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Statement as of March 31, 2021 of the New England Life Insurance company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS. st nntennens | fnstenseseanes 995,292,448 | .......oooveeeeieeneniees | e 995,292,448 | .......cc.c.... 999,405,822
2. Stocks:
2.1 PLEfEITEA SIOCKS. ....vvveurerrisiierie ettt ssessenssnssns | stssssessnsssssssssnssasssnssnssessns | sressessesssnssnssesssnssnssessansns | sesessssssessessesssnssessessnens (0
2.2 COMMON SIOCKS. ...vuvrrearerrisessesseseessssssssssessessssssessesssssssssessessssssessessassssssessasssssessessanes | ssssssessessssssssmssasssnssnssosses | sressessassnssnssosssnssnssessansns | sesessssssessmssosssnssessessnens (01
3. Mortgage loans on real estate:
31 FIESEENS. ..ottt sttt | essensenenenens 83,447,805 | ..o | e 83,447,805 | ..o 85,986,447
3.2 Other than fIFSEHENS........veeveeiecireieiecicrs ettt ssessentns | sossssessessssssssssssesssssnssesses | soessssssssssssnssessnsssnssessansns | sesessnsssessnssesssnssessessanens (01
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDTANCES). ... ceeeerteeeneeretseeseeseseesesseee e et sseassesess st es s s ees e s s b e s s b e e sseste | 2bsetsessessasssnesessastsssestesis | Hressstsssessastassssssnssassantane | sesesssssessessassssesessessnens 0 [
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......covviecveiiiie ittt sttt b s sae st sbessenas | essesssessessssssssessessssassess | stesessssessessesssssssesnssnsesses | sesissessessesosssssessessssasea 0 [
4.3 Properties held for sale (less §.......... 0 €NCUMDBIANCES)......covvvecviiieiieieiseieie s iesieies | cresisissiesesissessesssssssesseses | evsesssssssesisssssesesssesssssens | evsessssessesissessessssssnsns 0 [
5. Cash ($.....40,160,345), cash equivalents ($.......... 0)
and short-term investments (§$.......... 0.ttt nas | ererensenes e 40,160,345 | ..o | e 40,160,345 | ...coovrree 57,030,001
6. Contract loans (including §.......... 0 PreEMIUM NOLES).......cvivireireireieieiseiese et ssesssanes | crensessesnens 401,834,498 | ..o | e 401,834,498 | .......couc 407,179,937
7o DIIVALIVES. ....oovverceeseriseceie sttt sttt | criseeninenerens 10,947,751 | oovoeceeerinecneennens | overineesinenens 10,947,751 | oo 9,614,083
8. Other iNVESIEA @SSELS.........urvreerircrireriecsiee ettt | sreesienetnenes 14,839,612 | .o | verieerinenens 14,839,612 | coovovvvverenne 14,846,959
9. ReCeIVaDIES fOr SECUMHES...........cvuuiiniiiiiiii et ssinsens | sboesisessiessansees 7,740,644 | ..o | s 7,740,644 | ..o 1,841,343
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecirie et | cresesssese e sssessenne | essesssssstesessssessesesssssssens | evesissessesissessessesessnans {1 ORI
11, Aggregate write-ins for INVESEEA @SSELS.........ccviiiiieieicisiee e ssins | esrssssssessssssanees 113,429 | oo 0] oo 113429 | e, 76,310
12.  Subtotals, cash and invested assets (LINES 110 11).....ccvvvieieiniieeseeieeeseeseenenns | vevesininns 1,554,376,532 | oo 0.u...1,554,376,532 | ............. 1,575,980,902
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..............ccceeeee | vevervivevereiennn, 2,769,076 | ...ocovverireerernes 3718 | o 2,765,358 | ......ccevvrerene 1,910,093
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccoevveveeeees | evvereriieennnnnd 6,296,629 | .....evovireriieeieieesienns | e 6,296,629 | ......ccevvveens 9,789,205
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0)- ettt | ehbiestest st sttt et ensts | sessesssesss ettt et enssenss | siessens sttt (01 OO
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............c.ririirerinrinineseeneeseesesseeisesisesinens | ceriresiesienes 44,098,558 |......ovorieireirererreinens | e 44,098,558 | .......cccounen. 33,040,015
16.2 Funds held by or deposited with reinSUred COMPEANIES............ccuevieiviiieieiiieieicissieies | ceveissiesesissssiesssesssssssens | sesiesissesesssssssssesssssseses | sresissessesissssssssessessssesse (1] IO 81,093
16.3 Other amounts receivable under reinsurance CONTacS...........cc.ovvriemienieniierierienies | v 5,454,544 | ... | s 5454544 | ..ccovvvii. 1,592,769
17. Amounts receivable relating to UNINSUIEA PIANS..........cccuiveieiciiisieiesiese s | srresessssesse s s sessssenne | essesiessssessessssessesessssessens | evessssessesisssssessessssnsns {1 TR
18.1 Current federal and foreign income tax recoverable and iNterest thErEON............ccccveirieiies [ oo [ e esseessenes | crevesessese s sssenee (0 RN
18.2 Net deferred taX @SSEL. ..ot esssennen | soessiensienenss 63,356,125 | ...cooorvvrrrnns 44,056,688 | ..o 19,299,437 | coovovvvviierenne 19,638,341
19.  Guaranty funds receivable or 0N dePOSIt............ceiurieieiieieieesie s | e 405,524 | ..o | e 405,524 | oo 413,792
20. Electronic data processing €qUIPMENt aNd SOMWAIE...........cceieuiieiiiiiisieesseessiesesesses | cersessessssesesessssessesssssssens | sresesssssssessesssssssesesssseses | sresiessssesessssssessessssasses {1 RN
21.  Furniture and equipment, including health care delivery assets (§.......... 0)eerteirriereireisreneinees | e | oo | e {1 RN
22. Net adjustment in assets and liabilities due to foreign eXChange ratES.........cviveeririeiieiiei | e | crereisnnesesssesessseses | sresiessssesesessssesessssesees {1 RN
23. Receivables from parent, subsidiaries and affiliates............cccovrririeininnneseenes | e 3,884,973 | ..o | s 3,884,973 | oo 3,813,251
24. Health care (§.......... 0) and other amoUNtS FECEIVADIE...........c.ovueiiirecicee e | et essiesessssienes | seesesssssssessssstesessssessens | soesssssssessessssassesssssssenss {1 RN
25. Aggregate write-ins for other than iNvested aSSets...........ccoiiieciiess e | e 9,645,827 | ....cccovvunnnn 8,288,562 | ........cc....... 1,357,265 | oovvvrienn 1,709,830
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUgh 25).........ccuvereveeeenerieeeiseesessseessesssesessssssesssesssssesses | sevsssesesnns 1,709,403,227 | cooovvvererenne 52,348,968 | ............. 1,657,054,259 | ............. 1,666,293,114
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts............ccveers | covvrrivnnes 8,051,371,200 | ...cooveererererereeereerceeenes | eevreierienns 8,051,371,200 | ............. 7,983,184,583
28, Total (LINES 26 @NG 27).......cvurrermerireeircriseesieeessesesesseessssessssesssssssssssssesssesssssssssssssssssess | eeessceens 9,760,774,427 | ..o 52,348,968 | ............. 9,708,425459 | ............ 9,649,477,697
DETAILS OF WRITE-INS
1101. Deposits in connection with INVESIMENTS..........ccceveiciricieceiseeseeesseeseeseenssssnes | evenessesnieniennens 113829 [ o | v 113,429 | oo 76,310
1102, otk | Seeb e bttt | seeest ettt nnns | eeete et (0 0
1103, ettt | Seeb bttt | neeebt ettt nnns | eeebe e L1 SR
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccveveiureeierieeiieieins | coereeieissieseiseiesese s (0 TR L0 TN (0 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......ccivuurirerierenirennieissressesssensssseses | evssesesssssssssesnns 113,429 | oo O I 113,429 | i, 76,310
25071, MISCEIANEOUS. ......vovevveeerireercriseesisseseesiseessesssesss sttt ssnssens | eessssssinesssaes 1,365,577 | .ooeverecercrrinernin 8,812 | oo 1,356,765 | ..o 1,709,330
2502. Receivable from third party adminiStrator............cccceveiiieeciiscesees s | e e 500 [ .o | s 500 | e 500
2503. Prepaid PENSION @SSEL..........cviueieieiiiriieiieiiissieie ettt ssse s ssssstessenns | sesssssssessesinsen 8,279,750 | .vvvveevrvrerrennns 8,279,750 | .eovvvvevreiereeieieieiseienea (1 T 0
2598. Summary of remaining write-ins for Line 25 from overflow page...........ocoeeeenieenisiieiens | e (0 R L0 TN (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE). ... eveererermrreirresnsiresesessssrenssesenns | oseeessssssseennes 9,645,827 | .oovvvriiiinenns 8,288,562 | ...coorrririinns 1,357,265 | ..ooovvrriricienne 1,709,830




Statement as of March 31, 2021 of the New England Life Insurance company

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....1,106,112,782 less §.......... 0
included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......eurirircirieiieiissisisis sttt sttt ss s st ssessessnssns | sssssessossnssnes 1,106,112,782
2. Aggregate reserve for accident and health contracts (including $.........0 MOACO RESEIVE)..........cuurvvrivrivriieiieiieieesisssessesssssesssens | evssesssesssesssnssnnss 6,711,976
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve) 111,965,391
4. Contract claims:
A1 LBttt R SRR R AR R Rttt 26,865,268
4.2 Accident and health. ...47,670
5. Policyholders' dividends/refunds to members $.....37,962 and coupons §.......... 0 due and unpaid..........c.ccceeveererrerersreereiseesee s 37,962
6.  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 $
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $..........
6.3  Coupons and similar benefits (including §.......... 0 ModCO).....vomvvevrririrnens
7. Amount provisionally held for deferred dividend policies not included in Line 6..
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.......... 0 accident and halth PrEMIUMS...........c.ccviuiiiiieieiesee et sns | sessssessesssesse s sessd 493,719 | oo 294,256
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............ccuueiiuiieie ettt bttt b s bbbt b st b st s sas | oebssbessessssessessesss s st esses s b entesss | evsesssssssessessssansesses st s ses e banes
9.2  Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SEIVICE ACE.........c..cviuieeieieicieeseieieieie | ettt | ceessessssssess s es s seees
9.3 Other amounts payable on reinsurance, including §.......... 0 assumed and $.....33,648,826 ceded e .33,648,826 | ..... ..17,760,942
9.4 INtEreSt MAINTENANCE RESEIVE. ...tttk s st s e nbntns | sesessstenssessestenens 17,507,820 | ..oooveeeeireeenas 18,529,023
10. Commissions to agents due or accrued - life and annuity contracts $.....10,641, accident and health $
and deposit-type contract funds §.......... 0ttt aes
11. Commissions and expense allowances payable on reinsurance assumed. o
12, General EXPENSES QUE OF ACCTUBH. .......c..cvuivirieeiceiieiseesstes ettt s bbb s bbb bbb s bbb bbb b bt ss s n s s s sntensens | bevsessssessessssnsassns 1,174,612
13. Transfers to Separate Accounts due or accrued (net) (including $.....(10,623,944) accrued for expense
allowances recognized in reserves, net of reinSUrEd AlIOWANCES)...........cueviuiireiieieisiieieie ettt b st ssbestenas | sesnsessesssssnsenees (11,115,460) | ....cvovvevrrernn (12,020,672)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........cciveiiiiieieicieie et ebns | sressssessesssssssessesseses 395,487 | ..... ....454,202
15.1 Current federal and foreign income taxes, including $.....(8,113,939) on realized capital gains (losses) 13,437,478 | ... ...13,293,989
15,2 Nt AEfEITEA tAX HADIIILY.........coovveieeieciiie et bbb bbbt b s s s b a8 bbbt s b bbb ansans | ebssbessessebnsassesse s s besses et antense | essessesnsassessesantenses et st s baees
16, UNEAMEd INVESIMENT INCOME. .....c.uiiieeiiiii ittt bbb bbbttt | Hiebsnbatb b s s b s bbb n b st enies | Hrebseesenb et s n bbb
17. Amounts withheld or retained by reporting entity as agent OF trUSTEE..........cccveveiirieiec e sessssenens | enersssenenennnn. 08,082,241 | ... 533,448
18.  Amounts held for agents' account, including §.......... 0 agents' credit DAIANCES...........ccvieiiiiecei e sesnsens | eresssseses st snes 600,159 | ..... 717,259
19.  Remittances and items not allocated 5,286,558 | ..... 268,853
20. Net adjustment in assets and liabilities due to fOreign EXChANGE FALES.........cceiiieieieicc et ssens | sebsstessesssssse s sssessessstantense | essessessssessessessstes et et ense s sanes
21.  Liability for benefits for employees and agents if not included above..... 79,454,459
22.  Borrowed money §.......... 0aNd INTErESE thEIEON $......c.0ieeeee ettt sassas | eevssssessssssessssssssssssssssnssans | stanssssssinssnsses s ess st eenss
23.  Dividends to stockholders declared @nd UNPAIG............cceeiiueiieireiiinieieisiese sttt ettt b st es s s nsessens | sebstessessnssnsessessessnsessessnsantense | essessessnsessessesnntesses et st ssesanes
24. Miscellaneous liabilities:
24.01 Asset valuation reSerVe.........c.ooeeeunineeneeeeseiseiseesiseiseneens 13,007,315 | ... 12,566,537
24.02 Reinsurance in unauthorized and certified (§.......... 0) COMPANIES.......cucveiiecteiieie ittt bbb es e bbb se b s et b s st et sssesess | ensesesissebesssesessssebesssesessnaesans | ebsssetessssesessssesessssebesssesesnas
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) 32,025,648 | ..... ...13,202,781
24.04 Payable to parent, subsidiaries and affiliates... 211,579 | ... .6,540,085
24.05 Drafts OUESTANAING. .......ceviiieeiiicteteieets ettt bbb a bbb bbb s bbb s s b s s bbbt et b et ssnsesasnaetas | bessebesnsetesssaetes e setes s etebenaetes | suebesebeses et et st e b sttt banes
24.06 Liability for amounts held UNder UNINSUIEA PIANS............c.cveiieieicisiesee ettt sttt s st ssessessssesaesssas | eessssessessssnssssssssssssassesnsastasss | essesssssssssssssssssessesassessessnsanes
24.07 Funds held under coinsurance. 49,609,932 | oo
24,08 DEIIVALIVES......ouvveveresisriceseiserseessst e | ehiess Rt 237192 | .....
24,09 Payable for securities........... 900,000 | .ovvvererierereeee e
24,10 Payable fOr SECUMHES IBNAING. ......c.ivveveeicreceieieese ettt es st sttt bt s s s s s et b st et se bt es e basbansesanes | oetssbessessssanssssesssssssassesesantenss | essesassssssssesssssstessesansenses e sanes
2411 Capital notes §......... 0 aNd INEErEST NEIEON $......ci.0.ee ettt a et e st sas s s nseesssnastasanens | oesetesssesesnsessssnsssssenssssssnsetans | esersesssssstessnssesssssetesensnessanas
25.  Aggregate Write-iNS fOr IADIIIES. .......ccrvererrieiiecissiee ettt ettt ens s s ensentns | srnsssssanssssnnsansans 48,959,021 | .....
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)... ....1,509,091,888 | ..... ..1,515,732,497
27. From Separate Accounts statement.............cccevvevveveveeieeriesreeiesiennns ....8,051,371,200 | ..... ..7,983,184,583
28. Total liabilities (Lines 26 and 27)..... 9,560,463,088 | ..... ..9,498,917,080
29. Common capital stock..... ...2,500,000 | ..... .
B o =) (=T =T o o] R (0o OO PO PP
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOES......veereurerereseeseesessessssesessesssssssesessessessessessessssssessessesssesessessssssessessasssessessassanssessessassssssessossanssnssassasssnssnssesssssnssessanssnssnssassanes | sesmssesssssnssessosssnssnssessanssnssesss | sesessmssssssssnssessnssnssessnssnssnses
33, Gross paid in and CONHDUEA SUMPIUS...........c.ueveivieeiecictece ettt ssssessesessesse s ssssssesssssnsessessnsenns | sesseessnsssenensennennni2y 000,000 | oo
34.  Aggregate write-ins for special surplus funds.. | e (O TR
35, UNQSSIGNEA fUNAS (SUMPIUS).......vuveecerresresieeesiseeseessseeesese e ssesssse e sse st et ees st s st s s s sses st st e st st essessensns | sressessssssssnssnes 143,462,371 | oo 146,060,617
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt ns e nnens | SessessesE et sse st st et s st entntens | setsessens st e s st st s r st eren
362 .. 0.000 shares preferred (value included in LiNg 30 $..........0)..c.cuiiiirerirririeeieieee sttt ssssnnes | sessssssssssssssssssssssssssssssnsssns | sssesssssssnsssnsssnsssnsssesssesssesssnnes
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). ..145,462,371 | ..... .148,060,617
38.  Totals of LiNeS 29, 30 @NA 37.......c.ouiuiieiiieiieicisetee ettt bbbt ol L A47,962,371 | 150,560,617
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......uoveuiiireieiieieieie ettt ettt ssssenans | evessessssaesinsnes 9,708,425,459 | ....ccoovvvnee. 9,649,477,697
DETAILS OF WRITE-INS
2501. Postretirement DENETit HADINILY.............cccveiiviiieis ettt bbbt bbbt naens | erstestesaes s tesaenas 32,086,345 | ..cooverein 32,216,000
2502. Cash collateral reCeIVE ON AEIVALIVES............ccveviiceereeicese ettt sttt ettt b as bt es ettt tes s as s sssaetes s s nassesastessssntsssnantas | srssesessnsesasnsasans 12,694,327 | coevevieieeeinae 14,460,327
2503. Miscellaneous . ..4,178,349
2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE. .........c.eieiuriririieieieiiecissie ettt sess sttt essssssssas | setssssesssstsssssessessssssnssessnes 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......curuururrrsreareseesersaessseseeseessssseesessesssessesssesssssssses st ssssesssnssesssssasssssssssessansssssnes | sesssssesssssssssessnes
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page ol
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE).......ueiiiiiieiei ittt sttt ettt sttt sttt bbbttt
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from OVEMIOW PAGE.........coiiieiiiiiieieicieiee et sss st ssssnsens | sessessessssssessessssesse e sensesaens [0 TR 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE).......cceiiuiiieiieiieieieiesei st ssesstess st es bt sasess st sns st sss st snsess st ansensessnsensasss | tossessesssssssessessssensessnsnsassans [0 RO 0
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Statement as of March 31, 2021 of the New England Life Insurance company

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts..............cccoeeveeieieresieicseeeseseieens | e 17,747,810 | oo 32,666,990 | .............. 125,745,011
2. Considerations for supplementary contracts with life contingencies... v | e 2,086,768 ..2,603,009 | ..oovveirnnn 4,924,402
3. NetinvestmentinCoOME.........ccvveieiiinieie e I . A7,420,221 .. .16,860,371 | ..... ...65,982,986
4. Amortization of Interest Maintenance Reserve (IMR).........ccoceverevenieeineisiinnnns JRO I A9T 728 | 573,175 | ... .2,357,682
5. Separate Accounts net gain from operations excluding unrealized gains OF [OSSES.........c.ccevreuriereiiieieieissseeessiesenes | ceressssessssssessessssssesenns e ————— e ———————
6. Commissions and expense allowances on reinsurance ceded...........cccoceevierennes . ..45,614,961 | ... ..3,218,820 | . ...12,164,249
7. Reserve adjustments ON reiNSUFANCE CEABM..........uviiiiuiriieieseieieiets ettt sttt stensans | sentensesanes (148,852,975) | ............. (124,587,984) | ............. (397,690,738)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPArAtE ACCOUNLS.........cvuiviieicicieie ettt b sttt b st ensessesnsanss | srebsntessessnes 28,295,202 | ..covvrvenne 26,917,002 | ...coovvuee. 102,071,806
8.2 Charges and fees for depOSit-tyPE CONMTACES............cccueiiiieiicte ettt saens | eeaebesssebes s e sebsnsebeseseaas ettt | e
8.3 Aggregate write-ins for miscellaneous income.. 9,311,026 | ... ..9,142,971 |. ...31,735,200
9. Totals (Lines 110 8.3).....ccccvvrumrrrnrirneirneinrireiennn. .(27,879,259)] ... (32,605,646) | . ..(52,709,402)
10. Death DENEMItS.......coureeeieieeee e I ..76,138,728 | ... 44245910 | ..... 177,041,850
11. Matured endowments (excluding guaranteed annual pure endowments).. vee | e 99,374 | .o 441,001 | oo 441,001
12, ANNUItY DENEFILS.......cvoieiii s O I 5,264,868 | ... ..3,435494 | ... ..17,225,583
13. Disability benefits and benefits under accident and health contracts...... RO ...501,778 | ... 458,673 | ..... 2,155,179
14. Coupons, guaranteed annual pure endowments and similar benefits ree e e et setens | s
15.  Surrender benefits and withdrawals for life contracts............cccccvvveeene . ...16,878,507 | ... .68,582,308 | . 232,479,128
16, GrOUD CONVEISIONS. .....ucvvuiectreisiteiisesetssetesssesessssstebessese s s ese b s s b et ss e s bbb e bt e ae s e b s bbb e s e b s e st b st st e st bbb s s sesesnsebessnsesenas | bebsetesessnsesesnsetessnsesesnes ettt | et
17. Interest and adjustments on contract or deposit-type contract funds.. RO ....578,539 ..364,250 | ..... 1,765,237
18. Payments on supplementary contracts with life contingencies............... | 1,781,681 | ... 21,632,104 | 6,854,405
19. Increase in aggregate reserves for life and accident and health contracts. ..(27,057,830) ] ... ..1,381,112 |. ..(51,288,231)
20. Totals (LINES 1010 19)...uuruuiiuiierieireiierisrieie sttt sttt e | - 134,185,645 | ... ...126,540,852 | . .386,674,152
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........cccoeevverens | vervrnrirrirninns 1,015,107 | oo 1,325,811 | oo 6,073,694
22. Commissions and expense allowances 0N reiNSUrANCE ASSUMEM............ewurerurrerreresrernisessssssssesssssssssssessessssssessessassssssesses | sessessessssssessassesssnsnssessns | sessesssssnssessanssssessessnes
23. General insurance expenses and fraternal expenses ...3,990,803
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES........c.vvrrrrerrenirnrenrersirnsnsineisennsssssessssssssssessesssnsssesnns | sneesessnnsnnenns 1,800,918 | voviieiirirrins 976,165
25. Increase in loading on deferred and UNCOllECtEd PrEMIUMS.........cccvereurrieierirrisersisse e ssessessessesssnssessessenssns | sesesssssssssnssns 1,784,631 | oo (114,685)
26. Net transfers to or (from) Separate Accounts net of reinsurance 223,799,656) | ... ..(195,240,797)| .
27. Aggregate Write-inS fOr dEAUCHIONS........c..ovuverieieeiieciei ettt ss st ensnsns | snsesssssssssend 43,952,965 | .oooiiiiininnnes 501,415
28. TOLAIS (LINES 20 0 27)....eueeieererireireeieieiseesseesesessssssssessessess st sttt s es e sses st st ssestensanssessensns | sasssssssssnses (29,740,671) | ..vvvvvnnenns (62,020,436)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. | 1,861,412 | ... 29,414,790 | . 124,597,722
30. Dividends to policyholders and refunds t0 MEMDETS............ccvivrviviieiieceee et snas | ebessssssssssnsasens 977974 | oo 900,040 | ....coovvnnnnee. 3,609,670
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30).........cceieriuiiriiieiiiiieieiieteeese ettt besse s sesssssnes | evssessesssssenes 883,438 | ...ccvvvee. 28,514,750 | ..ocvevneee 120,988,052
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........c.vvrerererrrenrereinirerinsiseessseseeseessssesssseseeses | sessssssesssssssasens 143,489 | oo, 6,205,036 | .oovoorrnenn 15,510,363
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (I0sses) (Line 31 MINUS LINE 32).........curiierreriiinrereieieeiseeeesessseseesessessseesessessssssssesssssns | sesssessssessessnnes 739,949 | i 22,309,714 | ..o 105,477,689
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....139,152 (excluding taxes of $.....(139,152) transferred t0 the IMR)...........cccc.ocvurrvieeiierieesieseesssseessssssiessses | osssssssssssssnes 549,517 | oo (613,994) | ..ovooverreriene (192,918)
35. NetinCome (LINE 33 PIUS LINE 34)......ccu vttt ettt sttt sttt nsns | eesesteseneenenes 1,289,466 | ................ 21,695,720 | .............. 105,284,771
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAT..........ccvevirireiieie ettt b e s bbb s ensssesnas | srevessssesens 150,560,617 | .............. 115,804,230 | ....coueee 115,804,230

37. NEtinCOME (LINE 35).....uuiveireieiriiierieeiiee e | - .1,289,466 .21,695,720 | . .105,284,771
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..(257,188)| ... W1277918 | (412,160)
39. Change in net unrealized foreign exchange capital gain (I0SS)........ccccccvvevrvrrerrrerenne SO I 93,721 | oo (101,531)| . 1,204,187

40. Change in net deferred income tax. | . ...1,834,894 (4,916,505)
41, Change in nonadmitted @SSEtS............ccevereveereveeiiesieesee e 2,389,569)| ... .748,081 | . .6,091,517
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........c.cvvvevcvciriesie et issiens | ervereseesessesses s seenees e e ————————
43, Change in reserve on account of change in valuation basis, (INCrease) OF AECTEASE.............cc.vvvreverererresiessssssesisssesesesesses | ervesessesissessesssssssssseesens e e ————————
44, Change in asset Valuation reSEIVE............cccvuvveievcvrieeseeeess et sens ..(440,778) | ... (740,419)] . ...(521,656)

45, ChangE iN trEASUNY STOCK.........vurereirirriririsesisise s ssessss et sttt bbbt es st nssns | sebsessensasssnssestensanssnssessas rert et | s
46. Surplus (contributed to) withdrawn from Separate AcCoUNts AUMNG PEMIOT.........ccvuveeveiiveieieieeesce e sssesessies | creereseesessesses s sssesseesas ettt tentenes | feerere et bnes
47. Other changes in surplus in Separate ACCOUNS SAEEMENL...........cccvverirrirrirrrrieirisiess ettt ssssessens | sessessesssssesessessssssnssessns ettt tentenes | seeere st bnes

48, CHaNGE iN SUMPIUS NOLES.......vvereererirererisreseissssseeisessessssssessesssssses st ess s st s s sess st et es s se st s st st ssens st ssensns | sebsessasssssnssessessanssnssessns
49. Cumulative effect of changes in aCCOUNtING PHINCIDIES.........ovurvririreririreieiseereie et ess e st ess s sssessns | sessessessasssssessessssssnssessns
50. Capital changes:
BO.T PAIA UMttt sttt £ttt
50.2 Transferred from surplus (Stock Dividend)....
50.3  TranSTErTEd 10 SUMPIUS........cucerruureececeeese ettt et s st bbbt
51. Surplus adjustment:
511 Paid iN.coeeeeees
51.2 Transferred to capital (StOCK DIVIEN)..........c..cvcueieieiiiiie ettt | sesessessessssesses s s sessesanes
51.3  TranSferred fromM CAPILAL...........c.ri ettt sttt sttt ssesss | Heesestenteetesses st s snes
51.4 Change in surplus as a result of reinsurance....
52. Dividends to stockholders...........cccocrereureinieneirrernienne
53. Aggregate write-ins for gains and losses in surplus........ .
54. Net change in capital and surplus (Lines 37 through 53).... ...(2,598,246) | ...
55. Capital and surplus as of statement date (LINES 36 + 54)............ccruiiurrrriiieieiieeceeeeese et ensestessnens | seeeseseeeees 147,962,371

08.301. Management and SEIVICE fEE INCOME.........cccovvieeveeiieieictece ettt ss s sae st tesse s sssssansans | seessssssssensnns 7,602,694
08.302.  MISCEIIANEOUS.......c.uevveireirreiseisieiseisstss st es st es st s s s s sttt b st ss s s es st esnesnntanss | snebssssssessesnes 1,496,965
08.303.  Income from Cross SElliNG AQrEEMENLS...........cceveveveieere ettt sttt s s ss st s et anen 211,367
08.398. Summary of remaining write-ins for Line 8.3 from overflow page. v | s 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 GDOVE)........ccccoivevererisisieisiisiesseissiesesssssessssssssssssesssssssenes | sessessssssssssans 9,311,026

2701, REINSUrANCE TECAPIUTE FBB........ceveiiecvceesetctee ettt sttt st s e ss et s s bessssanssnsnes | esissessesansas 42,980,780
2702.  Interest credited to reinsurers ....971,535
2703, Other ABAUCHIONS.......c..cveieeicteceeie ettt ettt sttt bbb s ettt ae et es s
2798.  Summary of remaining write-ins for Ling 27 from OVEIOW PAGE.........ceverrrieririiieriseieiesiss et ssesssssssssessnsses | sesssssssssssssssesssssssssessnd 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 501,415

5301.  Net gain (loss) on pension and postretirement bENEfit PIANS...........ovvivrririnrinrriee st ssseens | sesnsssesessnnes (1,454,192) | coovvevrrn. (1,176,704)

5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from OVEMIOW PAGE.........curiierrerririinrineireieisstseie s ieessssssssessssenes | sessesssssssssssssssssssessnnes 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)......c..eueererrererirsresressessesssssnesseesssssssessssssssssssssssssnssssssssssassses | sessssssessssanes (1,454,192)
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Statement as of March 31, 2021 of the New England Life Insurance company

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE. .......c..curiririiriireieieei ittt sttt bbbt | erensessssenees 114,519,792 | coovvverene 28,296,683 | ...oovvvveenne 149,618,046
2. Netinvestment income 16,557,496 15,797,123 66,065,526
3. Miscellaneous income ...38,926,828 ..37,889,673 ...144,667,588
4. Total (LINES 1 thTOUGN 3)....vriiiierieieiierise sttt sttt nt s 170,004,116 81,983,479 360,351,160
5. Benefit and 10SS related PAYMENLS........ccciciiiriiieiieess ettt nans | entesesenienas 307,005,892 | ......co....... 234,010,621 | ...coevneve. 813,768,694
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cceveveueveiveierseveiierins | eveeireienens (224,704,868) | .............. (197,107,814) | .............. (627,242,482)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........ccceeueieieienisesee s | cereeseseennnns 58,715,345 | .ooveernne. 7,017,904 | oo, 66,224,011
8. Dividends paid t0 POCYNOIAETS.........c.cuieeicicteic ettt bbbt st s e sssnes | eetessesessssaseas 1,107,450 | coocvrvrnn 974,987 | oo 4,137,023
9.  Federal and foreign income taxes paid (recovered) net of $ 10,300,000
10. Total (Lines 5 through 9) 142,123,819 44,895,698 267,187,246
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeiiieiiicriiiieriiee ettt sae s s s sese s sssesessnnes | sessssessssesenns 27,880,297 | ...ccvvvrrean 37,087,781 | oo 93,163,914
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BOMAS...ceceeeeeeeei ettt R SRR AR
12.2 Stocks
12.3 Mortgage loans.
12,4 REAIESALE. ... et
12.5  Oher INVESIEA @SSELS........vuceueieiieieeiciee ittt bbb bbbttt s | sebsentesinsbessessnes 24,809 | .o 22,551 | oo 56,736
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............ovevinreninniniinnnsirnienes | e A34 | [0 I (10,345)
12,7 MISCEIIANEOUS PrOCEEAS.......cocvvvrivrrieiseiscisiese sttt sttt sttt s bbb ss s entesesnts | sbsstesssssnsessassnes 900,000 | ..cocvrrnenn. 25,544,509 | oo 0
12.8  Total investment proceeds (LINES 12,110 12.7).......cuiueiercieeeeseeeeetese et bes s senaenes | svevsesssssenes 21,394,901 | ..o 55,080,541 | .covvrerneee 127,235,216
13.  Cost of investments acquired (long-term only):
13.1 Bonds 15,351,858 76,930,971
1312 SHOCKS...vuveeecetteee ittt R bbb as | Hiee sttt | Hrent bbb
13,3 MOMGAGE I0BNS.......ooreeereeciceseie ettt sttt st nt s nssensns | fentsesestessanssessessantansan (01 I 2,600,000
134 REAI ESIALE.......ueeeeeii bbbt | Hiee s nb ettt | Hient bbb
13.5  Other INVESIEA @SSBES.........cvviiceicecteiee ettt ettt sttt sttt e st sstesenssasssesntassseasssnansssnes | stesessessssssssssensnsans 3,331 | oo 93,594
13.6  MiSCEllANEOUS APPIICALIONS. .........covviveiircieicecte ettt bbbt bbbt s e bbb s s s bntens | svnberessnneranans 7,702,273 | ..o 5,361,087
13.7 Total investments acquired (LINES 13.1 10 13.6).......curuurrrriurrerriecireireieeseise ettt ettt esssssnen 23,057,462 84,985,652
14.  Netincrease or (decrease) in contract [0ans and PremMium NOES.........c.ccuvvivcveiiieniiietc e (5,345,439) (1,561,346) (9,136,971)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14).......c.cvuriruriinieienieineneieessstseeseessessssssessenes | seesessessnsensenns 3,682,878 | ..ccoovvrnene (28,343,765) | ...oververrnne (43,093,857)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. .....e.cvueueeeeeciseieeeicis ettt bbbtk b e bsnes | S8ebessesseesasbasasns st entaetns | ebebsessessastneessentassessnsss | sbsessstassessestesssessnssessanes
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK...........crvuiverieeieicteie ettt ssesaesess | svressssssesesessessesessnaaes {1 2,000,000 | ..cccoerrrrrnen 2,000,000
16.3 BOIMOWED FUNGS. ... veeeeceiiit ettt bbb b bt | HEtbeb e bt eesee b b e nb st retns | cbsebsessessasbneesbesbeebeninens | ehsesssteesessentess et ensessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities 663,662
16.5 Dividends to stockholders .60,600,000
16.6  Other cash provided (APPHEA)....... e ettt sss st ess st sessensnens | srsssssssessnes (48,220,207) ....(16,664,739) ...(14,068,905)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccoccvvvnnan (48,432,831) | ..covvevnene. (14,712,495) | ....coevneee. (72,005,243)
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 Ling 17)........cccovvvvecns | corererrrrennens (16,869,656) | ...vvrvvrernenne (5,968,479) | ...ovvvrenne. (21,935,186)
19.  Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI........viivieictie ettt bbbt b st benns | sbestesnsassenes 57,030,001 | .ovvvrrnee. 78,965,187 | .......ooc... 78,965,187
19.2  End of period (Line 18 PIUS LINE 19.1).....cuuiiiiiiiiiiriircieieiseieeseisie st nsssisen | seesensessnssnens 40,160,345 | .....ccoovveneen. 72,996,708 | ....ccovvevenee 57,030,001
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Initial settlement of ceded premiums related to reinsurance agreement.............c.oeeeeeerreeienrneureenessseseesseneenns (92,353,928)
20.0002 Initial settlement of funds withheld related to reinsurance agreement...... ...50,215,388
20.0003 Initial settlement of commissions related to reinsurance agreement ...42,138,540
20.0004  Security exchange
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Statement as of March 31, 2021 of the New England Life Insurance company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3Year
To Date To Date Ended December 31
1o INAUSEIIAL TRttt | £ieebsee b b e bbb bbb st b bt s st ee | SebteeR et E R bbbkt | Shieeb bbb
2. Ordinary life INSUTANCE. ......cvvuureeririrciirerieeeierieesies st esssssesssssnins | cessessssessssssssessssseseons 38,073,275 | ..o 37,055,646 | ....cvvvcrererieriinns 150,918,303
3. Ordinary individUal BNNUILIES............covvveeicreeieice ettt ssss s sssessesenses | evsesasssssessesessessesaesessas 2,969,833 | .ooeeieee e 3,574,810 | oo 11,552,943
4. Creditlife (Group and INAIVIAUAL)............ccueieieieiriieieeese e ssse e ssees | sessessessessssassessssessesesssssssassesssssssess | stessesssessessessssssessessssessessessssessessns | assessssssessesssessessesnsessessessssassessesas
B GrOUP [0 INSUTANCE. ....ceeeeeeeececeees ettt ettt ettt ess e ssesas | seeseeseessessessesseeasesestess e s e st ensanssnsss | SEeetsessestasssssessessaetsessessestnsessestans | sessstessessesseesaessessensaesses st enssnsseses
6. GrOUD @NNUILIES. ...ttt sttt ntnte | sesessstessesessnsessessessssassessesantessesn (O R 1,025 | o 1,026
T A = GrOUD ..ottt ettt s E ke f et en ket s | 4eEseeEee s e R e R R ee R R s R R et et st ensentesr | SEeetieesesEent et esRes s st s st st et ententens | HeesesEee et sesE et R ettt
8. A&H - credit (Group and INAIVIAUAL. ..........cevicveicesiiete et sesssaesssees | sssesesissesesssesessssebessssesessssesesnsetess | ebsssesessssesessssssesssesessssesebassetesssnse | nebesessssesssessesesssesssssebessesessssnsebanes
9. ABH = OLNBT ..ot | seste ettt 1,291,292 | ..o 1,432,924 | ..o 5,224,441
10.  Aggregate of all other INES Of DUSINESS............cvivriieeicieeeeece e sesbesens | eressssssssssssssssssessessssesssssnsessssanes [0 PO {0 OO 0
11, Subtotal (LiNeS 1 through 10)...........cvuerereriiieriecieeeiscseess s esssesssesssessss | seeessssessssesssessseseseed 42,334,400 | ..o 42,064,405 | ......vvvercrieninne 167,696,713
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........ciiuriiriiririireiessinsiseissssississssissieens | sessesesessssesssssssssessessssssssssssessssssesss | sessssessassossssssessessssssssesssssnssessassans | sessassssssessassossssssessessnsssssesssssssseses
13, Subtotal (LINES 11 trOUGN 12).........rvvereimirircciirieeeieerieessesisesiseseseesessessssesssesssssssns | seeesssesssssesssssssesssnens 42,334,400 | ..o 42,064,405 | ......ovvvervrrcricninne 167,696,713
14, DEPOSIt-tYPE COMIACES. ......vueueeieeereieieireiseietie ettt ssesseesesesseses | sessssssssssssnsssssnssessssnssessssnsessessssasses | sesesseessssssessessssassessesansessensnesnsansesns | essessssessessessnssssessessnssnssssessnsessssases
15, Total (LINES 13 @NA 14)......ouiviririeiiiiriiirieiieeiescrieeriensesseni s sessessssensseenseee | eieesseesssnenesneessnesssnend 42,334,400 | ...ooooviricis 42,064,405 | ......ooooovvvrreirnnn. 167,696,713
DETAILS OF WRITE-INS
L OO PO OO OO DO O PO OE POT OO
1002, oottt R R s | Heb R Rttt | eeeRE RS | chbi et
1003, oeoceeeeseetae e st E R R R e e | £48 R R ARt R ettt | HeeERE RSt | Sebs R
1098. Summary of remaining write-ins for Ling 10 from OVErfloW PAgE........cccvuiveeverreeerieriereeeiieiins | cvveiveresesee e sssssssesenad [0 U (0 I OO 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE)........ceeuuirerrrereresinmiseressenesssesseneses | nseesssensssssssssssssssssssssssssnsssesssseens 0 | e 0 | e 0
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Statement as of March 31, 2021 of the New England Life Insurance Company

NOTES TO THE FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A. Accounting Practices

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

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

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

Financial
Financial  Statement
SSAP Statement Line For the Three Months For the Year Ended
Number @ Page Number  Ended March 31, 2021 December 31, 2020
Net income, MA SAP $ 1,289,466 $ 105,284,771
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 1,289,466 $ 105,284,771

Statutory capital and surplus, MA SAP
State prescribed practices: NONE

State permitted practices: NONE
Statutory capital and surplus, NAIC SAP

() Statement of Statutory Accounting Principles (“SSAP”)
B. No significant change.
C. Accounting Policy

(1) No significant change.

March 31, 2021

December 31, 2020

$ 147,962,371

$

150,560,617

$ 147,962,371

150,560,617

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

using the constant yield method.
(3-5) 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.

Accounting Changes and Corrections of Errors
No significant change.

Business Combinations and Goodwill
No significant change.

Discontinued Operations
No significant change.

Investments

A-C. No significant change.
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D. Loan-backed Securities

E-L

J-L.

()
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 three months ended
March 31, 2021.

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 three months ended
March 31, 2021.

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 March 31, 2021, the Company has not recognized any OTTI on its loan-backed securities based on cash
flow analysis.

At March 31, 2021, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by
length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 681,813
2. 12 Months or Longer $ 321,368

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 21,007,760
2. 12 Months or Longer $ 2,999,559

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 three months ended March 31, 2021.

No significant change.

Working Capital Finance Investments

The Company had no working capital finance investments during the three months ended March 31, 2021.
Offsetting and Netting of Assets and Liabilities

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

No significant change.

Reporting Entity's Share of Cash Pool by Asset Type

The Company did not participate in a cash pool during the three months ended March 31, 2021.
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6.

7.

8.

10.

11.

12.

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

Investment Income
No significant change.

Derivative Instruments

As of March 31, 2021, there were no significant changes in the Company’s derivative policy or investments other than

those described below.

Credit Risk

The Company enters into various collateral arrangements, which may require both the pledging and accepting of collateral

in connection with its derivatives.

As of March 31, 2021 and December 31, 2020, the Company did not have any collateral pledged in connection with its

over-the-counter ("OTC") derivatives.

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

Cash @ Securities

Total

March 31, 2021 December 31, 2020 March 31, 2021 December 31, 2020 March 31, 2021 December 31, 2020

Variation Margin:
OTC-bilateral  § 12,694,327 $ 14,460,327 $ 505,067 $ — 3

M

13,199,394 § 14,460,327

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.

Income Taxes
No significant change.

Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties
No significant change.

Debt
A. No significant change.

B. The Company has not issued any debt to the Federal Home Loan Bank.

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans
A. (1-3) No significant change.
(4) Components of net periodic benefit cost:

Pension Benefits

Postretirement Benefits

2021 2020 2021 2020
Service cost and administrative expenses $ 56,000 $ 223,000 $ — 3 —
Interest cost 1,158,750 8,229,000 201,000 1,112,000
Expected return on plan assets (2,295,500) (9,261,000) — —
Amortization of actuarial (gains) and losses — 384,000 78,250 50,000
Amortization of prior service cost or (credit) — — (4,000) (16,000)
Total net periodic benefit cost $ (1,080,750) $ (425,000) $ 275,250 $ 1,146,000

Additions to pension and postretirement liabilities are ultimately settled as payments to participants. All benefit
payments relating to the nonqualified defined pension and other postretirement benefit plans are subject to
reimbursement annually, on an after-tax basis, by MetLife, Inc. (“MetLife”), payable to the Company's ultimate

parent, Brighthouse Financial, Inc. (“Brighthouse”).
(5-21) No significant change.

B-I. No significant change.
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13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations

No significant change.

14. Liabilities, Contingencies and Assessments

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 and derivatives used in replications) with off-balance sheet credit risk at:

Assets Liabilities
March 31, 2021 December 31, 2020 March 31, 2021 December 31, 2020
Swaps $ 52,164,447 $ 57,773,743  § — 3,913,000

(2) No significant change.

(3) The Company may be exposed to credit-related losses in the event of nonperformance by counterparties to derivatives.

(4)

Generally, the current credit exposure of the Company’s derivatives is limited to the net positive estimated fair value
of derivatives at the reporting date after taking into consideration the existence of master netting or similar agreements
and any collateral received pursuant to such agreements.

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

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

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying
value for the Company’s highly effective hedges and derivatives used in replications at the reporting date. All
collateral received from counterparties to mitigate credit-related losses is deemed worthless for the purpose of
calculating the Company’s off-balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s
swaps was $1,854,082 and $4,258,938 at March 31, 2021 and December 31, 2020, respectively.

At March 31, 2021 and December 31, 2020, the estimated fair value of collateral consisting of various securities
received by the Company on its OTC-bilateral derivatives as variation margin was $505,067 and $0, respectively.

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

A.

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

The Company did not participate in the transfer or servicing of financial assets during the three months ended
March 31, 2021.

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 March 31, 2021.
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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:
March 31, 2021
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets "
Foreign currency exchange rate $ — 3 1,812,796 $ — 3 1,812,796
Separate Account assets ) — 8,051,266,480 — 8,051,266,480
Total assets $ — 3 8,053,079,276  $ — S 8,053,079,276
Liabilities
Derivative liabilities
Foreign currency exchange rate $ — § 237,193 § — $ 237,193
Total liabilities $ — 8 237,193 $ — S 237,193

" Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are

carried at estimated fair value. Accordingly, the amounts above exclude derivatives carried at amortized cost,
which include highly effective derivatives and replication synthetic asset transactions.
@ Separate Account assets are subject to General Account claims only to the extent that the value of such assets
exceeds the Separate Account liabilities. Investments (stated generally at estimated fair value) and liabilities of the
Separate Accounts are reported separately as assets and liabilities. Separate Account assets as presented in the
table above may differ from the amounts presented in the Statutory Statements of Assets, Liabilities, Surplus and
Other Funds because certain of these investments are not measured at estimated fair value.

Transfers between Levels 1 and 2

During the quarter ended March 31, 2021, transfers between Levels 1 and 2 were not significant. Transfers between
levels are assumed to occur at the beginning of the annual period.

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

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable
(Level 3) inputs for the quarter ended March 31, 2021.

Transfers into or out of Level 3

During the three months ended March 31, 2021, there were no transfers into or out of Level 3.

(3) Transfers between levels are assumed to occur at the beginning of the annual reporting period.
(4) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

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

Level 1 Unadjusted quoted prices in active markets for identical assets or liabilities. The 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.
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Level 3 Unobservable inputs that are supported by little or no market activity and are significant to the determination
of estimated fair value of the assets or liabilities. Unobservable inputs reflect the reporting entity’s own
assumptions about the assumptions that market participants would use in pricing the asset or liability.

Determination of Fair Value

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

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

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

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

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

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

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

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

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

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

The credit risk of both the counterparty and the Company are considered in determining the estimated fair value for all
OTC-bilateral and OTC-cleared derivatives, and any potential credit adjustment is based on the net exposure by
counterparty after taking into account the effects of netting agreements and collateral arrangements. The Company
values its OTC-bilateral and OTC-cleared derivatives using standard swap curves which may include a spread to the
risk-free rate, depending upon specific collateral arrangements. This credit spread is appropriate for those parties that
execute trades at pricing levels consistent with similar collateral arrangements. As the Company and its significant
derivative counterparties generally execute trades at such pricing levels and hold sufficient collateral, additional credit
risk adjustments are not currently required in the valuation process. The Company’s ability to consistently execute at
such pricing levels is in part due to the netting agreements and collateral arrangements that are in place with all of its
significant derivative counterparties. An evaluation of the requirement to make additional credit risk adjustments is
performed by the Company each reporting period.
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B. The Company provides additional fair value information in Notes 5 and 16.
C. Estimated Fair Value of All Financial Instruments

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

March 31, 2021
Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,052,867,942 § 995292448 § 82,191,914 $ 967,100,375 $ 3,575,653  § —
Mortgage loans 86,965,344 83,447,805 — — 86,965,344 —
Cash, cash equivalents and short-term investments 40,160,345 40,160,345 40,160,345 — — —
Contract loans 615,374,684 401,834,498 — 37,210,464 578,164,220 —
Derivative assets ") 12,580,651 10,947,751 — 12,580,651 — —
Other invested assets 2,083,757 2,023,647 — 2,083,757 — —
Investment income due and accrued 19,115,439 19,115,439 — 19,115,439 — —
Separate Account assets 8,051,266,480 8,051,266,480 — 8,051,266,480 — —

Total assets $ 9,880,414,642 $ 9,604,088,413 $ 122,352,259 $ 9,089,357,166 $§ 668,705,217 $ —
Liabilities
Investment contracts included in:

Liability for deposit-type contracts $ 11,965,391 $ 11,965,391 $ — 3 — 8 11,965,391 $ —
Derivative liabilities " 237,192 237,192 — 237,192 — —
Payable for collateral received 12,694,327 12,694,327 — 12,694,327 — —
Investment contracts included in Separate Account liabilities 3,257,393 3,257,393 — 3,257,393 — —

Total liabilities $ 28,154,303 § 28,154,303  § — 3 16,188,912  § 11,965,391  § —

December 31, 2020

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,137,283,397 $§ 999,405,822 $ 100,467,331 $ 1,033,184,904 § 3,631,162 § —
Mortgage loans 90,098,942 85,986,447 — — 90,098,942 —
Cash, cash equivalents and short-term investments 57,030,001 57,030,001 57,030,001 — — —
Contract loans 686,323,502 407,179,937 — 37,379,591 648,943,911 —
Derivative assets 13,233,049 9,614,083 — 13,233,049 — —
Other invested assets 2,340,641 2,024,502 — 2,340,641 — —
Investment income due and accrued 18,323,823 18,323,823 — 18,323,823 — —
Separate Account assets 7,979,123,289 7,979,123,289 — 7,979,123,289 — —

Total assets $ 9,983,756,644 $ 9,558,687,904 $ 157,497,332 $ 9,083,585,297 § 742,674,015 $ —
Liabilities
Investment contracts included in:®

Liability for deposit-type contracts $ 12,178,015  $ 12,178,015  § — 3 — 8 12,178,015  $ —
Derivative liabilities (326,711) 313,260 — (326,711) — —
Payable for collateral received 14,460,327 14,460,327 — 14,460,327 — —
Investment contracts included in Separate Account liabilities 3,115,097 3,115,097 — 3,115,097 — —

Total liabilities $ 29,426,728 § 30,066,699 $ ) 17,248,713 § 12,178,015 $ —

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
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information is also used, including, but not limited to; collateral type, structure of the security, vintage of the loans,
payment terms of the underlying asset, payment priority within tranche, and deal performance.

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

Mortgage Loans

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

Contract Loans

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

Derivatives

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

Investment Income Due and Accrued

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

Investment Contracts Included in Liability for Deposit-Type Contracts

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

Payable for Collateral Received

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

D. AtMarch 31, 2021, the Company had no investments where it was not practicable to estimate fair value.

E. At March 31, 2021, the Company had no instruments measured using the NAV practical expedient for valuation
purposes.

21. Other Items

A-B. No significant change.

C. The Company continues to closely monitor developments related to the worldwide pandemic sparked by the novel

D-L.

coronavirus, (“COVID-19 pandemic”), which has negatively impacted the Company in certain respects. At this time, it
continues to not be 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 efficacy of any therapeutic treatments and vaccines for
COVID-19, including their efficacy with respect to variants of COVID-19 that have emerged or could emerge in the future.
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, financial condition, results of operations, 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 aspects of the Company’s business model or targets previously provided to the markets.

No significant change.

22. Events Subsequent

The Company has evaluated events subsequent to March 31, 2021 through May 11, 2021, which is the date these financial
statements were available to be issued, and has determined there are no material subsequent events requiring adjustment to
or disclosure in the financial statements.

As of March 31, 2021, the Company is not subject to the annual fee imposed under section 9010 of the Affordable Care
Act (“ACA”) due to the Company’s health insurance premium falling below the $25 million threshold at which the fee
applies.
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23. Reinsurance

A. Ceded Reinsurance Report

Section 1- General Interrogatories

(1

2

(1

2

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

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

Yes () No (X)

Section 2 - Ceded Reinsurance Report - Part A

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

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

Yes () No (X)

Section 3 - Ceded Reinsurance Report - Part B

(1

2

What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under
which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar
credits that are reflected in Section 2 above) of termination of all reinsurance agreements, by either party, as of
the date of this statement? Where necessary, the Company may consider the current or anticipated experience of
the business reinsured in making this estimate. $123,638,847

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

Yes (X)No ()

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of a liability, taken for such
new agreements or amendments? $92,353,928

B-H. No significant change.

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

A-D. No significant change.

E.

The Company is not subject to the risk sharing provision of the ACA.

25. Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2020 were $56,219,032. As of March 31, 2021, $1,623,711 has been paid for incurred

B.

claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years
are now $54,446,524 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has
been a $148,797 favorable prior-year development from December 31, 2020 to March 31, 2021. The increase is
generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased, as additional information becomes known regarding individual claims.

The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss
liabilities and loss adjustment expenses for the three months ended March 31, 2021.

26. Intercompany Pooling Arrangements

No significant change.

27. Structured Settlements

No significant change.
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NOTES TO THE FINANCIAL STATEMENTS

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 March 31, 2021 were as follows :

Type Gross Net of Loading
Industrial $ — 8 —
Ordinary new business — —
Ordinary renewal 12,932,974 8,985,219
Credit life — —
Group life — —

Group annuity — —
Total $ 12,932,974 § 8,985,219

35. Separate Accounts
No significant change.
36. Loss/Claim Adjustment Expenses

No significant change.
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1.2
2.1

22
3.1

3.2
3.3

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

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

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] 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] Nol ]
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] NAJ[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/14/2019
By what department or departments?
Massachusetts Division of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC 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 ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31 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,

11.1 Were

indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol ]

11.2 Ifyes,

give full and complete information relating thereto:

See Note 5L

12. Amou
13.  Amou

nt of real estate and mortgages held in other invested assets in Schedule BA: $ 0

nt 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

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

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

$

Bonds $
Preferred Stock

Common Stock

Short-Term Investments
Mortgage Loans on Real Estate
All Other

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

o|lo|o|lo|o|o|lo|o
o|lo|lo|lo|o|o|lo|o

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]

15.2 Ifyes,

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 Crit
171

17.2

17.3
174

17.5

17.6

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

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

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)
State Street Global Market, LLC One Lincoln Street, Boston, Massachusetts, 02111 Review Pending

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

If yes, give full and complete information relating thereto:
1 2 3 4

Date of
Old Custodian New Custodian Change Reason

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

1 2
Name of Firm or Individual Affiliation
Barings, LLC U
Brighthouse Services, LLC
Goldman Sachs Asset Management, L.P.
Hamilton Lane Advisors, L.L.C.
MetLife Investment Management, LLC

c|c|lc|>»

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] Nol ]

17.5098  For firmsfindividuals unaffiliated with the reporting entity (i.., 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[ ]

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
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20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

106006 Barings, LLC ANDKRHQKPRRG4Q2KLR05 SEC NO
Brighthouse Services, LLC 254900GBF9DJWMLK4141 Not a Registered Investment DS
Advisor
107738 Goldman Sachs Asset Management, CF5M58QA35CFPUXT0H17 SEC NO
L.P.
107876 Hamilton Lane Advisors, L.L.C. 549300CO2PNBHLHG4K44 SEC NO
142463 MetLife Investment Management, LLC | EAUO72Q8FCR1S0XGYJ21 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] Nol ]
18.2 If no, list exceptions:
By self-designating 5G| 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.  Issueror obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
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]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each
self-designated FE fund:
a.  The security was purchased prior to January 1, 2019.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
3.3
34

41

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

Long-term mortgages in good standing Amount

1.11  Farm mortgages 56,271,593
1.12  Residential mortgages

I T 07004 T 404 (0 o= S 27,176,212
114 Total MOrtgages in GOOA STANGING..........cuevueiiiiiieieieieite ettt bbb s b8 s b1 bbbt s bbbt S, 83,447,805
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good Standing With FESIUCIUIEA tEIMIS..........c.iuiuieicicieee ettt bbbt B

Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAGES. ... ettt ettt bbbt b st a et s st b s s s bbb b e s b et bbb s b et s s b s s bbb At bbb s AR bbb bR Rt A bbbt b et st b n e tes
1.32 Residential mortgages
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months....
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
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..coiviieieiieisseeseet ettt S 83,447,805
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

18T FAIM MOMGAGES. ...cvucveiveictiiet ettt ettt s s e bt bbb s b b s s s 888444 b b2 b4 s s s s b s bbb bR s bbbttt

1,82 RESIAENTAI MOMGAGES. ... . vvvrereiiieireieieie sttt sttt s e s a8t s b8 s 282882 R e R bRttt enns

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.1 A&H loss percent

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses...

Yes[ ] No[X]

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?......
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

Fraternal Benefit Societies Only:

5.1

52

6.1
6.2

In all 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]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded]  Type of Reinsurer Rating (1 through 6) Rating
Life & Annuity - Non-Affiliates
| 74900........... |63-0483783 ..................... 01/02/2021 | PARTNERRE LIFE REINSURANCE COMPANY OF AMERICA............ccocoviveieiiieieieceeieeeeeee e AR.....covvvvn, COFWIL........ovvvrne. XXXL.ovove, AUTHORIZED............. | .................................... | ....................................
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories
T

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, Efc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts

Direct Business Only

1. AIBDAMA. ..o
2. AIASKA.....e e
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado......
7. Connecticut..
8.  Delaware.............
9.  District of Columbia. .
10, FIOTdA. ..o
11, GBOIGIA.....ecviecvicreee e
12.  Hawaii..
13.  Idaho....
14, lllinois..
15.  Indiana.....
16. lowa.....
17.  Kansas.....
18.  Kentucky..
19.  Louisiana.
20. Maire.......
21.  Maryland..........
22. Massachusetts.
23.  Michigan..........
24, MINNESOLA......coiveviieiriicisiie e
25, MISSISSIPPI...cvveevrieeeiieieieieieie et
26. Missouri.......
27.  Montana...
28.  Nebraska.
29. Nevada................
30.  New Hampshire...
31. New Jersey......
32. New Mexico.
33, NEW YOTK..oieieeiei et
34, North Caroling..........ccoeoiueiriveiriieieeee s
35.  North Dakota...
36. Ohio.............
37.  Oklahoma
38.  Oregon.....
39.  Pennsylvania...
40. Rhode Island....
41.  South Caralina.
42.  South Dakota.......
43.  Tennessee...
44,  Texas...........
45,  Utah.........
46. Vermont...
A7, VIFGINIA. ..o
48, Washington..........cooieuriririeiee e
49.  West Virginia...
50. Wisconsin........
51.  Wyoming..............
52.  American Samoa.
53.  Guam.............
54.  Puerto Rico..........
55.  US Virgin Islands.............
56.  Northern Mariana ISlands...........c.cccoereerninnennennesneneins
57, CaANAUA. ...t
58.  Aggregate Other Alien.
59, SUBLOtAL.....everee e
90.  Reporting entity contributions for employee benefit plans.........
91. Dividends or refunds applied to purchase paid-up
additions and annUItIes............cccvernireecece s XXX.
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOG........cvvrerrereeeeesseeseeeseess s XXX s | s [ | | . (U [
93.  Premium or annuity considerations waived under disability
or other contract Provisions............coceeevreeesnninecssneseeens XXX e 270,354 [ oo | e 42,412
94.  Aggregate other amounts not allocable by State..
95.  Totals (Direct BuSINESS).........ccovverireriirinnnen.
96. Plus Reinsurance Assumed. o .
97. Totals (All Business)............ XXX e 37,969,049 |.......... 2,969,833 |.......... 1,287,871 | ..
98. Less Reinsurance Ceded............ccocovrrrirennnae. e XXX 17,700,912 {...........3,262,789 | ..........1,206,706 | .. 22,170,407 |....
99. Totals (All Business) less Reinsurance Ceded..........c.ccoovunnnn. XXX e 20,268,137 | ..covonve. (292,956) [ ....vvvvne 81,165 20,056,346
DETAILS OF WRITE-INS
XXX
XXX
XXX
58998. Summary of remaining write-ins for line 58 from overflow page.. | ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)....... [ ..XXX..
9401. XXX
9402. 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..
(a)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..........c...ccoocoeeee.c. 51 R - Registered - Non-domiciled RRGS.............cccovrnervereerins 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ......... 0 Q - Qualified - Qualified or accredited reinsurer............ccc....... 0
N - None of the above - Not allowed to write business in the stat 6
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Brighthouse Financial, Inc.
(DE)
81-3846992

Brighthouse Holdings,
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



€10

statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
4932 | Brighthouse Holding Group.... |87726... | 06-0566090.. | ....1546103 Brighthouse Life Insurance Company ............... Brighthouse Holdings, LLC..........cccovvsunrnrunns Ownership......... ....100.000 |Brighthouse Financial, INC........c..ccccovvnrerrurrirnnes | evene Nuvoore | e
4932 | Brighthouse Holding Group.... {00000... |13-2862391.. |.... . | Brighthouse Securities, LLC ............... . | Brighthouse Holdings, LLC... ..| Ownership......... |....100.000 |Brighthouse Financial, Inc... N
4932 | Brighthouse Holding Group.... |91626... |04-2708937.. |.... New England Life Insurance Company. Brighthouse Holdings, LLC.........c.ccccovvvevveunae Ownership ....100.000 | Brighthouse Financial, INC.........c.cccoevrvererrnnnes N
4932 | Brighthouse Holding Group.... {00000... |04-3240897.. | .... Brighthouse Investment Advisers, LLC.............. Brighthouse Holdings, LLC............cccooovveireunae Ownership ....100.000 |Brighthouse Financial, INC...........ccoevvevrivirnnnes N
4932 | Brighthouse Holding Group.... {00000... {81-3094008.. |.... . | Brighthouse Services, LLC . | Brighthouse Holdings, LLC... ..| Ownership......... |....100.000 |Brighthouse Financial, Inc... N
4932 | Brighthouse Holding Group.... |00000... |47-4161401.. | .... ML 1065 Hotel, LLC........coovvereererereereireirieneenee Brighthouse Life Insurance Company ............. Ownership ....100.000 |Brighthouse Financial, INC..........ccccoveeerrurrerrien | cevene Novoooee e
4932 | Brighthouse Holding Group.... |00000... Brighthouse Renewables Holding, LLC Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccovvrvrerenias | woeene Nuvoore | e
4932 | Brighthouse Holding Group.... |00000... Greater Sandhill I, LLC.........ccccoevevvevvierereinn Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoceververeereies | o N | e
Brighthouse Connecticut Properties Ventures,
4932 | Brighthouse Holding Group.... |00000... |01-0893117 LLC DE............. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccvvuvvvrencnirns | e TR IR
4932 | Brighthouse Holding Group.... [00000... |...ccccccoervieres | e Euro Tl Investments LLC........cccccovvvvivrveirerininnns DE............. NIA...cccoon. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoeeverrerieenias | . Nuvooos | e
4932 | Brighthouse Holding Group.... [00000... [46-3156033.. | .....ccccceervereer | cvrrerierirsiiens [ evrerieiseesieiesnns Brighthouse Assignment Company.................... (03 P NIA......ooone. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocvvereerveenens | eveee A (U O
Daniel/Brighthouse Midtown Atlanta Master
4932 | Brighthouse Holding Group.... [00000... |26-0224429.. | ........ccccceeviee | covevenrveieeens [ evrerriiereeiieeenns Limited Liability Company DE......... NIA............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........ccceevvereviveas | eneen N | e
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... [00000... [26-0301826.. |.......ccccecvivenr | crrrrerrerriniiens [eovrereiseieieireinns 1075 Peachtree LLC........coooveveivieiiecrisienns DE.....cc...... NIA...ccoine Company Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocvrererreenas | e Nuoooos | e
4932 | Brighthouse Holding Group.... |00000... | 27-0227067.. | ......ccoccoverruree | cerereereermennens | coneereereersesensneennes TLA Holdings I LLC....vouveerireeeieeeeeeeneieies DE............. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC........c..cccovvnrerrerrirnees | evene Nuoore | e
4932 | Brighthouse Holding Group.... [00000... |....ccccccevvrrnnee TIC European Real Estate LP, LLC................... DE.....cc...... NIA....cccoone Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocevvrerrennies | o Nuvooros | e
4932 | Brighthouse Holding Group.... {00000... |74-3261395.. |.... TLA Holdings LLC......coevevereececeecene DE...... NIA............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccevvveeviveas | evee N | e,
4932 | Brighthouse Holding Group.... [00000... {51-0099394.. |......ccccoeoviveer | evmrrerrerrisiiens [evvrereiseieiieeins The Prospect Company, LLC............ccooveverennee DE............. NIA.....cccoon. TLA Holdings LLC.......coeveieeeeccseeienas Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoceverrerecenies | o Nuooos | e
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... | 16073... {81-4750360.. | .....ccccceerruree | cerereerermeneins | crreeneereeseeneeneenees Delaware (DE) DE............ A s Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC........c..cccovvveereureirnies | cevene Novoree [ e
4932 | Brighthouse Holding Group.... [00000... |......ccccceueeveeee Euro TL Investments LLC..........cccccoeervveverrencnen DE............ NIA............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccevveeevienes | eveen N | e,
4932 | Brighthouse Holding Group.... |60992... | 13-3690700.. Brighthouse Life Insurance Company of NY...... ) G A Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccveuvevrenenirns | coeene Nevoore | e
Board of
4932 | Brighthouse Holding Group.... |00000... |81-3846992.. |.... Brighthouse Financial, INC..........ccccovovrevrinirnnnee DE............. NIA...ccine Board of DIreCtors.........o.evrevrrrnrenrereereernnennens Directors | Board of DIreCtOrs.......cueveeveeeerreeenrereeniensennes | evene ) (RN
4932 | Brighthouse Holding Group.... [00000... [ ...ccccocveiverieees [ ervevieireieiens [ errerisiresiiens [ Brighthouse Holdings, LLC..........cccovvivriverennee. DE........... UDP.............. Brighthouse Financial, INC..........cc.cccovveveiniinnas Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoceververrienes | o Nuooos | e




statement as of March 31,2021 ofthie. N€W England Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

be filed with the state of domicile and electronically with the NAIC? NO
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. Wil 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

O N oS Ok LN

Bar Code:

AT R0 D AR A R0 FANC AR
* 91 6 2 6 2 0 2 14 9 00000 1 =* * 91 6 2 6 2 0 2 14 47 0000 1 =
AR ORI LA RO ER 0 AR
* 916 2 6 2 02 13650000 1 =* * 91 6 2 6 2 0 2 144380000 1 =*
A R0 1R LA ARORL A R0 R 0 ARRRL
* 91 6 2 6 2 0 2 14450000 1 = * 91 6 2 6 2 02 144 90000 1 =
A 00 R LA

* 916 2 6 20214460000 1 =
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Overflow Page for Write-Ins

NONE
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Statement as of March 31, 2021 ofthe  N@W England Life Insurance Com any

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© 0 Nk W

_
- o

Book/adjusted carrying value, DeCEMBEr 31 Of PHOF YEAI..........cviviiueiiiriieieiseteee et
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. .........everivrieieieiece e o R O
2.2 Additional investment made after acquISItion............ccc.eveerreirreneenrernennd . ‘ BQR B ...
Current year change in NCUMDIANCES...........cceerirevereieiseesieesseesseeseses e s - B |

Total gain (I0SS) ON AISPOSAIS.........c.cvueveeiireieeie ettt et bbbt e a et s st ee s banes
Deduct amounts received on disposals............ccccerieieriinnens
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............cceeeeerinieeeeneneeneiseeeeeenenns

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

. Deduct total nonadmitted @mOUNtS.............cccoeueveereirireieieeeee e
. Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok e

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar............coceeeeereereerrinenrieeneireieinns
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ...........cvuiviveiieicice ettt
2.2 Additional investment made after aCQUISIION. ...........cccvevervieeireiieees ettt
Capitalized deferred intereSt aNd OET..............c.cuiviieicceiec bbbttt
ACCTUAN OF GISCOUNL........covecvictieeicteete ettt e b sttt b e bbb st s bbbt et s st en e
Unrealized valuation iNCreaSE (ABCTEASE).........c.iueireireriiieeiieieise ettt sttt st bbbttt nans
Total gain (I0SS) ON QISPOSAIS..........veurerrerirrerieireiieseeee sttt s st
Deduct amounts reCEIVEd ON AISPOSAIS..........cvuiuiiiiriieieiitese sttt bbbt bbb nsns
Deduct amortization of premium and mortgage interest points and commitment fEES...........cccovvvvervevecreeceeseie e
Total foreign exchange change in book value/recorded investment excluding accrued interest...........ccovveviererverierienenns
Deduct current year's other-than-temporary impairment reCOGNIZEM...........cveuurirrieirririieereee e
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total Valuation @lIOWANCE............ceiieeeiicietce sttt bbbt s e s s ns s s nnne
Subtotal (Line 11 plus Line 12)......

Deduct total nonadmitted @amounts............cccvvrerenreneenenneneens .
Statement value at end of current period (Line 13 MINUS LINE 14).........c.ccoiiiuiieiieiiicieeicecee e ssnaeaenas

................................... 85,986,447

................................... 89,021,081

..................................... 2,600,000

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DeCembEr 31 Of PrIOr YEAI. ..ottt ssnsnes
Cost of acquired:

2.1 Actual cost at time Of ACGUISIION. .........eveeveririreieriririe ettt nsres
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........ccoeeereureenn.
Unrealized valuation increase (decrease).
Total gain (I0SS) ON AISPOSAIS.........c.vuevriiriieiiiieie ettt ettt bbb bbbttt b e
Deduct amounts reCeived ON dISPOSAIS...........c.wuruririurieriririieieieieeie ettt nn
Deduct amortization of premium and dePreCiation............ccceeirierinee et
Total foreign exchange change in book/adjusted Carrying VAIUE.............c.evureererinierrieieeese et ssesseneees
Deduct current year's other-than-temporary impairment reCOGNIZEM..........c.oiuiieieieinieieeseee e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........coeoerrrerrereriirrieesee e

Deduct total NONAAMItEEd BMOUNES..........ceieieiiiiece et en

. Statement value at end of current period (Ling 11 MINUS LINE 12).......oiiieiieriirissiiseisesssssses e sesssessnessssssssesssseees

................................... 14,846,959

...14,986

................................... 15,753,121

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

N
@ N o ©

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEaI............ccceveeveeeeveieiiereiesce e
Cost of bonds and SLOCKS ACQUIFET.........c..cviuiieiieiiisiiecce ettt bbbt
ACCTUAL OF GISCOUNL........cvovvvictictie ettt sttt s ettt bbbt e st se b b s
Unrealized valuation iNCreaSE (ABCIEASE)..........euerivirireisiiiiesieieiss ettt bbb bbbttt baes
Total Gain (I0SS) ON AISPOSAIS.......eurvuueeererririereireiserirsee et es st ss sttt s et s et en s ssrsnas
Deduct consideration for bonds and Stocks dISPOSEA Of ........c.ccieieiriiieicie e as
Deduct amortization Of PrEMIUM. ..ottt sttt nsnns s
Total foreign exchange change in book/adjusted Carrying VAIUE.............ccceveeviiriieieireieiee s snans
Deduct current year's other-than-temporary impairment reCOGNIZEM............eurerieieinirieereereisse e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........coeeevrieieriinnnns
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10).........ccceooerrrrrrerereerreeceere e
. Deduct total NONAAMItIEd GMOUNTS...........uieeriiiieieie bbb
. Statement value at end of current period (Ling 11 MINUS LINE 12).......ouiieirereriesreiseisissssssesesssssessesssssnsssssesssssssssssssssssssssssees

................................. 999,405,822
................................... 15,351,858
........................................ 750,889
....................................... (662,672)
................................... 18,291,224
........................................ 706,979
....................................... (943,271)

................................. 944,767,554
................................. 196,837,743
..................................... 3,041,831
........................................ 209,503
................................. 148,889,223
..................................... 2,378,564
..................................... 4,490,861
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statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE D - PART 1B

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

Book/Adjus:ed Carrying Acquiiitions Dispozitions Non-TradiAr;g Activity BooklAdjusfed Carrying Book/Adjus?ed Carrying Book/Adjust79d Carrying BooklAdjus?ed 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
1. NAIC T (8)-vvvererreerseereeesseesseeessseessesssses st esssssssssssssssssssssssnssss | eessssssssessssssnes 546,267,982 | ....cvvverrrernrirrrir 5,539,258 | ..ovvvrrerirrirreiinnns 16,936,763 524,697,027 | ..vvoovvereeiseeernsnisnssssnssesssssnnes | ceesesssssssssnsssssssssssssssssssnsssness | sesssssssssssssssssnees 546,267,982
2. NAIC 2 ().t sss s | ereseeseene e 376,988,705 1,188,883 385,324,668 376,988,705
3. NAIC 3 (@) eeurermeeerreiericieeeiesise sttt | erisenne s 56,513,594 | ....ovvrvrerirrrriririi 5,459,600 | ....vvereieririreriinnns 4,011,000 [ oo (188,518) | v.vvvvvrrerrerirrrinnes BT TTB676 | .oeverereecrirrerieeieeriseesinerinnes | crveesessisesssessesssssssesssssesssnens | coesssesssnsssssessesees 56,513,594
4. NAIC 4 (D).t ses s nsnes | eerssessseses e nenenas 21,003,253 | ..cooonerrrirerieeennn 4,353,000 | ..ovornrernrirneecnenne 1,372,678 | oo (1,025,464) | ....ooovevrrrirririnens 22,958,111 [ covvoeerireeernerineesieeisnenissesnenes [ seesseessesssssss s esssennes | eeesenssi st 21,003,253
5. INAIC 5 (8)eeurvrmerereireeeseeiseesseessessseessses st ssssessssessessssssssssssanes | oesessessssnsssssessssesens 3831162 | oo | v 55,508 | ..ot 963,310 | covvoreerererrererrennae 4,538,984 | ....ooovoriririeerieeiennnesienes [ et esesnes | e 3,631,162
B, INAIC B (@)..-eveverueerseesseesseesseeeeseesseessseesseess st eeesseess s ess s eesseees | 40681 e00 818840808 eeE e eeeE | 081 eEEE R E 4Rt E Rt | £EfeeEEeERE et Rt nen et | £EfeeeE Rt ettt | ffsent ettt 0 | | et | seest e s
7. Total Bonds
PREFERRED STOCK

8. INAIC TRt | Sees Rt | SeEs RS R RS R e | Hef iRt | Rt et | Heiee e 0 [ vt [ et | eresi e
0. INAIC 21| Seeb R | £eEe RS | Hef iR R Rt | HhEee Rttt | Heee e 0 [ vttt [ et | e e
10, NAIC Bttt | 1Rttt Rt Rt | e bRttt n s | Rttt | et sttt | et 0 [ttt [ et | eeesi et
1.

12, NAIC Bt | 1Rk R e | 1ee R Rt R e st | eeRE R bRt | et s Rttt | et 0 [ ertreereereeeesieni st nentenes [ reeses ettt | seess ettt
13, INAIC Bttt s s es et eess e | £1eemE ettt st ee st s | 1eeeseeee et eeteenE s st | eeeEeeeE et ereR e een et | st et nn et | eene e 0 | | et | et s
14, Total Prefermed SIOCK.........ooviiiriiriircieeineiceneiee e | ressne s 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15, Total Bonds and Preferred SEOCK..........vwrrerrrernmmssmerssrsssnesssssssssssssssns | ssesssssssssssssseeas 1,004,404,696 | ....oovvvinriinninnnens 15,351,858 | ..oovveireenrrenrirnnes 23,564,832 | ..o (899,276) | ...vevovrerrrerrreras 995,292,446 |.....oovvrsriinrisrirsnn s [0 [\ [ 1,004,404,696
(@)  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:

NAIC1S......... 0; NAIC2§..... 0; NAIC3S......... 0;

NAIC4S......... 0;

NAIC5S......... 0;

NAIC6S.......... 0.




Statement as of March 31, 2021 of the New England Life Insurance company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ocuiririirrieeeieniieens | e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHHOT YEAN..........ccvuieeiiiiieicieeeeie ettt sseses | sebessessbessessessssssses st es s 4,998,875 | ..o s
2. Cost Of Short-term iNVESIMENTS ACAUINEM..........c..cvevieceicicee ettt b s s sessessees | stssessessssassesesssessesssssssnssesssssssensessntans | bestessesssssssessesssassesesassenes 31,726,275
3. ACCTUAN OF GISCOUNT.......ooiieirici bbbttt | bk sesb s bbb 273 | e 2,765
4. Unrealized valuation iNCrEASE (ABCIBASE)..........evevereeerireierieseisesie sttt sttt sttt es s b s s s b s s sss s b essesssbssenes | estessessssssssssessssassessesssessessesassessessssnss | sessessessnssssessesssssssssessssassasses e tasses e sares
5. Total gain (I0SS) ON QISPOSAIS..........uevuiviieiieiieiciiisieietsete ettt s s bbb s b s s bensessens | debsssessssastes et sbesse s b st s s s s s banes 197 | oo (543)
6. Deduct consideration reCeivVed ON QISPOSAIS...........cceuireiriireirisiieriee ettt sttt ae s s ssssesennns | sissesessssesessssesasnsesessnsesasnes 4,999,345 | oo 26,717,245
7. Deduct amortization Of PIEMIUM.........cccciieieicieieie ettt bt s et s s bense s bnsanss | ebsebastessessssensassessssansessessebensessesssessanses | siessssostessessstessessssessessesnsansenss 12,377
8. Total foreign exchange change in DOOK/AdJUSIE CAITYING VAIUE............ovururirieiereieiiecieeiseiseeseestseseseeeeessess e ssssssssses | ceessesssssassssssessessssssessesssssssssessasssnssnssns | eessessssssnsssessessnssessessasssnsssssessssnnssnss
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............euiurieieiiieieieiieissee it sssesseses | eesssesseessssssessessssessessssssssssessessssensessssans | sbessessessessssessessessssessessssassessassnsassassesses
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-T+8-9).........ceurrnrurrirmiriinereiniessensissiiees | corsineieenssnsssessssessssessssessssssssssssessns 0 | oo 4,998,875
11. Deduct total NONAAMItIEd @MOUNTS...........cciiiiiiic bbb | £ oEEE bbbttt | Cenb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)..... it ssessessessssessssessssenssssssssssssnsssesssss | soessssssssssssssssessessanssssssssssssnsssssssssseas [0 4,998,875

QsSl03




Statement as of March 31, 2021 of the New England Life Insurance company

10.
1.
12.

3.1

32

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHOT YEAI)..........cviiiueiiiiieieieiese ettt bbbt b bbb st naa 9,300,823
Cost paid/(consideration reCEIVEA) ON AUIIONS. .........v.veerereeirerireiriseissseseseesssesse e essessssssee st st s s s s s £ R st 688,370
Unrealized valuation INCIEASE/(AECIEASE)........cvuevuiuririieeisiiiiteiseieteste ettt sa s s st s et s bbb a4 stk s bbb s s s st stttk bbb s bbb n st (315,627)
SSAP NO. 108 AUJUSIMENES. .....eeeeveeerrereireiereieiseesseesesee e seeee e sse s e et st es s s s e e £ a8 E8ee 88 eS8 8 e2E e SR e 2S8R e R s st
Total gain (I0SS) ON tErMINAtION FECOGNIZEM..........cvueirieriieiseiiieieie sttt bbb st s b8 1R bbb bbb 688,370
Considerations received/(paid) ON tEIMINGLONS..............ovrurierrirrireieeie et sse et se et ees et e e s a8 s 8o s s8R 8o s EE et n s s et rnen 688,370
AAMOTIZALON. ...
Adjustment to the book/adjusted Carrying Valug Of NEAGE HEM...........vuririierrieie ettt sttt en
Total foreign exchange change in bOOK/AdJUSIEA CAIMYING VAIUE...........cvuiueiriiiieieieetieie sttt s bbbt 1,036,993
Book/adjusted carrying value at end of current period (LINeS 1+ 2 +3+4+5-68+ 7+ 8+ 9)...iciiiiiiiiiieecee et s 10,710,559
DedUCt NONAAMILEA @SSELS.........couiiiiiiii bbb
Statement value at end of current period (LiNe 10 MINUS LINE 11).......cuiuiiieiiiiieieieiesie ettt sttt sttt bbb bbbt 10,710,559

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PO YEAT).........c.ruurererereureesreeeisresessessesessesssesssssesssssssesessessssssessesssssessessassssssessesssssessessasssessessassnsnns

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

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

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

3.12 Section 1, Column 15, Prior YEaI...........ccevevrevererererereesiseessesienas 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, Prior YEar..........cccevevrrveierrerseeie s 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEAI........cccvcveevevrirereireiese e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.. . M E
3.24 Section 1, Column 19, prior year plus...........cccceervererrerererrerrennne
3.25 SSAP No. 108 adjustments..........ccccevererreirieiesiieseeesesesseens 0 0

SUDOLAL (LINE 3.1 MINUS LINE 3.2).....eueeieeeeeireiieiieie ettt se st a st £ s8££ 8822285828 es st s st st 0

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

Less:

421 Amount used to adjust basis of hedged item..........cccovvvevevirrinnnne

4.22  AMOUNE TECOGNIZEA. .......evuevcreeeiieieieeeteie ettt

4.23 SSAP No. 108 adjuStments...........cccoevevercreeereeresesesesesees s 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2).......couieieieeite ettt ettt ee s s b £t 8 82 b 82842 E 284284228842 E 2R s A2 E 42 E 8o E R R bk E bbbtk s bt 0

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

5.1  Total gain (loss) recognized for termiNAtONS IN PHOT YEAT.........c.cveiiviiiieiicieissie ettt s bbb bbbttt b st
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOF YEAN..........cvrrurirrnririininrnese sttt eene
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 - 5.1 = 5.2)....uiuiieiiesieesee ettt 0
DedUCE NONAAMITEA GSSELS..........eeveiecririiietre ettt bbb
Statement value at end of current period (LINE B MINUS LINE 7)......v.iviiueiieiciiiieie ittt s st s bbbttt bbbt 0

Qsio04
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statement as of March 31,2021 ofthe N@W England Life Insurance Company

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

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1" 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value |  Fair Value Date Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value

NONE
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statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

BeGiNNING INVENTOMY........viuiiecirieirrcireieie st sssessssssssees | sernstssesssesssseessessnses | soessesssssssssessssssssssssssssssessessansns | sesessessssssessesssssnesn [0 RN [0 L0 O [0 0 | om0 [ [0 O 0
Add: Opened or acquired tranSACHONS.........c.ccuiriireiiirries [ oerreeieiieisssseisinnes | cresesssnsesessssssessssssessesssssssens | sressesssssssessessssessessesss | sesessessens NNE ....................................................................................................................................................................... [0 TR 0
Add: Increases in replication (synthetic asset)

transactions statement value............cccoevereniernniinns [ ovieenee )00 GO ORI PSR XXX evirveireine e | seeseeeens XXX vivvrerreens [ erreeneininenssssssssssssisssenns | seeseenees ) 0.0 GO TR DS DO O RN 0
Less: Closed or dispoSEd Of rANSACHONS............c.evveiiiiiieiies et | ertesiesieissies s sesse s ssssssessssnses | setessesisssssessessssssessess | sresessessessssssssessessssessessssssessesss | sesesssssessessssassesssssssens | stessessesssssssesssssssessesssessessessssssss | sessessessssessesissessessesies | sssessssessessssssessesssssssassesssssssesinss | sesessesessssessessesssins 0 | oo 0
Less: Positions disposed of for

failing EffECHVENESS CHIEIIA. ... ....cvevireceeierrieieies [ | e sssssesesnes | sesssessesesssssssesessssesse | sessesiessssesessessssessesssssstesesssseses | atessessssessesssssssesiessnss | resessessesssssssessessssessessessssessassnsss | sesessessessssessessessssessess | sressessssessesssssssessessssessessessnsesesse | sesssessessessnsessessesones [0 TR 0
Less: Decreases in replication (synthetic

asset) transactions statement value.........cccocoverninnennes [ conernieas D O OO PRRPIORN RO XXX ririernrins e snssessesnesnsens | neesseeens XXX tirerrreens [ cnrernsnssssssssnsessesssessessens | eenseees XXX orierriieies [ reriiisrsisssiesssssssssseensssssensssnnes | oserines XXX ooirreeiin | et 0
ENdiNg INVENTOMY.....cceeiciieiecisisicsissieseissiessssssessessnsnses | cosssessesssssssesssssssenns {0 OO (] I [0 PO [0 P 0 ] oo [0 P {0 RN (L [0 RN 0




Statement as of March 31, 2021 of the New England Life Insurance company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtion 1, COIUMN T4 ..o 10,710,559

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

3. TOAI (LINE T PIUS LINE 2)..uvuiiiiriieiieiseiisieieisiessetse sttt sse e ss s st s st s b2 s8££ 88 R8s bR bR b s n bbb s bt en 10,710,559

4. PartD, SECHON 1, COIUMN B........oouiiriiiiiiiiiiiiii bbb 10,947,751

5. PartD, SECHON 1, COIUMN 7ottt bbbttt s (237,192)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cvucviiiieiriieiieeticteie ettt bbbt bbb bbbt bbb s bbb st bbb b st b a bt b st b s st bbbt et s e 0
Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 12,343,459

8. Part B, Section 1, COIUMN 13........oiiiiiii bbb

9. TOLAI (LINE 7 PIUS LINE 8)....vuvuereeririieiissisiseisssisesiss st sse sttt s st s st 8 8888885 E 88852 E e b bbb en s r s 12,343,459

10, Part D, SECHON 1, COIUMN ...ttt et b sa et s ettt s st s e sansaen 12,580,651

11, Part D, SECHON 1, COIUMN 10........cvivieeieicieieic ettt ettt b se st e s bbb s sanenen (237,192)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....uvuiuiirieiierireieiessssisesssesessese e ssssssssses e ssessss ettt sse st s st as s8££ n et en st 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ooovceieceee ettt b e e s st ssnsen 821,117

14, Part B, SECHON 1, COIUMN 20.........c.ouiieeieiieeie ettt st bbb a e s e s s st es e bt sen

15, Part D, SECHON 1, COIUMN 12........oviriieieictieic ettt b e bbbttt bbb en 821,117

16.  Total (LiNe 13 PIUS LiNE 14 MINUS LINE 15)......ccuiuieuririirieeiseiseesretseessssesesesessesssessesssesessss e ssesseessessessess sttt E8 s e bR R s e bbb s s bbb s bbbt en st 0

Qslo7



Statement as of March 31, 2021 of the New England Life Insurance company

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........ccvveiciiieieciseeie e

. Cost of cash eqUIVAIENES ACQUIME..........c.euiveiieiciiieiecis et nes

. ACCIUAL OF QISCOUNL......vuiveiie bbbt

. Unrealized valuation iNCrease (ABCTEASE).........cvuveueeiirireireisieiieieissse et ss et senes

. Total gain (I08S) ON AISPOSAIS..........cvivirireiiieiieie ettt bbb bbb ae bbb seaa

. Deduct consideration received 0n diSPOSAIS.............cccvucveiirrieiieiiiereeieeis et

. Deduct amortization Of PIEMIUML.........c.cereiiereieieieeee et a sttt saesan e

. Total foreign exchange change in book/ adjusted Carrying ValUe............c.ccoeveveeeievcneeeeieess e

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

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

. Deduct total nonadmitted @MOUNLS............cccviiueeiieicie e enas

. Statement value at end of current period (Line 10 MiNUS LiNe 11).....ciirrienrimsissssissi s ssesenssneees

QSl08
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statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE A - PART 2

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

NONE




statement as of March 31,2021 ofthe N@W England Life Insurance Company

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

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
192907, | OSCEOLA.....ooviiiiseiissiissisne i A i | s | 12/15/2008.... | 01/31/2021.... | ovvvvriririneinns 117,046 | oo [ v 141 117,187
0199999. Total - Mortgages Closed by REPAYMENL. ... arsassessesssssensessanes LA17,046 [0 | 141 0 0 117,187 0 .0
Mortgages With Partial Repayments
Farm Mortgages. VariouS. ....coveveveirereecrereeereeenes VAR ..various ..various 0 2,444,502 2,444,502
Commercial Mort c [ VAMOUS. e VAR LVarious | ... various | ... 0 4,770 4,770
0299999. Total - Mortgages With Partial REPAYMENS. ... ciscsieiis eeieeasessssessesessssesseesse et enses s st s esee st sssesesssssnsenssssnses | sessssassessessssssssssesnsnes (L S 0 0 0 0 ....0 2,449,272 2,449,272 0 .0
0599999. Total Mortgages....................... L AT046 |0 [ 141 0 (V) [, 141 .0 2,566,459 2,566,459 0 .0




statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE BA - PART 2

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

€030

1 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|Landmark Equity XIV LP.....ccccovvrmrmmmririrrinerinerierienerennns Simsbury CT.... | Landmark.. 12/19/2008.... 3 3,330 | oo | s 139,050 0.450
000000 00 O|SLA.. 1
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common StOcks = UNGFIIAEE. ..........overviiriiieiiiiiiieiies ittt ettt ettt 3,331 0
4899999. Subtotal - Unaffiliated 3,331 0
5099999. Totals. 3,331 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|Landmark Equity XIVLP.....ccccouiomiinmriniinininniinniis | Simsbury...c..oconivenniens | CT. | Capital Distribution...........c.cccccvevriiinniinns 12/19/2008 | 03/26/2021 0. 24,809 24,809 | ..o | | s (O RO
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............oovioiioiiriieiees e 0 0 0 0 24,809 24,809 0 0
4899999. Subtotal - UNaffiliated. .........iieiiiiiiiiisiisi s 0 0 0 0 24,809 24,809 0 0
5009999, TOMAIS.........vvoereseeesesooeseseeeseseeeeesesssessesse e sesssssesseese s sessssessesess e ses s eeesssees 0 0 0 0 24,809 24,809 0 0




030

statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - Industrial and Mi:
00164V AF 0 | AMC NETWORKS INC SENIOR CORP BND 4.250 01/25/2021........ J.P. MORGAN SECURITIES INC......oooviiiiirriiiieiniieeisisiesieississssiesissieess | rsisseesississsessssssssessessssssessessssssesses | sessssesssssnsssssessenssssessanes 1,000,000 | oo 1,000,000
14879  AH 1 | CATALENT PHARMA SOLUTIONS INC SENIOR COR........cvvrrireriiirceiiicirerierenis 02/10/2021........ J.P. MORGAN SECURITIES INC... 1,000,000 | ooocorrieens 1,000,000
159864 AG 2 |CHARLES RIVER LABS INTL INC. SENIOR CORP 03/08/2021........ J.P. MORGAN SECURITIES INC... 650,000 ....650,000
20451R  AB 8 | COMPAS GRP DIVER SENIOR CORP BND 144A 03/03/2021 BANC OF AMERICA SECURITIES LLC.......ccrvvvvvviniieineicierineines 390,000 ....390,000
29261A  AB 6 |HEALTHSOUTH CORP SENIOR CORP BND  4.750.......cccouvriririrerinririreerreeerenirenes 02/23/2021........ | J.P. MORGAN SECURITIES INC... 963,000 ....900,000
34528Q HQ 0 |FORD CREDIT FLOORPLAN MASTER O ABS _20-2.......cccecrvvvrvnns 01/19/2021........ MERRILL LYNCH PIERCE FNNR & SM.......cvvuiiiieiiiiieieieieieieiesieseieienas 2,023,242 | . 2,000,000
34532)  AA 2 |FORDO_20-REV2 ABS -REV2-A 144A 1.060%... 02/09/2021........ SG SECURITIES ASIA ...t essssssssenene | eesssesessesiessessss s essessessessssssenins | eesssesesssssessassessesssesessnees 1,616,172 | oo 1,500,000
417558  AA 1 |HARVEST MIDSTREAM | LP SENIOR CORP BND 1........cccoevuuuncn. 01/25/2021........ RBC DOMINION SECURITIES INC 989,350 ....940,000
431318 AV 6 |HILCORP ENERGY | LP SENIOR CORP BND 144A 01/11/2021 BANC OF AMERICA SECURITIES LLC.......ccoeviiviiniierieireieineines 920,250 ....900,000
626738  AF 5 |MURPHY OIL USA INC SENIOR CORP BND 144A 01/21/2021........ | RBC DOMINION SECURITIES INC ....1,000,000 .1,000,000
644393 AB 6 |NEW FORTRESS ENERGY LLC SECURED CORP BND..........ccccovvunee. 03/26/2021 MORGAN STANLEY & CO. INC......coovivririieriieieiiseisnissisesssienes 900,000 ....900,000
71677K  AA 6 | PETSMARTLLC SECURED CORP BND 144A 4.75 01/29/2021........ BARCLAYS CAPITAL 21,000,000 | v 1,000,000
74112B.  AM 7 | PRESTIGE BRANDS INC SENIOR CORP BND 144A.. 02/10/2021........ MORGAN STANLEY & CO. INC......cooirrrriieririeiecineiesissisessienes ....1,000,000 1,000,000
89237TM  AA 7 | TOYOTAAUTOLOANEXTENDEDNOTE ABS 21-1A-A 1 03/01/2021........ MERRILL LYNCH PIERCE FNNR & SM.......oiiiiiiitiiniiirimisrsnsmissssrssressnsssrsens | coremssssssnsssssessssssessessssesensssssensensessenss | omesessesssmssesssmssssssnssessanese 1,999,844
3899999. Total - Bonds - Industrial and Miscellaneous..... ..15,351,858 XXX

8399997. Total - Bonds - Part 3.......cooiiiiiiissersinninas XXX
8399999. Total - Bonds.........ccouwrvverns XXX
9999999. Total - Bonds, Preferred and Common StOCKS...........c.coviuiuriicieiecceeecee et XXX




statement as of March 31,2021 ofthe N@W England Life Insurance Company

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment [ inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
GNMA2 POOL # 004170 6.000%
36202E T3 3 |06/20/38 .. 1 03/01/2021. | Paydown............coourvveerveieniriannns 20,022 | .....co..... 20,022 | ..o 20,341 | ... 20,296 (VA N I (274) | oo [ e 20,022 (U I 180 |06/20/2038. [1A .............
UNITED STATES TREASURY GOVT BND
912810 RG 5 [3.375% .. 103/15/2021. | DIRECT........oooiiiiniierieinniissniinns | covinnniissniissniinens | oo 4,478,159 | ...... 3,750,000 .|..(323,025) | ...... (323,025)| ........ 42,304 | 05/15/2044. [1.A...............
0599999. Total - Bonds - U.S. Government e 498,181 | ....... 3,770,022 ...(323,025) | ...... (323,025) ........ 42,484 XXX XXX
Bonds - U.S. Special Revenue and Special A it
FHLMC FGOLD 30YR GIANT 6.500%
31283H 2Q 7 [12/01/31 .. [03/01/2021. | PAYAOWN. ... | eevinniiieseiinniinnns | evveieneens 10,970 | oo 10,970 | oo 11,002 | oo 10,984 (14) () TN ISR 10,970 (U I 112 [12/01/2031. [1.A ccocvvees
FHLMC FGOLD 30YR GIANT 6.500%
31283H 2R 5 [09/01/32 .1 03/01/2021. [ PAYOWN. ... | verrsneseessiseisnsnnies | soerenresnnnn 3913 | o 3913 | o 3,915 |. 3913 | oo [ e | e | e 0 [ e | e 3,913 (V1 39 | 09/01/2032. [1.A ..coovvvnnne
FEDERAL HOME LOAN MORTGAGE
3128QS 4Q 6 |CORFH10/11 .. [03/01/2021. [ PaydOWN............cvverrirriinriinnis [ covinriisniiisniiinns | v 1,202 | oo 1,202 | oo 1,208 |. 1,202 [ o [ | s | e LV OO [P 1,202 0 6 |03/01/2037. [1A .............
31292H 4K 7 |FHLMC FGOLD 30YR 6.000% 12/01/33.. |.. | 03/01/2021. | PAYAOWN..........cooourvieeriieeceiieniiins [ eorereiieneiieneiiienens | o 44,011 | oo 44,011 | oo 44,342 | e 44,235 (224) | oo | v (224) | oo | e 44,011 0 312 | 12/01/2033. | 1A ..............
FEDERAL NATIONAL MORTGAGE ASSO
31371L CD 9 |POOL # 25 .. [03/01/2021. | PaYAOWN. ... | eeviieniineneieniiinns | evvieneees 10,011 | oo 10,011 | oo 9,729 |. 9,787 224 L2284 | e | s 10,011 (U IR 77 | 09/01/2033. | 1A ...coccenee
FEDERAL NATIONAL MORTGAGE ASSO
31371M CF 2 |POOL # 25 .. [03/01/2021. | PaYAOWN. ... | eeviinniineneieneines | evveneneees 14779 | oo 14779 | oo 14,282 | oo 14,358 421 21 | | s 14,779 0 [ 129 [ 07/01/2035. [1.A ..ccovoveees
FEDERAL NATIONAL MORTGAGE ASSO
31403C  WF 4 |FNMA 30Y .1 03/01/2021. | Paydown.........ccocvevererirnrieniinniiens 35,476 | ..ooveveene. 35476 | ...... 32,909 | ... 33,335 2,141 241 | e | e 35,476 0 289 | 09/01/2035. | 1.A .oooonvne.
FEDERAL NATIONAL MORTGAGE ASSO
31411U HN 4 [FN10/11 .. 103/01/2021. | Paydown............c..ouvvveimrieinniins 602 802 | 607 B02 | oo | e [ e | (V1 602 0 4103/01/2037. | 1A ............
FEDERAL NATIONAL MORTGAGE ASSO
31414E  RC 0 |POOL # 96 .. 1 03/01/2021. | PaydOwN. .........ccocovismiviiniiisniiisnnes | o | v 14,390 | .. 14,390 | .o (LR 14,431 (41) (G0 [N [P 14,390 0 204 | 07/01/2038. [ 1A .......c......
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......o.oviiuoieieiiiisisisiieississiesssssissssnseneessssssessesssssnsens | seniesnes 135,354 | .......... 135,354 | ... 132,436 | .............. 132,847 0 2,507 0 2,507 |.ccoovrnnen 0 135,354 0 0 0 .. 1,172 XXX XXX
Bonds - Industrial and Miscellaneous
AES ILUMINA LLC CORP BND 6.000%
00115*  AA 0 |03/26 .. | 03/31/2021. | Redemption ~ 100.0000. 55,508 | .....c...... 55,508 | ...... 55,508 | ... 55,508 | .vveoerieriins | cereereneiieniiins [ e | e 0 | s | s 55,508 0 833 | 03/26/2032.|5.C ..............
AIRCASTLE LTD SENIOR CORP BND
00928Q AM 3 |5.125%0 .. 102/25/2021. [ Call  100.2530.........cvueemrrierriis [ e | e 1,002,530 | ....... 1,000,000 | .......1,000,000 | ..........1,000,000 | .....ooommmremuns [ eormmmriremiiienis | e | e (V0 [OUPRRPRORIOR IR 1,000,000 0. 25,308 |03/15/2021.|2.C FE.........
07324F AC 4 |BFAT_07-BABS 6.831% 08/28/47........... .. [03/01/2021. | PAYAOWN. ... | eeverenrinnssinssinnns | everenenes 122,727 | s 122,727 2,739 2,739 122,727 (O I 714 | 08/28/2047.1.D FM.........
BRISTOL-MYERS SQUIBB CO SENIOR
110122 DA 3 |CORPBND .. 1 03/24/2021. [ Call  108.5230..........ccuvemmvicnris [ e | e 4,883,535 | ... 4,500,000 | ......4,955,099 | ..........4,888,333 | ....cccccommiies | cuiinns (32,977) | oo [ v (32,977) | v | v 4,855,357 | ...occovvvins ....(355,357) | ...... (355,357) | .....493,035 |08/15/2023. |1.F FE..........
CSMC_14-2R WHOLE CMO  3.000%
12648E AJ 1 |05/27/36 .. 101/01/2021. | Paydown ...79,021 (U I 198 | 05/27/2036. | 1.AFM.........
CSMC_14-2R WHOLE CMO  3.000%
12648E  AJ 1 |05/27/36 .. | 03/01/2021. | Paydown 83,935 83,935 0 630 |05/27/2036.|1.D FM.........
CVS PASSTHROUGH TRUST SECURED
126650 BP 4 |CORPBND .. | 03/10/2021. | Redemption  100.0000. 6,450 | ......c....... 6,450 | ...ccocooenun 6,381 |. 6,421 29 | [ 29 | s | e 6,450 0 [ 65 | 12/10/2028.|2.B ..............
CVS PASSTHROUGH TRUST CORP BND
126650 BV 1 |[144A 5. .. | 03/10/2021. | Redemption  100.0000. 60,306 | ............ 60,306 | ........... 60,306 | ...ccoovennn 60,304 2 | [ e 2 | s | s 60,306 0 581 | 01/10/2033.|2.BFE.........
CVS CAREMARK CORP CORP BND
12674@ AA 6 |4.016% 08/ .1 03/10/2021. | Redemption ~ 100.0000..........ccoce. | coveoemreoremrireniirens | cvvireneees 16,230 | oo 16,230 | oo 16,230 | ovvvocnenne 16,230 | .oocvevcviiniis | e | e | e 0 | s | s 16,230 (U I 109 |08/10/2035. 2B .............
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment [ inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
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CHARLES RIVER LABS INTL INC.
159864 AG SENIOR CORP .1 03/16/2021. | J.P. MORGAN SECURITIES INC... | cccovoverrererrirrnrrins | cervernd 649,188 | ......... 650,000 | ......... 850,000 [ .voouvverenrirenrirennes | cevrirenriennis | e | e | (VI 650,000 (813) (813) 03/15/2029. | 3.BFE.........
DELL INTERNATIONAL LLC SENIOR
25272K AU CORP BND 1 .| 03/04/2021. | Call  100.0000........... 350,000 | .......... 350,000 | .......... 355,469 | .......cc..... 350,000 [ ..o [ e s [ s (V1 350,000 (U I 4,512 | 06/15/2021. |3.BFE.........
FLNG LIQUEFACTION 2 LLC FLNG
33972P  AA LIQUEFACTIO .| 03/31/2021. | Redemption  100.0000 67,200 | ............ 67,200 | ........... 67,200 | ..o 67,200 [ ..o [ e [ | s (0 OO PO 67,200 (U I 1,386 |03/31/2038. 2B FE.........
GSAA HOME EQUITY TRUST GSAA_06
362256 AC GSAA_06-1 .. | 03/25/2021. | Paydown 65,672 0 208 |10/25/2036. |1.D FM.........
36242D PL GSAA_05-5 GSR_04-14  2.745% 12/25/34| .. | 02/01/2021. | Paydown (I I 19 | 12/25/2034. | 1.AFM.........
36242D PL GSAA_05-5 GSR_04-14 2.745% 12/25/34] .. | 03/01/2021. | Paydown (U IR 19 | 12/25/2034.|1.D FM.........
KT REAL ESTATE HOLDINGS LLC
50152# AC SENIOR CORP .. | 02/24/2021. | Redemption  100.0000. 28,275 0 253 |05/24/2035. [2.C PL.........
52518R  CC LSSC LSSC_05-1 0.450% 09/26/45......... .. [ 03/25/2021. | PaydOwn...........ccooirvvinriinriiinnns [ e 57,969 3,392 (U IR 57 |09/26/2045. [1.D FM.........
LEHMAN XS TRUST LXS_07-6 LXS_07-6
52524P  AA 145 .1 03/01/2021. | PaYAOWN........covvoeirriieriiiinniiens | o | v 72,958 | ........... 72,950 | ..ooooneee 53214 | oo 72,264 694 894 | | s 72,958 0 [ e 133 | 05/25/2037. 4B FM.........
MORGAN STANLEY MORTGAGE LOAN
61751 AK T MSM_07-6X .| 03/01/2021. | Paydown 35,505 28,754 0 300 |02/25/2047.|1.D FM.........
NETFLIX INC SENIOR CORP BND
64110L  AE 5.375% 02/ - 02/01/2021. | MBRUFY ... | v | oo 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | ..ooocveomeriiens [ e | e | e 0 | s | e 1,000,000 0 ... 26,875 |02/01/2021. |3.CFE.........
NEW CENTURY ALTERNATIVE MORTGA
643529 AB NCAMT_06- .1 03/01/2021. | PAYAOWN........oooorveercrvirceiieneiiens | ceeeeiieneiisenesieneiens | ceveeiens 111,650 | .......... 111,650 | ... 56,114 | oo 35,657 | ..oovvreeriiens | e 75,993 | .o | oo 75,993 | .o 111,650 0 328 | 10/25/2036.|1.D FM.........
NUSTAR LOGISTICS LP SENIOR CORP
67059T AD BND 6. - 02/01/2021. | MRUFY.......ocvveoceeceiieceienins | e | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | ..ooovveoriiiens [ e | e | e (V0 [OUPRUPROROOR IR 1,000,000 0 .. 33,750 | 02/01/2021.|3.C FE.........
POST HOLDINGS INC SENIOR CORP
737446  AK BND 144A .| 02/24/2021. | GOLDMAN SACHS & CO......ccovvev | covrrireriiieriiieriins | cerviies 316,090 | ......... 303,000 | .......... 297,698 | .........cco.. 299,643 L O VR 4 AR — 299,720 | ..ooovveererreens [ e 16,370 | ......... 16,370 | ......... 7,996 | 08/15/2026.|4.BFE.........
PRESTIGE BRANDS INC SENIOR CORP
741126 AM BND 144A .1 02/17/2021. | MORGAN STANLEY & CO. INC..... | cccvvevvrvererrirarins | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | oooovveririrrniiienies | cervineneineniins | e | e | e (V1 [OUUPRRPOOOIOR IO 1,000,000 0 04/01/2031.|4.BFE.........
RESIDENTIAL ASSET SECURITIES C
74958E  AS RFMSI_06- .1 03/01/2021. | PaYAOWN.......ocvvvrurerrriereeiinnniiens | ceveeisensisnnsisnseiens | ceneiiens 130,937 | ... 134,252 | .......... 118,593 | oo 116,506 | .ovvooervererrins | s 14,431 | s | e 14,431 | s 130,937 0 [ 1,508 |12/25/2036. [1.D FM.........
SALTCHUK RESOURCES INC SENIOR
79575@ AL CORP BND .| 03/02/2021. | Redemption  100.0000, 62,500 | ............ 62,500 | ...........62,500 | ....ccccoo.nn 62,500 | .o [ e | e | e 0 [ o | e 62,500 (V) I 1,406 | 09/02/2029.
83402Q AC SCLP_16-2 ABS 4.770% 10/27/25.... .. | 03/25/2021. | Paydown 285,040 285,040 285,005 35 285,040 0 3,399 | 10/27/2025.
83402Q AC SCLP_16-2 ABS 4.770% 10/27/25 .| 02/25/2021. | Paydown 586,545 | .......... 586,545 586,473 72 586,545 0| et 3,465 | 10/27/2025.
SOFI CONSUMER LOAN PROGRAM TRU
83402V AB SFLP_16-4 . 02/25/2021. | PaYdOWN........covoiveirvireiiineiiens | covevisniiisniissniis | cevvii 415285 | .......... 415285 | .......... 415123 | ..o 415,260 25 | s [ 25 | s 415,285 0 2,264 | 11/25/2025. | 1.BFE.........
SPIRITS OF ST LOUIS BASKETBALL
84860 AB SENIOR CO .. | 03/31/2021. | Redemption ~ 100.0000..........ccoce. | covermmreremiereniirans | cevvieneees 10,575 | ... 10,575 | oo 10,575 | oo 10,575 | oo | e | ceeeeeeneiienes | e 0 | s | e 10,575 (U I 102 |03/31/2033. [2.CPL.........
000000 00 SUMMARY ADJUSTMENT.......cocrvvrrirnnes .. | 03/31/2021. | Various 3 T OOOTOOTOUOTOUTE BUPOPOOOPOUSPOOROPRN VSTOUOPOOOPOOSPPUUOPR EUVSTPUUPPPUROPIOR DUTPPPOUPPPOURPSTOOS BUVOPPOURPPPOORPOTIN ISP (VI OOUPOURTOUOTOR VPPN 152 | v 152 152 03/31/2021.{2.B Z............
BAUSCH HEALTH COMPANIES INC
91911K  AK SECURED CORP A|03/29/2021. [ Call  101.7500.......ccmmvevrmrrrerinnes [ rrererireirienniininnns | vvereees 113,960 | .......... 112,000 | ..covoeee 112,000 | .coovriiene 112,000 | oo | e | e | e 0 | e 112,000 (V1 I 6,130 | 03/15/2024.|3.BFE.........
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NASSAU AIR DEV CORP BND 6.340%
P7077@ AH 7 |03/31/ D| 03/30/2021. | Redemption  100.0000, 65,000 | ............ 65,000 | ............ 65,000 | ..coovvirenne 65,000 | voovererireiiiens [ e [ e | e (VI SOOOTTURTIONN ISV 65,000 0 03/31/2035. | 3.C PL.........
NASSAU AIR DEV CORP BND 6.440%
P7077@ AK 0 |06/30/ D|03/31/2021. | Redemption  100.0000.........cccouwe [ wermrenmeninnininninns | wovnrienes 75,000 | oo 75,000 | ..o 75,000 | oo 75,000 | oo [ | | i {0 [PPSO [PSTOO 75,000 [ 1,222 | 06/30/2035. |3.C PL.........
3899999. Total - Bonds - Industrial and Miscellaneous OO OO OO PP POTOOPORRPORRPOOTY PO 12,898,689 | ..... 12,501,542 | ..... 12,747,656 | ......... 11,031,200 [ .ovovinnenad 0. 169,111 | oo 0 [ 169,111 | oo [V 12,850,464 | ............ 152 |....(339,800)] ...... (339,648) | .....616,805 XXX XXX
Bonds - Unaffilited Bank Loans
CHARGER OPCO BV SENIOR SECURED
67180F AJ 6 |TERMLOAN D 03/30/2021. | Redemption  100.0000.........cceewe | cornemmiminmiinniinnnns | e 759,000 | .......... 759,000 | ..........759,000 | ..ovvireeren?59,000 [ .iioiviiiiiiniiins [ [ | oo 0 759,000 0 | 4,122 | 11/01/2025. | 3.AFE.........
8299999, Total - Bonds - Unaffiliated Bank Loans.......... ettt ettt ettt en e nnsensensennnsnsenes | ereesieias 759,000 | .......... 759,000 | ..........759,000 0 [ 0 759,000 0 0 0 ... 4,122 XXX XXX
8399997. Total - Bonds = Part 4. oo N 18,291,224 | ..... 17,165,918 | ..... 18,515,259 | .......16,751,928 | ..o 0 | oo 163,943 | .0 | 163,943 ......18,566,024 ....(662,825) ...... (662,673)| .....664,583 XXX XXX
8399999. Total - BONAS......oiiiiiiiieisi e s . N 18,291,224 | ..... 17,165,918 | ..... 18,515,259 | ........16,751,928 | ..o | i 163,943 | .0 | i 163,943 |... coenen 18,566,024 ...(662,825)] ...... (662,673)| .....664,583 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ..o corerisieisineinsissessessneessseisesssessssssessenssseesssssssssesssesens | aeees 18,291,224 XXX | .. 18,515,259 | .........16,751,928 | ..o | oo 163,943 | ..o 0 | e 163,943 | .coovvvrnennn [V 18,566,024 ...(662,825) | ...... (662,673)| .....664,583 XXX XXX
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Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
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Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exchange
Currency Swap With DEUTSCHE
BANK AG RCV 4.35 PAY 4.13 BRSJU9W6E8 PORTMAN ESTATE Curren | DEUTSCHE 4.3475%[4.13
09/05/2027 BHF2CN3U9 FUND 22 D1 cy BANK AG TLTWFZYICNSX8D621K86.... | 11/20/2020.... | 09/05/2027.... | - ... ....1,408,680 %]| - - 247,642 ..201,742 | ..... .161,002 | - - - .1100/103.....
Currency Swap With DEUTSCHE
BANK AG RCV 4.35 PAY 4.13 BRSJU9W27 PORTMAN ESTATE Curren | DEUTSCHE 4.3475%[4.13
09/05/2027 BHF2CN3Y1 FUND 26 D1.... cy BANK AG TLTWFZYICNSX8D621K86.... | 11/20/2020.... | 09/05/2027.... | = ecoevvvree | corres 1,095,640 B | I IR 192,610 | ..o 1,784 | i 156,910 | ... | ...... 125224 | - (8,925) | - LN I 13,897 | .o 100/103.....
Currency Swap With DEUTSCHE
BANK AG RCV 4.35 PAY 4.13 BRSJU9W27 PORTMAN ESTATE Curren | DEUTSCHE 4.3475%[4.13
09/05/2027 BHF2CN446 FUND 26 D1.. cy BANK AG TLTWFZYICNSX8D621K86.... | 11/20/2020.... | 09/05/2027.... | = wecovvvvree | cerres 1,408,680 B3 | IO I 248,118 | ..ceiiin2,294 | e 202,218 | ... .cce.. 161,002 | - oo | e (11.475) | - e IR I 17,868 | ..o 100/103.....
Currency Swap With BNP PARIBAS
SARCV 4.24 PAY 3.00 05/21/2021 | BRSNDYW14 DCC TREASURY Curren
BMEOHMEN4 2014LTD D1... cy BNP PARIBAS..... ROMUWSFPUBMPROBSK5P83 | 03/20/2014.... | 05/21/2021.... | = evvevvenee ...13,771,000 |4.238%[3%]... | - - 59,365 2,018,000 | ..... 22,038,373 | - e | 482,500 | - - 25,738 100/100.....
Currency Swap With BNP PARIBAS
SARCV 4.74 PAY 3.26 07/24/2026 | BMEONMKX8 SHURGARD Curren
BMEOMAMQ8 LUXEMBOURG SARL CB 3.26% |D1........ cy BNP PARIBAS..... ROMUWSFPUBMPRO8KS5P83 | 06/25/2014.... | 07/24/2026.... | - ... ...8,302,497 | 4.74%[3.26%] | - - 40,050 ..1,145225 | ... ...1,279,069 | - 293,843 | - - 95,729 100/100.....
Currency Swap With BNP PARIBAS 5.076% /
SARCV 5.08 PAY BLB6 BMEONMK42 ARQIVA PP Curren (GBPBMLIB+2
06/29/2029 BMEOMBG6F8 FINANCING PLC D1..... cy BNP PARIBAS..... ROMUWSFPUBMPRO8KS5P83 | 06/27/2014.... | 06/29/2029.... | = ecocveees | cevees 3,593,146 10BP)| - oo s | e 30,340 |............1,061,280 | ..... 21,039,231 | - [ (42,075) [ - oo = e [ e 51,609 | ..o 100/100.....
Currency Swap With BNP PARIBAS
SARCV 4.53 PAY 3.06 07/23/2026 Curren 4.527%[3.06
BMEOMFJMO BMEOMJE96 WERELDHAVE NV....|D 1........ cy BNP PARIBAS..... ROMUWSFPUBMPROBKS5P83 | 07/01/2014.... | 07/23/2026.... | = eovevevees | ceeens 9,578,100 73 | I RN DU 45,506 |............1,351,000 | ..... W AA94272 | - | e 337,750 | - oo RN 110,409 | ..coovvvver 100/100.....
Currency Swap With CITIBANK NA
RCV 5.10 PAY 3.60 07/30/2034 BMEOPPGA4 ELENIA FINANCE Curren
BMEOPLV99 ovJ D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 07/25/2014.... | 07/30/2034.... | = wcovevereee | cevene 2,016,150 |5.1%[3.601%] | = .ceveerererrreees RN DU 10,030 | .cveveceenns 253,200 | ... | ccceeee 167,709 | = oo | s 72,375 | - - 36,819 100/100.....
Currency Swap With BARCLAYS 6.301% /
BANK PLC RCV 6.30 PAY BLB6 | BRSK7ZXA3 ABP ACQUISITIONS Curren | BARCLAYS (GBP6MLIB+3
04/25/2033 BRSK9U8R3 UKLTD D1...... cy BANK PLC G5GSEF7VJP5I7T0UKS573..... | 03/16/2012.... | 04/25/2033.... | = .eooeveeees ....10,302,500 28.1BP)| - - 89,205 | ..........1,334,450 | ..... ..2,767,519 | - (82,875) | - RN 179,014 | 100/100.....
Currency Swap With CITIBANK NA
RCV 5.48 PAY 5.03 12/05/2031 Curren
BRSL8D130 BRSLK2WP7 FORTH PORTS LTD |D 1........ cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 11/13/2013.... | 12/05/2031.... | = wevveereves | vovree 8,152,350 |5.48%[5.03%] | - - 22,967 |..........1,115,880 | ..... 21,239,320 | - [ (1072 | A IR 133,258 | .o 100/102.....
Currency Swap With CITIBANK NA
RCV 4.72 PAY 3.57 04/02/2021 BRSMV8LQO FRITZ DRAXLMAIER Curren 4.716%][3.57
BRSMDBR46 GMBH & CO D1... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 02121/2014.... | 04/02/2021.... | = ovvveees | v 2,058,000 %]| - - 9,168 295,050 | ... [ .o 295134 | - i | e 72,375 | - - 762 100/100.....
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 | 688,370 | ......... 313,003 | ...........9,134,955 |XXX|..10,767,855 | ......cccouuuuucd 0 [...1,036,993 0 0 682,971 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0| 688,370 | ......... 313,003 |...........9,134,955 [XXX]..10,767,855 0 |...1,036,993 0 0 682,971 XXX XXX
Swaps - Hedging Other - Foreign Exct
Currency Swap With BNP PARIBAS
SARCV 4.04 PAY 4.07 10/22/2026 | BMEOUCH57 MULLEN GROUP Curren 4.0425%[4.07
BMEOPELZ8 LTD D1... cy BNP PARIBAS..... ROMUWSFPUBMPROBSKSP83 | 07/22/2014.... | 10/22/2026.... | - ... ....7,448,790 %]| - - 9,846 ..1,335,348 | ... ....1,335,348 | ...... (117,344) | - - - . 10009..
Currency Swap With CITIGROUP
INC - LT GTD RCV 3.03 PAY 2.31 Curren
02/20/2025 BME1WZB41 BME1XLLDO BRITVIC PLC............ D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 11/01/2016.... | 02/20/2025.... | = ovvverees | cevene 1,958,560 | 3.03%[2.31%]| = covverrerernene R ceeverenenen 1,016 | (237,192) | ..ce. | ceveer (237,192) | ........ (19,557) | - - LRSI I 19,328 | .o 0009............




statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1'9030

1 2 4 6 8 9 11 13 14 17 20 21 22 23
Cumulative Prior
Year(s) Initial Hedge
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Currency Swap With BARCLAYS
BANK PLC RCV 5.58 PAY BLB6 | BRSK802L9 ABP ACQUISITIONS Curren | BARCLAYS
12/26/2033 BRSKOUMB2 UKLTD cy BANK PLC G5GSEF7VJP5I70UK5573 06/03/2013.... CE 1,534,500 | 20BP)| - oo | 7 e [ i 13,845 | .o 409,108 |.....|.......409,108 |...... (191,750) | - - 27,39% | ..o | 0009............
Currency Swap With CITIBANK NA
RCV 5.32 PAY 4.05 04/02/2024 BRSMV8P60 FRITZ DRAXLMAIER Curren
BRSMDBS37 GMBH & CO cy CITIBANK NA. E570DZWZ7FF32TWEFAT6.. | 02/21/2014.... LR 411,600 2,045 ...13,024 | - = e L3969 | i, [ 0009
1139999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 (V) 27,252 |...........1,575,604 .(315,627) 0 | 138,146 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 0 [ 27,252 |..........1,575,604 |XXX]....1,575,604 |...... (315,627) (O 138,146 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0]...688370 |.... 340,255 | ......... 10,710,559 [XXX]..12,343,459 |...... (315,627) | .... 0 821,117 XXX XXX
1409999999. Total-Swaps 0].....688,370 |..... 340,255 | .......... 10,710,559 [XXX]..12,343,459 |...... (315,627) | .... 0 821,117 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0]....688370 |..... 313,008 | ...........9,134,955 [XXX|..10,767,855 |.....ccoernn.d 0 [...1,036,993 [ ..o [ 0 [ 682,971 XXX XXX
1709999999. Total-Hedging Other. 0 (U 27,252 |...........1,575,604 |XXX|...1,575,604 |...... (315,627) 0 | 138,146 XXX XXX
1759999999. TOTAL 0]......688370 |..... 340,255 | .......... 10,710,559 [XXX]..12,343,459 |...... (315,627) | ... 0 821,117 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Iltem(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

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

NONE
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1"
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (Y orN) (YorN) Collateral Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
BARCLAYS BANK PLC... ... GB5GSEF7VJP5I70UK5573... Y. | Y 1,743,558 | - 0 - 0 206,408 0
BNP PARIBAS . ROMUWSFPUBMPROB8K5P8Y Y. | Y ..6,910,853 | - 0 - 0 371,340 0
CITIBANK NA. E570DZWZTFF32TWEFAT6 | Y. Y. 1,732,470 (237,192) 0 (237,192) 0 193,736
DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.. | Y. Y ..505,067 560,870 | - ...55,803 - 0 ....49,633
0299999999. Total NAIC 1 DESIGNAHON. 1......cveirieiersieieesiessisss sttt 213,199,394 |0 [ 10,947,751 | v (237,192)| ... ...55,803 2,580,651 (237,192) 0 821,117
0999999999, GrOSS TOAIS. .....verererersrstes e sersses st snisreses 213,199,394 [0 [ 10,947,751 | .o (237,192) [ oo 55,803 | ..o 12,580,651 (237,192) 0 821,117
1. Offset Per SSAP NO. B4........cviiiiiiiniiiiisiisiierssisssessssessssssssssssssessnsssenes
2. Net after right Of OffSEBE PEI SSAP NO. B4...........oiieieieie sttt ettt et sttt eessesssessesetsseesse eessessetassessessessesessessetssessesseeseseeses s et et eesesseE et eesee s e e e e eeteeseE et eetee s et et ae s et s ee et aesen s et et aesesses et et entessetsssensensesntans | sebessessesanes 10,947,751 | oo (237,192)
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statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)
Collateral Pledged to Reporting Entity
CITIBANK NA ..ot siesieesseessessssins E570DZWZTFF32TWEFATB.. | CASH.......oviiriireieineriniieeieniseiseessssisssssssssnesssissssssnsssenseneneees | B8Nt | seenas 1,589,327 | .oovverciiieins 1,589,327 XXX
BARCLAYS BANK PLC.......ovviirieririreirieerissrienienes GBGSEFTVJPSITOUKSST3...... | CASH.....ocvirrirriirierierieriseisseiesinesiesissnissesssssssssensnnnennnns || GBS Mttt | i 3,615,000 . XXX
BNP PARIBAS...... ROMUWSFPUBMPROBKSP83 | CASH.........ccoririireireiiniieeiienieeiseisssisssssssssessnssssssssnssnsnsenoneees | L CB8M ittt | aeenas 7,490,000 7,490,000 XXX
DEUTSCHE BANK AG . ... TLTWFZYICNSX8D621K86.... | CORPORATE 756109  AG 9 | REALTY INCOME CORPORATION.......iuuuirismissirsssmssensenssssesssnsssnsssnssensssensssessnssssssnas 505,067 391,000 XXX 03/15/2035.
0299999999, TOAIS.........oorvuuiiriiiiiiieiiisiissie e es ks S hees bbb S s LSS LSRRk bbb bbb R s SLLeELL L e et | e 13,199,394 | oo 13,085,327 XXX XXX
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statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of the Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Current Year Increase Instruments'

Prior Fair Value Ending Fair | Fair Value Gain Increase Change inthe | (Decrease) in Current Year Current Fair Hedge Gain

in Full Contract | Value in Full | (Loss) in Hedged| Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flow Contract Cash | ltem Attributed to| (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flow Attributed | Interest Rates |Item Attributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto|  Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rate | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15 +18)

NONE




Statement as of March 31, 2021 of the New England Life Insurance company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1: §.......... ONAIC2: §........ ONAIC3: §.......... 0 NAIC4: §........ ONAICS: §......... ONAICE: §.......... 0

NONE

QE11




Statement as of March 31, 2021 of the New England Life Insurance company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 4 5

1 2 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement as of March 31, 2021 of the New England Life Insurance company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI O 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.........c.cccoovvieriereieiienne Charlotte, NC.......coveveeiieieieieneieesissieiies | cvsienenieisnsens | eoesesieissinnies | cvemiesssssssssssessssenss | seresessessssessssiessnsens | seveseas (19,112,179) | .....n. (20,608,229) | ........ (11,483,384) | XXX
Bank of America, NA.........c.cocomieneenneineriiniins HAFOrd, CT..ooovooeirceieieierieeieeieniseesenins [ eeneesnssissines [ enesiinsinenies | oneesnesssssesssensnnes | seeseesssssssssnessessns | oeseenees (4,829,798) | ........ (29,807,057) | ........ (10,519,205) | XXX
JPMorgan Chase Bank, NA...........cc.cccconvrunrnnn. NEW YOIK, NY .oooioiiiiniieniecseissseiiesienns [ eveeinessnnsiens | nesrneineisees | onsessessssssesssnessnnes | coesessssssssessssensins | coneens 60,112,095 | ......... 67,637,476 | ......... 48,926,906 | XXX
PNC BaNK......coevemrirrereereiseeieciessieeieseneenns PIESDUIGN, PA......ooociceierissieneriseesneeies e [ veesnsinsies | ovseseesessessessenes | cooneeesnessssssssenses | ceseeens 13,000,288 | ......... 13,002,347 | .....n. 13,002,714 | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories.. XXX XXX | 184 ..382,178 206,487 233,314 | XXX
0199999. Total Open Depositorie: XXX XXX [ s 184 [ 49,552,584 | ......... 30,431,024 | ......... 40,160,345 | XXX
0399999. Total Cash on DEPOSit..........c.orvvererreserrisssreesrisennes XXX XXX [ e 184 0 | s 49,552,584 | ......... 30,431,024 XXX
0599999. Total CaSN........coourvvrrerrirreiseissieeie e XXX XXX | s 184 (U 49,552,584 | ........ 30,431,024 XXX
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statement as of March 31,2021 ofthe N@W England Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE




