | s | s | e (U I 308 | 03/29/2038. | 5FM..
COUNTRYWIDE ASSET-BACKED CERTI
12667N  AA 6 |CWL_06-BC . | 09/25/2020. | Paydown... 6,942 6,942 6,352 ..6,570 372 6,942 11/25/2036. | 1FM..
CWALT_05-65CB CWALT_05-65CB
12668A X6 7 |5.500% 01/ . [09/01/2020. | PaYdOWN...........crvveirrienriienriiiinns | covviieniiisneisniins | cevvii 273,701 | .......... 267,775 | .......... 241,084 228,571 | oo | v 45,130 [ oo | s 45130 | .o 273,701 [ oo | v | v 0 ... 10,194 | 01/25/2036. | 1FM..
COUNTRYWIDE HOME LOANS
126694 M6 2 |CWHL_06 CWHL_06-O . 109/25/2020. | PaydOwN............ccvoeviriiniiniireiies | e 3,310 3,310 2,653 ..2,765 545 545 | .o 3,310 | i | e | s (O I 25 | 04/25/2046. | 1FM..
CVS CAREMARK CORP CORP BND
12672# AA 6 |4.704% 09/ .1 09/10/2020. | Redemption  100.0000..........ccee. | corverrmveemmniireneiirns | cevrvienes 18,935 | ... 18,935 | ....cccoo.. 18,935 18,935 0 [ 18,935 | s [ s | e 0 [ oo 594 | 09/10/2034. | 2.........
CVS CAREMARK CORP CORP BND
12674@ AA 6 |4.016% 08/ .1 09/10/2020. | Redemption  100.0000..........cccce. | corveerrveerrrieecnienas 4,679 4,679 4,679 .4,679 0 [ 4,679 | oo | e | e (U I 125 | 08/10/2035. |2.........
CAMPUSPARC LP CORP BND 5.138%
13466* AA 8 |12/31/4 . | 09/30/2020. | Redemption  100.0000.. 8,333 8,333 8,333 ..8,333 0 8,333 | o | e |0 | i 321 [ 12/31/2043. | 2PL.....
CARR_06-NC2 SENIOR ABS_06-NC2 A3
14453F AC 3 [0.298 . 1 09/25/2020. | PaYAOWN...........ocvoerrriearieieriiiines | coreiiereiieneiiecenenns 7,555 7,555 6,271 8,836 | oo | e 720 | oo [ s 720 | 7,555 | oo | oo | e (U IR 52 | 06/25/2036. | 1FM..
CASEYS GENERAL STORES INC
147528 E@ 8 |SENIOR CORP BN . [ 08/09/2020. | MALUTRY..........ooooveerceceieceiieceies | cereviereeienesieneiies | ceveens 5,000,000 | ....... 5,000,000 | ...... 5,000,000 5,000,000 (U O 5,000,000 | ..ooveeurveinns [ e | e 0 ... 130,500 | 08/09/2020. | 2.........
CENTURYLINK INC SENIOR CORP BND
156700 BB 1 [144A 5 .| 07/17/2020. | CITIGROUP GLOBAL MKT INC..... | ccovooevveeiriiiiniirns | e 1,027,500 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 0 [ | e 1,000,000 | ...coovveenrrias | 27,500 | ......... 27,500 | ....... 30,608 | 12/15/2026. | 4FE.....
CFLX_07-3 WHOLE CMO 07-3 0.448%
16165A AD 6 |07/25/ .1 09/25/2020. | PaYAOWN...........ccvverriiinriiinriiienns | covvesneiisneiisneiins | coreeeenes 36,340 | ........... 36,340 28,495 28,156 8,184 | .o | e 8,184 | .o 36,340 | oo | s | e 0 [ 286 | 07/25/2037. | 1FM..
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CMLTI_07-AR5 CMLTI_07-AR5 3.969%
17311 AB 7 |04/25 . 109/01/2020. [ PAYAOWN........coomvvrrircircrinericries | cevreeinseeserineeseens 2,066 2,150 1,839 21906 | e [ i IO O I LTV 2,086 | oo | cereeerrenienins | e (0 I 64 | 04/25/2037. | 1FM....
CMLTI_07-AMC4 CMLTI_07-AMC4
173138 AA 9 |0.323% 05/ . 109/25/2020. [ PAYAOWN.........coomevrrrireercrinerierins | cerreeenseesessinensenns 26,263 | ..ooooonee 26,263 | ...... 23,259 23,627 2,636 | .o | e 2,636 | .o 26,263 | oo | e | e (U IO 186 | 05/25/2037. | 1FM..
COWBOYS STADIUM LP SENIOR CORP
223611 A# 1 |BND 3.9 .1 09/30/2020. | Redemption ~ 100.0000..........ccor | corerrermermrerrrnerienes 230,439 | .......... 230,439 | .......... 230,439 230,439 (01 I 230,439 | .ovvveernrines s | e 0 | 9,102 | 03/31/2034. | 2PL.....
COWBOYS STADIUM LP SECURED
223611 A@ 3 |CORPBND 3. . 109/30/2020. | Redemption  100.0000..........cceer | covrmevrrerereererinnnes | ceereeens 111,750 | e 111,750 | oo 111,750 111,750 (0 IO 11750 | oo | e | e 0 | 3,867 | 03/31/2034. | 2PL.....
DBMASTERFINANCELLCDNKN_19- ABS
233046 AK 7 |A-A2Il 14 . 1 08/20/2020. [ PAYdOWN..........oovverrerreeirineiierires | cevirerinsiiesinenienes 3,750 3,750 3,750 ..3,750 (U IO 3,750 | v | e | s (U IR 113 | 05/20/2049. | 2FE.....
DBMASTERFINANCELLCDNKN_19- ABS
233046 AL 5 [1A-A23 14 .1 08/20/2020. | PaydOWN.........vvvrverrrieierinrieniens [ e 5,000 .5,000 5,000 ..5,000 (V1 I 5,000 [ .o | e | e (VI I 163 | 05/20/2049. | 2FE.....
DSLA_05-AR2 DSLA_05-AR2 0.396%
233320 DB 7 [03/19/4 . 109/21/2020. [ PAYAOWN.........ooorivrrireireiiniiieeries | eevreeiseisssiiinsisenins | everineins 15,854 | ..ccovenee. 15,963 | .ooovvvnnee 12,422 12,414 3,440 | oo | s 3,440 | oo A5,854 | oo | e | s 0 [ e 146 | 03/19/2045. | 1FM..
DSLA MTGE LOAN TRUST DSLA_05-A4
233320 EL 4 |0.676% .| 09/21/2020. | Paydown... ..15,331 .15,733 12,201 12,321 3,010 A5,331 | e | e |0 | i 121 | 08/19/2045. | 1FM..
DAVITA HEALTHCARE PARTNERS INC
23918K AQ 1 |SENIOR CO . 107/15/2020. [ Call  101.7080.......cccmrrrererneirinne | eerrerirneeseriineenenes | evve 1,525,620 | ....... 1,500,000 | ....... 1,466,250 | .......... 1,478,529 P2V (8 ISR IO Y2V 1 (8 I 1,480,806 | ...coovvervrenns | crre 19,194 | ........ 19,194 | ... 102,495 | 07/15/2024. | 3FE.....
DELAWARE NORTH CORP BND
24618%# AG 5 |5.680% 07/31/ . 109/25/2020. | Tax Free EXChange........c.coocvveeniee | vevrveernermnerineeinenns | evve 2,022,504 | ....... 2,000,000 | ...... 2,048,649 2,027,289 | .cooovvvererirneins | i [C£:1C) ) TN O (G 2,022,504 | ..oocieineinn | e | s 0| 98,872 | 07/31/2023. | 2.........
DORISDUKECHARITABLEFOUNDATI
258261 AA 4 |SENIOR CORP . 1 07/30/2020. | MORGAN STANLEY & CO. INC..... | cccovverrerrerrverrenns | vrve 1,418,821 | ....... 1,375,000 | ....... 1,375,000 0 { oo | s 1,375,000 [ .oovoreererinns | crrns 43,821 | ......... 43,821 | .o 448 | 07/01/2050. | 1FE.....
EXPLORER PIPELINE CO CORP BND
30215* AM 0 |7.010% .1 07/31/2020. | Redemption ~ 100.0000..........ccver | corrmereremereererernnnns | ceereeens 272,727 | .......... 272,727 | .......... 308,799 290,765 | ..oocvoerrrrerens | ceriens (REN0K1:) N O IO (18,038) | ..vovvvvrirnnne 272,727 | o v | v 0| 19,118 | 07/31/2022. | 2.........
GSAAHOMEEQUITYTRUSTGSAA_06
362334 BQ 6 |SENIOR ABS_06 . | 09/25/2020. | Paydown... 240 240 .145 123 240 03/25/2036. | 1FM..
GARTNER INC. SENIOR CORP BND
366651 AB 3 |144A 5.12 . 109/28/2020. [ Call  103.8440.........ovvvverirerirrins | correrienieriseriinnien | v 519,220 | .......... 500,000 | ......... 500,000 500,000 (U IR 500,000 | ..ooveeereerinns e | v 0 | 44,631 | 04/01/2025. | 3FE.....
GENERAL MOTORS FINANCIAL CO
37045X BS 4 |SENIOR CORP . [ 08/05/2020. [ VAIIOUS........ourerrireierrrireireiissiins | eeereeeississeisessinnies | e 10,265,050 | ..... 10,000,000 | ....... 9,986,800 9,994,333 | ..ot | e 1617 | [ e 1617 [ s 9,995,949 | ..o | e 269,101 | ....... 269,101 | ..... 365,125 | 01/14/2022. | 2FE.....
W R GRACE & CO - CONN SENIOR
383909 AE 8 |CORPBND 14 . 107/12/12020. [ Call  105.4157....coucveeieieciinne | cevreeiseiisesiiesinenes | v 1,054,151 | ....... 1,000,000 | ....... 1,061,250 | ..occeveee 1,023,073 | oo | e (R 101<) IR O (S 101<) ) O IR 1,016,268 | ...coovvereicns | e (16,268) | ........ (16,268) | ....... 94,155 | 10/01/2021. | 3FE.....
HANESBRANDS INC SENIOR CORP
410345 AJ 1 |BND144A 4 . | 07/22/2020. | Susquehanna International Ser....... | ...oevereeerenreerncinn | covirireenns 41,850 | ... 40,000 | ..oooneen. 40,000 40,000 (01 IR 40,000 | oo | e 1,850 | oo 1,850 | ......... 1,280 |05/15/2024. | 3FE.....
HARBORVIEW MTG TR HVML_04-3
41161P  ED 1 [3.918% 05/ .| 09/01/2020. | Paydown... 70,536 (308) 70,228 05/19/2034. [ 1FM..
HARBORVIEW MTG TR HVML_05-1
41161P LC 5 [0.796% 03/ . 109/21/2020. [ PAYAOWN........coomvrrrireercrinerieries | cevrseeneesessinensenns 6,803 6,803 4,937 ..4,568 2,235 | oo | s 2,235 | oo 6,803 | oo | e | e (U I 71 | 03/19/2035. | 1FM..
HARBORVIEW MTG TR HVML_05-3
41161P MF 7 [0.676% 06/ . 109/21/2020. [ PAYAOWN.........coomvrrrircercrierieries | ceverieeneeiessinensenes 6,070 5,796 3,844 ..3,664 2,406 | .o | e 2,406 | .o 6,070 | oo | e | e (U I 60 | 06/19/2035. | 1FM..
IRON MOUNTAIN US HOLDINGS INC
46289R AA 3 |SENIOR COR .1 08/21/2020. | Call  106.3409........cccvvveerercrrine | cerererererierrnerienes 216,935 | .......... 204,000 | .......... 204,000 204,000 (0 [T 204,000 | ..oovveerinrines | e | e 0. 20,855 | 06/01/2026. | 3FE.....
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JP MORGAN MORTGAGE ACQUISITION
46629B AC 3 |JPMAC_06- . [ 09/01/2020. | PaYAOWN............cvvervieriviereiienes | cereieneiieneiieceeenns 4,326 4,326 3,020 22,506 | oo | s 1,820 | oo [ e 1,820 | oo 4,326 | oo | e | e (U I 83 |08/25/2036. | 1FM....
JPMAC_06-CH2 JPMAC_06-CH2
46629Q AC 0 |4.863% 10/25 . [ 09/01/2020. | PaYAOWN............rveerreeeririireiienes | corviiereiieneiieceeenns 7,498 7,498 6,020 25,563 | i | s 1,935 | s [ e 1,935 | .o 7498 | o | e | e 0 [ 162 | 10/25/2036. | 1FM..
JP MORGAN MORTGAGE ACQUISITION
46630M AF 9 | SENIOR AB . [ 09/01/2020. | PaYAOWN...........ocveerreeiraneeirreiienes | coreeieneiieneiienenenns 428 428 | ... 305 274 | i | s 154 | s [ e 154 | e A28 | o | e | e LU I 9 |01/25/2037. | 1FM..
JP MORGAN CHASE COMMERCIAL
46635W 3 |MOR JPMCC_11- . 1 08/12/2020. | BMO CAPITAL MARKETS.......ccccc. | corvvvamriianiiiinnienas 523227 | ......... 523,064 | ......... 598,990 532,388 | ..coovviiiriiians | e (K Z Y N I (5,534) | ..o 526,854 | ...ccovvvveriiins | e (3,627) | .......... (3,627) | ....... 17,695 | 03/16/2046. | 1FM..
JP MORGAN CHASE COMMERCIAL
46635W 3 |MOR JPMCC_11- . [ 08/01/2020. | PaydOWN...........cocvveurriirrieneiiinns | oo 262,863 | .......... 262,863 | .......... 301,019 267,549 | ..ooovviiricians | e (4,686) | ....ovvveris [ e (4,686) | .....ooooerriinnn 262,863 | ...oovvieriis | e | e 0 [ 7,534 | 03/16/2046. | 1FM..
JPMBB COMMERCIAL MORTGAGE
46645L AY 3 |SECU LCF SENIO .1 08/12/2020. | J.P. MORGAN SECURITIES INC... | c.ooovvvrinriniinnis | e 17,785,000 | ..... 16,000,000 | ..... 17,081,795 | ......... 16,722,990 | ....oovvvvrivris | s (74,529) | ..o | e (74,529) | ..o | v 16,648,460 | ........ccocounee. 1,136,540 |..... 1,136,540 | ..... 402,113 | 03/15/2049. | 1FM..
JP MORGAN CHASE COMMERCIAL
46647T AX 6 |MORAM SUBCM . | 08/14/2020. | WELLS FARGO SECURITIES........ | ccccovvinriieiiiniiivens | v 2,248,984 | ...... 2,000,000 | ....... 2,059,988 2,044,619 | oo [ e (3,965) | ..oovvrrvriris [ v (3,965) | ..o 2,040,654 | ....cccooovvceris | e 208,330 | ...... 208,330 | ....... 55,335 | 03/15/2050. | 1FM..
LXS 2006-5 LHXSTR_06-2N  3.039%
525221 HD 2 |02/25/3 . | 09/01/2020. | Paydown... 7,939 ..8,823 (252) 8,571 | o | e | covneinrinnnnnd0 | s 262 | 02/25/2036. | 1FM..
LEHMAN XS TRUST LXS_06-12N
525226 AN 6 |ABS_06-12N 2A . 1 09/25/2020. | PaYAOWN..........corveerrviiririirerienes | coreeieneiieseiienesins | cereeieenes 10,413 | oo 10,316 8,278 .8,125 2,288 | oo | e 2,288 | .o A0,413 | e | e | e (U I 98 | 08/25/2046. | 1FM..
LEHMAN XS TRUST LXS_06-GP2
525227 AE 4 |LXS_06-GP2 . [ 09/25/2020. | PaydOWN...........ccveereeearirieceiiines | coreiieneiieneiiecenenns 7,081 7,074 5513 .4,938 2143 | oo | e 2143 | 7,081 | oo | e | e 0 [ 118 | 06/25/2046. | 1FM..
LXS_06-16N LXS_06-16N 0.348%
52522D AQ 4 |11/25/46 . [ 09/25/2020. | PaYAOWN...........ocvverreeerarieicreiienes | cereiieneeieneiieceeenns 20,242 | oo 20,242 | oo 16,118 15,711 | o | s 4,531 | s | e 4531 | 20,282 | oo e | e 0 [ 213 | 11/25/2046. | 1FM..
LXS_07-15N CMO_07-15N 4A1 1.048%
52524V AQ 2 |08/25 .. [ 09/25/2020. | PaydOWN............cvverrreneviiniriines | coverieeeiienenienenenns 32,024 | ..o 31,761 22,660 24483 | ..o | e 7,540 | oo | e 7,540 | .o 32,024 | oo e | e (U I 397 | 08/25/2047. | 1FM..
54251P  AA 5 |LBMLT LBMLT_06-5 0.288% 06/25/36..... .. | 09/25/2020. | PAYAOWN..........coocveervmerrriiinniirinns | coreeoeneiieneiieneiines | cevevienes 13,377 | oo 13,377 | oo 10,046 10,129 3248 | oo | e 3,248 | .o AB3TT | i | e | e (U I 93 | 06/25/2036. | 1FM..
MARRIOTT OWNERSHIP RESORTS INC
57164P AD 8 |SENIOR CO .| 08/07/2020. | Tax Free EXChange..........cccocvuverees | corvevereeeeneireniinns | ceveons 1,692,000 | ....... 1,800,000 | ....... 1,800,000 | ........... 1,800,000 0 [ oo | e 1,800,000 |...ccovvvorrreenas ..(108,000) | ...... (108,000) | -...... 72,675 | 01/15/2028. | 4FE.....
MORGAN STANLEY CAPITAL MSCI_11-
617458 AG 9 |C1 5.03 . [09/01/2020. | PaYAOWN...........covverreeiciiieniriines | coveeieneieenesireneiiins | ceeviiens 123,488 | ......... 123488 | ......... 125,955 123,489 (1) ()] EE— 128,488 | oo e | e 0 [ e 4,594 | 09/15/2047. | 1FM..
MORGAN STANLEY REREMIC TRUST M
61765N  AA 4 |MSMR_15-R . [ 09/25/2020. | PaYAOWN..........covoerrieneiiennriines | coverieneeienesienesns | cevveens 142,358 | ......... 142,358 | ......... 133,906 140,465 | ...oooovvevecirs | s 1,893 | e [ e 1,893 | .o 142,358 | oo [ e | e (U I 1,064 | 10/26/2046. | 1FM..
MSRR_2015-R5 MSMR_15-R5 0.375%
61765N AD 8 |10/26/4 .. | 09/01/2020. | Paydown... (751) (R 0L 4] I I 1,018 | 10/26/2046. | 1FM..
63860H AD 1 |NTSR_O07-ANTSR_07-A 0.378% 03/25/37| .. | 09/25/2020. | PaydOwN...........cccovrvumiiiniinciieninns | covineinniiniissiienns | o 72,323 | 72,323 | 63,738 66,853 5,470 72,323 03/25/2037. | 1FM..
NEWFIELD EXPL CO SENIOR CORP
651290 AP 3 |BND 5.750 . 1 08/05/2020. | BARCLAYS CAPITAL.......covvueemviens | corvriemeiieneeireneiins | cevviens 510,000 | .......... 500,000 | .......... 475,000 493,642 | ..o | e 1,751 | s [ e 1751 | s 495,393 | ..o [ e 14,607 | ......... 14,607 | ........ 29,309 |01/30/2022. | 2FE.....
NOMURA ASSET ACCEPTANCE
65535V DB 1 |CORPOR NAA_04-AP . [09/01/2020. | PaYAOWN..........corveerrreeerieireiiines | coreiieneiieneeieneiiies | cerevieenes 10,467 | ............ 10,467 9,862 L9671 | | e 796 | . [ s 796 | .o A0,467 | e | e | e 0 [ 368 | 07/25/2034. | 1FM..
NOVASTAR HOME EQUITY LOAN NHEL
66988V 6 |NFHE_06-2 . [ 09/25/2020. | PaYAOWN..........corveercrerieireriines | covevienemienenisenesins | oeeeveinnes 15,790 | oo 15,790 | oo 12,109 12,284 3,506 | oo | e 3,506 | ..o A5,790 | v e | e 0 [ 124 | 06/25/2036. | 1FM..
OBP_19-OBP SENIOR CMBS OBP-A MERRILL LYNCH PIERCE FNNR
68236J 9 [144A 2.51 .108/07/2020. | &SM e | o 10,475,269 | ....... 9,725,000 | ....... 9,725,000 9,725,000 0 [ 9,725,000 | ... | e 750,269 | ....... 750,269 | ... 169,945 | 09/15/2054. | 1FM..
RESIDENTIAL ACCREDIT LOANS IN
751150 1 | WHOLE CMO_ .1 09/01/2020. | PaYdOWN..........crvivirriiniiicnniiinns | corvisneisnsiisnsiins | v 16,754 | ............ 15,346 | .......... 11,596 12,457 | oo | v 4,598 | ..o | e 4,598 | ..o 6,754 | e | s | e (U I 325 | 09/25/2046. | 1FM..




swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

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

¥'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest / NAI
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Design
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Ad
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strati
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Syml
RESIDENTIAL ACCREDIT LOANS IN
751150 AD 5 |WHOLE CMO .. [ 09/01/2020. | PAYAOWN........couverrvrrrieririrnerinns [ ceverieeireeesesineenns 874 918 | s 696 T84 | oo | e 91 | s [ e 91 | e 874 | oo [ e [ e (U I 18 |09/25/2046. | 1FM....
RESIDENTIAL ACCREDIT LOANS INC
75115H AB 2 |SENIOR AB .. [ 09/25/2020. | PAYAOWN........courrvurvreerenirererinns [ corerieeisseesesisseenns 7,846 7,648 | . 5,631 68,129 | s | e LIV A 1 T B 1T | s 7,846 | oo | e | e (U I 58 | 12/26/2036. | 1FM....
RAYTHEON COMPANY SENIOR CORP
755111 BY 6 |BND 3.150 .. | 08/05/2020. | FTN FINANCIAL........vvverrereerrrins | cevrrenmerirseeiseininnnes | e 12,855,360 | ..... 12,000,000 | ..... 11,925,240 | ......... 11,960,171 [ .o | e A48T | oo [ e A48T | oo | s 11,964,658 | .....ovvvriveiens | o 890,702 | ....... 890,702 | ..... 243,600 |12/15/2024. | 1FE.....
RESMAE MORTGAGE LOAN TRUST
76116R  AA 9 |RSMLT_06-1 .. | 09/25/2020. | PAYAOWN........coucvvurvrrierinrirrrienns [ e | cevveriens 15,790 | covvvrrenee 15,790 | . 9,306 LBT42 | | e 7,048 | oo | e 7,048 | oo AB,790 | v | e | e (U IR 135 | 02/25/2036. | 1FM....
REYES HOLDINGS LLC CORP BND
76169# AG 8 |5.130% 07 .. | 07/31/2020. | Redemption ~ 100.0000.........c.coer | covrrrvrremernrirnerirnnins | cevrreeens 300,000 | .......... 300,000 | ......... 300,000 300,000 (U IO 300,000 | oo [ | e 0| 15,390 |07/31/2022. | 2PL.....
SESAC INC ABS 19-1-A2 144A  5.216%
78396Y AA 10712 .. | 07/25/2020. | PAYdOWN..........cvvrvrinrieierineireinns [ e 3,238 3,238 | . 3,238 .3,238 (01 I 3,238 | o | e | s (VI I 127 | 07/25/2049. | 2FE.....
S&E REPLACEMENT POWER LLC
78512* AA 5 |SENIOR CORP BN .. | 09/30/2020. | Redemption ~ 100.0000...........coue. | corrremrerneirrnnineinns | cevreeiens 36,622 | oo 36,622 | ............ 36,622 36,622 (01 I 36,622 | v | e | s 0 | e 1,006 |05/31/2029. [ 1PL.....
SANTANDER DRIVE AUTO RECEIVABL
80284R AF 6 |ABS_16-3 .. | 08/15/2020. | Paydown... ..91,851 ..91,851 91,579 91,736 91,851 03/15/2022. | 1FE.....
SIRIUS XM RADIO INC SENIOR CORP
82967N  BE 7 |BND 144A .. | 07/20/2020. | J.P. MORGAN SECURITIES INC... | ...covenrernerineineins | s 1,561,875 | ....... 1,500,000 | ....... 1,500,000 | ....ccceene 1,500,000 0 { o | e 1,500,000 | ..ovoveererinns | crrne 61,875 | ......... 61,875 | ....... 73,229 | 07/15/2024. | 3FE.....
STRUCTURED ASSET MORTGAGE INVE
86359L QM 4 |CMO_05-AR .. [ 09/01/2020. | PAYAOWN.......comvvrrvrerrenireercrinns [ cereriieessensesineenns 1,776 3,656 | . 3,017 ..2,740 . (L7 RN I (964) | vovverrirenne LY (T T ORI IO (1 IO 106 | 03/25/2046. | 1FM....
SAMI_07-AR1 SUPSEN WHOLE CMO
86362X AP 3 |_07-AR1-2A1 .. [ 09/25/2020. | PAYAOWN........courerrrrrirerireerrrinnns [ ceveriieeeineeseniseenns 4,212 4212 | . 3,382 23511 | | (0 OO TR 701 | s 4,212 | oo | e | e (U I 27 | 01/25/2037. | 1FM....
STRUCTURED ASSET MORTGAGE INVE
863630 AA 9 |SUPSEN WH .. [ 09/25/2020. | PAYAOWN........couverrvrerierieeririnnns [ ceverieeeiensesineenns 5,269 5,269 | . 4,163 .4,335 934 934 | s 5,269 | v | cerrererieninnins | e (U I 37 | 02/25/2037. | 1FM....
STRUCTURED ASSET SECURITIES CO
86363W AG 4 [SASC_07-B .. | 09/25/2020. | Paydown... ..13,165 ..13,165 11,363 13,165 05/25/2047. | 1FM....
TWIN RIVER WORLDWIDE HOLDINGS
90171V AA 3 |SENIOR COR .. | 07/22/2020. | Various coee | e | e 1,430,639 | ....... 1,500,000 | ....... 1,500,000 | ....ccooeue 1,500,000 0 { o | s 1,500,000 [ ...coorvervreens | e (69,362) | ........ (69,362) | ....... 65,452 | 06/01/2027. | 5FE.....
UAL PASS THROUGH TRUST SERIES
909287 AA 2 |SENIOR COR .. 1 07/02/2020. | Redemption ~ 100.0000.........cccouv. | covrrerererrerrrerirnenns 33,525 | oo 33,525 | oo 29,167 32,141 | e | e 1,384 | oo [ v 1,384 | i 33,525 | oo | e | s (I [ 2,225 | 07/02/2022. | 3FE.....
WF-RBS COMMERCIAL MORTGAGE
92935V AG 3 |TRU SENIOR CM .. 1 09/01/2020. [ PAYAOWN........couvverirrircirnniiineiens | ceveeeieeiseinsesiinsins | eeereeeens 162,656 | .......... 162,656 | .......... 161,366 162,235 | cooovveeieeins | e A21 [ e | e A21 | e 162,656 | .ovvovvreerernns | e | e 0 | e 5,232 | 03/15/2044. | 1FM....
WALGREENS BOOTS ALLIANCE INC
931427 AC 2 |SENIOR CORP .. | 09/16/2020. | CITIGROUP GLOBAL MKT INC..... [ c.eoeveererneirneiseins | wereees 4544727 | ...... 4,100,000 | ....... 4,096,848 | .......... 4,097,152 2 (2] ST IO 4,097,150 | .oovveerincins | e 447577 | ....... 447577 | ... 164,000 | 11/18/2044. | 2FE.....
WAMU ASSET-BACKED CERTIFICATES
93364E AE 4 |WMABC_07- .. | 09/25/2020. | Paydown... 595 595 | ...... 399 417 595 05/25/2037. | 1FM....
WAMU ASSET-BACKED CERTIFICATES
93364E AF 1 |WMHE_07-H .. [ 09/25/2020. | PAYAOWN........courvrrvreerenireercrinns [ cererieeiineesesinneenns 1,066 1,066 | e 757 773 293 293 | o 1,066 [ .oooeeenreeerirens [ eveererinnniens | e (1 8 | 05/25/2037. | 1FM....
WELLS FARGO REREMIC TRUST WRFF
94987G AA 2 |WRFF_11-R .. [ 09/01/2020. | PAYAOWN.......couverrrrcrireririrerneiinns [ cererineeineeiseinseens | s 1,219,368 | ....... 1,219,368 | ....... 1,271,905 | cooovevene 1,244,128 | ..o | s (V230X ) N IO (P2 X ) I IS 1,219,368 [ ..ovevuvrcriens [ s | e 0 | 38,904 | 09/17/2047. | 1FE.....
WFCM_15-NXS3 LCF SENIOR CMBS_15-
94989V AD 1 |NXS3 A4 .. | 08/12/2020. | BMO CAPITAL MARKETS......ccccoev [ covmrmmmrrnenirinineens | oo 1,105,898 | ....... 1,000,000 | ....... 1,029,933 | ..ocvvvene 1,017,425 | .o | v (2,034) | oo [ e (2,034) | oo | e 1,015,391 | .o | v 90,508 | ......... 90,508 | ....... 25,420 |09/15/2057. | 1FM....
WETT HOLDINGS LLC SECURED CORP
96188# AA 6 |BND 4.3 .. | 09/30/2020. | Redemption ~ 100.0000.........ccceuw. | covrervrrrrerererireenns 5,556 5,556 | . 5,556 ..5,556 (0 [T 5,556 | v | cerreerienienins | e (U [ 180 | 12/18/2024. | 2PL.....
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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F Current Bond
0 Year's Interest / NAI
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Design
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Syml
WOLVERINE POWER SUPPLY SENIOR
97806 AG CORP BND . 109/10/2020. | Redemption  100.0000...........ccce. | corveermeeeremeeireniiiras | cerevir 25,000 | ..o 25,000 | ...ooo...ce. 25,000 25,000 (U O 25,000 | oo | s | e 0 [ 958 | 09/10/2045. | 1.........
WPX ENERGY INC CORP BND 6.000%
98212B  AD 01/15/2 . 107/02/2020. | Call - 102.5000...........cooemerirnries | corveiemeieereeieneiinns | ceeverend 657,025 | .......... 641,000 | ........ 641,000 641,000 (U O 641,000 | ... [ oo [ e 0. 53,096 | 01/15/2022. | 4FE.....
TRITON CONTAINER INTERNATIONAL
G8967# AL SECURED C .. | 09/30/2020. | Redemption ~ 100.0000..........cccoe. | corveermemerememirenniras | cevveres 300,000 | .......... 300,000 | .......... 310,593 306,280 | ...oovveerrirans | s (2 10) ) N I ({2 10) ) O 300,000 [ oooooveerreiis | e | e 0 .. 14,940 | 09/30/2023. | 2FE.....
000000 00 SUMMARY ADJUSTMENT........cccouvrrvnnes . [ 09/30/2020. | VAIIOUS.......cooveerreerrrieriiiereiienes | ceveieeneieeneseeseeonns 4,039 [ o [ e 0 [ e [ s 4,043 | ........ 4,039 | | e 4,039 | oo 09/30/2020. | 2Z.......
CASCADES INC. SENIOR CORP BND
146900 AQ 144A 5.7 A|08/17/2020. | Call  101.8000..........coomvverrrrirans | worerveeemeieereiireneies | e 2,036,000 | ....... 2,000,000 | ........ 2,040,000 2,014,224 | i | s (NI | N (CTE) | p— 2,008,549 | ..o [ e (8,549) | .......... (8,549) | ..... 161,222 | 07/15/2023. | 3FE.....
MAGNA INTERNATIONAL INC SENIOR
559222 AV CORP BND A| 08/05/2020. | CITIGROUP GLOBAL MKT INC..... | ..cvveoerveereriireneis | e 213,058 | .......... 200,000 | .......... 199,138 | oo | e | e LI TP IO L 199,149 | oo | 13,909 | ......... 13,909 | ..o 708 | 06/15/2030. | 1FE.....
PRECISION DRILLING CORPORATION
740212 AE SENIOR CO A| 07/24/2020. | TD SECURITIES (USA)......coovvvis | overvirereireneiveneees | e 110,948 | .......... 114972 | ......... 112,097 113,759 338 338 | s 114,097 | oo | e (3,149) | .......... (3,149) | ......... 4,629 | 12/15/2021. |4FE.....
TM1505 LLC CORP BND 5.350%
87277 AA 04/05/23 . [ 09/05/2020. | Redemption  100.0000...........ccoc. | corveermemermemieneiires | cevevernes 41,921 | o 41,921 | o 45,862 43,922 | oo | e (2,001) [ coooeveeies [ e (2,001) [ oo A1,921 | | s | e (U I 1,496 | 04/05/2023. | 1.........
PLENARY HEALTH NORTH BAY FINCO
PPITIF VI PLENARY H .| 09/13/2020. | Redemption  100.0000..........cccce. | corvvvrrveerrieeirnienas 7,548 7,548 8,596 .8,304 [(CICTA ) N I [(CIT0 T 209 | oo 7548 | ... [CCICLA T RN I (G170 ) 262 | 03/13/2040. | 2FE.....
ARES CLO LTD ARES_17-43A ARES
04016P AC 2017-43AB D 08/10/2020. | CITIGROUP GLOBAL MKT INC..... [ .ccoooveveririnrivnriinns | e 1,239,613 | ....... 1,250,000 | ....... 1,250,000 | ....ccooeu. 1,250,000 0 { oo | s 1,250,000 | ...cooveerienis | e (10,388) | ........ (10,388) | ....... 34,647 | 10/15/2029. | 1FE.....
ARES CLO LTD ARES_17-43 ARES_17-
04016P AE 43A-C D 08/10/2020. | MIZUHO INTERNATIONAL PLC... [ ..cccovuvivrinrivciiinns | e 1,233,263 | ....... 1,250,000 | ....... 1,250,000 | ........... 1,250,000 0 { oo [ s 1,250,000 | ...coovveerieanns | e (16,738) | ........ (16,738) | ........ 42,512 | 10/15/2029. [ 1FE.....
BAIN CAPITAL CREDIT CLO LTD BC
05682V AA SENIORABS D 08/10/2020. | MORGAN STANLEY & CO. INC..... | .ccccovvvvvrinrivcricnns | v 1,973,800 | ....... 2,000,000 | ....... 1,982,000 | ........... 1,982,000 0 { oo | s 1,982,000 | ...oovieciiiens [ o (8,200) | .......... (8,200) | ....... 42,974 | 07/19/2031. [ 1FE.....
CIFC_14-3A ABS 3A-BR2 144A 2.058%
12549Q BE 10/2 D 08/10/2020. | CITIGROUP GLOBAL MKT INC..... revernissenes | o 2,975,070 | ....... 3,000,000 | ....... 2,990,625 2,990,625 0 2,990,625 | ...oovvverienins | e (15,555) | ........ (15,555) | ....... 81,666 | 10/22/2031. [ 1FE.....
GLOBAL AIRCRAFT LEASING CO LTD
37960 AA SENIOR CO D | 09/15/2020. | MORGAN STANLEY & CO. INC..... | c.ccoorvereriirariiranes | v 421,500 | .......... 700,000 | .......... 700,000 689,505 (U 700,000 ...(278,500) | ...... (278,500) | ........ 49,086 |09/15/2024. | 3FE.....
MDPK_2017-25A ABS_2017-25A A2 144A
55820R AC 1.9 D | 08/10/2020. | CITIGROUP GLOBAL MKT INC.... | ...coovveeerieeciiranas | o 3,470,915 | ....... 3,500,000 | ....... 3,500,000 3,500,000 (U O 3,500,000 | ...cvoourrienns [ e (29,085) | ........ (29,085) | ....... 92,431 | 04/25/2029. | 1FE.....
OCTAGON INVESTMENT PARTNERS XI MERRILL LYNCH PIERCE FNNR
67590A BD ABS_14_12 D|08/10/2020. [&SM | | 1,584,800 | ....... 1,600,000 | ....... 1,600,000 | ........... 1,600,000 0 [ e | v 1,600,000 | ...oovveoerrias | o (15,200) | ........ (15,200) | ........ 46,362 | 07/15/2029. | 1FE.....
RUTAS 2 AND 7 FINANCE LTD
78319M  AA SECURED CORP B D | 08/03/2020. | HSBC SECURITIES INC........oovvves [ coveriiinriiieniiieces | v 478,870 | .......... 700,000 | ......... 443,415 447,995 | i | e 13,340 | oo [ v 13,340 | .o 461,335 | ..o [ e 17,535 | ......... 17,535 | oo 09/30/2036. | 3FE.....
VOYA CLO LTD VOYA_17-2A ABS 2017-
929150 AC 2A 144A D | 08/10/2020. | CITIGROUP GLOBAL MKT INC..... | ...covvviriiiiriiianns | o 1,734,546 | ....... 1,750,000 | ....... 1,750,000 | ........... 1,750,000 0 [ e [ v 1,750,000 | ..oooovvvoirrins | o (15,454) | ....... (15,454) | ....... 47,919 | 06/07/2030. | 1FE.....
BARRY CALLEBAUT SENIOR CORP BND MUFG SECURITIES AMERICAS
BOR9M3 AC 144A 5 D] 08/20/2020.|INC [ | e 1,094,000 | ....... 1,000,000 | ....... 1,017,500 | ....cco.... 1,007,465 | ...cooovvvriver | crvrennne (1,296) | cvoovervvrinis [ v (1,296) | cooovvrrerriinns | v 1,006,169 | ...oooveevienns | v 87,831 | ......... 87,831 | ....... 38,019 | 06/15/2023. | 2FE.....
ANGEL TRAINS ROLLING STOCK
G0446*  AA SECURED CORP B 09/30/2020. | Redemption ~ 100.0000.........ccove. [ orrvvrererminriiciiinns | e 36,636 | ............ 36,636 | ............ 37,990 32,151 0 547 36,636 | ........ (1,354) | oo | e (1,354) | covonvaa 827 | 11/30/2027. | 2.........
HANESBRANDS FINANCE
L4678S AB LUXEMBOURG SENIOR CO B | 07/22/2020. | BNP PARIBAS...........cccoouemrimriienns [ e | v 349,964 | .......... 347,790 | .......... 341,017 338,685 (223 N I (V27X — 896 | ..cocoernnne 349,539 | ....... 10,201 | ..ooeee 424 | ... 10,625 | ......... 7,238 | 06/15/2024. | 3FE.....
SBM BALEIA AZUL SARL CORP BND
L8038* AA 5.500% D|09/15/2020. | Redemption ~ 100.0000...........ccoe. | coverrveerriiirenniranns | e 72,000 | ..coocveene. 72,000 | ...coennee 54,131 58,071 | oo | e 13,929 | oo [ v 13,929 | .o 72,000 | oo | e | e (U I 2,970 | 09/15/2027. | 3.........
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3899999. Total - Bonds - Industrial and Miscellaneous............ccocvuiniiis ...]...134,892,035 |...129,037,434 |...130,437,621 | ...... 128,100,194 .0 039,937 | 1,652 | 129,744,199 | ....... 12,489 | ..4,801,326 |..... 4,813,815 | ..4,197,681 XXX XX
8399997. Total - Bonds - Part 4 . . ...|...155,524,071 |....147,926,728 |...149,317,547 | ...... 146,196,919 0| 45452 | 045,452 | 10652 | L 148,614,776 | ....... 12,489 | ..6,562,784 |..... 6,575,273 | ..4,451,967 XXX XX
8399999. Total - Bonds ...|....155,524,071 |...147,926,728 |...149,317,547 | ...... 146,196,919 | ..ooovveeen0 | 145,452 | cviinn0 | i 45,452 | L.l 1652 148,614,776 | ....... 12,489 | ..6,562,784 |..... 6,575,273 | ..4,451,967 XXX XX
9999999. Total - Bonds, Preferred and Common Stocks..............c..vcereenne ...|....155,524,071 XXX .. 149,317,547 | ....... 146,196,919 | ..ccocon0 | ... 45452 | 0 | 45452 | 1852 | 148,614,776 | ...... 12,489 | ..6,562,784 |..... 6,575,273 | ..4,451,967 XXX XX
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swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectivene:
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | at Inceptiol
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Yea
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380 SEP24 JPMORGAN
SPX C @ 2914 BHF1S78B6 Equity/ | CHASE BANK
Premium at Maturity 2024-10-02 Variable Annuities.............cocveneruene Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNES7. | 09/30/2019.... | 09/30/2024.... | ..247,083 | ..719,999,862 | 2914 - - N 57,093,925 |..... ..57,093,925 |..15,474,596 | - - -
MAR19TSLAUSC@380 Equity/
NOV20RTYC@1523 BHF1TZU28 | Variable Annuities.............ccccoceueueene Exh5.... Index |UBSAG............... BFM8T61CT2L1QCEMIKS0.... | 11/06/2019.... | 11/20/2020.... | ....78,800 |..120,012,400 | 1523.............. ..12,997,548 | - - 5,079,992 | ..... ...5,079,992 |.(11,526,022) | - - -
MORGAN
MAR19TSLAUSC@380 JAN21 Equity/ | STANLEY & CO
SPX C @ 3429 BHF1VXXR2 Variable Annuities.............ccccoceneuunne Exh5..... Index |INTL.PLC 4PQUHN3JPFGFNF3BB653... | 12/18/2019.... | 01/15/2021.... | ....59,625 |..204,454,125 | 3429........c.cco0. | cevrns 4,794,223 | - - 8,748,744 | ..... ...8,748,744 | ...2,897,330 | - - -
MAR19TSLAUSC@380 Equity/ | BANK OF
FEB21MXEAC@2036 BHF1XQMJ5| Variable Annuities..................ccoevveee. Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 01/23/2020.... | 02/19/2021.... | ....36,605 | ....74,527,780 | 2036............... [ 3,562,399 | - e | s 875,335 | ... | oo 875,335 |...(2,687,064) | - - -
MAR19TSLAUSC@380 Equity/ | BANK OF
FEB21SPXC@3237 BHFIXQMT3 | Variable Annuities................cccouvvene. Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 01/22/2020.... | 02/19/2021.... | ...... 9,885 |....31,997,745 | 3237............... LR 2,562,983 | - e [ 2,833,335 |..... ...2,833,335 | ....... 270,352 | - - -
MAR19TSLAUSC@380 Equity/ | WELLS FARGO
MAR21SPXC@3338 BHF1ZTET4 | Variable Annuities... Exh5..... Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 03/02/2020.... | 03/19/2021.... ...23,472,816 | 3338 - 539,073 | - 1,677,970 | ... ...1,677,970 |...1,138,897 | - - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
MAR21RTYC@1679 BHF1ZTEV9 | Variable Annuities.............ccocvueneveene Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 03/02/2020.... | 03/19/2021.... | ..... 7,671 |....12,879,609 | 1679............... LR 317,886 | = e | e 38,777 | e | e 318,777 890 | - - -
MAR19TSLAUSC@380
MAR21MXEAC@2003 Equity/ | CREDIT SUISSE
BHF1ZTEX5 Variable Annuities.........cocoouerieniniens Exh5..... Index | INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 03/02/2020.... | 03/19/2021.... | ...... 2,631 |..... 5,269,893 | 2003............... S s [ 88,665 | - oo | e 103,934 | .| oo 103,934 |........ 15,270 | - - -
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: .A7,791,771 .....7,071,006 | ... (L] 76,732,012 |XXX|..76,732,012 | ....5,584,249 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
PUT OPTION OCT20SPXP@2681 MORGAN
BHF1U1GG6 Premium at Maturity Equity/ | STANLEY & CO
2020-10-20 Variable Annuities.............ccccocouuuunee Exh5.... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 10/16/2020.... | ....14,384 |....38,562,432 | 2681.......ccocere | vevree 1,264,894 | - - 15,938 | ... | e 15,938 |...... (706,609) | - - -
PUT OPTION JAN21SPXP@2494 Equity/ | WELLS FARGO
BHF1VXXW1 Variable Annuities.............ccccocounuueee Exh5..... Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 12/19/2019.... [ 01/15/2021.... | ....62,292 | ..155,356,248 | 24%4............... | ...... 2943297 | - ST [ 1,653,232 |..... ....1,653,232 |..(1,262,303) | - - -
PUT OPTION DEC20RTYP@1430 Equity/ | BARCLAYS
BHF21ANL7 Variable Annuities... Exh5..... Index | BANKPLC G5GSEF7VJP5I7TOUKS573...... 03/31/2020.... | 12/18/2020.... | ..100,681 | ..143,973,830 | 1430. - ...32,066,106 | - ...6,351,415 | ... ....6,351,415 | .(25,714,691) | - - -
JPMORGAN
PUT OPTION DEC20SPXP@3094 Equity/ | CHASE BANK
BHF21AQD2 Variable ANNUItIES. .........oovevuereeernnne Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 03/31/2020.... | 12/18/2020.... | ....29,088 | ....89,998,272 | 309%............... LN ...16,369,563 | - i | s 2,573,482 | ... ...2,573,482 |.(13,796,081) | - - -
JPMORGAN
PUT OPTION FEB21SPXP@3237 Equity/ | CHASE BANK
BHF21AQV2 Variable AnnUIties...........c..oereeerernnns Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 03/31/2020.... | 02/19/2021.... | ....12,356 |....39,996,372 | 3237............... © e 8,504,141 | - 2,181,887 |..... ...2,181,887 |..(6,322,253) | - - -
PUT OPTION MAR21RTYP@1097 Equity/ | BARCLAYS
BHF278TK2 Variable Annuities...........c..cocvveenevuene Exh5..... Index | BANKPLC G5GSEF7VJP5I70UK5573...... 08/13/2020.... | 03/19/2021.... | ...77,017 | ....84,487,649 | 1097............... S 1925425 | - L | s 1,774,736 | ..... LATTATS6 (150,689) | - - -
PUT OPTION MAR21SPXP@2447 Equity/ | WELLS FARGO
BHF278TLO Variable Annuities.............ccccoceueuuene Exh5.... Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 08/13/2020.... | 03/19/2021.... | ....31,650 |...77,447,550 | 2447.............. LI 1877450 | - i | e 1,368,603 |..... ...1,368,603 |...... (308,847) | - - -
PUT OPTION Equity/ | CREDIT SUISSE
MAR21MXEAP@1451 BHF278TM8| Variable Annuities..............ccc.cceeveuue Exh5.... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 08/13/2020.... | 03/19/2021.... | ....25,465 | ....36,949,715 | 1451 - 563,031 | - 602,886 |..... | ... 602,886 39,855 | - - -
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swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectivene:
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | at Inceptiol
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Yea
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
0169999999. Total-Purchased Options-HEdgING Other-PUt OPtIONS. ... . vuuuriuusiiusieriusiiiisistiiis | criissesisietasssessssetssssesss e ess e ss st R E L8R E R0 44 £ L8 EE LR E bbb bbbkt | cosnd 4,208,191 |...61,105,716 | ........ (U] 16,422,179 XXX ..16,422,179 |.(48,221,618) 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Caps
Interest Rate Swap With DMGSW
RCV ULB3 PAY 5.00 02/05/2028 Interes | DEUTSCHE
BME2HCYG5 Asset Portfolio............ccccoouereeneneee | D 1 tRate |BANKAG TLTWFZYICNSX8D621K86.... | 02/01/2018.... | 02/05/2028.... | = ....ecc... ..250,000,000 | 0.05........ccocvuee | covead 3,317,500 | - - 361,670 |..... | ccceen. 361,670 |...... (167,621)| - - - -
Interest Rate Swap With
JPMORGAN CHASE BK RCV JPMORGAN
ULB3 PAY 5.00 02/05/2028 Interes | CHASE BANK
BME2HCYJ9 Asset Portfolio............ccccvevereenereee | D e, tRate |N.A. TH6GLXDRUGQFUS7RNEYT. | 02/01/2018.... | 02/05/2028.... | = ..voouce. ..150,000,000 | 0.05........covereee | cuvene 2,160,000 | - - 217,002 | ... | oo 217,002 |...... (100,573) | - - - -
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/06/2028 Interes
BME2HF2N8 Asset Portfolio............ccocueuereenerene | D i, tRate |BNP PARIBAS..... ROMUWSFPUBMPROBK5P83 | 02/02/2018.... | 02/06/2028.... | = ..coovec ..200,000,000 | 0.05........ccocveee | cuvend 3,111,000 | - - 289,355 |..... | oo 289,355 |...... (134,097) | - - - -
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/08/2028 Interes
BME2HLAA4 Asset Portfolio........c.ccoovcnnncenc | D 1l tRate | BNP PARIBAS..... ROMUWSFPUBMPROBK5P83 | 02/06/2018.... | 02/08/2028.... | = .oooooee ..200,000,000 | 0.05.......ccouveee | coveas 2,960,000 | - - 289,593 |.... | e 289,593 |..... (134,214)| - - - -
0179999999. Total-Purchased Options-Hedging Other-Caps .11,548,500 ..1,157,620 |XXX| ....1,157,620 |...... (536,505) 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Collars
PUT OPTION
NOV20MXEAP@1720 11/20/2020
1720. PUT BHF1TZTCS; PUT MORGAN
OPTION NOV20MXEAP@1624 Equity/ | STANLEY & CO
11/20/2020 1624. PUT BHF1TZTD6 | Variable Annuities... Exh5..... Index |INTL.PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 11/20/2020.... | ....30,200 | ....50,494,400 | 1720/ 1624.... 399,162 | - - 354,785 | ... | ... 354,785 65,260 | - - - ...94,374
MAR19TSLAUSC@380
FEB21RTYC@1658 02/19/2021
1658. CALL BHF1XQMP1;
MAR19TSLAUSC@380 MORGAN
FEB21RTYC@1907 02/19/2021 Equity/ | STANLEY & CO
1907. CALL BHF1XQMQ9 Variable Annuities............cccoccouceneees Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 01/22/2020.... | 02/19/2021.... | ....27,739 | ....49,444,768 | 1658 /1907.... [ - .ocovvreevrrenne 2,972,059 | - e | s 1,031,494 | ... ...1,031,494 |...(1,940,565) | - - L 154,201 [ oo | e
MAR19TSLAUSC@380
MAR21RTYC@1576 03/19/2021
1576. CALL BHF27S6Q0; PUT
OPTION MAR21RTYP@1576 Equity/ | BARCLAYS
03/19/2021 1576. PUT BHF27S6R8 | Variable Annuities...............ccccoouuuuuee Exh5..... Index | BANKPLC G5GSEF7VJP5I7TOUKS573...... 08/13/2020.... | 03/19/2021.... | ....77,017 | ..121,378,792 | 1576/ 1576.... | - - - (5,855,903) | ..... ...(5,855,903) | ...(5,855,903) | - - RN A14182 | s | e
MAR19TSLAUSC@380
MAR21SPXC@3357 03/19/2021
3357. CALL BHF27S6S6; PUT
OPTION MAR21SPXP@3357 Equity/ | WELLS FARGO
03/19/2021 3357. PUT BHF27S6T4 | Variable Annuities...............cccowvveeunne Exh5..... Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 08/13/2020.... | 03/19/2021.... | ....31,650 |..106,249,050 |3357 /3357.... | - ccoververvrenne | vrrenns 113,940 | - o | e (382,959) | ..... [ ...... (382,959) | ...... (496,899) | - - - 362,554
MAR19TSLAUSC@380
MAR21MXEAC@1900 03/19/2021
1900. CALL BHF27S6V9; PUT
OPTION MAR21MXEAP@1900
03/19/2021 1900. PUT Equity/ | CREDIT SUISSE
BHF27S6W7 Variable Annuities.............ccccooueuunne Exh5.... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 08/13/2020.... | 03/19/2021.... | ....25,465 | ....48,383,500 | 1900/ 1900.... | - 93,711 | - e | e (1,320,197) | ..... ..(1,320,197) | ...(1,413,908) | - - = s | 165,099 | ..o | e
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectivene:
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | at Inceptiol
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Yea
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
0199999999. Total-Purchased Options-Hedging Other-Collars. 399,162 | ......3,179,710 ..(6,172,780) [XXX] ...(6,172,780) | ...(9,642,015) 0 0 0]...1,190,410 XXX XXX
0219999999. Total-Purchased Options-Hedging Other. ...33,947,624 | ....71,356,432 .88,139,031 |XXX ..88,139,031 |.(52,815,889) 0 0 0]...1,190,410 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant L A7,791,771 | ...7,071,006 .76,732,012 |XXX| ..76,732,012 | ...5,584,249 0 0 0 0 XXX XXX
0449999999. Total-Purchased OPHONS-PUE OPHONS........ ..ottt iis i ebseiss e res s sss bt b bs e E b EE L L E LAk LE AR EfeEEE_ ff e LE LR E L E bR EE bbbk | senied 4,208,191 | ...61,105,716 . 16,422,179 |XXX| ..16,422,179 |.(48,221,618) 0 0 0 0 XXX XXX
0459999999. Total-Purchased Options-Caps .. 11,548,500 | i (] [N | I [ 1,157,620 |XXX] ...1,157,620 |...... (536,505) 0 0 0 0 XXX XXX
0479999999. Total-Purchased Options-Collars 399,162 | ......3,179,710 ..(6,172,780) [XXX] ...(6,172,780) | ...(9,642,015) 0 0 0]....1,190,410 XXX XXX
0499999999. Total-Purchased Options ...33,947,624 | ....71,356,432 .88,139,031 |XXX ..88,139,031 |.(52,815,889) 0 0 0]...1,190,410 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380 JPMORGAN
SEP24SPXC@4808 BHF1N6H80 Equity/ | CHASE BANK
Premium at Maturity 2024-10-02 Variable Annuities.............ccccocceuveunee Exh5..... Index |N.A. THBGLXDRUGQFUS7RNE97. | 06/27/2019.... | 09/30/2024.... | ..205,903 |..989,979,508 | 4808 - - LIS R (10,402,615) | ..... .(10,402,615) | ...(6,209,701) | - - - -
MAR19TSLAUSC@380
JAN21MXEAC@2068 Equity/ | BARCLAYS
BHF1VXWQ5 Variable Annuities .|Exh5..... Index | BANKPLC G5GSEF7VJP5I7TOUKS573...... 01/02/2020.... | 01/15/2021.... ....11,258,192 - (462,250) | - .. .(61,365) [ ..... [ o (61,365) | ....... 400,885 | - - - -
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
RTY C @ 1776 BHF1VXXP6 Variable AnnUIties...........c..oerveenerenne Exh5..... Index | BANK PLC G5GSEF7VJP5I70UK5573...... 12/18/2019.... | 01/15/2021.... | ...... 5885 [....10,451,760 | 1776.....ccccccoves [ voveennd (390,646) | - - (63,761) | ..... | ceveenee (63,761)] ....... 350,204 | - - - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
JAN21SPXC@3585 BHF1VXXU5 | Variable Annuities..............cccoovvuuueeee Exh5..... Index |N.A. THEGLXDRUGQFUS7RNEQ7. | 12/23/2019.... | 01/15/2021.... | ....42,080 |..150,856,800 | 3585............... [ v.ve. (1,784,823)| - - (3,279,502) | ..... ..(3,279,502) | ...(1,365,177) | - - - -
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
SPX C @ 3741 BHF1VXXV3 Variable Annuities.............ccccoceneuuene Exh5..... Index |BANKPLC G5GSEF7VJP5I70UK5573...... 12/26/2019.... | 01/15/2021.... | ....21,890 |....81,890,490 |3741......cccccoes | cerueand (383,294) | - - (824,891) | ..... | ... (824,891) | ...... (381,176) | - - - -
MAR19TSLAUSC@380 GOLDMAN
FEB21MXEAC@2138 Equity/ | SACHS
BHF1XQMK2 Variable Annuities.............ccccoceneuunne Exh5..... Index |INTERNATIONAL W22LROWP2IHZNBB6KS528... | 01/24/2020.... | 02/19/2021.... | ....20,751 | ....44,365,638 | 2138............... S s [ (933,795) | = oo | e (168,634) | ..... | ...... (168,634) | ....... 765,161 | - - - -
MAR19TSLAUSC@380 Equity/ | BANK OF
JAN21SPXC@3429 BHF2988N7 | Variable Annuities. .|Exh5..... Index | AMERICA NA B4TYDEB6GKMZO031MB27.. | 09/09/2020.... | 01/15/2021.... | ....37,431 | ..128,350,899 L ...(7,022,136) | - ..(5,492,230) | ..... ...(5,492,230) | ....1,529,906 | - - - -
MAR19TSLAUSC@380 Equity/ | BANK OF
NOV20RTYC@1523 BHF298997 | Variable Annuities..........ccccoccenerneeee Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 09/09/2020.... | 11/20/2020.... | ....78,800 |..120,012,400 | 1523............... [T O (6,749,307) | - ....(5,079,992) | ..... ...(5,079,992) | ...1,669,314 | - - - -
0649999999. Total-Written Options-Hedging Other-Call OPHONS AN WAITANES. ..........ciuuuuiiiii iiiiiissieiiesssseisssssesissssseesssss e eesss s s+ f8E 8RRt snnsssnas | crred (2,558,763) | ...(15,167,488) | ... ....(25,372,990) [XXX] .(25,372,990) | ...(3,240,584) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
PUT OPTION OCT20 SPXP @ JPMORGAN
2681 BHF1S7974 Premium at Equity/ | CHASE BANK
Maturity 2020-10-20 Variable AnnUities..........co.cooverienens Exh5..... Index [N.A. THBGLXDRUGQFUS57RNEY7. | 09/30/2019.... | 10/16/2020.... | ....71,918 |..192,812,158 | 2681 - - - 8,199,894 |..... ...8,199,894 |...3,650,176 | - - - -
PUT OPTION DEC20SPXP@3094 Equity/
BHF1UULT8 Variable Annuities............ccooovvuenenns Exh5..... Index [UBSAG............... BFM8T61CT2L1QCEMIKS0.... | 11/25/2019.... | 12/18/2020.... | ....29,088 | ....89,998,272 | 309%4..........cooe. | e (5,545,278) | - - (2,573/482) | ..... ..(2,573,482) | ....1,806,219 | - - - -
PUT OPTION DEC20RTYP@1430 Equity/ | BANK OF
BHF1UULZ4 Variable Annuities..............cocvvenevuene Exh5..... Index | AMERICA NA B4TYDEB6GKMZO031MB27.. | 11/25/2019.... | 12/18/2020.... | ..100,681 |..143,973,830 | 1430..........coo0. | e (5,792,178) | - oevveeri S s [ (6,351,415) | ..... ...(6,351,415) | ...(1,986,854) | - - - -
PUT OPTION Equity/ | BARCLAYS
JAN21MXEAP@1871 BHF1VXXK? | Variable Annuities............cccoccoevuuees Exh5..... Index | BANKPLC G5GSEF7VJP5I70UKS5573...... 01/02/2020.... | 01/15/2021.... | ....... 3,115 |...... 5,828,165 | 1871......cccooeue S s [ (171,730) | = oo | e (302,138) | ..... | .coen. (302,138) | ...... (130,408) | - - - -
PUT OPTION JAN21 RTY P @ Equity/ | CREDIT SUISSE
1534 BHF1VXXQ4 Variable Annuities.............ccccoeeeuuene Exh5.... Index |INTERNATIONAL ES58DKGMJYYYJLN8C3868.... | 12/20/2019.... | 01/15/2021.... | ...... 8,611 |[....13,209,274 | 1534........ccccce. | s (588,390) | - - (993,291) | ..... | ceoen. (993,291) | ...... (394,609) | - - - -
MORGAN
PUT OPTION JAN21 SPXP @ Equity/ | STANLEY & CO
2182 BHF1VXXY7 Variable Annuities.............ccccocouuuunee Exh5.... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/18/2019.... | 01/15/2021.... | ..158,526 |..345,903,732 | 2182.........cc0ee | oo (3,329,046) | - v T R (1,802,122) | ..... ...(1,802,122) | ....1,380,099 | - - - -
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectivene:
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | at Inceptiol
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Yea
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
PUT OPTION GOLDMAN
FEB21MXEAP@2036 Equity/ | SACHS
BHF1XQMN6 Variable Annuities..............cocveeneruene Exh5..... Index |INTERNATIONAL W22LROWP2IHZNBB6K528... | 01/24/2020.... | 02/19/2021.... | ...... 3,093 | ... 6,297,348 | 2036............... RO RN (354,798) | = oo | v (648,371) | ..... | .c.c.. (648,371) | ...... (293,573) | - - - -
MORGAN
PUT OPTION FEB21RTYP@1658 Equity/ | STANLEY & CO
BHF1XQMR7 Variable Annuities... Exh5.... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 01/22/2020.... | 02/19/2021.... | ......3,397 | ...... 5,632,226 - (343,445) | - 674,717) | ... | eoene (674,717) | ...... (331,272) | - - - -
PUT OPTION FEB21SPXP@3237 Equity/ | BANK OF
BHF1XQMV8 Variable Annuities.............ccccoccueuuene Exh5.... Index | AMERICA NA B4TYDEB6GKMZO031MB27.. | 01/22/2020.... | 02/19/2021.... | ....12,356 |...39,996,372 | 3237............... [ P (2,057,892) | - oveverieens [ e (2,181,887) | ..... ..(2,181,887) | ...... (123,995) | - - - -
JPMORGAN
PUT OPTION MAR21RTYP@1679 Equity/ | CHASE BANK
BHF1ZTEW7 Variable Annuities.............ccccocounuueee Exh5..... Index |N.A. THBGLXDRUGQFUS7RNEY7. | 03/02/2020.... | 03/19/2021.... | ...... 2,776 | ... 4,660,904 | 1679............... O R (675,578) | - woooreveveereenns [ e (612,032) | ..... | ...... (612,032) 63,546 | - - - -
PUT OPTION Equity/ | CREDIT SUISSE
MAR21MXEAP@2003 BHF1ZTEY3| Variable Annuities................cccoevvee.. Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 03/02/2020.... | 03/19/2021.... | ...... 1,785 | ... 3,575,355 |2003............... O R (448,945) | - oo [ s (346,701) | ..... | ...... (346,701) | ....... 102,245 | - - - -
PUT OPTION MAR21RTYP@822 Equity/ | BARCLAYS
BHF219UC2 Variable Annuities.............ccoco.ccenenne Exh5.....|Index |BANKPLC G5GSEF7VJP5ITOUKS573...... | 03/31/2020.... | 03/19/2021.... | ....80,353 | ....66,050,166 |822................. TR (4,405457) | - oo | s (517,828) | ..... [ voove. (517,828) | ....3,887,629 | - - - -
MORGAN
PUT OPTION Equity/ | STANLEY & CO
AUG21MXEAP@1598 BHF28X0U5 | Variable Annuities............cccoccouevuunnee Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 09/10/2020.... | 08/20/2021.... | ....23,469 | ....37,503,462 | 1598............... [N B (1,603,320) | = eovvvereriiens | e (1,647,764) | ..... ..(1,647,764) | ........ (44,444) | - - - -
PUT OPTION AUG21RTYP@1552 Equity/ | BANK OF
BHF28X0Y7 Variable Annuities.........cccoueiieniniens Exh5..... Index | AMERICA NA B4TYDEB6GKMZO031MB27.. | 09/09/2020.... | 08/20/2021.... | ....69,208 |..107,410,816 | 1552............... TR (11,899,762) | - v | e (12,302,705) | ..... .(12,302,705) | ...... (402,943) | - - - -
0659999999. Total-Written Options-Hedging Other-Put Options. ...(15,254,892) [ ...(21,960,927) | ....oovrvunnnencd 0 | (22,754,559) [XXX] .(22,754,559) | ....7,181,816 0 0 0 0 XXX XXX
Written Options - Hedging Other - Collars
PUT OPTION SEP24 SPXP @
2622.6 09/30/2024 2622.6 PUT
BHF1S77R2; PUT OPTION SEP24
SPX P @ 2039.8 09/30/2024 JPMORGAN
2039.8 PUT BHF1S77N1 Premium Equity/ | CHASE BANK 26226/
at Maturity 2024-10-02 Variable Annuities..............cocvveneveene Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 09/30/2019.... | 09/30/2024.... | ..228,781 | ..533,334,284 2039.8| - - ERTIN [N 7,781,684 | ... ...7,781,684 |..(1,567,678)| - - - 5,335,169
PUT OPTION
NOV20MXEAP@1720 11/20/2020
1720. PUT BHF1TZTA2; PUT MORGAN
OPTION NOV20MXEAP@1911 Equity/ | STANLEY & CO
11/20/2020 1911. PUT BHF1TZT95 | Variable Annuities............cccco.ccoueeee Exh5..... Index |INTL.PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 11/20/2020.... | ....60,400 |..109,656,200 | 1720 /1911....] ..... (2,772,336) | - - (3,833,520) | ..... ...(3,833,520) | ...(1,649,159) | - - RN I 204,947 | oo [ e
PUT OPTION
MAR21MXEAP@1233 03/19/2021
1233. PUT BHF219U65; PUT
OPTION MAR21MXEAP@943 Equity/ | CREDIT SUISSE
03/19/2021 943. PUT BHF219U73 | Variable Annuities...............ccoowvuuuunne Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 03/31/2020.... | 03/19/2021.... | ..137,822 |..149,950,336 | 1233/943...... [ P (4,870,629) | = ovvveerrrenns | i (971,780) | ..... | ...... (971,780) | ....3,898,849 | - - LTI [ SI677 | oo [ e
PUT OPTION MAR21RTYP@932
03/19/2021 932. PUT BHF219U99;
PUT OPTION MAR21RTYP@822 Equity/ | BARCLAYS
03/19/2021 822. PUT BHF219UA6 | Variable Annuities...............ccocvveeuenne Exh5.... Index | BANKPLC G5GSEF7VJP5I70UKS5573...... 03/31/2020.... | 03/19/2021.... | ..455,980 | ..399,894,460 | 932/822........ LI (10,678,256) | - .oooevvveri | e (2,051,327) | ..... ...(2,051,327) | ....8,626,930 | - - T [ 1,364,562 | ..o | e



swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectivene:
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | at Inceptiol
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Yea
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
PUT OPTION MAR21SPXP@2203
03/19/2021 2203. PUT
BHF219UG3; PUT OPTION JPMORGAN
MAR21SPXP@1468 03/19/2021 Equity/ | CHASE BANK
1468. PUT BHF219UH1 Variable Annuities.............ccccocennuenee Exh5..... Index |N.A. THBGLXDRUGQFUS7RNEY7. | 03/31/2020.... | 03/19/2021.... | ..153,216 |..281,227,968 | 2203/ 1468.... | - ..ccoovvvrrrrrens (19,384,888) | - ..o | s (3,528,381) | ..... ...(3,528,381) | ..15,856,507 | - - [T [ 959,636 | ..ovoooevreres [ e
PUT OPTION APR21SPXP@2790
04/16/2021 2790. PUT
BHF22M9N2; PUT OPTION
APR21SPXP@1953 04/16/2021 Equity/
1953. PUT BHF22M9P7 Variable Annuities............ccocoennineas Exh5..... Index [ CITIBANKNA...... E570DZWZ7FF32TWEFATS.. | 05/05/2020.... | 04/16/2021.... | ....27,820 | ...65,975,130 | 2790/1953.... | - ccovvevvionens | conn (5,693,641) | - .(2,215824) | ..... ..(2,215,824) | ...3477,817 | - - LRI [ 242,961 | oo | i
0689999999. Total-Written OptionS-HEAGING OtNEI-COlIAIS.......cvvuuuuurruusssiiiressiesiasssseiisssieiies | oseeisssssieseessseeeesss e as sS4 EEE £t | crred (2,772,336) | ...(40,627,414) | ... 0. ..(4,819,148) [XXX| ...(4,819,148) | ..28,643,266 0 0 0 .. 8,618,952 XXX XXX
0709999999. Total-Written Options-Hedging Other. ...(20,585,991) | ...(77,755,829) | ..cooovvvveennnnn (U (52,946,697) [XXX| .(52,946,697) | ..32,584,498 0 0 0 ... 8,618,952 XXX XXX
Total Written Options
0929999999. Total-Written Options-Call OPtONS ANT WEITANES. .....rveurrurereeeseressereesseresssseisss | eeeseeessessssesessseessseeeseeeesseeessseee s es s EE 1081140881408 81400 4814808144 EEE 40814 EEE 4018ttt nsnsssnnnn | cronel (2,558,763) | ...(15,167,488) | .....cvvvvrrrennncd 0 | (25,372,990) [XXX] .(25,372,990) | ...(3,240,584) 0 0 0 0 XXX XXX
0939999999. Total-Written Options-Put Options ...(15,254,892) | ...(21,960,927) | ...ooccovvvicennnn0 i (22,754,559) [XXX] .(22,754,559) | ....7,181,816 0 0 0 0 XXX XXX
0969999999,  TOI-WIIEN OPHONS-COIIAIS. ... rveeresereeseresseeisseees st esssesesssessssetesssessssesessseees | oeeessseeessseess st eee e s es R s EE oA 818081040 EE 100 440EE144EE 4R £ LR £ bbbttt nnnes | crses (2,772,336) | ...(40,627,414) | ..ooovvvcevereeen0 | s (4,819,148) |XXX ...(4,819,148) | ..28,643,266 0 0 0. 8,618,952 XXX XXX
0989999999. Total-Written Options. ...(20,585,991) [ ...(77,755,829) | ...cvvoevrvnnenenc0 o (52,946,697) XXX .(52,946,697) | ..32,584,498 0 0 0. 8,618,952 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exchange
Currency Swap With CITIBANK NA
RCV 5.10 PAY 3.60 07/30/2034 BMEOPPGA4 ELENIA FINANCE Curren
BMEOPLURO ovJ D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 07/25/2014.... | 07/30/2034.... | = covvverees | 2,688,200 | 5.1%[3.601%] | - covvrevevrrenne S s [ 40,217 | oo 342,900 |..... | .o 527,603 | - oo [ e (100,300) | = oo N 50,000 | .ovooereerens | e
Currency Swap With CITIGROUP
INC - LT GTDRCV 3.82 PAY 1.97 | BMEOWODG1 ERAC UK FINANCE Curren 3.815%[1.966
02/03/2024 BMEOWODT3 LTD/ EHI INTERNATI D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 12/04/2014.... | 02/03/2024.... | = coovverees | e 2,721,620 B3 | RN S e [ 40,215 | ..coeri 141,790 | ..... | ..o 237,336 | - oo [ e (110,330) | - - 24,889
Currency Swap With CITIGROUP
INC - LT GTD RCV 4.02 PAY 2.27 | BMEOWODJ5 ERAC UK FINANCE Curren 4.02%[2.272
02/03/2027 BMEOWODX4 LTD/ EHI INTERNATI D1... cy CITIBANK NA...... E57ODZWZ7FF32TWEFATS.. | 12/04/2014.... | 02103/2027.... | = weoveoveees | vevree 8,300,941 FZ3 | I [T R 117,633 | ..o 432,460 |....|....... 832,491 | - oo [ e (336,507) | - eovvevrrrennne LT [ 104,572 | oo | e
Currency Swap With CITIBANK NA
RCV 3.73 PAY 2.97 10/15/2035 BME12ETP5 HEATHROW Curren 3.7255%(2.97
BME12GV69 AIRPORT LTD D1... cy CITIBANK NA...... E57ODZWZ7FF32TWEFAT6.. | 04/15/2015.... | 10/15/2035.... | = ovvovvenee ....11,362,890 F | I [T [ 101,866 | ........... 1,408,329 |..... 12,082,663 | - oo | 246,015 | - - 220,403
Currency Swap With CITIBANK NA
RCV 4.27 PAY 3.68 05/15/2030 BME13EV06 SOUTH WEST Curren 4.2675%][3.68
BME134325 AIRPORTS LIMITED D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 04/24/2015.... | 05/15/2030.... | = wvvvverees | crvene 1,332,740 73 | I N 12217 | oo 196,369 |..... | ....... 272,288 | - 28,084 | - - 20,676
Currency Swap With CITIBANK NA
RCV 5.11 PAY 5.18 03/13/2040 72908P9A6 PLENARY HEALTH Curren 5.105%[5.182
BME1QZ9A7 NORTH BAY D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 04/27/2016.... | 03/13/2040.... | = wovvverees | reee 1,094,764 %]| - - 2,330 58,316 | .....| e 110,270 | - 28,130 | - - 24,149
Currency Swap With CITIGROUP
INC - LT GTD RCV 3.94 PAY 3.68 Curren 3.943%(3.68
09/20/2027 BME27H2H8 BME26P2Y4 KEYERA CORP......... D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 06/20/2017.... | 09/20/2027.... | = wovvverees | ceves 5,349,608 ) | RN LR 18,593 | . 32,228 | ... | .. 227,758 | - oo [ s 159,861 | - oo N 70,644 | ..o | e
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.69 Curren 4.693%[2.55
PAY 2.55 09/30/2028 BME283W10 | BME284LX0 SCANDLINES APS.... [D 1........ cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 07/05/2017.... | 09/30/2028.... | = oovveees [ v 5,089,500 B3 | RN S s [ s 136,422 |............. (178,875) | ..... | e 69,988 | - oo | e (225,675) | - oo N 72,001 [ oo | e
Currency Swap With CITIGROUP
INC-LT GTDRCV 3.78 PAY 4.86 | BME297XN1 AUSGRID FINANCE Curren 3.7775%[4.85
10/01/2032 BME297Y83 PTYLTD D1... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 08/02/2017.... | 10/01/2032.... | = wevvereees | vovres 4,944,128 [47) | R— LR IR (0] [— 498,170 | ..... | c.oouee 271,449 | - i | (85,560) | - - 85,674
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectivene:
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | at Inceptiol
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Yea
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Currency Swap With CITIBANK NA
RCV 3.16 PAY 1.05 09/06/2023 BME299RD6 SPIRAX-SARCO Curren 3.155%[1.05
BME29A3H0 ENGINEERING PLC D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 08/03/2017.... | 09/06/2023.... | = eoevveres [ v 4,077,900 E7) | RN S e [ 64,439 | ..o 52,613 | . | o AT7772 | - | e (173,018) | = oo N [ 34,926 | ..o | e
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.09 | BME2C82S8 BROADCAST Curren 4.088%[4.97
PAY 4.97 12/14/2027 BME2C8F13 | AUSTRALIA FINANCE PTY LT D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 10/17/2017.... | 12/14/2027.... | - . ...4,310,900 %]| - . - .(10,691) | ...............364,925 | .. | e 255432 | - (75,900) | - - 57,870
Currency Swap With BARC RCV
4.20 PAY 5.17 12/14/2029 BME2C87K0 BROADCAST Curren 4.202%[5.17
BME2C8F70 AUSTRALIA FINANCE PTY LT D1... cy CITIBANK NA...... E57ODZWZ7FF32TWEFAT6.. | 10/17/2017.... | 12/14/2029.... | = weovvveees | vovree 1,097,320 %]| - - (3,247) 92,890 |..... 56,340 | - oo | e (19,320) | - oo Y [ LLCC2 I
Currency Swap With BARC RCV
4.19 PAY 2.03 12/15/2027 Curren 4.186%[2.03
BME2D5E50 BME2D5BL8 VTTIBV........ccccon. D1.. cy CITIBANK NA...... E57ODZWZ7FF32TWEFAT6.. | 11/02/2017.... | 12/15/2027.... | = wevveoveves | vovres 4,660,800 B]| - e L [, 76,566 |.......ccc...... (21,200) [ c.eo. | vovenee 288,259 | - s | (200,600) | - - 62,579
Currency Swap With CITIBANK NA
RCV 4.51 PAY 3.26 05/31/2033 Curren 4.512%[3.263
BME2DJ6EO BME2DHPZ6 ANNO 2017............... D1.. cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 11/09/2017.... | 05/31/2033.... | = evveoveves | vevres 4,849,666 B]| - e LU [ 51,490 | .o 107,461 |..... | .ocooes 324924 | - | s 99,817 | - - 86,325
Currency Swap With CITICORP
SECURITIES MARKETS RCV 3.56 | BME2EA707 DIMENSIONAL FUND Curren
PAY 1.42 02/15/2028 BME2EOZH1 | ADVISORS LP D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 11/21/2017.... | 02/15/2028.... | = evvvevens | vevvvenae 704,100 | 3.56%[1.42%] | - wecoovrrviirn CO [ 11,476 (60) | ..... 50,486 | - v [ e (30,090) | - - 9,564
Currency Swap With CITIBANK NA
RCV 4.44 PAY 3.15 11/30/2027 BME2EEMP7 ANGEL TRAINS Curren 4.435%[3.15
BME2F2LS7 ROLLING STOCK D1.... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 12/04/2017.... | 11/30/2027.... | = wovvverees [ e 6,946,857 F7) | I RN 54,858 | ......occoeunnn 42,191 || e 754,378 | - oo [ e 57,078 | - - 93,007
Currency Swap With CREDIT
AGRICOLE CORPORATE AND
RCV 4.14 PAY 2.64 06/08/2048 Curren | CREDIT 4.1425%[2.64
BME2K2RW6 BME2K2ER1 WADHAM COLLEGE (D 1........ cy AGRICOLE CIB  1VUV7VQFKUOQSJ21A208... | 03/08/2018.... | 06/08/2048.... | = cceovvrre | vevene 2,081,250 %]| - - 26,234 135,225 | ... | oo 515,652 | = v [ e 47,925 | - e RN SATTE | oo | e
Currency Swap With BARCLAYS
PLC RCV 4.82 PAY 3.26 BME2NCQF9 SAVILLS HOLDING Curren | BARCLAYS 4.824%[3.26
06/20/2030 BME2NCSF7 COMPANY LIMITED D1.. cy BANK PLC G5GSEF7VJP5I7TOUKS573...... 05/22/2018.... | 06/20/2030.... | = ovcoverees | vovee 2,700,033 73 | RN LN R 36,065 | ...oovrrenend 98,892 | ... | .o 405,786 | = oo | e 64,220 | - i RN 42,102 | oo [ e
Currency Swap With CREDIT
AGRICOLE CORPORATE AND
RCV 4.74 PAY 2.97 01/15/2049 BME2Y7B64 QUEEN MARY Curren | CREDIT
BME2Y7K23 UNIVERSITY OF LONDON D1.. cy AGRICOLE CIB  1VUV7VQFKUOQSJ21A208... | 10/31/2018.... | 01/15/2049.... | - . ...5,740,650 |4.74%[2.97%] | - - 77,862 ..(67,725) ..... ....1,006,050 | - 143,775 | - - . 152,728
Currency Swap With BARCLAYS 6.301% /
BANK PLC RCV 6.30 PAY BLB6 | BRSK7ZXA3 ABP ACQUISITIONS Curren | BARCLAYS (GBP6MLIB+3
04/25/2033 BRSK9UBN2 UKLTD D1.. cy BANK PLC G5GSEF7VJP5I7TOUKS573...... 03/16/2012.... | 04/25/2033.... | = ocoverens | vuveas 3,962,500 28.1BP)| - - 93,791 730,500 |..... 1,886,688 | - i | s 79,875 | - v N 70,259 [ oo | e
Currency Swap With CITIBANK NA
RCV 5.99 PAY 5.53 07/01/2023 BRSKGGCY6 WORKSPACE Curren 5.985%[5.53
BRSK9UNA3 GROUP PLC D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 06/06/2013.... | 07/01/2023.... | = wovvverees | e 1,551,000 B3 | RN LN 17,408 | ...cooonecn. 258,200 | ... | .ccven. 306,337 | - oo [ e 31,950 | - o N 12,862 | oo [ i
Currency Swap With NATIONAL
AUSTRALIA BANK LTD RCV 4.56 | BMEOM8KT9 QPH FINANCE CO Curren 4.555%][6.28
PAY 6.28 08/14/2029 BRSNNBMT3 | PTY LTD D1.... cy UBSAG.....ccoouuns BFM8T61CT2L1QCEMIKS0.... | 06/11/2014.... | 08/14/2029.... | = .oovvoiuns [ corvvenact 469,350 %]| - - (308) 110,975 | | o 101,734 B (6,900) | - - 6,992
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange. 0 0 958,407 | ............ 4,836,574 |XXX|..10,761,684 0] (377,470) | oo 0 [ 0 [... 1,373,650 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 958,407 | ............ 4,836,574 XXX ..10,761,684 | .....ccccouvrnns 0 ... (377,470) | oo 0 [ 0. 1,373,650 XXX XXX

h

Swaps - Hedging Other - Foreign E
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23

Cumulative Prior
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Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectivene:
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | CurrentYear's |  Carrying Quality of | at Inceptiol
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Yea
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Currency Swap With CITIGROUP
INC - LT GTD RCV 3.75 PAY 1.77 Curren
08/17/2027 BME26BWA4 BME26GCJ6 SEGRO PLC.............. D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 05/24/2017.... | 08/17/2027.... | = covvverees | 2,236,000 | 3.75%[1.77%] | - - 32,380 (1,289) | cooo. [ oo (1,289) 36,748 | - - - 29,330
Currency Swap With BARCLAYS
BANK PLC RCV 6.48 PAY 6.55 BRSK804T0 PEEL PORTS PP Curren | BARCLAYS 6.475%[6.55
12/10/2037 BRSK9UCP2 FINANCE LIMITED D1.... cy BANK PLC G5GSEF7VJP5I70UKS5573...... 11/20/2012.... | 12/10/2037.... | - . ...2,387,400 %]| - - 21,335 565,778 |..... 565,778 255,810 | - - - ceeenn 49,514
Currency Swap With DEUTSCHE 5.15% /
BANK AG RCV 5.15 PAY BLB6 BRSK7ZYB0 EVERSHOLT Curren | DEUTSCHE (GBP6MLIB+2
12/19/2036 BRSKUDN6 FUNDING PLC D1... cy BANK AG TLTWFZYICNSX8D621K86.... | 12/12/2012.... | 12/19/2036.... | = wecvvvvvres [ o 6,446,800 33BP)| - s [T R 135,990 | ........... 3,024,871 | ..... ...3,024,871 |...1,008,210 | - - LT [ 129,860 | ....oovvvvens | covreriireniaas
Currency Swap With CITIBANK NA
RCV 7.01 PAY 6.46 12/05/2033 BMEOL3SB2 Com - Edwardian Curren 7.012%[6.46
BRSLHBWB2 Hotel Group-Note A D1... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 12/02/2013.... | 12/05/2033.... | = coveves | wovree 5,228,800 P]| - s [T [, 76,816 | ..o 1,856,227 |..... ...1,856,227 | ....... 598,856 | - - ERETIINO [ 94,946 [ .o | s
1139999999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 | 266,521 | ...ocovevnn 5,445,587 XXX ....5,445,587 | ...1,899,624 0 0 0. 303,650 XXX XXX
Swaps - Hedging Other - Total Return
Total Return Swap With BNP SPTR/
PARIBAS SA R Tot Ret PAY FEDL Equity/ (FEDLO1+35B
06/04/2021 BHF245SC0 Variable Annuities.............ccccoccceneees Exh5.....|Index |BNP PARIBAS.... ROMUWSFPUBMPROBKS5P83 | 06/05/2020.... | 06/04/2021.... | - ..o ....37,014,244 P)| - s [T O (48,254) | ..ooooonnns (655,766) | ..... | ...... (655,766) | ...... (655,766) | - - T B Y27 N I IR
Total Return Swap With CITIBANK SPTRINDEX /
NAR Tot Ret PAY FEDL Equity/ (1D USOIS +
09/04/2026 BHF29D1V5 Variable Annuities..............cocveenevuene Exh5..... Index | CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 09/11/2020.... | 09/04/2026.... | = ..covovece ..132,625,309 48BP)| - - (31,499) 977,395 | .cc. | v 977,395 | ....... 977,395 | - - - 1,615,024 | i |
Russell 2000
Total Retun Swap With BNP TR/
PARIBAS SA RCV FEDL P Tot Ret Equity/ (FEDLO1+12B
09/07/2021 BHF29D1Y9 Variable Annuities...........cccooovvcnnenns Exh5.....| Index |BNP PARIBAS.... ROMUWSFPUBMPROBKS5P83 | 09/11/2020.... | 09/07/2021.... | = coovvvves [ o 9,853,623 P)| - - (78,179) | .o | coveenes (78,179) | ........ (78,179) | - - LT R YL [
1149999999. Total-Swaps-Hedging Other-Total Return 0 0 ..243,450 XXX] ....... 243,450 |....... 243,450 0 0 0]...1814,959 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 0 5,689,037 |XXX| ....5,689,037 | ....2,143,074 0 0 0]...2,118,609 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange. 0 0 | 1,224,928 .10,282,161 |XXX| ..16,207,271 |...1,899,624 | ...... (377470 [ v 0 [ 0 ....1,677,300 XXX XXX
1389999999. Total-Swaps-Total Return 0 (U (78,891) | . 243,450 XXX] ....... 243,450 | ....... 243,450 0 0 0]...1,814,959 XXX XXX
1409999999. Total-Swaps 0 0| 1,146,037 | ......... 10,525,611 [XXX] ..16,450,721 | ....2,143,074 |...... (377470) [ v 0 [ 0 ....3,492,259 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 [ 958,407 | ........... 4,836,574 XXX ..10,761,684 | ....cccovvvrs 0 ... (377,470) | coovvcnnnd 0 [ 0...1,373,650 XXX XXX
1709999999. Total-Hedging Other. ...13,361,633 |..... (6,399,397) | ......... 187,630 |.......... 40,881,371 XXX ..40,881,371 |.(18,088,317) 0 0 0 ]...11,927,971 XXX XXX

1759999999. TOTAL ....13,361,633 |.... (6,399,397) | ...... 1,146,037 |........ 45,717,945 |XXX| ..51,643,055 |.(18,088,317)]...... [CIER(0)] F— (V) I— 0 ]...13,301,621 XXX XXX
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of C
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price| ~ Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Poin

NONE
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value >0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
BANK OF AMERICA NA. ..ottt BATYDEBEGKMZO03TMB27 | Y...ocvovvveren | Yerrrrrirernins | o 3,708,670 | .oocvvriirnns (31,408,229) 0 | 3,708,670 (31,408,229) | oo 0 | = s | e
BARCLAYS BANK PLC......oouiiiiiieiieiieiiesiesssessssessise sttt G5GSEFTVIPSITOUKSST3... | Y..veeevveres | Yo [ e 2,485,000 | ..oooovriiiinns 9,521,321 | oo (9,677,213) | oveoviererrieid (V1 10,984,403 | .....cccvvvvinnn (9,677,213) | ovouvvverrierierirriieni (01 I 1,940,619
BNP PARIBAS........ooiiieintierinei st ROMUWSFPUBMPROBKSEP8Y Y......ocvvvvee | Yerrrrirernins | o ..578,948 ....(733,945) 0 | 578,948 | ..o (733,945) | vovererrreierirereren (0 RN 199,935
CITIBANK NA. ...ttt . E57TODZWZT7FF32TWEFA76 . 7,011,000 | oo 6,862,464 .(2,417,248) 0 [ 9,679,396 (2,217,113 | ...... 451,283 | oo 3,029,054
CREDIT AGRICOLE CIB........cccovvnrierrrrrirrireee TVUV7VQFKUOQSJ21A208. | V..o | Yo | e 1,796,000 | ..o 135,225 |........ (67,725) 0 | 1,621,702 | = oo | e (01 R 207,504
CREDIT SUISSE INTERNATIONAL.......c..covvvrmrveirnrrrnns ... E58DKGMUIYYYJLNBC38B8. | Y...oovvvrreree | Yoo | e 706,820 | ..o (3,631,969) 0 ... 706,820
DEUTSCHE BANK AG.......ouiieeiireeineiseie e esseseeeenees . TLTWFZYICNSX8D621K86.. 3,386,541 | - (V] I 3,386,541 | -
GOLDMAN SACHS INTERNATIONAL.......ocvuririrriiririierissieeesieienieies W22LROWP2IHZNBBBK528 [ Y......coovvvver | Yo [ © s | (817,005) 0 | = e [ s (817,005) | e 0 | = e
JPMORGAN CHASE BANK N.A.......coovviriinnns TH6GLXDRUGQFUS57RNES7 56,130,000 78,366,651 ..(17,822,530) ....78,366,651 (17,822,530) | wovvoneeriinn 4414121 | 6,294,805
MORGAN STANLEY & CO INTL. PLC......couiiiieriiicienireiescie st enienees 4PQUHN3JPFGFNF3BB653. 1784744 | ..o 10,150,961 (7,958,123) ....10,150,961 ..(7,958,123) | ...... 408,004 | ..o 453,522
UBS AG....coieietiere st BFMBTE1CT2L1QCEMIKSO0.. | Y..oeevvveree | Yerrrveiiveiins [ e 2,760,000 | .oooovriririianns 5,190,967 |............. (2,573,482) 0| 5,181,726 (2,573,482)
WELLS FARGO BANK NA. ...t KB1H1DSPRFMYMCUFXTO09] Y.....covooveer | Yerriosririrs ..2,880,000 ....4,599,805 (382,959) 4,599,805 (382,959) ] ....
0299999999. Total NAIC 1 DESIGNAtON. .......vuuiviiiiiiiisiisiiiiiis et 78,384,012 123,208,373 | ... ) ....6,159,061 ..128,865,623 | .. (77,222,568)| ...
0999999999, GrOSS TORAIS. ... vreresreieseissreserssasseessse s ees st ser stk f e n e 1ee feE e eE bbbttt | seenineeni s 78,384,012 | oo 123,208,373 | oo (77 490 428) ..................... 6,159,061 | ..coovvirirnnn 128,865,623 | ....coovrinnns (77,222,568)
1. Offset per SSAP No. 64 OO OO PO OO OO PO ST FO PO PSP OO O PP POP PP PO PPTPPPPUPPPOPPOOS YRTOR
2. Net after right of offset per SSAP NO. 84........ccoriiiiiniiiiiieseis e 123,208,373 | .o (77,490,428)
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swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of |
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (LVo
Collateral Pledged by Reporting Entity
BANK OF AMERICA NA......cooiiiriiierineiseeiessssienies B4ATYDEBEGKMZO031MB27.. | CORPORATE.........cvuiiieieierieieieiieissssssssiessesssiessssenes 743315 AV 5 | PROGRESSIVE CORPORATION (THE)......ccoiuiiriiiriniiiereiinsisesssssisssiesessssssesssssssessssssssssnns | oesessessnssessenes 419,164 | ......... 352,000 ..374,318 |03/01/2029.
BANK OF AMERICA NA.. ... BATYDEB6GKMZ0031MB27.. | CORPORATE 845011  AB 1 | SOUTHWEST GAS CORP........cccooiirriiiriiireisreieneissesiseieons 3,646,779 3,044,000 | ..coovriinnnnnne 3,042,487 | 06/01/2049. | ..
BARCLAYS BANK PLC... .... GBGSEF7VJP5I70UK5573..... | CORPORATE, 585055 BS 4 | MEDTRONIC INC.......coooiiiiiiiiiiieiiiiceiesieiec s ...787,740 699,000 ..695,780 | 03/15/2025. | ..
BANK OF AMERICANA.......cccoovviniiinniinieneieneinns B4TYDEB6GKMZ0031MB27.. | CORPORATE. 771196 BP 6 | ROCHE HOLDINGS INC.........iiviiriiiriiiriiisisceiisesiesesi s 7,182,502 | ..o 6,093,000 | ...ccoovvrrnnnnns 6,090,489 | 09/17/2028.
BANK OF AMERICA NA.. ... BATYDEB6GKMZ0031MB27.. | CORPORATE 585055 BS 4 | MEDTRONIC INC.......oooiiiiiiiiimieiiieciiesieies s 5,245,966 ....4,655,000 ....4,633,559 | 03/15/2025. | ..
BANK OF AMERICA NA.. ... BATYDEB6GKMZ0031MB27.. | CORPORATE, 375558 BA 0 | GILEAD SCIENCES INC.....c.ooovvirmerrreiieieinriniinns ..11,255,760 ....8,953,856 |02/01/2045. | ..
BARCLAYS BANK PLC........ovvvieriecieereiieccieseeieneeens G5GSEF7VJP5I70UK5573..... | CORPORATE. 084659  AD 3 | BERKSHIRE HATHAWAY ENERGY CO.......cooiivimieiimieiiinieiieeisseisesessssssssssssessssessssesessenes | coseessseseseenssennes 35,409 [ ..ovovorerieenenn32,000 | i 31,998 |02/01/2025.
BANK OF AMERICA NA ... BATYDEB6GKMZ0031MB27.. | CORPORATE, 084659 AD 3 | BERKSHIRE HATHAWAY ENERGY CO........... 1,974,071 02/01/2025. | ..
CREDIT SUISSE INTERNATIONAL... .. E58DKGMJYYYJLN8C3868... | CORPORATE 00440E  AQ 0 |CHUBB INAHOLDINGS INC........ccoooomrirriiiniiieneiieneiesceeiesenenns 3,496,765 03/13/2043. | ..
BANK OF AMERICA NA B4TYDEB6GKMZ0031MB27.. | CORPORATE. 00440E  AQ 0 |CHUBB INAHOLDINGS INC........coovvemmrririrrinriieriiereseioeseiiesenenns ..114,876 03/13/2043. | ..
BNP PARIBAS ROMUWSFPUBMPRO8K5P83 | CORPORATE, 482480 AJ 9 | KLACORP ...295,135 . 283,000 ..303,297 | 03/01/2050.
BANK OF AMERICA NA B4TYDEB6GKMZ0031MB27.. | CORPORATE. 437076 BW 1 | HOME DEPOT INC.......iieiiiieiiiieisiis e | s 59,687 | ...... 50,000 | ..o 52,777 | 12/06/2028. | ..
0199999999, TORAIS. ......1vvurruesriserris e CE eSS4 EEE L ..34,513,853 | ... 28,853,000 ...28,817,426 XXX
Collateral Pledged to Reporting Entity
CREDIT AGRICOLE CIB........ccoovviierirriirieiereriseeenines TVUVTVQFKUOQSJ21A208... [ CASH......oucviiriiiriisieieieesis st esssnenen SR ..740,000 | oo 740,000 XXX
CREDIT AGRICOLE CIB. 1VUV7VQFKUOQSJ21A208... | CASH B8 1,056,000 ....1,056,000 XXX
CITIBANK NA.. E570DZWZ7FF32TWEFAT6.. | CASH Cash 3,151,000 3,151,000 XXX
CITIBANK NA.. ... E5TODZWZTFF32TWEFAT6.. | CASH LS.ttt 3,860,000 ....3,860,000 XXX
DEUTSCHE BANK AG . TLTWFZYICNSX8D621K86.... | CASH S bbb ...727,000 XXX
BARCLAYS BANK PLC... G5GSEF7VJP5I70UK5573..... | CASH Cash 1,373,000 XXX
BARCLAYS BANK PLC... . G5GSEF7VJP5I70UK5573..... | CASH GBS 1,112,000 XXX
DEUTSCHE BANK AG.......cooiirieirniiisirnsiesissiesssssnins 7LTWFZYICNSX8D621K86.... | CASH Sttt ...541,000 XXX
JPMORGAN CHASE BANK NA.........oooooiriiariiananns ... THBGLXDRUGQFU57RNE97. | CASH GBS ..51,120,000 | ... ..51,120,000 XXX
JPMORGAN CHASE BANK N.A.......ooovvrrieieierinninirnins 7TH6GLXDRUGQFU57RNE97. | CASH Sttt 5,010,000 | ..coocrirevernnne 5,010,000 XXX
DEUTSCHE BANK AG........oirviiirrirriseeieceeiesenienneens TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 1410 VO 3 | FNMA BOYR ..o ..475,663 XXX 01/01/2047. | ..
DEUTSCHE BANK AG......oomrvierriinniiseesieseiieseiiseeens TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 314009 BB 7 | FNMA BOYR ..ot ..133,098 | ... XXX 10/01/2048. | ..
DEUTSCHE BANK AG........oirvinevirniceeieceeienenisneens TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 314008 LL 5 [ FNMA BOYR . ..o LA43454 | 660,000 XXX 09/01/2046.
DEUTSCHE BANK AG........oomrviiiriirriisseeieseiieseiisenens TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... B140FN  AS 3 | FNMA BOYR ..o ...292,206 ...445,000 XXX 07/01/2047. | ..
DEUTSCHE BANK AG........oooirviirrininnissnninens TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 3138MB LQ 7 [ FNMA 1BYR ... 2241811 | 1,000,000 XXX 09/01/2027. | ..
DEUTSCHE BANK AG e TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3128PX  RB 4 | FGOLD 15YR ... ...683,035 | ..o 3,625,000 XXX 01/01/2027.
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | CORPORATE 20030N  CH 2 | COMCAST CORPORATION........cooorriimriiinniisniinsiisnsisssssssssssesssssesenas 1,784,744 1,524,000 XXX 05/01/2028. | ..
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXT09. | CASH B8N ...760,000 | .... XXX
WELLS FARGO BANK NA KBTH1DSPRFMYMCUFXTO9. [ CASH......vuuiiiiiiireriicieiie sttt S 2,120,000 | ..coocorirrienne 2,120,000 XXX
UBSAG.......ccccoouuuue BFM8T61CT2L1QCEMIK50.... | CASH B8 2,760,000 ....2,760,000 XXX | | vV
0299999999, TOAIS.........cvvveeveseeeessesesseeessessse s etttk f oS H4seE RS RS E RS SEEELfELfEEf LSRR f LRSS R Rk HHL SRR ..78,384,012 ..82,275,000 XXX XXX XX
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Bank of America, NA. oo Charlotte, NC......ooeeeeiceercreieinceieieineisnies | ceneerennessneines | coveenssssiennsens | eereenseressssnsesnssnssnns | eeeeesesssssssesessssnssns | soeeeesesssssssesesesnnes | seseesessesessesssessnnnns | seeveens (16,148,693) | XXX
Credit Suisse AG.. New York.. 277 350,000 .350,000 | XXX
HSBC Bank USA.. New York, NY. 852 300,000 .300,000 | XXX
JPMorgan Chase Bank, NA.. = NBW YOTK, NY oo | eeeveienieievenens | eveesienesieiess | eveseiesesessesesissesesens | eeveresesesieseseseaesenes 94,342,552 | .......188,759,159 | ....... 152,164,553 | XXX
Mizuho Bank Ltd.........cccovrerniiriniienreiens New York, NY A0 | s [ | 00,087 [ e XXX
PNC BaNK......oocvvniirrireireiseiiseiiesieesiesiseenns PHESDUIGN, PA.......iiiriiciiiseiiniiseneiesineni | crerisensnnsinns [ e [ e | cereesssesssessessnsees | sonssiessesssessnsenns | sosesssssssnsssessesens 25,000,255 | XXX
RBC CItiIZENS.......cvvvvrirrirceiirissieriereeeienens Mount VErnon, KY ........c.cuuvererineeerininnnines | e [ [ | v | oo 15,015,520 | ..ocvverrrcrirns 800 [ ..o XXX
Standard Chartered Bank............c.ccoucevevrenerens NEW YOrK, NY ....oouiiiierierieeineenenineineninns | crveniseeneninns [ covneenennnsinns | eevnes 939 [ o 272 | o 250,000 | .cooocernees 500,023 | .coovrvrnes 500,020 | XXX
US BaNK.......ooeveveeiiieeieieicieeieseessese s Minneapolis, MN..........ccocviuriiniiieiininerrinens [ e [ e e | e 83,525 | oo 99,035 | ......... 37,929,372 | XXX
WEIS Fargo........evvveermeereemerieeriseeseneseesnsenens RAIEIGN, NC...ooovirvirricerisereniesesenissinenis | crerensesnnnns | e | e | e | ooeveneens 7,699,798 | ......... 10,041,964 | ......... 12,416,692 | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories. XXX XXX .190,498 .341,094 .341,094 | XXX
0199999. Total Open Depositories......... XXX XXX [ 2,722 | ....686 | 118,231,893 | ....... 200,892,162 | ....... 212,853,293 | XXX
0399999. Total Cash 0N DEPOSIL. ... s XXX XXX 2,722 | 686 | i 118,231,893 | ....... 200,892,162 | ....... 212,853,293 | XXX
0599999, TOAl CASN.......covvererrirceiseiaeieeeeee et XXX XXX | 2,722 | i 686 | 118,231,893 | ....... 200,892,162 | ...... 212,853,293 | XXX
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swtement as of september 30, 2000 e Brighthouse Life Insurance Company of NY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 7 8 9
Amount of Interest Due &
CUsIP Description Book/Adjusted Carrying Value Accrued Amount Received During Year

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

INTERCONTINENTAL EXCHANGE INC CPCASH

............................... 499,811 [ i | e 281
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT ODGALONS.............cevvvvuuuiiriiiiiiiiiiss 811408 4188110804881 001 HLLLS LS | 499811 | o0 | e 231
3899999. Total - Industrial & MiSCEIIANEOUS (UNAFFIHALEA). ...........c.uuuriiriiisiii 800481000 3804842041048 LH8E 0L | 499,811 | cvoveveeeeeeeeeererererieeied | e 231

Total Bonds

7699999. Subtotals - Issuer Obligations....

8399999. Subtotals - Bonds....

8899999. Total - Cash Equivalents






