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swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS..ceeceirice st | enenienees 1,756,401,715 | oo | veeveenens 1,756,401,715 | ccoovnvenn. 1,883,041,998
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
2.2 COMMON STOCKS. ....cceuiiriiriireiieiiesie ettt sttt | cebsnsbensbesebsssb bt nntenntes | sebenessnsssnesenesnstnstnsineies | conesssssnnssnsssnessne s 0 [
3. Mortgage loans on real estate:
31 FIISEIENS oottt | ceienesienenas 344,049,859 | ..o | e 344,049,859 | ....ovvveenne 367,916,746
3.2 Other than firSt IBNS............evurereeriieeeirieeieeesi s ssess e sesssssssensnee | eesssssssessssnsees 8,000,000 | ...vormrermcrerrerrerereerieees | e 8,000,000 | .coeouvrrrrrrenn 8,000,000
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....188,341,728), cash equivalents ($.....15,002,290)
and short-term investments (3.....4,128,078).........co.oveereereeeeeeeeeeeeeeeceeeeeeeeeeeeeseeseesieeseeea | ceeevseesaenenas 207,472,006 |......coveverereierereeeieiee | e 207,472,096 | ....ccovnee. 156,737,290
6. Contract loans (including §.......... 0 PrEMIUM NOLES).......vvreerereirreesreeeneseeeneeeesesssesssssessssssesns | cressessssssssesssssnsssesnns 800 | v | eeereeeereeesneeeeennens 800 | v 0
7. DEIIVALIVES. ...eooevercereiese ettt eess sttt enssns | rnsssnesesines 134,007,729 | oo | ceerneeeseeens 134,007,729 | ...ovvvrenne. 106,818,069
8. OtheriNVESIEA @SSELS.......c.evivieeieictese ettt ae s benans | evessssssasssesans 7,589,732 | ooveveeereeerieeeeeeeeeeies | e 7,589,732 | oo 7,591,307
9. ReCEIVADIES fOr SECUMHES........cvuvvveeviceceeieicte ettt sessnas | evessssssaesensas 2,576,024 | ... | e 2,576,024 | ..covvv. 818,078
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P [ I 289,047
12.  Subtotals, cash and invested assets (LINES 110 11)......cvvvrrrrrrrnrrninennnnrnennneessesnesnennes | eerveerennnnny@60,097,955 | oo | e 2,460,097,955 | ... 2,531,212,535
13. Title plants less §.......... 0 charged off (for Title INSUIETS ONIY).........ceveveereerieieieieeeseeieeiesens | cevereetesie s ssssssesens | ereveesessessssssssssessssenesens | seesensessesssssssssesssssssesesQ | voveerisssssesssssseseesessesssenes
14.  Investmentincome due and @CCIUEM............cccuevveereivicieirereesiesseeessesessesessssssessssssensnes | severnnrerennnnenn82503 1, 192 [ oviivieiivieeveeesiseesnnens | cvevenneerennnnn82,037,152 | v 16,873,157
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COlECHON...........ccceveevees | verrverrireiririrnns 443285 | ..o 138,068 | ..cocoveveviirin 305,217 | coveeeeiieeinns 357,735
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums).........cccceveeveeeeeis | corverveeeirerieinenns (211,240) | oo | e (211,240) | ..oovvevererene (88,336)
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from MBINSUMETS..........ccovcveveereeeeceeeeeretee et es et ennes | everaeeesissesenes 17,064,758 | ....ooveeeeeeeeeeeeeeeseeeees | eveeeisieeiens 17,064,758 | ..ooeevee 22,182,328
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinsurance CoNtracts.............ccoeuveevcivevsierrersereeienens | vevevieneias 110,246,572 | .oovoeeeerereereeeeeeiieies | cveeresiesienas 110,246,572 | oo 89,390,341
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and INtEreSt thErEON. ...........ovruriririns [ erririirereireescsciseirsiseins | reeseesnseseesessesssssssssssessens | seeesssssssssesessessnsssssesan [0 U
18.2 Net deferred taX @SSEL..........ccvceeieeeceeeeeee ettt es s senassesenans | seteseneressinans 90,467,913 | c.ovevrnnnd 90,467,913 | coeoveeeeeeeeeeeeend [0 TR 0
19.  Guaranty funds receivable or 0N dePOSIt...........c.oucvveiiiriveieicreie e estesessesens | everesaes s 300,000 |[.ovecveeriereiereeeiveieeeies | e 300,000 | .oocvererrieiinn 300,000
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........c..cccoceveerereeeievesieereeeeceeeens | e 10,822,758 | ...ooveeeeeieeverereeeeeienens | coeveeissinsienans 10,822,758 | ..ocveverrrnne 3,384,749
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25. Aggregate write-ins for other than invested asSets............ccevevvcueeeieieieeeceseesceeeeeeieens | eeiesisisieenans 20,112,648 | ..o 6,399 | oo 20,106,249 | ......cc......... 17,026,097
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........cveeuvemereierrierineeinesieseseesesseesseessssesssesssesssens | sroeeessnens 2,791,381,801 | ovvvecrinns 90,612,380 | ...ovcverneee 2,700,769,421 | ............. 2,680,638,606
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccoevvers | wovvrvrnnans 5,484,946,580 | .....cvvvereiereiererieeieis | e 5,484,946,580 | ............. 5,979,321,685
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 8,276,328,381 | ...ccocvvvvrrnns 90,612,380 | ..ooccvevnee 8,185,716,001 | ............. 8,659,960,291
DETAILS OF WRITE-INS
1101. Deposits in cONNECtion With INVESIMENTS...........cc.cciiiieiciieie et | cvessesesesssssessssssessesnneen 0 | oo | e [0 IR 289,047
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......ccverirmeriresiimesecensmisssssssenssesness | nssessssssssssessenssssssssessnas 0 [ e 0 [ e [V IR 289,047
2501. Advance CAed PrEMIUMS.............ecwruerrmeeesersreessersseessseesssessssesssessseesssessesssssesssssssessssnens | cesseessssssnes 14,067,022 | ...cooveicereerineeernsrinees | e 14,067,022 | ..oovvrvrrenne. 14,228,534
2502. Receivable from third party administrator...............ccueiveieiiciicesceseee s | e 4,690,395 | ..o | e 4,690,395 | .....ocovcvevrnee 1,925,292
2503, MISCEIANEOUS.......overeereeereeereeeseesseeesseesseessse e sess s st sessse e sesss s sessssssseessssssssesssssssss | sessssessnssssseees 1,355,231 | oo 6,399 | oo 1,348,832 | oo 872,271
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 DOVE)........crreerrreseeerserersrnsserssssnsssssssnnes | cessenessssssaes 20,112,648 | ... 6,399 | o 20,106,249 | ....coovrrnnnens 17,026,097




swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.

29.
30.

32.
33.

35.
36.
37.

39.

Aggregate reserve for life contracts $.....1,213,785,819 less $
included in Line 6.3 (including §.......... 0 Modco Reserve)...........
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $..........
Contract claims:

L 1 OO

4.2  Accidentand health...........ccccocveurnnnee.
Policyholders' dividends/refunds to members $

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

6.1 Policyholder's dividends/refunds to members apportione:

d for payment (including $.......... 0 Modco)

6.2  Policyholder's dividends/refunds to members not yet apportioned (including $..........0 Modco)......
6.3  Coupons and similar benefits (including §.......... 0 MOACO)...eucerererereieieireeseese e
AEA N LINE ...ttt | sesesse s st sees

Amount provisionally held for deferred dividend policies not inclu

Premiums and annuity considerations for life and accident and health contracts received in advance

less §.......... 0 discount; including $.......... 0 accident and health p

Contract liabilities not included elsewhere:

9.1 Surrender values 0N CANCEIEA CONMTACES...........c.eviviueicicieie ettt sttt sess s ssest s s | sbsssessesssasses e s s s s s s s s s seeeas

9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experi
refunds of which §.......... 0 is for medical loss ratio rebate

9.3
94

Commissions to agents due or accrued - life and annuity contracts $.....3,739,338, accident and health §...

and deposit-type contract funds $.......... 0o

Commissions and expense allowances payable on reinsurance assumed

General expenses due or accrued

Transfers to Separate Accounts due or accrued (net) (including $.

allowances recognized in reserves, net of reinsured allowances)

Taxes, licenses and fees due or accrued, excluding federal income taxes

Current federal and foreign income taxes, including $.......... Oon

NEt AETEITEA tAX HADIILY.....rv.rveveereeeieies ettt sttt
UnEarned iNVESIMENT INCOME..........ceuiiireiiete ettt bbbt s s bbb b b s st s s s s bbb st b s b b st s e
Amounts withheld or retained by reporting entity as agent or trustee

realized capital gains (losses)...

Amounts held for agents' account, including §.......... 0 agents' credit balances

Remittances and items NOt AlIOCALEM. ............ccceiiicieiices et b bbb s st es s naen
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above

. ...151,887,062
.......................... 3,055,433

Borrowed money $.....100,000,000 and interest thereon $.......... 0.ttt bbbt b b nretens | eberensereseaesesnes 100,000,000
Dividends to stockholders declared and UNPAIG............oeuceririiiiriereere ettt sesstenns | sesesessessessstessesetessensesassanseens

Miscellaneous liabilities:

24,01 ASSEE VAIUALION FESEIVE......ccvuieiieireieiiie ettt ss st s bbb s s s s st nntensessesnsennns | sresstessessessnsassnns 20,068,078

24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........

24.03 Funds held under reinsurance treaties with unauthorized

24,04 Payable to parent, subsidiaries and affillAteS............ccoviverireieiieicee ettt

24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans

and certified ($

.188,518

24.07 Funds Neld UNAET COINSUIANCE. .........cuiuireireiiieiseisiesseeseis st sse st s e ss s st st s bbb essessessssnnsensesnnsansesnns | soessssessesssessenns 433,977,339

24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon $.

Agaregate WHte-iNS fOr [IADIIHIES. ..........c.cvrvieeieeieiceeie ettt ettt ettt b b s s bt s e st st ns st

Total liabilities excluding Separate Accounts business (LINES 110 25).......c..ceveverereirereresiereeese e

From Separate Accounts statement.

...238,032,879
2,422,500

....191,892

............................................................. 2,397,588,710

....5,368,179,775

..5,979,059,730

Total liabilities (LINES 26 ANU 27)........cvueieiierieiieiesisie sttt b bbbt e sttt 7,765,768,485
COMMON CAPIAI STOCK........ucviiivcriiectcieiects ettt b bttt a bbbt ae bbb b s s e bt bbb e b s st b s s s s s et ebensesennanns | ebesssbesessesesssansesans 2,000,000

Preferred capital stock
Aggregate write-ins for other-than-special surplus funds

SUPIUS NOLES. .....cecviiecteicce ettt bbb s bbbt bbb s At bbb s s bbb a b s e Rt s s st b e R b b e b bR bttt b s st et n et b nas

Gross paid in and contributed surplus.

................... 8,081,060,544

Aggregate write-ins for SPECIAl SUMPIUS fUNAS..........ccviuiieiieiicce ettt bbb b sttt b s s bbbt s s ssnaes | sbsssebesssssesssssteses e sesssntetans 0
UNASSIGNEA FUNAS (SUMPIUS)......cveviiririiititeiiets ettt ettt ettt bbbttt s bbbt b b s bttt s s bbb st bbb ssnsesesnaebesansens | sbessssessssetesnseens (24,680,433)

Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt st aetenaes | eebetes sttt ettt s
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 1) ISP TP T PP SO PRP TR UUOTETN PSP OE PP RT T UPTOPTPRRTN

Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.....

116,766,805 in Separate Accounts Statement)

...417,947,516

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

576,899,747

Totals Of LINES 29, 30 NG 37......cvuieeirieeireieieeiei ettt bbbttt | resenbsee e 419,947,516
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3).........cccieiiriuiiiieiiireieteietesie ettt es st ss s sessessssessssssessanes | sesesssssessessnsas 8,185,716,001

...................... 578,899,747

................... 8,659,960,291

2501.
2502.
2503.
2598.
2599.

Derivative INSITUMENTS PAYADIE...........ceviieiieiciiieie ettt st bbbt nn b sntes | sbsstessesssnsansens 130,643,862

Cash collateral received on derivatives...
MISCEIIANEOUS.........vvevereiiiericicteiresets ettt

Summary of remaining write-ins for Line 25 from overflow page....

Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

..... 17,965,000
...4,154,783
....25,000
...152,788,645

............................. 379,551
...84,900,000
.3,935,445

3101.
3102. .
3103.
3198.
3199.

s for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403.
3498.
3499.

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

Totals (Lines 3401 thru 3403 plus 3498) (LINE 3 BD0VE).............oooooooeoooeoeoeoeeeoeeeeoeseoeeeee e N 0

Qo3



swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY

SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health CONtracts...........c.ccccoveevverreerierceeesiessereseeneens | cevreenennen 199,910,781 | i 131,377,270 | .o (191,244,897)
2. Considerations for supplementary contracts with life contingencies... 4,198,962 | . 9,225,897
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e 20,279,505 | ..... ...86,097,544
4. Amortization of Interest Maintenance RESEIVE (IMR)..........c.covvinrnrnininnineinississssisssssssssessssssssssssssssssssssessesssssssssessenss | sonssnsssessnsensnnsne L LAT0 | e (166,140) | ..ovovveererrrrrenns (507,408)
5. Separate Accounts net gain from operations excluding unrealized gains or losses... ..(107,827,194) | ..... ...(178,742,583)
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn e 3,801,109 | ..ccevneeee 103,094,403
7. Reserve adjustments on reiNSUrANCE CEABM............ocvvreverrvieieesee et sssssssesssssssesessssesssesnssssessssssssessnssnss | seenserensense(90,284,028) | ovoveve. (101,638,953) | ............. (412,332,715)
8. Miscellaneous Income:

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

rOM SEPATAIE ACCOUNLS.........cvveiecvctes ettt sttt st sttt bt s b ssss s sssses s st esansanbnens | evssessessnses 27,158,026 | ......cco...... 26,423,320 | .......c...... 113,041,691

8.2 Charges and fees for depoSit-tyPe COMIACES...........cviveiririeeieiiereee ettt es s ssss s st esssns | eetessessssssssssessssassesnsa [0 [0 I 14,868

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME...........ccveieeierctieee ettt sttt b s ssssssesenans | sesssssssesassanes 6,594,153 ..6,553,017 | ..... ...26,686,940
9. TOalS (LINES 110 8.3). ...ttt bbbttt nrente | snens 245,824,739 | ... (16,999,104)| ..... (444,666,260)
10. Death BENEFtS........cveirierireieiesseee s .(17,797,011)] ... ..4,463,432 ...26,114,854
11. Matured endowments (excluding guaranteed annual PUre ENAOWMENES)............ceveurerieeieiiereieiee s esesseesssssssessesissas | eevessesssesssssssssssssssessnses | eevessesssssesssssessssssesnses | eevessesssssssnssseesssssssessesas
12, ANNUILY DENEFILS......cvucveiericicecee s ...13,357,835 ...61,735,296
13. Disability benefits and benefits under accident and health contracts.. 4,494 112,308
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENETILS. ..........c.ccveiveieieiiieec et etssstesssteses | eevessesssesssssssssssssessessnses | eevessessssesssssssesssssssesess | oevessessssssssssssessssssesseses
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee. ...25,551,076 117,170,657
16, GrOUD CONVETSIONS. ......oucveveieieetieeteteseset s et b se st s ssse b bt eb et s b b s st et s b s st et s s bbbt e b s e s e bbb e b s et e b b ensebessssebessssebebsssesessnans | nebebsssesesssssebesntesessnteses | stesssesessnsesessssesessssetesans | sesesessssssesssssesessnsesasanes
17. Interest and adjustments on contract or deposit-type contract funds.. 109,204 904,973
18. Payments on supplementary contracts with life CONINGENCIES.........ccvieiiiieeieceeee e | e 973,389 | 843,246 | 3,686,234
19. Increase in aggregate reserves for life and accident and health Contracts.............cc.occveeeeeiiiciicceece s | v ....(6,703,424) ....(63,681,048) | ..... ....(917,867,049)
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt I 15,495,563 | ..ocevcinene 1,938,770 | ..... ...(708,142,727)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........ccccoeeveees | cevevriveinen. 16,568,476 | ................ 14,288,043 | ................ 63,248,172
22. Commissions and expense allowances 0N reiNSUTANCE ASSUMET..........cueuriurieieieiiserseeseesssessessssssessssessessesssssssessessssesseses | oessssessessssessessessssessassnss | sressssessessessssessessssessassess | sresssssssessessssessessesessassens
23. General insurance expenses and fraternal expenses ..62,724,300
24. Insurance taxes, licenses and fees, excluding federal iNCOME tAXES..........ccvvevriireriicreeiieerecee e esessesesens | evenerensneeisnenens L 16,203 | viiiiiiiiinennn 970,855 | v, 2,228,644
25. Increase in loading on deferred and uncollected Premilms.........cccceievcninieieseiesessesessesessssssesesssessessssessessessssessessens | sevessensessssnsenens 15890 | iviiiiiiiiiineenen 33,779 | i (1,322,348)
26. Net transfers to or (from) Separate Accounts net of reinsurance ...13,068,471 37,724,636 .269,681,396
27. Aggregate Wte-iNS fOr AEAUCHONS..........cccuiveieiiieie sttt ss st benne | ansessssntesseeasd 4277977 | oo (U [P 4,257,164
28, TOtAlS (LINES 20 10 27)......cvuieireeicieiieeisets ettt sttt bbbt b bbbt bbb s s beens | srestssassans 124,963,676 | ....cccoueeee 69,381,580 | ............. (307,325,399)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. .120,861,063 (86,380,684) | . (137,340,861)
30. Dividends to policyholders and refunds 10 MEMDETS. ..ottt ssesens | crsssessesssssssessasssssssessessns | svisssssessesssssnsensessnsassessns | avessssessesssssnsassessnssssasas
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (LiNe 29 MINUS LINE 30).......ccuivueiiuriieieieiesieisieississie ettt sssssssssse s sssessesssssssenss | sesessessesnes 120,861,063 | ............... (86,380,684) | ............. (137,340,861)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccccuevecurieieieseeie s | svsressessanens 24,629,502 | oo 52,737 | oo 32,419,252
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10ss€s) (LiNe 31 MINUS LINE 32)........cveiiriirieeiiiiisiieie et sessessesees | svsessssessenans 96,231,561 | ..oovvevrees (86,433,421) | covvuve. (169,760,113)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....217,168 (excluding taxes of §.....912,099 transferred to the IMR)..........cco.oeveruereieceeciecectee e eseeiesrenns | esieesieenies (10,075,913) | ..vvrreneane. (6,694,958)| ................ 30,632,454
35. NetinCome (LINE 33 PIUS LINE 34)........ouieeecieeeecectcee ettt st s st ess s sssenssnsansans | evsessessanseens 86,155,648 | ............... (93,128,379) ............. (139,127,659)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEAN...........cvueveveeeeieieiiereseee ettt ses st sesae st s s es s sssessessssssessesans | sessessessnsas 578,899,747 | .............. 279,205,684 | .............. 279,205,684
37, NELINCOME (LINE 35)...uuvuuriiieciieiieieieiieste ettt ettt sttt nt s snnns | avsensnssnssns 86,155,648 | ............... (93,128,379) | ...cvveee. (139,127,659)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(49,910,543)... 186,655,122) | ... 29,379,237 ...51,886,076
39. Change in net unrealized foreign exchange capital gain (I0SS)..........ceveveveereiicrereieiesie et ssessesessesens | evessssessssenes (1,103,592) | .evvvvrrrenens 1,374,248 | ... 6,856,563
40. Change in net deferred INCOME taX.........ccovevcvirveieeeee et sse s ssssesesss s sssssssssssssssssessnssssessssnsennns | seensesessnseeseg T21,040 | iviiiiieinn. 20,137,357 | .ovvrrerrne (3,727,426)
41. Change in nonadmitted assets ....(12,719,783) ...20,619,026
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............cccouiveirieriiiircreieesee s | cvenreresinesseseneerer By S T | e, 10,068,087 | ..coevvvrrenae 10,028,546
43. Change in reserve on account of change in valuation basis, (INCrEASE) OF AECIEASE............cceevrereiercreeeeieeeiseeesesisseesesies | eressesssessssessessssessesissenes | sresesssssessssssesssessesssinss | soessssssesnssssessssssesssssees
44, Change in asset valuation reserve ..(5,899,506) | . (1,739,033)
45, ChaNng N ITBASUIY SEOCK. ........cvuiveririvireictictese ettt et s et s bbb bbbttt s e b b st s st s s sttt sbes e bastessesansanss | snssssessessssessessetensesnsnss | sresesssssessnssstessesnsessnsenss | sesmsessessnssssessessssensassnes
46. Surplus (contributed to) withdrawn from Separate Accounts dUNG PEIOM...........c.cveveeieriirieeieiereees e esssssessssesesees | eeresssssssssssssssssssesesed (0] I (15,000,000) | ....cvovvnvee (86,000,000)
47. Other changes in surplus in Separate Accounts Statement. .15,000,000 ...86,000,000
48. Change iN SUIPIUS NOES.........cviviviieiiicieiicte ittt sttt ettt bbb st a bt bes s s b s st e s s ssaetesntebessssesanans | sessesessssesessssesesssnsesansess | netebsssetesssssesasssesessnseses | sbessssesessssssesessssesasssesens
49. Cumulative effect of changes in aCCOUNtING PIINCIDIES. ........cvcueveiiieiicie ettt e st s st s e ssnes | seresessssssessssesesssssesessess | neressssetesssissesassssesessneses | sbessssesesssssesesssesasssesns
50. Capital changes:

51.

52.
53.
54,
55.

50.1 Paid in......cccccovvrniinne
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus

Surplus adjustment:

B PAIA UMttt
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

Dividends to stockholders

Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)..........cceeiiieieieisie et
Capital and surplus as of statement date (LINES 36 + 54)...........ccvriuiieiiiirieieicesesee et

............. (158,

952,231)

................ 22,775,783

.............. 299,694,063

.............. 419,

947,516

.............. 301,981,467

.............. 578,899,747

08.301.
08.302.
08.303.
08.398.
08.399.

Management and SEIVICE fEE INCOME.........vureriirrirrieieisrieie ettt sttt nsnns
Miscellaneous............

Summary of remaining write-ins for Line 8.3 from overflow page.

Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 @0VE).......ovururrrireiiee i sss e snsssssensnes

................ 24,552,450
.................. 2,134,490

2701.
2702.
2703.
2798.
2799.

Miscellaneous

Interest Credited t0 FBINSUIEIS. ..ot bbb bbbt st b s

Summary of remaining write-ins for Ling 27 from oVerfloW Page..........covierieereiiereieeieieese e enen
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

5301.
5302.
5303.
5398.
5399.

Summary of remaining write-ins for Ling 53 from oVerflow Page..........cccevviverievereeieeeeece e
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........covereririrereirisiersisciseeesessessess s sesessessssssssssssssnsessnnas
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swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........c.cvcveieeicveeeie ettt sasssnaes | evessessinanns 173,732,503 | ............... 126,076,589 | ............... 641,375,784
2. NETINVESIMENT INCOME. ....cvuiiuiiiecicie ittt bbb bbb bbbttt ssbsentents | bebsessntasians 20,617,754 | c.ovvenne 19,696,799 | ..ocvvvrvrernne. 88,442,957
3. Miscellaneous income ...16,579,554 32,208,974 ...157,262,023
4. Total (LINES 1 HrOUGN 3).....couieeierieii ittt bbbttt ettt | cbsneisnesineen 210,929,811 | covvvvrieneee 177,982,362 | ....ccooueee. 887,080,764
5. Benefit and 10SS related PAYMENLS...........ccovveveveiieeie sttt st sse st s snaenes | sasssesnsisens 116,118,444 | ............... 153,153,904 | .............. 616,177,769
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ccocueveveveeeeierceiriecinns | covireiieininas 155,401,546 | .....coevveee. 34,537,403 | ccooernne 175,934,386
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccvcvevevcvrisieeecee e eseiens | coveeesesenaenes 38,197,861 | .....ccoeeeeee 28,957,182 | ....ccocoeeee. 131,897,984
8. Dividends paid 0 PONICYNOIAETS.........cuuiuierrireiieireire ittt st ees st s bbbt bs st essenbsnes | sessissssessestastssssestessastnes | sebestsssessessastnssnsssstansnes | sesssssesnsssssssessessessnssnes
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccevrerererierierens | crerirsrsisnisieesnnas 3,372 | oo, (U P 5,490,585
10. Total (Lines 5 through 9) .309,721,223 ....216,648,489 ...929,500,724
11, Net cash from operations (Line 4 MINUS LINE 10).........ccovevrrireierierieieie et ses s sssssse s ssssssesessessssseses | evsesiesessenes (98,791,412) | ..ovvveee. (38,666,127) | ...c0oevvvee. (42,419,960)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....otetii eSS R R b ss b s b nt e s b nntnns | sbienientnnes 143,745,620 | ...ooovvvrennee. 57,406,348 | .............. 490,358,951
12,2 SHOCKS...veereceticttee bbbt n i | Hesbtb Rt b et ebes | etbtbe Rttt sttt bes | enbne sttt
12,3 MOMGAGE I0BNS......coceuieiecieireie ittt sttt stentnen | sesessestensnens 22,966,150 | vvooveveririenne 2,071,915 | oo 23,428,661
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other INVESIEA BSSELS.......urvuecererrirrirecireieie st ettt et sttt s sttt st s s e ssessans | sestsssessessessanssnssessantnsnne | fessssssssessastasssnssestassnssns | esssssessessossnssessessanssnsnns
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS...........ccccvivveeneeiieieseisienies | e 99,896 | oo 2,832 | oo 10,553
12.7  MISCElIANEOUS PrOCEEAS.........cvuiveiveieciriteie ettt sttt bbbt s st s st esse s ssssseesassans | dessessessssneas 26,254,580 | ............... 126,977,037 | ... 204,172,168
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cvieiiiiiieeiseieie ettt ssssss st sssssssenss | ssessesssssnees 193,066,246 | ............... 186,458,132 | coovverenee 717,970,333
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ...18,211,699
13,2 SHOCKS . vvuvriererisetseess sttt s st R R et st ens | Hentntne st st r st
13.3 MOMGAGE I0BNS.........ocveieieciciiie ettt bbbt bbbt s st nses e bntans | saebiesensesses st st es b ten e 0
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  OhEr INVESIEA @SSELS........ciueieciciriieei ittt bbbt bbb bbb bes | £ebsebsets st et s en b st bsentes | frebsessestastsessentessaebnnsessns | sebsessessnsssnenas 1,509,872
13.6  MiSCEllaNEOUS @PPIICALIONS..........cevieieeiicieieiee ettt bbb bbb s s s s saebennsenes | sssissessnsssenan 95,882,606 | ................. 31,341,401 | oo 87,945,932
13.7 Total investments acquired (LINES 13.110 13.6)......c.euuriuriueieiniiieireisiiseneieeseieeeessises e sseesssssssssssesenes | srssssssssenns 114,094,305 | ..ocvvvnnnene 149,312,239 | oo 593,307,038
14, Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccoruiminrurrineineneineieieeeseieeeeeseiseesesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........cvvveeveriiereieicteees ettt ssssssessnaenes | seesestessssssssssessessesssenes {1 IO 75,000,000 | ..covrrrernne 47,300,000
16.3 BOITOWE fUNAS. ..ottt bbbttt bbbttt nntenns | sbsenisnnsnnees 100,000,000 | ..oooveorireieieeeine 0 [ oo 0
16.4 Net deposits on deposit-type contracts and other insurance abilities.............ccoevveervicreeiceicceeee e | e 271041 | e (35,381) | coeverrrerereinne (875,398)
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... ..(29,716,064) | ... ..(303,872) (60,333,505)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | .cccovevunneee. 70,555,077 | ..ovvvrneen. 74,660,747 (13,908,903)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......c.cccevvvveees | covererrirernnns 50,734,806 | ................. 73,140,513 | oo 68,334,432
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN.....verieiriit ittt bbbttt | cbinebanesnees 156,737,290 | ..covvrrernnee 88,402,858 | .......coveunne 88,402,858
19.2 End of period (LINE 18 PIUS LINE 19.1). ...ttt tesssessssseessess s ssssssssssssessesssssnssesss | sssesssssssenns 207,472,096 | ............... 161,543,371 | oo 156,737,290
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001 Initial settiement of ceded premiums related to reinsurance agreemMENt............ccovveveeeeeeeesiessssieneneies | cvesessesssssmsessessessennensQ | evverieiesss e (830,149,048)
20.0002 Initial settlement of funds withheld related to reinsurance agreement.. ...430,183,237
20.0003 Initial settlement of commissions related to reinsurance agreement.... ...399,965,811
20.0004  SECUNItY EXCRANGES......vvivieiieiieieie ettt bbbttt s bes s ssnsessessnsensessessnses | sressessessssensesssssssensennessQ | vovvesserssensessessssnseneensd | veveresiesinsnns 30,506,042
20.0005  Capitalized interest 0N DONGS........ciuiiereiiciiiisieiiisiesei st ssies st sssess s snses s sstessessesssssssessssessesssssnsessessssansessass | srsssessersssensensessnsensessesad | onverserssssnsessessnsenessnrsld | soresersesssssnsenss 759,263
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swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUMANCE. ........cveveeieeiciseee ettt et tes s ssssssesnsas | saessesissessessesssssssseesans 17,499,291 | oo 18,076,998 | ..oocvovcreeceee 77,326,877
3. Ordinary individual BNNUIIES.............eveueririeierereriseeieeeiseeseess e sseesssesssssstsessesssses | sesssssssessssssseessnees 199,696,502 | ....ooonvvevrrrrrcrerenens 150,653,400 | ....vvorceercrireenienens 736,850,503
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
B GTOUD lf8 INSUTANCE. ... .o veeerreriaiieiseise ettt sttt st s bbb nts | £eseesesbeesessesbee b e b sessessesbneessestensans | eebietsnesessastaesebseeseebaebseesestenbenbnnss | Shsesseesantessessestens e b e s s es s st s s sents
6. GOUD GNNUILIES........cvevecveciieeieeieiseee ettt b st et s b es s b st sss s s esses e sesansas | aebessessssisssssesssssssesssssstessessstessassnses | essessssessessetansesssensesssssnssssessesssanss | sestessessesosssssesssssssessesassessessssansasenes
T AGH = GrOUD. ottt b s E ekt | £eseeEeeEeE e R R eeE e bR s R R ee b e ket e s R enEentes | eeEetsreseREesE et e R s e s e bt et e s b st et ent | Shseeiees st et et st et es sttt nE s
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
LS TR X )11 O OO OO OO PUT PP
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11, Subtotal (LiNeS 1 throUGgh 10)........cveverieeeiesieesee ettt s s aesessnes | eveesssssessessesssssssesans 217,195,793 | oo 168,730,398 | ...ovveeeeereias 814,177,380
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).......ciuiieieiiiiiiieiisiesessissiesess s sssssiens | ressssessessssessessssessessesssssssesssssssessess | stesisssssessesssssssessesssessesssssssessessssess | ssssssssessessssessessssessessssessessessssssesss
13, Subtotal (LINES 11 thrOUGN 12)......c.uveererrreereeieeeseeesseeeseeesseessseessseesssessseesssessssssssssssanes | sseesssessssssssnesssnsesnns 217,195,793 | oo 168,730,398 | ....veoreereireeienens 814,177,380
14, DEPOSIt-tYPE COMMIACES.......oevveiciiieieieisieie ettt ssens | ensessstensessessstassesssssnsensessssantesnnad 0 | ot [0 PO 311,062
15, Total (LINES 13 NG 14)......iieveeieieeseeeeie ettt ss st ess st essansnssnns | snsssssssssssessasssnssesens 217,195,793 | oo 168,730,398 | ..o 814,488,442
DETAILS OF WRITE-INS
00T, ettt R Rt ens | e e bR R bR | HERE Rttt | bRt
1002, ookt ens | et RS e bRt es | HeRE ettt | st
1003, oottt R Rt ens | e RS R Rt | HeREeeR R Rttt nents | iR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........cceviveveireeieiieiiieiiens | coereireieieieesses s 0 | oo [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE).......cuerururererierseerisrssemsersssesssssesnes | omessesssssssssessmsssssssssssssssssssssessenes 0 [ o 0 ] et 0
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swtementas of Marcn 31, 202001t BIIgNthouse Life Insurance Company of NY

NOTES TO THE FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies

A. Accounting Practices

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

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

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

Financial
Financial Statement
SSAP Statement Line For the Three Months For the Year Ended
Number Page Number Ended March 31, 2020 December 31, 2019
Net income (loss), NY SAP 86,155,648 $ (139,127,659)
State prescribed practices:
Deferred annuities using continuous
Commissioners' Annuity Reserve
Valuation Method (“CARVM”) 51 34 1,19 (6,164,285) 1,249,149
NYDEFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2,4 1,2,15 (544,222) (902,846)
NYDEFS Seventh Amendment to
Regulation No. 172 impact on
admitted unearned reinsurance
premium 61 2,4 1,2,15 161,389 (7,666,367)
State permitted practices: NONE — —
Net income (loss), NAIC SAP 79,608,530 $ (146,447,723)
March 31, 2020 December 31, 2019
Statutory capital and surplus, NY SAP 419,947,516 $ 578,899,747
State prescribed practices:
Deferred annuities using continuous
CARVM 51 34 1,19 26,833,378 32,997,663
NYDEFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2.4 1,2,15 20,051,163 20,595,385
NYDFS Seventh Amendment to
Regulation No. 172 impact on
admitted unearned reinsurance
premium 61 2.4 1,2,15 (14,066,880) (14,228,269)
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP 452,765,177 $ 618,264,526

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

B. No significant change.

C. Accounting Policy

M

No significant change.

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

(3-5)

(6)

the constant yield method.

No significant change.

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

Q07

Management does not have any substantial doubt about the Company’s ability to continue as a going concern.
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2. Accounting Changes and Corrections of Errors

No significant change.

3. Business Combinations and Goodwill

No significant change.

4. Discontinued Operations

No significant change.

5. Investments

A-C. No significant change.

D. Loan-backed Securities

E-L

J-K.

(1)
2)

3)

“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, 2020.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis during the three months ended
March 31, 2020.

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

As of March 31, 2020, the Company has not recognized any OTTTI on its loan-backed securities based on cash flow
analysis.

At March 31, 2020, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by
length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 5,294,675
2. 12 Months or Longer $ 237,956

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 104,465,172
2. 12 Months or Longer $ 1,847,135

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

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

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale during the three months ended March 31, 2020.

No significant change.

Q07.1
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L. Restricted Assets
(1) Restricted Assets (Including Pledged)

Information on the Company’s investment in restricted assets as of March 31, 2020, was as follows:

Gross Restricted

2020 Percentage

(0] @ 3) “@ ®) ©) ) ®) ®) (10) an

Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Total Gross Restricted
Total Separate Account General March 31, Increase/ Total Non Admitted Restricted to Total
Restricted Asset General Account Restricted Account 2020 December (Decrease) Admitted Restricted to Total Admitted
Category Account Activity (a) Assets Activity (b) (1 plus 3) 31,2019 (5 minus 6) Restricted (5 minus 8) Assets Assets

Subject to
contractual
obligation for
which liability
is not shown $

Collateral held
under security
lending
agreements

Subject to
repurchase
agreements

Subject to
reverse
repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar
reverse
repurchase
agreements

Placed under
option
contracts

Letter stock or
securities
restricted as to
sale

Federal Home
Loan Bank
(“FHLB”)
capital stock

On deposit with
states 1,381,794 — — — 1,381,794 1,383,906 (2,112) — 1,381,794 0.02% 0.02%

On deposit with
other
regulatory
bodies

Pledged
collateral to
FHLB
(including
assets backing
funding
agreements

Pledged as
collateral not
captured in
other
calegories 173,492,848 — — — 173,492,848 17,686,297 155,806,551 — 173,492,848 2.10% 2.12%

Other restricted
assets

Total restricted
assets $ 174,874,642  § — 8 — $ —  $ 174,874,642 $ 19,070,203 $ 155,804,439 $ —  $ 174,874,642 2.12% 2.14%

(a) Subset of column 1.

(b) Subset of column 3.

(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of March 31, were as

follows:
Gross Restricted
2020 Percentage
()] 2) 3) @ ®) 6) (Y] ®) © 10
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Total Separate Account General March 31, Increase/ Total Restricted to Total
Restricted Asset General Account Restricted Account 2020 December (Decrease) Admitted to Total Admitted
Category Account Activity(a) Assets Activity(b) (1 plus 3) 31,2019 (5 minus 6) Restricted Assets Assets
Derivatives Collateral $ 173492848 S — 3 — 3 — $ 173492848 $ 17,686,297 § 155806551  $ 173,492,848 2.10% 2.12%
Total $ 173,492,848 $ — S — 3 — $ 173492848 § 17,686,297 $ 155,806,551 $ 173,492,848 2.10% 2.12%

(a) Subset of column 1.

(b) Subset of column 3.

(3) No significant change.
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(4) The Company’s collateral received and reflected as assets at March 31, 2020, were as follows:

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

Cagh *** $ 17,965,000 $ 17,965,628 0.6% 0.7%
Schedule D, Part 1 — — _ _
Schedule D, Part 2, Section 1 — — _ _
Schedule D, Part 2, Section 2 — — _ _
Schedule B — — — _
Schedule A — — — _
Schedule BA, Part 1 — — — _
Schedule DL, Part 1 — — _ _
Other — — — _

Total Collateral Assets $ 17,965,000 $ 17,965,628 0.6% 0.7%

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

***  Includes cash equivalents and short-term investments

% of Liability to total
Amount Liabilities*

Recognized Obligation to
Return Collateral Asset $ 17,965,000 0.8%

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

M. Working Capital Finance Investments
The Company did not have any working capital finance investments as of the three months ended March 31, 2020.
N. Offsetting and Netting of Assets and Liabilities

The Company did not have any assets and liabilities which are offset and reported net in accordance with a valid right to
offset as of March 31, 2020.

O-P. No significant change.
Q. Prepayment Penalty and Acceleration Fees

During the three months ended March 31, 2020, the Company had securities sold, redeemed or otherwise disposed of as
a result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate amount
of investment income generated as a result of a prepayment penalty and/or acceleration fee is as follows:

General Account  Separate Account
Number of CUSIPs 2 —
Aggregate Amount of Investment Income $ 132,970 $ —

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

7. Investment Income
No significant change.

8. Derivative Instruments

As of March 31, 2020, 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.
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The table below summarizes the collateral pledged in connection with its over-the-counter (“OTC”) derivatives at:

Securities @
March 31, 2020 December 31, 2019

Variation Margin:
OTC-bilateral $ 173,492,848 § 17,686,297

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

collateral.

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

Cash @ Securities @ Total
March 31, 2020 December 31,2019 March 31, 2020 December 31,2019 March 31, 2020 December 31, 2019
Variation Margin:
OTC-bilateral $ 17,965,000 $ 84,900,000 $ 47,421,806 $ 4,416,460 $ 65,386,806 $ 89,316,460

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

write-ins for liabilities as cash collateral received on derivatives.
@ Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements. These amounts are also reported in

Note 16 because the securities are held off-balance sheet.

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

The table below summarizes the net amount of undiscounted future settled premium payments (receipts), by year, as of
March 31, 2020:

Net
Undiscounted
Future Settled

Premium
Payments

Fiscal Year (Receipts)

2020 $ (8,280,638)

2024 76,475,860
Total $ 68,195,222

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

March 31, 2020 December 31, 2019

Net undiscounted future premium payments (receipts) $ 68,195,222 §$ 68,195,222
Estimated fair value of derivative net assets (liabilities), including discounted future premiums $ (78,812,670) $ 51,325,497
$ (15,116,117) $ (10,442,126)

Estimated fair value of derivative net assets (liabilities), excluding discounted future premiums
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9. Income Taxes

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

March 31, 2020

Ordinary Capital Total
Gross DTA 97,118,834 § — 97,118,834
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 97,118,834 — 97,118,834
DTA nonadmitted (90,467,913) — (90,467,913)
Subtotal net admitted DTA 6,650,921 — 6,650,921
DTL (2,973,810) (3,677,111) (6,650,921)
Net admitted DTA/(Net DTL) 3,677,111  § (3,677,111) —

December 31, 2019

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

Change

Ordinary Capital Total
Gross DTA 35,524,826 3 — 35,524,826
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 35,524,826 — 35,524,826
DTA nonadmitted (52,631,583) — (52,631,583)
Subtotal net admitted DTA (17,106,757) — (17,106,757)
DTL 70,759 17,035,998 17,106,757
Net admitted DTA/(Net DTL) (17,035,998) $ 17,035,998 —

Q07.5



swtementas of Marcn 31, 202001t BIIgNthouse Life Insurance Company of NY

NOTES TO THE FINANCIAL STATEMENTS

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

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

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

I.

2.

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

DTA admitted as the result of application of SSAP 101 total

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

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

L.

2.

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

DTA admitted as the result of application of SSAP 101 total

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

Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of
1.

2.

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

DTA admitted as the result of application of SSAP 101 total

RBC percentage used to determine recovery period and
threshold limitation amount

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

1 and 2 below)

Adjusted gross DTA expected to be realized following the balance sheet

date

Adjusted gross DTA allowed per limitation threshold

gross DTL

1 and 2 below)

Adjusted gross DTA expected to be realized following the balance sheet

date

Adjusted gross DTA allowed per limitation threshold

gross DTL

1 and 2 below)

Adjusted gross DTA expected to be realized following the balance sheet

date

Adjusted gross DTA allowed per limitation threshold

gross DTL

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

B. No significant change.

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

Federal
Foreign

Subtotal

Federal income tax on net capital gains/(losses)

Federal and foreign income taxes incurred

Q07.6

March 31, 2020
Ordinary Capital Total
— 3 _
XXX XXX 62,992,127
2,973,810 3,677,111 6,650,921
2,973,810 $ 3,677,111 6,650,921
December 31, 2019
Ordinary Capital Total
— 3 _
XXX XXX 86,914,492
3,044,569 20,713,109 23,757,678
3,044,569 $ 20,713,109 23,757,678
Change
Ordinary Capital Total
— 3 _
XXX XXX (23,922,365)
(70,759) (17,035,998) (17,106,757)
(70,759) $ (17,035,998) (17,106,757)
March 31, 2020 December 31, 2019
2129% 2096%
440,015,594  $ 595,329,457
March 31, 2020 December 31, 2019
24,626,130 $ 32,397,984
3,372 21,268
24,629,502 32,419,252
1,129,267 1,244,923
25,758,769 $ 33,664,175
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The changes in the main components of deferred income tax amounts were as follows:

March 31, 2020 December 31, 2019 Change
DTA:
Ordinary:
Discounting of unpaid losses $ — § — S —
Unearned premium reserve — — —
Policyholder reserves 4,720,562 2,055,523 2,665,039
Investments 2,753,635 5,869,091 (3,115,456)
Deferred acquisition costs 11,518,176 10,614,156 904,020
Policyholder dividends accrual — — —
Fixed assets — — —
Compensation and benefits accrual — — —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward 2,552,324 2,552,324 —
Tax credit carryforwards 5,062,277 4,650,450 411,827
Other (including items <5% of total ordinary tax assets) 5,400 155 5,245
Accrued compensation — — —
Accrued expenses 21,000 21,000 —
Additional minimum pension adjustment — — —
Ceding commissions 32,193,608 32,495,059 (301,451)
Nonadmitted assets 30,339 22,059 8,280
Tax intangibles 68,621 137,241 (68,620)
Unrealized capital gains (losses) 37,625,689 2,463,641 35,162,048
Unrealized foreign exchange — — —
Separate account adjustments 567,203 713,309 (146,1006)
Subtotal 97,118,834 61,594,008 35,524,826
Statutory valuation allowance adjustment — — —
Nonadmitted (90,467,913) (37,836,330) (52,631,583)
Admitted ordinary DTA 6,650,921 23,757,678 (17,106,757)
Capital:
Investments — — —
Net capital loss carryforward — — —
Real estate — — —
Subtotal — — —
Statutory valuation allowance adjustment — — —
Nonadmitted — — —
Admitted capital DTA — — —
Admitted DTA $ 6,650,921 $ 23,757,678 $ (17,106,757)
DTL:
Ordinary
Investments $ — § — S —
Fixed assets — — —
Deferred and uncollected premiums (2,973,810) (3,044,569) 70,759
Policyholder reserves — — —
Other (including items <5% of total ordinary tax liabilities) — — —
Other liabilities — — —
Unrealized capital gains (losses) — — —
Subtotal (2,973,810) (3,044,569) 70,759
Capital:
Investments (3,677,111) (5,964,613) 2,287,502
Real estate — — —
Unrealized capital gains (losses) — (14,748,496) 14,748,496
Subtotal (3,677,111) (20,713,109) 17,035,998
DTL $ (6,650,921) $ (23,757,678) $ 17,106,757
Net DTA/ (DTL) $ — 3 —  $ —
Change in nonadmitted DTA 52,631,583
Tax effect of unrealized gains (losses) (49,910,545)
Other 2
Change innet DTA  $ 2,721,040
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D.  The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:

March 31, 2020

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ 25,380,823
Net realized capital gains (losses) @ 21% (1,158,237)
Tax effect of:

Interest maintenance reserve 55,117
Uncertain tax positions 43,339
Prior years adjustments and accruals —
Other 2)
Tax exempt income (4,046)
Change in nonadmitted assets (9,966)
Tax credits (320,993)
Separate Account dividend received deduction (395,353)
Ceding Commission (552,953)
Total statutory income taxes (benefit) $ 23,037,729
Federal and foreign income taxes incurred including tax on realized capital gains $ 25,758,769
Change in net DTA (2,721,040)
Total statutory income taxes (benefit) $ 23,037,729

E-I. No significant change.
10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties

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

D. The Company had $10,822,758 receivable and $3,854,061 payable with affiliates as of March 31, 2020. The Company had
$3,384,749 receivable and $21,112,556 payable with affiliates as of December 31, 2019. Amounts receivable and payable
are expected to be settled within 90 days.

E-O. No significant change.
11. Debt

A. The Company issued the following promissory note:

Interest and/

Par Value (Face or Principal
Interest Amount of Carrying Value  Paid Current Date of
Note Date Issued Rate Notes) of Note Year Maturity
1 3/30/2020  2.500% $100,000,000 $100,000,000 $ —  6/30/2020

The promissory note included in the table above is owned by Brighthouse Holdings, LLC.
B. The Company has not issued any debt to the Federal Home Loan Bank.

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

As of March 31, 2020, the Company did not sponsor any retirement plans, deferred compensation plans, postemployment
benefit plans or other postretirement plans.

13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations
(1-9) No significant change.

(10) The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(200,100,415) at
March 31, 2020.

(11-13) No significant change.
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14. Contingencies

No significant change.

15. Leases

No significant change.

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

(1)

2
€Y

4)

17. Sale,

A.

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

Assets Liabilities
March 31, 2020 December 31, 2019 March 31, 2020 December 31, 2019
Swaps $ 86,302,506 $ 21,801,395 3 — S 17,528,540
Futures — — — —
Options — — — —
Total $ 86,302,506 $ 21,801,395 § — 17,528,540

No significant change.

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

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

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying value
for the Company’s highly effective hedges at the reporting date. All collateral received from counterparties to mitigate
credit-related losses is deemed worthless for the purpose of calculating the Company’s off-balance sheet credit exposure.
The off-balance sheet credit exposure of the Company’s swaps was $9,883,670 and $2,088,007 at March 31, 2020 and
December 31, 2019, respectively.

AtMarch 31,2020 and December 31, 2019, the estimated fair value of collateral consisting of various securities received
by the Company on its OTC-bilateral derivatives as variation margin was $47,421,806 and $4,416,460.

Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
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,
2020.

Wash Sales
(1) Inthe 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, 2020.

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

No significant change.

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

No significant change.
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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, 2020
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets
Interest rate $ — 3 1,295,328  $ — 3 1,295,328
Foreign currency exchange rate — 7,192,499 — 7,192,499
Equity market — 115,793,003 — 115,793,003
Total derivative assets — 124,280,830 — 124,280,830
Separate Account assets — 3,925,038,891 — 3,925,038,891
Total assets $ — 3 4,049,319,721  § — 3 4,049,319,721
Liabilities
Derivative liabilities
Equity market $ — 3 238,032,879 § — 3 238,032,879
Total liabilities $ — 3 238,032,879 $ — 3 238,032,879

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

Accordingly, the amounts above exclude highly effective derivatives carried at amortized cost.

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

Investments (stated generally at estimated fair value) and liabilities of the Separate Accounts are reported separately as assets and liabilities.
(2) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date
Rollforward Table — Level 3 Assets and Liabilities

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable (Level
3) inputs for the quarter ended March 31, 2020.

Transfers into or out of Level 3

During the three months ended March 31, 2020, there were no transfers into or out of Level 3.

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

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

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

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

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

Determination of Fair Value
The Company defines fair value as the price that would be received to sell an asset or paid to transfer a liability (an exit
price) in the principal or most advantageous market for the asset or liability in an orderly transaction between market

participants on the measurement date. In most cases, the exit price and the transaction (or entry) price will be the same
at initial recognition.
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In general, investments classified within Level 3 use many of the same valuation techniques and inputs as described in
the Level 2 discussions. However, if key inputs are unobservable, or if the investments are less liquid and there is very
limited trading activity, the investments are generally classified as Level 3. The use of independent non-binding broker
quotations to value investments generally indicates there is a lack of liquidity or the general lack of transparency in the
process to develop the valuation estimates generally causing such investments to be classified in Level 3.

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

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

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

Derivatives: For OTC-bilateral derivatives classified as Level 2 assets or liabilities, estimated fair values are determined
using the income approach. Valuations of non-option-based derivatives utilize present value techniques.

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

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

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

B. The Company provides additional fair value information in Notes 5, 8, 16 and 21.
C. Estimated Fair Value of All Financial Instruments

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

March 31, 2020

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

Assets
Bonds $ 1,872,196,411 $ 1,756,401,715 $ 107,518,376 § 1,750,200,009 § 14,478,026  $ —
Mortgage loans 355,163,489 352,049,859 — — 355,163,489 —
Cash, cash equivalents and short-term investments 207,472,723 207,472,096 206,772,723 700,000 — —
Derivative assets " 143,891,399 134,007,729 — 143,891,399 — —
Other invested assets 7,991,647 7,589,732 — 7,991,647 — —
Investment income due and accrued 82,037,152 82,037,152 — 82,037,152 — —
Separate Account assets 5,469,257,830 5,475,708,524 144,333,045 4,994,781,843 330,142,942 —

Total assets $ 8,138,010,651 § 8,015266,807 $ 458,624,144 § 6,979,602,050 $ 699,784,457 § —
Liabilities -
Investment contracts included in:

Reserves for life and health insurance and annuities $ 840,484,367 $ 932,507,329 $ — S — 3 840,484,367 $ —

Liability for deposit-type contracts 16,326,259 17,184,189 — — 16,326,259 —
Derivative liabilities " 238,032,879 238,032,879 — 238,032,879 — —
Borrowed money (including interest thereon) 100,000,000 100,000,000 — — 100,000,000 —
Payable for collateral received 17,965,000 17,965,000 — 17,965,000 — —
Separate Account liabilities 87,880 87,880 — 87,880 — —

Total liabilities $ 1212,896,385 $ 1305777277 $ — $ 256,085,759 $ 956,810,626 $ —
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December 31, 2019

Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 2,022,440,085 $ 1,883,041,998 $ 131,397,739 $ 1,887,033,390 $ 4,008,956 $ —
Mortgage loans 386,062,552 375,916,746 — — 386,062,552 —
Cash, cash equivalents and short-term investments 156,730,260 156,737,290 138,540,545 18,189,715 — —
Derivative assets ! 106,744,317 106,818,069 — 106,744,317 — —
Other invested assets 8,883,238 7,591,307 — 8,883,238 — —
Investment income due and accrued 16,873,157 16,873,157 — 16,873,157 — —
Separate Account assets 6,006,558,692 5,970,709,138 95,307,135 5,620,130,406 291,121,151 —
Total assets $ 8,704,292,301 $ 8,517,687,705 $ 365245419 § 7,657,854223 $ = 681,192,659 $ —
Liabilities -
Investment contracts included in:
Reserves for life and health insurance and annuities $ 848,201,809 $ 941,397,189  $ — 8 — 3 848,201,809 § —
Liability for deposit-type contracts 16,995,828 16,913,047 — — 16,995,828 —
Derivative liabilities 37,780,322 38,814,050 — 37,780,322 — —
Borrowed money (including interest thereon) — — — — — —
Payable for collateral received 84,900,000 84,900,000 — 84,900,000 — —

Total liabilities $ 987,877,959 $ 1,082,024286 $ — $ 122680322 $ 865197637 $ —

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

net admitted assets and liabilities.

Assets and Liabilities

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

Bonds, Cash, Cash Equivalents and Short-term Investments

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

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

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

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

Mortgage Loans

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

Derivatives

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

Other Invested Assets
The estimated fair value of other invested assets is determined using the methodologies as described in the above sections
titled “Bonds, Cash, Cash Equivalents and Short-term Investments”, based on the nature of the investment. Excluded

from the disclosure are those other invested assets that are not considered to be financial instruments subject to this
disclosure including investments carried on the equity method.
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D.

E.

Investment Income Due and Accrued

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

Investment Contracts Included in Reserves for Life and Health Insurance and Annuities and Liability for Deposit-
Type Contracts

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

Payable for Collateral Received

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

Separate Accounts

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

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

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

At March 31, 2020, the Company had no investments where it was not practicable to estimate fair value.

AtMarch 31,2020, the Company had no instruments measured using the NAV practical expedient for valuation purposes.

21. Other Items

A-B.

C.

No significant change.
Other Disclosures

The outbreak of the novel strain of coronavirus, specifically identified as “COVID-19”, has resulted in governments
worldwide enacting emergency measures to combat the spread of the virus. These measures, which include the
implementation of travel bans, self-imposed quarantine periods and social distancing, have caused material disruption to
businesses globally resulting in an economic slowdown. Global equity markets have experienced significant volatility
and weakness. Governments and central banks have reacted with significant monetary and fiscal interventions designed
to stabilize economic conditions. The duration and impact of the COVID-19 outbreak is unknown at this time, as is the
efficacy of the government and central bank interventions. It is not possible to reliably estimate the length and severity
of these developments and the impact on the financial results and condition of the Company in future periods.

No significant change.
Subprime Mortgage Related Risk Exposure

(1-2) No significant change.
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22,

23.

24.

25.

26.

27.

28.

29.

30.

31

32.

33.

(3) At March 31, 2020, the Company had direct exposure to subprime mortgage risk through other investments as

follows:
Book/Adjusted
Carrying Value OTTI Losses
Actual Cost (excluding interest) Fair Value Recognized

RMBS $ 18,608,969 § 19,262,373  § 19,823,087 $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 18,608,969 § 19,262,373  § 19,823,087 $ —

(4) No significant change.
G-I. No significant change.
Events Subsequent
The Company has evaluated events subsequent to March 31, 2020 through May 12, 2020, which is the date these financial
statements were available to be issued, and has determined there are no material subsequent events requiring adjustment to
or disclosure in the financial statements.
The Company is not subject to the annual fee imposed under section 9010 of the Affordable Care Act (“ACA”).
Reinsurance
No significant change.
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.

Change in Incurred Losses and Loss Adjustment Expenses

The Company had no change in incurred losses and no loss adjustment expenses during the three months ended March 31,
2020.

Intercompany Pooling Arrangements
No significant change.
Structured Settlements
No significant change.
Health Care Receivables
No significant change.
Participating Policies
No significant change.
Premium Deficiency Reserves
No significant change.
Reserves for Life Contracts and Deposit-Type Contracts
No significant change.
Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.
Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.
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34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of March 31, 2020 were as follows :

Type Gross Net of Loading

Industrial $ — S —
Ordinary new business 11,953 2,120
Ordinary renewal 333,786 91,856
Credit life — —
Group life — —

Group annuity — —
Total $ 345,739  § 93,976

35. Separate Accounts
A-B. No significant change.

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

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

Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 192,993,242
b. Transfers from Separate Accounts (Page 4, Line 10) 119,924,771
c. Net transfers to or (from) Separate Accounts (a) - (b) 73,068,471

(2) Reconciling Adjustments —
€)

Transfers as reported in the Summary of Operations of the Life,
Accident & Health Annual Statement (1¢) + (2) = (Page 4, Line 26) $ 73,068,471

36. Loss/Claim Adjustment Expenses

No significant change.
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72
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8.2
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84

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
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] NAT]

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/12013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/03/2017

By what department or departments?

New York State Department of Financial Services

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

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

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

If yes, give full information:

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

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

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Brighthouse Investment Advisers, LLC Boston, MA Yes
Brighthouse Securities, LLC Charlotte, NC Yes
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

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

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

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

Yes[ ] No[X]

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 8,016,000
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[X] NoJ ]
11.2 If yes, give full and complete information relating thereto:

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

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

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

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

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, Il - General Examination Considerations, F. Outsourcing

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

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

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY 10004
State Street Global Markets, LLC One Lincoln Street, Boston, Massachusetts 02111
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

securities"].

1
Name of Firm or Individual

Affiliation

2

BlackRock Financial Management, Inc.

Brighthouse Services, LLC

Goldman Sachs Asset Management, L.P.

MetLife Investment Management, LLC

Pacific Investment Management Company LLC

Voya Investment Management Co. LLC

c|Cc|c|c|>»|C

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?

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's invested assets?

Q08.1
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17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

19.

20.

21.

1 2 3 4 5
Investment
Central Registration Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107105 BlackRock Financial Management, Inc. 549300LVXYIVJKE13M84 SEC NO
Brighthouse Services, LLC 254900GBFIDJWMLK4141 Not a Registered Investment Advisor DS
107738 Goldman Sachs Asset Management, L.P. CF5M58QA35CFPUX70H17 SEC NO
142463 MetLife Investment Management, LLC EAUO72Q8FCR1S0XGYJ21 SEC NO
104559 Pacific Investment Management Company LLC | 549300KGPYQZXGMYYN38 | SEC NO
106494 Voya Investment Management Co. LLC L1XJESNM4QE6WXSI2J24 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]
18.2 If no, list exceptions:
By self-designating 5GI 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 credlit 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 raing(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.
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]

Q08.2
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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
33
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
111 Farm mortgages B 91,029,185

1.12  Residential mortgages

113 COMMEICIAI MOMGAGES. ...cvuivevviectiiiteteiit ettt ettt bt s bbbt s s b2 s s s b1 bbb bbb s bbb s bbb st bbb bbb s s s bbb bbbt B 261,020,675
1.14  Total mortgages in GOOA SANGING..........ccceiieirieic ettt bbb b st a s bbbt s s s s s bbb b s s s b se bbb bbbt b bbb bbb es e s s st nsntenas G 352,049,860
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiicecce ettt bbb bbb bbb a e G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAIES. ... vttt ettt bbb s st bt b s a4 b s 4 b s e bR b s s A s s b b s s s e bbb AR s s e A bR A s bbb A b b sttt et s ettt

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)
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.1 FaIM MOMGAGES. ....vvovveiieiseiiee ittt sttt 8 8888188818818 1818804188888 888 bbbttt G
1,62 RESIABNAI MOMGAQES.......cvvecveecieeciecitc ittt s sttt e G
1.63  Commercial mortgages B e
1.64  Total mortgages foreclosed and transferred to real estate s 0

Operating Percentages:
2.0 AGH 0SS PEICENL......cvuiviieisciette ettt sttt ettt b st s b s s b st et e s b ee s b8 b s a8 e s a4 e s b a8 bR s AR R AR R RS E e £ s AR s R R e AR R e R st eE e s sens eketiesietnsessesieeent ettt st en st enten e

2.2 A&H COSt CONTAINMENE PEICENL. ......rvuvererereiseisseeieesessesssseseeseesssessesessessesssessessessasssessessessssssessessesssnssessssssssssessesssssessessssssssnssessasssessessessasssnssessessanssessessessanss  s1essassssssnssossanssnssessansanssessassansans

2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........ccvuiuiuiiieireiiieie ettt ettt b s s bbb bbb bbb s s b s b s st s s bt enses et ekbsessstenses et ses st et s et en st et ensn e

Do you act as a custodian for health savings acCounts?...........cc.cceevevererrereererirenennns
If yes, please provide the amount of custodial funds held as of the reporting date
Do you act as an administrator for Nealth SAVINGS GCCOUNTS?..........c.vuiuririerririeiess sttt s st s st es st bre s Yes[ | No[X]

Yes[ 1] No[X]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

of the reporting entity?...... Yes[ | No[X]

Fraternal Benefit Societies Only:

5.1

5.2

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[ ] NAT[ ]
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 Qutstanding Lien Amount

Qo9
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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

NONE




swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

d Territories

Current Year to Date - Allocated by States an
1

Direct Business Only

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

1. AIADAMA. ...
2. AIASKA. ...
3. Arizona....
4. Arkansas.....
5. California.....
6. Colorado......
7. Connecticut..
8.  Delaware.............
9.  District of Columbia.
10, FIOT0A. ..o e
T €710 OO
12.  Hawaii..
13.  Idaho....
14, lllinois..
15.  Indiana.....
16. lowa.....
17.  Kansas.....
18.  Kentucky.. .
19, LOUISIANA. c..eveeeeee e
20, MAINE....oieirii s
21.  Maryland..........
22. Massachusetts.
23.  Michigan..........
24.  Minnesota....
25.  Mississippi...
26. Missouri.......
27.  Montana...
28.  Nebraska.
29.  Nevada................
30. New Hampshire...
31.  New Jersey......
32.  New Mexico.
33, NEW YOTK. oot
34, North Caroling...........cceueeeerieirieineresee s
35.  North Dakota...
36.  Ohio.............
37.  Oklahoma
38.  Oregon.....
39.  Pennsylvania...
40. Rhode Island....
41.  South Carolina.
42, SoUth DaKOta.........coierieiricirieiree s
43, TENNESSEE.....coieeiieieieieie ettt
44,  Texas...........
45, Utah.........
46. Vermont...
47.  Virginia........
48.  Washington......
49.  West Virginia...
50. Wisconsin........
51, WYOMING...oiieiiiiieiiei et
52, AMETICAN SAMOA.......c.coivrieiieirieisieisee e
53.  Guam.............
54.  Puerto Rico..........
55.  US Virgin Islands.............
56.  Northern Mariana Islands.
57. Canada.......cccocovrruninnnes
58.  Aggregate Other Alien.
59, SUDLOtAL......ceieiic s .
90.  Reporting entity contributions for employee benefit plans........... .
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES............cccevrvriririeeeeeeee e XXX s | e [ [ | s (O
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEMiOQ...........cuueueerrereereeneseeserserseeseeeseeseiseinsis XXX [ e [ [ [ |, (O
93.  Premium or annuity considerations waived under disability
or other contract ProViSions............ccveerienienieniessesseeinnees XXX e 4494 | oo e | e | e 4,494
94.  Aggregate other amounts not allocable by State.. XXX 0 [ 347,859 | o0 |0 | 347,859
95.  Totals (Direct BUSINESS).........coeerrirerrireiirnnee. XXX 18,210,635 | ...... 199,696,502 217,907,137
96. Plus Reinsurance Assumed. XXX s | [ s | s 0]..
97. Totals (All Business)........ XXX 18,210,635 | ...... 199,696,502 217,907,137 | ...
98. Less Reinsurance Ceded............cccovvevrvvnneeee. XXX 14,080,429 | ........31,686,361 N P 45,766,790 |....
99. Totals (All Business) less Reinsurance Ceded............ccc.ccvvneee. XXX 4,130,206 | ...... 168,010,141 172,140,347
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page.. | ..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)....... ..
9401. Internal policy exchanges
9402, oo
9403, ot naennens |
9498. Summary of remaining write-ins for line 94 from overflow page.. | ..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)............. | ..
(@)  Active Status Count

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

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.
N - None of the above - Not allowed to write business in the stat




swtementas of Marcn 31, 202001t BIIgNthouse Life Insurance Company of NY

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

Brighthouse Financial, Inc.
(DE)
81-3846992

Brighthouse Holdings,
LLC (DE)

Z10

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

Brighthouse Reinsurance

Company of Delaware (DE)

81-4750360

LEGEND:
Square edges: Corporation

Round edges: Limited Liability Company

Brighthouse Assignment
Company (CT)
46-3156033

ML 1065 Hotel, LLC
(DE)

Brighthouse
Connecticut
Properties Ventures,
LLC (DE)
01-0893117

Euro TL Investments
LLC (DE)

Euro Tl Investments
LLC (DE)

47-4161401

TIC European Real

Estate LP, LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

Brighthouse
Renewables Holding,

LLC (DE)

Daniel/Brighthouse
Midtown Atlanta

Master Limited
Liability Company
(DE) 26-0224429

TLA Holdings LLC
(DE)

74-3261395

Brighthouse Life Insurance New England Life Brighthouse Brighth . )
Company (DE) Insurance Company (MA) Investment Advisers, Securirtli%s I?E(SJG(DE) Bnghtrlw_(la_ucs?DSEe)rwces,
06-0566090 04-2708937 LLC (DE) 13-28‘6239 1 81-3094008
87726 91626 04-3240897

Greater Sandhill I,

LLC (DE)

1075 Peachtree LLC
(DE)

26-0301826

The Prospect
Company, LLC (DE)
51-0099394



€10
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
4932 | Brighthouse Holding Group.... |87726... | 06-0566090.. | ....1546103 |................... Brighthouse Life Insurance Company ............... Brighthouse Holdings, LLC.........ccccooveririnennes Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccovvvvrrierrnnns
4932 | Brighthouse Holding Group.... [00000... |13-2862391.. |.... Brighthouse Securities, LLC ....... . | Brighthouse Holdings, LLC... ..| Ownership. ...100.000 | Brighthouse Financial, Inc...
4932 | Brighthouse Holding Group.... |91626... |04-2708937.. New England Life Insurance Company. Brighthouse Holdings, LLC.........ccccovveririnennes Ownership......... ....100.000 |Brighthouse Financial, INC.........cccorevvvrrirernnnes
4932 | Brighthouse Holding Group.... |00000... |04-3240897.. Brighthouse Investment Advisers, LLC Brighthouse Holdings, LLC.........cccccovvevrivrinnnes Ownership......... ....100.000 |Brighthouse Financial, INC..........c..ccocevvrierennnes
4932 | Brighthouse Holding Group.... [00000... [81-3094008.. |.......cccccevever | ererrrveeniriies | ererveereseereniens Brighthouse Services, LLC ........cccooceevicveinnnns Brighthouse Holdings, LLC............cccccvevievennne Ownership......... ....100.000 |Brighthouse Financial, INC..........cc.ccoeveverrerernnes
4932 | Brighthouse Holding Group.... |00000... |47-4161401.. | ....ccoovicveine | rerrrrrernininns | e ML 1065 Hotel, LLC.......ocovuerrrreereireiriineireieies Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........ccccoeevveriurrennce.
4932 | Brighthouse Holding Group.... [00000... | ...ccccoiveriieires [rrerrerinnienis | vrrrereieinsens | erereessssneesnennes Brighthouse Renewables Holding, LLC.............. DE.....ccoe.. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........cccovevvvrrirerrnnns
4932 | Brighthouse Holding Group.... |00000... | ...ocoerrerrenes [ eermemrenrireirens [ eerrereeisennnee | ceerreeneereesssseneneens Greater Sandhill I, LLC........coevvveneerrreininneneenes DE.....c.c.... NIA e Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 |Brighthouse Financial, InC..........c.ccvcvverrerrenne.
Brighthouse Connecticut Properties Ventures,
4932 | Brighthouse Holding Group.... |00000... |01-0893117.. | ..cocvveereieee | cerrrerrerreinenne | eereeereereeseneeeeneens LLC DE.....c.c.... NIA e Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........c.covvreerrenernis | cevens TR U
4932 | Brighthouse Holding Group.... [00000... | ....ccccceeviveries [rorrerreeieins | evrrreesieiieenes | eveevesssssssessnsenes Euro Tl Investments LLC..........cccovvvevevvcrrerernne DE............ NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........ccccoevevveerriens [ evee N | e
4932 | Brighthouse Holding Group.... [00000... [46-3156033.. | .....ccccocveivies | orrrieireriienss | evereisereneiseininns Brighthouse Assignment Company.................... CTueee. NIA.....cccoo.. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeeeveverceries | covnes A U PR
Daniel/Brighthouse Midtown Atlanta Master
4932 | Brighthouse Holding Group.... [00000... [26-0224429.. | .........cccoeoeies | orrrierreriiienss | evereissieseiseininns Limited Liability Company DE........... NIA.....cooon. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeuerveveierres | e Neoooos e
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... [00000... [26-0301826.. | ......ccccoceeivis | orrrieireriieiss | evereissisieiieienens 1075 Peachtree LLC........cccooceveverveeiiesereae, DE......... NIA.....ccoon. Company Ownership......... ....100.000 |Brighthouse Financial, INC..........cccccoeveerveveieries | e Neoooos e
4932 | Brighthouse Holding Group.... [00000... [27-0227067.. | .....cccccoeveveier | everrrrereiiriiens | ererviereienereinnns TLA Holdings I LLC........coevvveviecreeecesieven DE............. NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccoeveveeeriins [ enee N | e
4932 | Brighthouse Holding Group.... [00000... | ....cccooveriieries [rrerrerrieiieiis | everrereiieinsens | everessssensessesenns TIC European Real Estate LP, LLC................... DE............ NIA.....cooon. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeuveveeieries | e Neoooos e
4932 | Brighthouse Holding Group.... |00000... | 74-3261395.. | .....ccccouivrirenr | vrvrrrrrmrnnnns | cerrneereeeessssesennens TLA Holdings LLC.....cooovveeeicirrreeeniseieiiene DE.....ccoeeu. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccvvvevreercnres | ovene | TR ISR
4932 | Brighthouse Holding Group.... [00000... [51-0099394.. | .....cccccocviivis | vrrrereireriienss | erereissisnseiseinnens The Prospect Company, LLC.........cccceeuriirnennee DE............. NIA.....cooon. TLA Holdings LLC.......coevieceeccreeeae Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeuveveverceries | e [\ OSSO ISR
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... | 16073... [81-4750360.. | .....cccccevervis | vrrrrreirerrienns | evereissieneiseinnnns Delaware (DE) DE............. A, Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoceurervevereries | e Neoooos [
4932 | Brighthouse Holding Group.... |00000... | ...overrrrriinns [ eermermmnnrnrnns [ ervrereeisnnnnns | cevsneenseseenssensnnens Euro TL Investments LLC........cccoovvrvrnrrernienns DE.....cc... NIA....orne Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccvuveererrennes | rvene | TS ISR
4932 | Brighthouse Holding Group.... [60992... | 13-3690700.. | ....3302479 | ......cccocovivere | cerrerrerrrereirirnnnns Brighthouse Life Insurance Company of NY...... [\ RE....cccooiinne Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoceereveveienies [ onene | TR ISR
Board of
4932 | Brighthouse Holding Group.... [00000... |81-3846992.. |.... Brighthouse Financial, Inc... . | Board of Directors......... . | Directors Board of Directors
4932 | Brighthouse Holding Group.... [00000... |.....ccccevvrnnnee Brighthouse Holdings, LLC.........cccccovvvevveiernee. Brighthouse Financial, InC..............ccccoevveunnen. Ownership......... ....100.000 |Brighthouse Financial, Inc.
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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. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

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

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

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

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

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

© N oS gk W

Bar Code:

T AR RD AR T A0 D0 RO AR
* 6 0 9 92 2 02 04 900000 1 = * 6 0 9 92 2 02 0447 0000 1 =
00 A0 ITE O AR 000 A0 AR 001000 AR
* 6 0 992 202036500001 = * 6 0 992 2020448100 0O0 1 =
T A0 D 0008 L AR T A0 D0 TR0 AR
* 6 0 9 92 2 02 04450000 1 = * 6 0 9 92 2 02 044 90000 1 =
AT AR 0GR LT ARIARL o

* 6 0 9 92 2 02 0446 0000 1 =«
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Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504, Legal CONHINGENCY MESEIVE........cueveeeriieiseiretrtseiseiseesssesssesesssseesetseseesessessesessesses s s a8t ee 8 s s a8t e st ee st ns s s nntenne | sesessesnssessesnntessesntnens 25,000 [ oo
2597. Summary of remaining WHte-INS fOr LINE 25.... .. ..evui ettt sss e es s sns st sss sttt sns st ens s sess st st snssessnnsensas | sesesssssonsansssssessassneans 25,000 | oo

Q15



swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition \
Current year change in NCUMDIANCES...........covvvveveercrreereereees e o)
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
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 ook w

- A A
o w N -~ Oo

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........ocveueeeereeneeneerseeneenseeeneenees
Cost of acquired:

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred iNterest @NA 0BT ...ttt
ACCIUAL OF BISCOUNL. ...ttt
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS..........c..eururirirreriiirrireeseieeeis ettt s et s et nseeae
Deduct amortization of premium and mortgage interest points and commitment fE€S...........cooueirerieieinieieeeeeeses
Total foreign exchange change in book value/recorded investment excluding accrued interest..........coccoevveveveiverrierernnnn.
Deduct current year's other-than-temporary impairment reCoOgNIZEd............c.euiurieieirineeeie s

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON GIIOWANCE........couieieeieiecircieeee ittt bbb
. SUDLOLAl (LINE 11 PIUS LINE 12)...euveieeieireiiesieiris sttt sttt sttt en s essensanssesnns
. Deduct total NONAAMItIEd GMOUNTS...........cuuriiiiieiii bbb
. Statement value at end of current period (Ling 13 MINUS LiNE 14).......oriiurieisnesseisi s ssissssns e snsssssessesssssssssssssssessnes

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

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

(50,347)
................................... 23,737,688
..................................... 2,951,222
........................................ 163,680

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECEMDEr 31 Of PHIOr YEAI..........cccveuieeireieise ettt snees
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............
Accrual of discount...........cccoceverernee.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoevrivrerrrieirerreseriesseneessiennes
. Deduct total Nonadmitied @MOUNLS............cccriiieiriieiecee st s s s e
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cvueuiiieiieiisieieisississssssesssesseesssessesssssssesassssssesssssssasses

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

..5,000

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevevevreecieviecieesee e
Cost of bonds and SLOCKS ACQUIFET..........c.cvueveiuiiriieiciie ettt bbbt aes
ACCTUAL OF GISCOUNL........cocvicviteictctece ettt ettt bbbttt s bbb n s seneaes
Unrealized valuation iNCrEaSE (ABCTBASE)..........euiuiveieereiiiseiseisiiesie ettt bbbt bbb bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvererrererrereireeiesisseeee e es sttt s st s et n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ...........ciueiieiiirieicice e
Deduct amortization Of PrEMIUM...........c.eiririrrirree ettt s bbbt en
Total foreign exchange change in book/adjusted Carrying ValUe..............ccccucuiveieiiveicieieeec e
Deduct current year's other-than-temporary impairment reCoOgNIZEd............cccoueueurieiveieiiierieceseee e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........ccocerverveeicreirnnnans
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10)........ccceevverierrererierieere e
. Deduct total nonadmitted @MOUNLS...........ccvuiviiiieicieiree ettt bbb
. Statement value at end of current period (Line 11 mMINUS LINE 12)........ccciiiueiiieiiiiieieiiieisiesie s sresssssesessssesssens

.............................. 1,883,041,998
................................... 18,458,880
........................................ 970,046
..................................... 4,282,420
................................. 143,967,789
..................................... 1,172,621
.................................... (5,345,089)

.............................. 1,863,283,896
................................. 534,730,954
..................................... 4,515,711
..................................... 5,041,028
................................. 521,357,187
..................................... 5,143,438
..................................... 1,478,840




sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY
SCHEDULE D - PART 1B

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

20ISO

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?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
NAIC 1 (8)-vvreevereerrerireesserieessesessesisss e sisessssensseessessssssssesssssssesssens | sesessssnssesnsesnns 1,205,519,815 | oovooveercrirerrinnnns 41,285,780 | ..oovveerircriicninne 170,719,953 | .ooovvevvcriciinns (38,108,440) | ....coovvvrnrrirnns 1,037,977,202 [ ..coooverrviceresrieeeneniseessesins | eerieesssssssessssessssssssesssssssessses | ssesssessissssnsens 1,205,519,815
NAIC 2 (8)-vvevvermeerarireesieeesesieeseesiseessssss s esssesssssssesssssssssssssssesssens | sessessesssessssesssenss 662,255,281 | .....covverrrinirirriins 3,347,749 50,066,425 | ...coooerereriieriinnnns 32,150,825 | oo BA7 887,430 | ..oovvverrerrerireeiinenieessenisessias | cesseensnessssss s | eessssess s 662,255,281
NAIC 3 (8)-vrrevereerrerireeiierisessensssesssessssesi st ssssscssnns | sesssnesssssssssessssnessnns 57,070,229 | ..coovvverrrineriierinens 3,434,333 | oo 898,839 | ... (1,819,811) | covvvrerercrirecrircnens 57,786,112 | vooeeiceieerieeinerisessiscnisnens [ nevessessissssssessssssssesssssssesssssses | sesssesssessssssssnesssens 57,070,229
NAIC 4 (8).vovvevereeererireciierieesieri st esssscnsnes | sesssesssssssessssnessnns 10,163,914 | coooovorcrrrcens 1,118,233 | oo 1,300,000 | ..voorrvrrrrirerirerereeens 700,059 | oo 10,682,208 | ....ucvvvurereevirirreniereseenineeses | s | s 10,163,914
NAIC 5 (8).vvvvevereeernereresierissessesisesiesessess s seeessssessssssssessessssnenssnns | oesssmesssesesneessesssaes 5,930,878 | ..oooorvierirecerieeiins 9,616 | oo 50,757 | vvorerererrieerireciins 1,506,399 | .ovoourreriicrieiiens 7,398,136 | ..ouverrererrernerireeisenisesssenisas | esesseenseeesssess st | e 5,930,878
NAIC B (8)-..vveverevereerereireriseesserieessessssess st esesesensens | Tasssessssenssenss s s | Tenees st en e | Teesd ettt | et 0 | et | et | eene et
TOtAl BONGS......ovoieeriiiresnis e sse s seses | sesesssssnssesssenes 1,940,940,117 | oo 49,195,711 ....223,035,974 eo(5,570,769) | ..o 1,761,529,086 |......coovvrercriiririserininrienisnan 0 | s [\ [ 1,940,940,117
PREFERRED STOCK
NAIC Ttk est et | eeeb iRt bRtk | etk e | Shes iR R R | HHE iRttt | R bRt 0 [t [ et | eeet e
NAIC 2.t sttt | etes s stttk eee | Heet iRkt | HeEs R bR | Heb iRt | Heen st 0 [t [ et | et
10, NAIC 3.ttt | eeteb s e bbbttt ee | Seet s RSk es e | ShEs R R | et | Rt 0 [t [ et | et
1.
12, NAIC Bt s et | eteb st s ettt ees | et s R e eRe | SeEs RSt | ettt | s 0 [t [ et | sees e
13, NAIC Bt s | eteEeeEE ettt | et eneE Rt enan s | et d Rttt E et en | et enE ettt | ettt 0 | i | e e | enes st
14, Total Preferred SIOCK..........covwiurieieriniireiciesnieiesesissisenesesssssienenes | crsssessisenssssssss s enessessesenesssns 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK.......cuirimimiminmmisiisissississsssssnsssnsnes | coneessessseesnessees 1,940,940,117 | oo 49,195,711 | v 223,035,974 | ..o (5,570,769) | ...vvrvvvrrririines 1,761,529,086 |.....ovooreerrrrirnrrssrersnersnera O R [\ [ 1,940,940,117

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....5,127,371; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S......... 0.
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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......cciiteereetnerens | et 4,128,078 |..cvvvvverrrnee. D0 U OO A127,282 | oo, 15,630 | .cvovvereeerieeeseeee s
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAT........ccvivieieiiieieicirie ettt sssenas | ssessessssessessssesses s s s es e saes 49,308,940 | ..ooovivieeeee s
2. Cost 0f Short-term INVESIMENS ACAUITED. ........cueveevcreeieie ettt sttt st s s s sanes | evsessssessesssnsessesenssssassnsas 22,211,266 | oo 49,295,649
3. ACCIUAN OF GISCOUNL......ooieiiiaiiiii bbbt | Chtbses bt T2,113 | e 19,631
4. Unrealized valuation iNCTEASE (ABCTBASE)..........cevueveveveereeiresieeieissee e ssetes e sesses s sssss s sttt st es s sae st ssssssssssassessssanses | netessessssassessssassesssssssssassessssassessesstessns | srsessesisssssesssssssessessssessessssesssssssassssesens
5. Total gain (I0SS) ON GISPOSAIS.........e.reerierereirrireereieise it is sttt s et s bbb st s bbbt se s ensanbans | sebsebsnesestestes e st ess s b e ssessestentans 57,936 | oot
6. Deduct consideration reCeived 0N AISPOSAIS.............ccivirereiiieieiierieriee sttt s s bessnsetes | sesssssessssesessssssesasetesessnad 67,491,257 | .ooveieesceeeee e
7. Deduct amortization Of PrEMIUML............cccciuiiueiiiiiieie ettt bbb bbbt b bbb s ssesses | sebebsebassessesssssssessesen s st s st s sesae 30,920 | e 6,340
8. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccucueieiiieieiicte ettt sessens | stesssesesss s e s s ese s st et ss e s bsssebesessssesanas | sbssesesssesesss et et s et e b s b s s et et es b et s sene
9. Deduct current year's other-than-temporary impairmeNnt FECOGNIZEM. ..........ccuvururrerieeeereieeseesrseeeseeeeseeeseeesseessseeesessesses | seeseessesssssessesesssseses et et ssesessesentsnssnes | sebssssessessasssesssssenssnssnseesenssnssnssenssnsnens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).......c.ccevvreriinieiienieieseiesseneis | cereresnsiesesessssssseessssseseen 4128,078 | oo 49,308,940
11. Deduct total NONAAMITIEA BMOUNLS.............eiuiiiieiiiiiiiii it | SE86sERE s R Rt Rttt sttt senb st | senb st sent sttt sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....iueiueiiiiiieiiiissisiisessieseessssssessesssssssesssssssessessssensessnses | sssessessssessassessssassesssassessnsas 4,128,078 | oo 49,308,940

QsI03
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10.
1.
12.

3.1

32

3.3
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior Year (LINE 10, PHIOT YEA)........vuererurrirrereresesiessssesessessssssssssssssssssessesssssessessessssssessessssesssssssssessassssssessessnsssssessnsanes
Cost paid/(consideration reCeiVE) ON AUUIIONS..............cveiriiiieireiiiiisieie ettt s bbb s bbbt s s s s bbbttt

Unrealized valuation increase/(decrease)

SSAP NO. 108 AUJUSIMENES.........ocveiieictiiicicie ettt ettt b s s bbb s s b s s s bbb s b s s s b b s b bbb s e s s s b bt b bt s bbbttt
Total gain (10SS) ON tEIMINGHON TECOGNIZEM. .......cviveereeicirireiie st es sttt et ettt bbb e bbb st b bbb b b s b s s b et bbb se s b st et s bbb se et b st e bbb st
Considerations received/(paid) ON tEIMINALONS. ...........ciiuiiueiriieieie ettt bbbt s bbb bbb s bbb s bbb bbb sttt s b st en
AAMOTHZALON. ...
Adjustment to the book/adjusted Carrying Value 0f NEAGE HEM...........c ettt bbb s bbbt
Total foreign exchange change in DoOK/AdiUSLEA CAIMYING VAIUE.............c.evevieeieciciectes ettt et sa et s b st es s bbb s st s st s st enstas
Book/adjusted carrying value at end of current period (LINes 1+ 2+ 3+ 4 +5-6+ 7 + 8+ 9)..uiiiiiiiiieireieie ettt sttt ss st
DedUCt NONAAMITEA BSSELS. ..o

Statement value at end of current period (LINE 10 MINUS LINE 11).......uiuriiiererrieiecineieiseessseseesessessesssessesse st sss s ssese sttt ssessssasssessessessessessassssssessassessssssessessssssssesnnsss

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEar (LINE B, PHOT YEAI).........cvveieuireireiseieiesseeseisssessessstessessesssssssessessssessessssessessessssessesssssssessessssassessessssessesssssssassesnes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........c.ccoeveveieeicicveieceee e e

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

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

3.12 Section 1, Column 15, PriOr YEar........ccvveererrereirerinrerieessesseseeseneens 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEa........c.ecereururrereeneereereireeseeeseeeesnes 0

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

3.24 Section 1, Column 19, Prior YEar..........cccevveviveerereriiereiiseeisieenns
3.25 SSAP No. 108 adjustments.........cccoveeuerrrneeneereeseineereireieesseeneeeenees 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....cueireteiieiieiseisiieiseietsss ettt es ettt s 8888888 bR R st nn

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

Less:

4.21 Amount used to adjust basis of hedged item...........c.ccocvvvrrnrnrnnne

4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e
4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns 0

Subtotal (Line 4.1 minus Line 4.2).....

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..c.iueieieiieie ettt bbbt s bbbt bbb bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAI...........uverirerinrirririesies sttt ss st
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2).....oiuieiieeie sttt b et bbbt
DEdUCE NONAAMIIIEA @SSELS.......c.ouiviviecteiiiee sttt a e s bbb s s s s s b s s s s st 2SR s s A b se R s s st s s R A s e s b bR bbb bRt se sttt es s s nan

Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiriiiiiieieieiseies ettt bbbttt bbb s bbb s s bt ns

Qsl04

68,004,019

47,699,948

(236,565,669)

(10,163,967)

(22,487.661)

4,512,859

(104,025,149)

(104,025,149)
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Sch.DB -Pt.C -Sn. 1
NONE

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

QsSI05, QSI06



swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 ...ttt ettt b a s s a s bt s bt s b nenn (104,025,149)

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

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen (104,025,149)

4. PartD, SECHON 1, COIUMN 5.ttt 134,007,729

5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (238,032,878)

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0
Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.cviuiiiiiiieiceieetete ettt bbb bbbttt et s st s s bbbt b et es s e (94,141,477)

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

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen (94,141 477)

10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 143,891,401

11, Part D, SECHON 1, COIUMN O...ovvvvvvrseririecesseerisse stttk (238,032,878)

12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 12,370,409

14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s

15. Part D, SECtioN 1, COIUMN 1. ...t 12,370,409

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

Qsio7



swtementas of M 31, 2020010 Brighthouse Life Insurance Company of NY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvuvuriiirrireieiesseieississ s snsessssts | sessessessssssssesssssssssssasssssnssessens 8,589,179 | oo 74,928,816
2. Cost of cash eqQUIVAIENTS ACQUITE............ccevruivrieeieictese ettt sttt st s s s s sssssssnns | essesssssssessessssssessesssssssseesans 137,028,562 | ...oooveevererereeeeeeree s 124,956,465
3. ACCIUAL Of BISCOUNL.......vvvevirceeiieiis ittt | eebsirestene sttt 16,603 | oo 278,470
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total Gain (I0SS) ON GISPOSAIS........c.vuevereieeieeictieees e teetes sttt ettt es st es s sae s s s esses e sesses s basssssasens | essesssessssassassssassssess et st esses st st ensnsanes 139 | oo (2,739)
6. Deduct consideration received 0N ISPOSAIS...........cccvvueveiiriieiicicece et s s ssssebens | sesissesessseses et s s s ees 130,631,985 | oo 191,571,833
7. Deduct amortization Of PIEMIUML..........c.cccuiiiieieiee ettt et s se bbb bbb s st bnaebenss | sebsebebssesessssssebesssbeb et sssebesassebes s seaesnen 208 | oo
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccouvierriireiniiniieieies | e 15,002,290 | ..oovoeverereieieeee e 8,589,179
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cvcuiiiieiiiiiieieiisissiesiessississsessssssessesssssssens | oersssessesssssssessssssssssassessssssasses 15,002,290 | ..o 8,589,179

QsSI08
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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 Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | 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
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 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
000000000197446................ WATONWAN. ..o | MN o | e 02/05/2015.... | 03/31/2020.... | ..coovvvvirerrnes 1,379,366 107 107 | e | e 1,379,473 | ... 1,379,473 0
000000000198804 |PHELPS.....coooiiieinnrneinennennnseissesenssssssssssessnsnsnseesens | NEroerisciinins | e, 03/15/2017.... | 03/31/2020.... | ........ 2,613,918 770 (VN OO IO 2,614,688 | ........... 2,614,688 0
000000000701749 w.. | ALTAMONTE SPRINGS.........oovrrmrierernniinnsisersnrrsnssnsennes | Flovioriiieiinns [ v 05/06/2005.... | 03/31/2020.... | ..... 590,280 | ..o | s (9,323) (9,323) 0
000000000702220 v | VARIOUS......ovieirieriniiseieeississesesssssssensensssessensssssins | Loevirseinnennn | ovseins 03/09/2010.... | 03/31/2020.... | ...cvvvvernene 13,722,919 .(87,919) (87,919) 0
000000000702260................ LOS ANGELES........co.oovvenveecrveeeiereenessssnssesnssnssnssenssensses | Chuvvevieeriins | cevves 07/06/2010.... | 03/31/2020.... | .... 0
000000000702899 . |LOS ANGELES.......cooovoemrieriercesresseenressrisssessiesssisssieensens | CAueiiesiiiens | v, 01/31/2017.... | 03/31/2020.... | .... ..1,000,000 . , , 0
0199999. Total - Mortgages Closed by REPAYMENL..........uiiiiiiiiiiiiiiiisii i it | beenisenssnisas 21,225179 | oo 0 .(96,365) 0 0 [V 21,128,814 | ......... 21,128,814 0 0 0
Mortgages With Partial Repayments
Farm Mortgages... Various 0
Commercial Mort...........ccc..... Various 0
0299999. Total - Mortgages With Partial Repayments.................. 0 0 0. ..1,837,336 0 0 0
0599999. Total MOMGAFES.........ccoeveerrrerieriiririeerreria .(96,365) 0 0 (96,365) | . (V) 22,966,150 0 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for 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
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | 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./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY

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 and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - All Other Government
085209 AD 6 |BERMUDA GOVERNMENT OF BERMUDA (GOVERNMEN..........cccovverermiiniirerrniienn [ DI 03/27/2020........ JEFFRIES & CO. INC.......cccvvvnee 430,000 2,886 | 1FE
23330 AB 7 |DP WORLD PLC SENIORCORPBND144A  5.625%.......ccvuviieirinernnisiirenssnissssesnnines | DI 01/16/2020........ MORGAN STANLEY & CO. INC 200,000 3,625 | 2FE
1099999. Total - BONAS - All OhEr GOVEIMMENL.......c.uieiei ettt ses et eksesssee e n s s 630,000 6,511 XXX
Bonds - U.S. Special R and Special A
302987 AE 2 |FHLMC_20-SB70 SENIOR CMBS 2.450% 10/2 01/15/2020........ | WELLS FARGO SECURITIES 693,000 1,321 1
3136AP VL 3 |[FNMA FNMA_15-59B 3.000% 08/25/45.......... 03/01/2020 Interest Capitalization 52,060 1
3137B3  AJ 7 |FHR CMO_13-4227 AZ 3.500% 07/15/43........coovveerrirenircrccieeienee 03/01/2020........ Interest Capitalization.. 10,982 1
3137BH  RK 5 |FHLMC FHLMC_4460 3.000% 04/15/45..... 03/01/2020........ Interest Capitalization.. 85,040 | . 85,040 1
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... . v i ieerieieiitesiseiseistatatiains | eeostseseseesseseeasseeseeseesesesseeseseeseeseeseeseseeseesesee8ee1eEeeEoe8eE1eEse8 421 eEeEeEE £ 08 £EeEHe8 421 2E e E4EE S e A LEsEE 42840 2E 28428 e e A eEseEee8eeeEaeEeeteeetante | £hesiessetsssessessessssessesnssnsesssssnsansensesanes | eesossessessesassessessnssssassessnsnes 844,327 |. 841,082 1,321 XXX
Bonds - Industrial and Mi:
05545M  AC 6 |BBA US HOLDINGS INC SENIOR CORP BND 144A..........cccovvvvvrnrinen. 01/03/2020........ UBS WARBURG LLC.....c.oviiiririiirieieiseissiesiesisise s sissiessssssssssssenns. | sossssesesissiesssessessnssesssesessssssessssssssses | essesssssessosssssessssnsssssnenes 1,386,000 | ..ooovovveireeeees 1,400,000 | ..o 10,267 [3FE.....cccovvvirernnine
09256B  AG 2 |BLACKSTONE HOLDINGS FINANCE CO SENIOR CO................ 03/30/2020........ MORGAN STANLEY & CO. INC......couiiiiiieiiiiiiieinsieissiseie s sssesiees | sesssesessssisssesssssssses s s sssssssnes | essesssssessesssssessssssssassnenes 1,664,775 1,500,000 22,083 | 1FE
12648W  AE 2 |CSMC_14-7R CSMC_14-7R 3.000% 03/29/38.........ocoervrrrrrmrrirrrirerirnrnes 03/01/2020........ Interest CaPItaliZAtION...........c..oviieiiiiirie s | seiere e | e 9,616 9,616 5FM
15135B AL 5 | CENTENE CORPORATION SENIOR CORP BND 144A............ 02/28/2020. VBIIOUS. ..ottt | ebbeeb ettt | Sereb et 559,133 | . 540,000 11,970 [3FE ..o
61765N  AD 8 |MSRR_2015-R5 MSMR_15-R5 1.827% 10/26/4..........ccccecrvvunec. 03/25/2020........ | Interest Capitalization.. ....283 283 1FM
82088K  AE 8 | SHEA HOMES LP SENIOR CORP BND 144A 4.7 . 02/06/2020. J.P. MORGAN SECURITIES INC.....cooiuiiririiiiriiiniiseisssinsiessssiessesissiessesisinne | revsesissssessssssssssesssssssssessesissssessessenes | sosessesssssessesssssessessssssessnenes 835,000 | . 835,000 4FE.
872540 AU 3 |TJX COSINC SENIOR CORP BND 4.500% 04/ 03/30/2020........ MERRILL LYNCH PIERCE FNNR & SM......cooiiiriiiiiiiiieiisceierinsisesmissienes | soriessiesssssessssssssssessesssesesssssssssnssies | osssesssoesssesssssessesssssssssssenes 735,641 |. 740,000 1FE
87612B BN 1 | TARGA RESOURCES PARTNERS LP SENIOR CORP.........ccccoormiiiririireririirerininnes 01/22/2020........ Tax Free Exchange 89,200 | ..ovvvevireriirns 80,000 107 |3FE
87901  AE 5 | TEGNA INC SENIOR CORP BND 144A 4.625%...... 01/07/2020 CITIGROUP GLOBAL MKT INC 900,000 3FE
98212B AL 7 |WPXENERGY INC SENIOR CORP BND 4.500% . 01/07/2020........ | BARCLAYS CAPITAL....... 500,000 3FE.
91831A  AC 5 |BAUSCH HEALTH COMPANIES INC SENIOR CORP.. A 02/28/2020 MORGAN STANLEY & CO. INC 277,000 6,504 |4FE
00901A  AA 5 | AIMCOAIMCO_19-10A ABS 9-10A-A 144A 3.1 ..o D... 03/24/2020........ MORGAN STANLEY & CO. INC
01750N  AA 7 |ALLEG_18-3A ABS G_18-3A 144A  3.008% 10.......cccerurrrvmmreerierieninrissiisssienienes D... 03/24/2020........ RAYMOND JAMES.
262450  AC 2 |DRYDENSENIORLOANFUNDDRSLF_ ABS -80A-AT 1....c.ociriviiiieiirersnicnireieiineines D... 03/24/2020. BARCLAYS CAPITAL.....ocvuiiririiineieriniineiesisieiissisesesissisessesisssssssssssessesssesessnns | onsenseresnsinssessnssensessessesssssessesssses | cvvnssnnssessnsnsessenssensessnsssense 1, 180,000 | wevievineirennivcrnninerienrnn2,000,000 | oo 18,748 [1FE.....ocoivircri
40436V AG 6 |HLM_11A-17 ABS 17-BR 144A 3.281% 05/06........ e D 02/11/2020........ | RBC DOMINION SECURITIES INC 2,766 | 1FE
40439D AA 6 | HPSLOANMANAGEMENTHLM_15A-19 ABS 19-AT 14......oooiiiiriiirerenrcseienineinas D... 03/24/2020. CITIGROUP GLOBAL MKT INC » 11,101 [1FEciiicie
G0446*  AA 3 | ANGEL TRAINS ROLLING STOCK SECURED CORP B 03/02/2020........ DIRECT .tttk | Sebient ettt | b 979,902 | . 979,902 2
3899999. Total - Bonds - INAUSHIAl ANA MISCEIIANEOUS..............c.cveeiveiieceeteiieeieteeetete ettt et eeete eattetetessetesesesaetesessssesesssesessssesesesssesesessssesessssesesesansesessesesesssesesessesesesassssesassesesetassesesassssesetesassesassssesesesassesansnsesesass | sassesessssesesesnssssessssesesasssssessssnsesasanses | trerissteresissesesinsesesessesasas 16,967,033 | .o 17,911,801 110,431 XXX
8399997, Tl - BONAS = P 3.tttk ke h ek sebehse0s  f4eeeheeheeseE e eeh oL s e E oL E o0 s ehLEoeb oL 8 eE 8oL E e e feELEH 8018 b oL E£E 8 h e £ L8 EfeE b oL E oL eEeLE L8 eE e E o0 h oL E£E e E Lo EeE e heeE Lo E e h oL b oL e eE b eebeE e h et b et LebeEebeheeEeh ek b bbbt enes | eerebethene ettt es 18,458,880 ....19,382,883 118,263 XXX
8399999, TOAl - BOMMAS. ...ttt 88k feEE R eEE e fLEeEEeEE LRt eEE R R feEE R eEE e R EE LR R E R LR LR eEE e R f L E e R f SRR LR L E LR LR LR E R R E e E LR reR kb eeE Rt eeE R Rttt | ferenbene et 18,458,880 | ... ....19,382,883 118,263 XXX
9999999. Total - Bonds, Preferred @nd COMMON STOCKS...........cccriiiiieiiiiiiieieieiecistesese e tes st esesstetesesestes oesetesasssessssssssssassssesesessssasessnssees s s ssesessseses s s saetes e s es et s seseees s ses et s s eeses s s ee et et s s e s e s s s es et s s ees e s s e s et et enaesesas et etebenantnsns  eeimsetetsassssassssnsetassssssesnsesetesnsnsnsnsns | oosetessssssasinsesesesassesansneaes 18,458,880 XXX 118,263 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
UNITED STATES TREASURY GOVT BND
912810 RM 2 |3.000% .. 1 02/12/2020. | GOLDMAN SACHS & CO.......ccoooees | o | e 12,015,659 | ..... 10,200,000 | ..... 11,114,813 | ... 11,042,859 (2,804) (2,804) | ..o | e 11,040,055 | ...ovvvoerrirans | e 975,604 | ....... 975,604 | ....... 75,659 | 05/15/2045. | 1......cvvonnes
UNITED STATES TREASURY SENIOR
912828 U2 4 |GOVT BND .. | 01/28/2020. | HSBC SECURITIES INC.....cooovvvee | covivnnniinniiinsiiinnns | o 25,717,723 | ... 25,000,000 | ..... 24,155,333 | ......... 24,396,232 | oo | s 6,243 | .o | i 6,243 | .o | s 24,402,474 |...oovvinns 1,315,249 |..... 1,315,249 | ... 103,022 | 11/15/2026. | 1......ccccoevnnee
0599999. Total - Bonds - U.S. GOVEIMMENL. .......uieriiieiiriiiisiiiissiisssiieisiiis oniesisis s | cveos 37,733,382 | ..... 35,200,000 | ..... 35,270,146 | ......... 35,439,091 0 3,439 0 3439 ... 0. 35,442,529 |.....ccooounenn. 0 ].2,290,853 |..... 2,290,853 | ... 178,681 XXX XXX
Bonds - All Other Government
PETROLEOS MEXICANOS SENIOR BANC OF AMERICA SECURITIES
71654Q CC 4 |CORPBOND 6 D|01/27/2020. [LLC | | 370,185 | .......... 370,000 | .......... 398,958 398,310 (30) (30) | covverceverrriins | e 398,280 | ...ocvverriiens [ (28,095) | ........ (28,099) | ......... 8,880 | 09/21/2047. | 2FE............
ROMANIA REPUBLIC OF
X7360W AS 1 | SENIORCORPBND144A B | 03/31/2020. | BNP PARIBAS......... ..570,570 | .......... 641,937 579,202 51 51 | 63,102 | ............566,218 | ...... (76,137) | ...... (26,173)| ...... (102,310) | ....... 22,083 | 02/08/2038. | 2FE............
1099999. Total - Bonds - All Other Government ....940,570 | ...... 1,040,895 977,512 0 21 0 21 e 63,102 | .............964,498 | ... (76,137) | ...... (54,268) | ...... (130,405) ] ....... 30,963 XXX XXX
Bonds - U.S. Special Revenue and Special A it
CHICAGO ILL O HARE INTL ARPT
167593 H6 2 |MUNITAXBN .. [02/12/2020. | J.P. MORGAN SECURITIES INC... | ...oovvveririirriiices | o 4,493,811 | ... 3,525,000 | ....... 4,452,075 | ........... 4,447,319 (2,346) (2,346) | ..o | e 4444973 | oo | e 48,838 | ........ 48,838 | ....... 97,210 | 01/01/2049. | 1FE............
FHLMC_20-SB70 SENIOR CMBS
302987 AE 2 |2.450% 10/2 .. | 03/01/2020. | Paydown (5) | 963 |...... 0 3| 10/25/2039. | 1....
3128MJ 6H 8 |FHLMC POOL#G08871 3.500% 04/01/49 | .. | 03/01/2020. | Paydown 3,942,665 | ..o | e (62,297) | ..o N - 3,880,368 | ...... 0 23,230 | 04/01/2049. |1....
31359T 74 3 |FNMA FNMA_98-39 7.000% 06/20/28..... .. [ 03/01/2020. | PaydOWN...........cooeerviramireniienies [ e | cevereneen 16,070 | 14,198 | 16,113 | 15,100 970 [ oeveereeenene [ e 970 [ | e 16,070 |...... (U IR 180 |06/20/2028. [1................
FHLMC CMO AGENCY CMO_T-51 1A
31392W 7B 0 |6.500% 09 .. [ 03/01/2020. | PaydOWN...........cvverveeereieriiienies [ cevieniiiineeiireeniieens | cevieeeiens 15,064 | ............ 15,064 | ............ 17,356 | oo 17,121 (2,057) (V2070 T R 15,064 | ...... (U I 161 | 09/25/2043. [ 1..........cc....
FEDERAL NATIONAL MORTGAGE ASSO
31409 ZL 8 |POOL#BM52 .. [ 03/01/2020. | PaydOWN...........cvverveeriieriiienies [ ceviereeiieneiineiienns | v 164,142 | ......... 164,142 | ......... 166,142 166,099 | ...oooovvvicrirns | e (1,957) | oo [ e (T TR 164,142 | ...... 0 955 | 11/01/2048. | 1......cccoeenece
FEDERAL NATIONAL MORTGAGE ASSO
31418C 5Z 3 |FNMA30YR .. | 03/01/2020. | Paydown ...373,321 ....384,520 384,490 | ...ooovvviririinns [ e (11,169) [ oo [ e (11,189) | o | 373,321 | 0 01/01/2049. | 1
SEASONED CREDIT RISK TRANSFER
35563P JG 5 |AGENCY CMO .. | 03/01/2020. | PaydOWN...........cocoverieiariianiciini | oo, | o 19,056 | oo | oo | | e | oo 19,056 219,056 | i | . 19,056 | 0 42 | 07/25/2058. | 1................
3199999. Total - Bonds - U.S. Special Revenue and Special A 1BS. ettt .......8,962,795 7,973,056 | ....... 8,979,992 8,972,794 0] . (59,805) .. .(59,805) | .ovvvevienenc0 | 008,913,957 [ 0 [ 48,838 | ......... 48,838 | ..... 124,180 XXX XXX
Bonds - Industrial and Miscellaneous
AES ILUMINA LLC CORP BND 6.000%
00115*  AA 0 |03/26 .. | 03/31/2020. | Redemption ~ 100.0000..........cccce. | covermmrermmmrirmrniiriins | e 50,757 | .oovevennn 50,757 | .oovvvennn 46,119 | oo 46,882 3,875 3,875 | . 50,757 |...... 0 [ 770 | 03/26/2032. | 5................
ARCONIC INC SENIOR CORP BND
013817 AW 1 |5.125% 10/ .. [ 01/27/2020. | RBC DOMINION SECURITIES INC{ .......coovvvvivrriiiins | v 70,119 | o 65,000 | ............ 63,213 | oo 63,960 15 LT SO IS 63,975 | ..o [ e 6,144 | ......... 6,144 | ... 1,092 | 10/01/2024. | 3FE............
ALLSTATE CORPORATION THE SENIOR
020002 BC 4 |CORPBND .. 102/12/2020. | KEY BANK.........coooirvvererieneiiinni [ o | e 2,497,761 | ....... 2,050,000 | ....... 2,419,431 2,416,018 | ...ooooiciieeci | e (1,045) | oo [ (1,045) | oo | v 2414973 | o | e 82,788 | ........ 82,788 | ...... 13,872 | 12/15/2046. | 1FE............
ASSET BACKED SECURITIES CORP H
04544Q AD 9 |ABSHE_06- .. | 03/25/2020. | Paydown 2,630 | .. 2,630 | oo 1,923 | s 1,937 693 693 | . 2,630 |..... 0 7 [ 11/25/2036. | 1FM...........
ABSHE_07-HE2 ABSHE_07-HE2 1.147%
04544T  AA 9 |05/25 .. [ 03/25/2020. | PaydOWN............cooorieriiniienins [ e | e A4TTT | AATTT | 31,333 | KRG T 4 OO 13,401 | oo | s 13,401 | e | s 44777 | ...... 0 [ 122 | 05/25/2037. | 1FM...........
BEAR STEARNS ALT-A TRUST BALTA
073871 AC 9 |BSAA_06-4 .. | 03/25/2020. | Paydown 26517 | oo 28,038 | ........... 24840 | ..ccoovvnenee 24,342 2,175 2175 | e 26,517 |...... 0 96 | 08/25/2036. | 1FM...........
BSMF_06-AR4 BSMF_06-AR4  1.157%
07401) AA 6 |12/25/3 .. [ 03/25/2020. | PaydOWN...........covorveerieeriienins [ e | cevieeeiens 16,202 | ..o 16,202 | oo 13,569 | oo 13,669 2,533 2,533 | oo | e 16,202 | ...... 0 44 | 12/25/2036. | 1FM...........
BSMF_07-AR1 RMBS 07 AR1 2A3
07401M  AG 6 |1.147% 02/ .. | 03/25/2020. | PaydOWN............cooorrvereiereiienins | e | v 103,228 | ........... 95,855 | ...covvenae 78,977 | oo 83,440 | ..coovvviirieens | e 19,787 | oo | e 19,787 | v | e 103,228 |..... 0 346 | 02/25/2037. | 1FM...........
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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
F Current Bond
4 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
CITIMORTGAGE ALTERNATIVE LOAN
12566U AD 6 |CMALT_07-A . 103/01/2020. | PAYAOWN.......coomvvrrerrirerinrreerinens [ corneerseissisenieninns | eoeene 614,710 | .......... 690,566 | ......... 618,158 640,820 | ....oovverceriri | s (26,111) [ oo [ e (26,111) | eververcercnnn | e 614,710 0 | e 7,673 | 02/25/2037. | 3FM...........
CSMC_14-7R CSMC_14-7R  3.000%
12648W AE 2 |03/29/38 . 103/01/2020. | PAYAOWN.......coourvrreirrirrircrierienes [ eorereneessnissrneries | cevsessesesnessnsnns | ceeveeniens (VKK) ] — (2,889) (2,913) 2,913 2,913 | oo [ 0 241 03/29/2038. | 5FM...........
COUNTRYWIDE ASSET-BACKED CERTI
12667N  AA 6 |CWL_06-BC . | 03/25/2020. | Paydown 6,073 | v 6,073 | v 5,556 | ..vvorriirines 5,747 326 326 | oo 6,073 0 15 | 11/25/2036. | 1FM...........
CWALT_05-65CB CWALT_05-65CB
12668A X6 7 |5.500% 01/ . 103/01/2020. | PaYAOWN.......coourverrerrircrirerieninens [ e | eoeesiees 182,153 | .cvvvenee 184,148 | .......... 165,793 157,188 0 01/25/2036. | 1FM..
CWHL 2005-26 1A8 CWHL_06-OA5
126694 M6 2 [2.027% 04 . | 03/25/2020. | Paydown 2,864 2,864 2,392 0 10 | 04/25/2046. | 1FM..
CVS CAREMARK CORP CORP BND
12672# AA 6 |4.704% 09/ . 103/10/2020. | Redemption ~ 100.0000.........c.ccoer | cormrvvemrererirerernrens | cevereriens 18,496 | ...covvonee 18,496 | ..ccovvnee 18,496 218496 | e | e [ e | s [0 ETOUPOTORTON ISV 18,496 (U IR 145 | 09/10/2034. | 2................
CVS CAREMARK CORP CORP BND
12674@ AA 6 |4.016% 08/ .1 03/10/2020. | Redemption ~ 100.0000. 4,586 | ...ooooonvn. 4,586 | ..oooounn. 4586 | oo 4586 | ..o [ [ | (V10 IO 4,586 0 311 08/10/2035. | 2.......cconnc..
CRART_154 CRART_154 2.580%
13057V AD 8 |06/15/21 . 1 03/15/2020. | PaydOWN.........ovvvrrerriiirerinniinens [ v | coveries 382,808 | ......... 382,809 | .......... 382,773 382,773 37 K A PO ISR 382,809 0| e 1,418 | 06/15/2021. | 1FE............
CAMPUSPARC LP CORP BND 5.138%
13466* AA 8 |12/31/4 . | 03/31/2020. | Redemption ~ 100.0000. 8,333 8,333 | e 8,333 | oo 8,333 | oo [ [ | (V18 IR 8,333 (U IR 107 | 12/31/2043. | 2PL............
CARR_06-NC2 SENIOR ABS_06-NC2 A3
14453F AC 3 [1.097 . | 03/25/2020. | Paydown 9,073 9,073 | oo 7,531 | oo 8,209 864 864 | ..o 9,073 0 25 [ 06/25/2036. | 1FM...........
CFLX_07-3 WHOLE CMO 07-3 1.247%
16165A AD 6 |07/25/ . | 03/25/2020. | Paydown 9,309 9,309 | covvrrnne 7,299 | oo 7,212 2,097 2,097 | oo 9,309 0 18 | 07/25/2037. | 1FM...........
CMLTI_07-AR5 CMLTI_07-AR5 4.056%
17311L AB 7 |04/25 .| 03/01/2020. | Paydown 1,579 | v 1,770 | v 1,514 | s 1,568 1" I [P 1,579 0 13 | 04/25/2037. [ 1FM...........
CMLTI_07-AMC4 CMLTI_07-AMC4
17313B AA 9 | 1.122% 05/ .1 03/25/2020. [ PAYAOWN.........ovvrivrrirriniinieiiniiee | vevrvnrsisseiensnssnees | oveernnes 18,728 | oo 18,728 | oo 16,586 216,848 [ | 1,880 | oo | e 1,880 | oo | e 18,728 0 70 [05/25/2037. | 1FM...........
CITIGROUP COMMERCIAL MORTGAGE
17328F AW 5 |SENIOR CMB .1 02/12/2020. | DEUTSCHE BANK AG........coocovries | vorvrrneirernnisereninns | e 11,808,500 | ..... 11,300,000 | ..... 11,638,954 | ......... 11,627,299 (3,757) (CIE74 ] RS I 11,623,542 | oo | e 184,958 | ....... 184,958 | ....... 64,833 |08/10/2056. | 1FM...........
CLEARBRIDGE ENERGY MLP FUND IN
184692 D@ 7 |SENIORCO .103/27/2020. | Call  101.7890.......ccmrrveriririnnns [ e | s 1,201,633 | ....... 1,180,515 | ....... 1,234,521 | oo 1,223,955 (806) (1LY O IS 1,223,149 [ oo | oo (42,634)| ........ (42,634) | ....... 33,833 | 06/11/2030. | 1FE............
COWBOYS STADIUM LP SENIOR CORP
223611 A# 1 |BND 39 .| 03/31/2020. | Redemption  100.0000 225976 | .......... 225976 | .......... 225,976 225,976 | .ooovcviercines | v | e | e 0 [ oo | e 225,976 (0] IO 4,463 | 03/31/2034. | 2PL............
COWBOYS STADIUM LP SECURED
223611 A@ 3 |CORPBND 3. .1 03/31/2020. | Redemption ~ 100.0000..........ccouw. | corvrerrerrrererrsniirirns | cervreeres 109,849 | .......... 109,849 | .......... 109,849 109,849 | oo [ v e | e 0 | e | e 109,849 0 | 1,900 [03/31/2034.|2PL............
DBMASTERFINANCELLCDNKN_19- ABS
233046 AK 7 |A-A2I114 . | 02/20/2020. | Paydown 3,750 3,750 3,750 0 38 | 05/20/2049.
DBMASTERFINANCELLCDNKN_19- ABS
233046 AL 5 |1A-A23 14 . | 02/20/2020. | Paydown 5,000 5,000 | ..o 5,000 | coovvereriiiens 5,000 | ovoeverreieriens | veerereierienen | e | e 0 [ oo 5,000 0 54 | 05/20/2049. | 2FE............
DSLA_05-AR2 DSLA_05-AR2 0.990%
233320 DB 7 |03/19/4 .1 03/19/2020. | Paydown 25125 | ... 25311 | e 19,697 ...19,683 5,442 5,442 | oo 25,125 0 85 [03/19/2045. [ 1FM...........
DSLA MTGE LOAN TRUST DSLA_05-A4
233320 EL 4 [1.270% . 103/19/2020. | PaydOwn..........coovviniiieiiniiiciinns [ e | v 15484 | ........... 15484 | ........... 12,008 ..12,126 3,358 3,358 | oo | s 15,484 0 53 | 08/19/2045. | 1FM...........
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DAIMLER FINANCE NORTH AMERICA
233851 CA 0 |SENIORCOR .. [ 02/12/2020. | J.P. MORGAN SECURITIES INC... | ...covvvirirercirinns | o 5,021,900 | ....... 5,000,000 | ....... 4,990,250 | ........... 4,998,781 240 240 | oo | e 4,999,021 |...... 22,879 22,879 | ... 71,250 | 08/03/2020. | 1FE............
DELL EQUIPMENT FINANCE TRUST D
24702) AD 1 |ABS7-2-A .. [ 03/22/2020. | PaydOWN...........cooorieiriiieniiienis [ o | v 590,588 | ......... 590,588 | ......... 588,188 589,887 701 701 | e | e 590,588 |...... (U I 2,103 | 10/24/2022. | 1FE............
EXPEDIA INC SENIOR CORP BND
30212P AP 0 |3.800% 02/ .. [ 01/29/2020. | MARKETAXESS CORPORATL....... | ccoooovvvieriiienniiines | e 3,105,270 | ....... 3,000,000 2,961,030 2,963,447 310 310 | 2,963,757 | oo | e 141513 | ... 141,513 | ... 52,567 |02/15/2028. | 2FE............
FRESENIUS US FINANCE Il INC CORP
35803Q AA 5 |BND 144 .. [02/12/2020. | BARCLAYS CAPITAL........cooooumveres [ coverniieriiinniiines | e 4,143,760 | ....... 4,000,000 | ....... 4,460,000 | .........4,125,851 | .o | e (12,855) | i | e (12,855) | | 112,997 | | 30,764 | 030,764 | 113,722 | 02/15/2021.
GATX CORPORATION SENIOR CORP
361448 AU 7 |BND 5.200 .. [02/12/2020. | US BANCORP..........ooovvervrinnriiins [ o | e 1,215,190 | ...... 1,000,000 | ....... 1,220,430 | ..o 1,218,564 | oo | v (674) [ s | e (B74) | | 001,217,890 | | 100ee(2,700) | .o (2,700) | e 21,378 | 03/15/2044.
GSAAHOMEEQUITYTRUSTGSAA 06
362334 BQ 6 |1.107% 03/2 .. [ 03/25/2020. | PaydOWN............cooorviiriiinniinnis [ e, | v 176 | o 176 | s 107 90 86 86 | ..o . 176 | ...... 0 11 03/25/2036. | 1FM...........
HLM_11A-17 ABS 11A-17 144A 2.997%
40436V AA 9 |05/0 .. [02127/2020. | Paydown............coovrviiiniiinriinnis [ e | e 1,800,000 | ....... 1,800,000 | ....... 1,800,000 | ........... 1,800,000 [ ..ooovvveriiinns [ e [ e | e (U OO 1,800,000 |...... 0 ... 17,721 | 05/06/2030. | 1FE............
HARBORVIEW MTG TR HVML_04-3
41161P  ED 1 |4.098% 05/ .. [ 03/01/2020. | PaydOwn............coooumvvirviinriiinis [ e | e 60,037 | ............ 60,037 | .ccvvvennn 59,854 | ..o 60,300 (263) (2GR IS 60,037 |...... 0 350 | 05/19/2034. | 1FM...........
HARBORVIEW MTG TR HVML_05-1
41161P  LC 5 [1.390% 03/ .. [ 03/19/2020. | PaydOwn............coovurvvinmviinriinnis [ o | o 10,978 | ...ccceoe.. 11,691 | e 8,485 | ..ot 7,850 3,129 3129 | | e 10,979 |...... 0 42 |1 03/19/2035. | 1FM...........
HARBORVIEW MTG TR HVML_05-3
41161P  MF 7 [1.270% 06/ .. | 03/19/2020. | Paydown 6,778 | oo 6,805 | ..ocoviruenn 4513 | oo 4,302 2,475 2475 | e 6,778 |...... 0 27 | 06/19/2035. | 1FM...........
JP MORGAN MORTGAGE ACQUISITION
46629B AC 3 |JPMAC_06- .. | 03/01/2020. | Paydown 17T | e 17T | e 1,241 | e 1,143 635 635 | .o 1,777 | ...... 0 12 | 08/25/2036. | 1FM...........
JPMAC_06-CH2 JPMAC_06-CH2
46629Q AC 0 |4.863% 10/25 .. | 03/01/2020. | Paydown 4441 | . 4441 | 3,566 | .o 3,295 | v | e 1146 | oo | e 1,146 | e 4,441 | ... 0 16 | 10/25/2036. | 1FM...........
JP MORGAN MORTGAGE ACQUISITION
46630M AF 9 |SENIOR AB .. | 03/01/2020. [ PAYAOWN......coovvrierriieieririiienes | vereresseensssssssnnies | svsvsnsnneenns 393 | o 393 | o 280 252 141 141 |, . 393 ... 0 2 |01/25/2037. | 1FM...........
JP MORGAN CHASE COMMERCIAL
46635W  AA 3 |MOR JPMCC_11- .. 1 03/01/2020. | PaydOWN.........ccvvnriiiriiriirireiienis [ e | e 12,268 | ..o 12,269 | oo 14,050 | cooveorriinne 12,488 (219) (VA1) ] IR I 12,269 |...... 0 99 |03/16/2046. | 1FM...........
JRD HOLDINGS INC SENIOR CORP BND
48121@ AD 3 |4.130 .. | 03/27/2020. | Redemption  100.0000.........cccccu. [ worrvrmmrromnireriverirns | v 143,000 | .......... 143,000 | ...coo.ee. 148,901 146,087 | ..o | v (3,087) [ oo [ (070 T 143,000 |...... 0 2,953 | 03/27/2024.| 2PL............
LAM RESEARCH CORPORATION
512807 AU 2 |SENIOR CORP BND .| 02/12/12020. | CITIGROUP GLOBAL MKT INC..... | cveevererrreverernrirerinns | coerne 2,804,600 | ... 2,500,000 | ....... 2,575,925 2,572,358 (806) [C10LC) ) 2,571,552 | .cooeveiricrvens | e 233,048 | ....... 233,048 | ....... 41,111 | 03/15/2029. | 2FE............
LXS 2006-5 LHXSTR_06-2N  3.986%
525221 HD 2 |02/25/3 .. | 03/01/2020. [ PAYOWN......coovvrvreririeirericiiiinnes | verneiesesesssensssneees | oveersenes 11,199 | e 151 | 8,161 | oo 9,069 2,130 2,130 [ o | e 11,199 |...... 0 58 [02/25/2036. | 1FM...........
LEHMAN XS TRUST LXS_06-12N
525226 AN 6 |ABS_06-12N 2A .. [ 03/25/2020. | Paydown.........cccovvvrevrnrirnrineiinns [ roverrerirsniennennines | oo 13,953 | i 13,816 | e 11,087 11,828 2125 | | erirennn2,125 | [ v 13,953 | 0 50 |08/25/2046. | 1FM....
LEHMAN XS TRUST LXS_06-GP2
525227 AE 4 |LXS_06-GP2 .. [ 03/25/2020. | PaydOWN..........corvevrrrierriniriinnies [ eeviinerinesiineniieens | cevieeniens 19,611 | e 20,980 | .ovvvvennee 16,351 | coovererri 17,990 | oo | s 1,621 | s [ 1,621 | s | e 19,611 |...... 0 77 | 06/25/2046. | 1FM...........
LXS_06-16N LXS_06-16N 1.147%
52522D AQ 4 |11/25/46 .. [ 03/25/2020. | PaydOwn.........coomiieriiiiirinciieis [ e | e 34,152 | oo 34,152 | v 27,193 | v 28,779 5,373 5,373 | oo 34,152 |...... (U I 105 | 11/25/2046. | 1FM...........
LXS_07-15N CMO_07-15N 4A1 1.847%
52524V AQ 2 |08/25 .. | 03/25/2020. | Paydown 29,316 | .c.eeen29,390 | .oiiinn20,968 | oieini22,655 | s [ s 6,661 | ..covvrrernenn 29,316 |...... 0 [ 123 | 08/25/2047. | 1FM....
54251P  AA 5 |LBMLT LBMLT_06-5 1.087% 06/25/36..... | .. | 03/25/2020. | PaydOWN..........coocourvveirriianiiiiniiins | eoerieienniisnsiiissnies | i 12,119 2,943 | oo | e 2,983 | | s 12,119 |...... 0 39 | 06/25/2036. | 1FM....
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55336V BA 7 |MPLXLP CORPBND 6.375% 05/01/24.. | .. | 02/12/2020. | MORGAN STANLEY & CO. INC..... | ccecovermmrrirmerrrnnnnes | v 431,679 | .......c. 415,000 | .......... 434,713 431,806 | ..ooverrriinies | e (1,271) [ o [ e (1,271) [ oo | s 430,535 | ..o | e 1,143 | s 1,143 | ... 7,496 | 05/01/2024. | 2FE............
MORGAN STANLEY CAPITAL MSCI_11-
617458 AG 9 |C1 5.03 .. [ 03/01/2020. | Paydown.........cooveveirinrinciinniienis [ | s 551,895 | .......... 551,895 | .......... 562,918 551,899 (4) [ O R 551,895 0 [ 6,905 |09/15/2047. | 1FM...........
MORGAN STANLEY REREMIC TRUST M
61765N  AA 4 |[MSMR_15R .. | 03/25/2020. | Paydown..........ccccoocvevrinriiciinninnns [ | ceenenn 125,368 | i 125,368 123,701 | oo [ oo 1,867 [ [ 1,867 [ i | e, 125,368 |.... (O I 411 | 10/26/2046. | 1FM....
63860H AD 1 |[NTSR_07-ANTSR_07-A 1.177% 03/25/37| .. | 03/25/2020. | Paydown ..65,609 ...60,646 65,609 |.... 0 211 | 03/25/2037. | 1FM....
NISOURCE INC SENIORCORPBND
65473Q BG 7 |3.950% 03/3 .. [ 02/12/2020. | WELLS FARGO SECURITIES........ | ccocoovvveririnniiinns | e 3,781,260 | ....... 3,500,000 | ....... 3,687,635 3,687,554 (385) [(CEC1<) T O ISP 3,687,170 | .o | o 94,090 | ......... 94,09 | ....... 51,076 |03/30/2048. | 2FE............
NOMURA ASSET ACCEPTANCE
65535V DB 1 |CORPOR NAA_04-AP .. [ 03/01/2020. | PaydOWN............coooriviriieriienis [ e | e 19,186 | ... 19,186 | ...ccceeen. 18,075 ATT26 | [ 1459 | s [ 1,459 | e | e 19,186 | ... 0 225 | 07/25/2034. | 1FM...........
NORTHERN UTILITIES INC SENIOR
665876 B# 4 |CORPBND .. [ 03/02/2020. | Redemption ~ 100.0000..........ccoco. | coveremmremmmririniiirinns | o 656,000 | .......... 656,000 | .......... 703,007 659,485 | ......coovvveini | e (3,485) | ..o [ e (3,485) | ..o | i 656,000 |.... 0 ... 17,351 | 03/02/2020. | 2................
NOVASTAR HOME EQUITY LOAN NHEL
66988V AA 6 |NFHE_06-2 .. [ 03/25/2020. | PaydOwn............coovmrvveriiinriiinis [ o | o 12,050 | .o 12,050 | oo 9241 | o) 9,375 2,676 2,876 | .o | e 12,050 |.... 0 41 | 06/25/2036. | 1FM...........
PNG COMPANIES LLC CORP BND
73020 AC 7 |5.530% 02/ .. [ 02/26/2020. | MatUFity...........covvveriiiriiiriiinnis [ o | e 2,000,000 | ....... 2,000,000 | ....... 2,199,074 2,009,438 | ....oooovriiinni | e (9,438) | ..o [ e (9,438) | ..o 2,000,000 |.... 0 ... 55,300 |02/26/2020. | 2................
PUBLIC SERVICE COMPANY OF NORT
744516 F* 1 |CORP BND .. [ 03/30/2020. | MatUrity..........covveeerieieriinniiinnis [ o | e 5,000,000 | ....... 5,000,000 5,000,000 5,000,000 | ...oovooiriinnis | i | e | e (U OO IO 5,000,000 |.... 0. 163,500 | 03/30/2020. | 2................
RESIDENTIAL ACCREDIT LOANS IN
751150 AA 1 |WHOLE CMO_ .. | 03/01/2020. | Paydown . 22,872 | oo 25479 | oo 19,253 ...20,183 2,689 2,689 | ..o 22,872 |.... 0 [ 118 | 09/25/2046. | 1FM...........
RESIDENTIAL ACCREDIT LOANS IN
751150 AD 5 |WHOLE CMO .. | 03/01/2020. | Paydown 1484 | ....cccco.e. 1,506 | ..oovovevs 1141 | 1,286 198 198 | 1,484 | ... 0 7 09/25/2046. | 1FM...........
RESIDENTIAL ACCREDIT LOANS INC
75115H AB 2 |SENIOR AB .. | 03/25/2020. | Paydown 6,490 | ...cccoeenn 6,274 | ..o 4,619 | v 5,028 | .o | e 1461 | oo | e 1,461 | o 6,490 |.... 0 23 [ 12/26/2036. | 1FM...........
RESMAE MORTGAGE LOAN TRUST
76116R  AA 9 |RSMLT_06-1 .. | 03/25/2020. | Paydown 8,799 | .. 8,799 | v 5,186 | oo 4,872 3,928 3,928 | .o 8,799 |.... 0 37 [02/25/2036. | 1FM...........
ROCKWELL AUTOMATION INC SENIOR
773903 AJ 8 |CORPBND .. 1 02/12/12020. [ JEFFRIES & CO. INC......ooovvvcvivnes | crrrrererivniisisniseninns | oo 4,289,740 | ....... 3,500,000 | ....... 4,316,375 | .......... 4,310,483 (2,111) (2,111) | e | e 4,308,372 | ..o | e (18,632) | ........ (18,632) | ....... 66,150 |03/01/2049. | 1FE............
SESAC INC ABS 19-1-A2 144A 5.216%
78396Y AA 1 (0712 .. | 01/25/2020. | Paydown 3,238 | .. 3,238 | s 3,238 | s 3,238 | o e | e | e (01 R 3,238 |.... 0 42 | 07/25/2049. | 2FE............
S&E REPLACEMENT POWER LLC
78512 AA 5 |SENIOR CORP BN .. | 03/31/2020. | Redemption  100.0000, . 35,876 ..35876 | ..ccovene 35,876 ...35,876 35,876 |.... 0 244 |05/31/2029.
SANTANDER DRIVE AUTO RECEIVABL
80284R AF 6 |ABS_16-3 .. [ 03/15/2020. | Paydown..........cccovvveirinrinciinniinnis [ e | v 206,607 | ......... 206,607 | .......... 205,994 206,348 259 ...206,607 |.... 0 843 |03/15/2022.
SIMON PROPERTY GROUP LP SENIOR
828807 CL 9 |CORPBND .. 1 02/12/2020. | MORGAN STANLEY & CO. INC..... | .cccovvrvnriiriicniiines | v 2,341,009 | ....... 1,900,000 2,298,677 2,293,870 | oo [ e (1,453) | oo [ e (K | — 2,292,416 | ..o | e 48,593 | ........ 48,593 | ....... 37,103 | 03/15/2042. | 1FE............
SOUTHERN STAR CENTRAL CORP
843830 AF 7 |SENIOR CORPB .. 102/12/2020. | SAMUEL RAMIREZ..........c.covvvevnes [ rverireriniiniicsiines | v 1,009,500 | ....... 1,000,000 | ....... 1,017,500 | ........... 1,002,737 (595) [(SISL) T IS 1,002,141 | v [ s 7,359 | oo 7,359 | ....... 29,611 | 07/15/2022. | 2FE............
STRUCTURED ASSET MORTGAGE INVE
86350L QM 4 |CMO_05-AR .. | 03/01/2020. | Paydown 1,651 | oo 1712 | 1413 | s 1,283 369 369 | .o 1,651 |.... 0 8 |03/25/2046. | 1FM...........
SAMI_07-AR1 SUPSEN WHOLE CMO
86362X AP 3 | _07-AR1-2A1 .. [ 03/25/2020. | PaYAOWN...........ocveemrrieriieriiienies [ e | ceveiieeenined 445 | 445 | 358 37 74 T4 | s 445 | ... 0 11 01/25/2037. | 1FM...........
STRUCTURED ASSET MORTGAGE INVE
86363D AA 9 |SUPSENWH .. | 03/25/2020. | Paydown 4,958 | ..o 4,958 | ..o 3917 | s 4,079 878 878 | .o 4,958 |.... 0 13 | 02/25/2037. | 1FM...........
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STRUCTURED ASSET SECURITIES CO
86363W AG 4 |SASC_07-B . | 03/25/2020. | Paydown 4,613 | s 4,613 | v 3,652 | v 3,982 632 632 | .o 4,613 0 18 | 05/25/2047. | 1FM...........
TARGA RESOURCES PARTNERS LP
87612B BM 3 |SENIOR CORP . | 01/22/2020. | Tax Free Exchange 89,200 | ..ccooonee. 80,000 | ...coonnee. 80,000 080,000 [ oo | e [ e | e [0 EOOOPRRTRTON ISVRRRR 80,000 | ..ovvverrrrcririns | e 9,200 | .ovverees 9,200 | ..cvene 2,857 | 01/15/2029. | 3FE............
3M CO SENIOR CORP BND MTM
88579Y BG 5 |3.375% 03/0 . 102/12/12020. | JEFFRIES & CO. INC.....ccoouvvvrerires | o | e 5,421,900 | ....... 5,000,000 5,099,450 5,094,011 | oo | e (1,075) [ coovercrivenne [ eerveereeneee(1,075) [ o | 000000 8,092,935 | oo [ e 328,965 | ....... 328,965 | ....... 75,938 | 03/01/2029. | 1FE............
TIME WARNER CABLE LLC SENIOR
88732) AW 8 |CORP BND . 102/01/2020. | MALUTIEY...c...oevoeeverierieeereninees [ cereeinnerierieneneens | eevenes 1,000,000 | ....... 1,000,000 | .......... 979,200 999,782 218 0 25,000 | 02/01/2020.
UDR INC SENIOR CORP BND MTN MERRILL LYNCH PIERCE FNNR
90265E AS 9 |3.100% 11 L102/12/12020. [& SM e | e 1,107,685 | ....... 1,070,000 | ....... 1,065,260 ...1,065,312 36 | o |36 | s | e 1,065,348 | [ 42,337 | ......... 42,337 | ... 11,241 | 11/01/2034.
UAL PASS THROUGH TRUST SERIES
909287 AA 2 |SENIOR COR .1 01/02/2020. | Redemption  100.0000. 31,956 | ..ocoonnees 31,956 | ..ccooneee. 27,802 230,637 | o | s 1,319 | v 1,319 [ 31,956 0 | e 1,060 |07/02/2022. | 3FE............
UNITED PARCEL SERVICE INC SENIOR
911312 BP 0 |CORPBN . 102/12/2020. | CITIGROUP GLOBAL MKT INC..... | cecovveererierirereriieins | werenes 3,514,490 | ....... 3,500,000 | ....... 3,495,695 3,496,948 284 284 | e | e 3,497,231 | oo | e 17,259 | ......... 17,259 | ....... 26,308 |04/01/2021. [1FE............
WF-RBS COMMERCIAL MORTGAGE
92935V AG 3 |TRU SENIOR CM . 103/01/2020. | PaYdOWN........oorvvrrerririerinnieens [ v | covenies 178,642 | ......ue. 178,642 | ..coooee. 177,225 178,179 462 462 | .o | i 178,642 0 860 |03/15/2044. [ 1FM...........
WMHE_07-HE3 WMABC_07-HE3
93364E AE 4 |1.237% 05/25/ . 1 03/25/2020. | PaYdOWN........oovvvrvirririeiirerinins [ e | cevienes 385 | i 385 | oo 258 269 115 (T I 385 0 1 |05/25/2037. | 1FM...........
WAMU ASSET-BACKED CERTIFICATES
93364E  AF 1 |WMHE_07-H . 1 03/25/2020. [ PAYAOWN........covvrivreriiiierniicinerines | verrvsvsisessserissssses | cvsvisessneenns 689 | .o 689 | i 489 500 189 189 | o 689 0 3 105/25/2037. | 1FM...........
WELLS FARGO REREMIC TRUST WRFF
94987G  AA 2 |WRFF_11-R .1 03/01/2020. [ PAYAOWN........covvrrerririinreieriniiiees | eveersnsseeenssiinees | ceresnen 649,124 | .......... 649,124 | .......... 677,092 662,305 | ...oovivvrriries | e (13,181) [ v | e (13,181) [ v [ e 649,124 0 ] 6,842 | 09/17/2047. | 1FE............
WETT HOLDINGS LLC SECURED CORP
96188# AA 6 |[BND 43 .| 03/31/2020. | Redemption  100.0000 5,556 5556 | coovrernns 5556 | .ovieieininns 5,556 | oo [ [ | e {1} IO 5,556 0 60 |12/18/2024. | 2PL............
WOLVERINE POWER SUPPLY SENIOR
97806* AG 7 |CORPBND .| 03/10/2020. | Redemption ~ 100.0000. 25,000 | .oevene 25,000 | ..ooeveee 25,000 125,000 [ .o | e | | e (1] IO 25,000 (0 [ OO 479 [09/10/2045. | 1....ovvvvnne.
YUM! BRANDS INC. SENIOR CORP BND
988498 AL 5 |144A .1 02/03/2020. | J.P. MORGAN SECURITIES INC.... | .ccoovvvrrvviervriinires | v 1,067,500 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | .ooovevevviriries e | e | e 0 { o | e 1,000,000 [ ...ooovreriirenns | s 67,500 | ......... 67,500 | ....... 19,000 | 01/15/2030. | 4FE............
BAUSCH HEALTH COMPANIES INC
071734 AJ 6 | SENIOR CORP A|[02/28/2020. | MORGAN STANLEY & CO. INC..... | ceoovereerirncirisiiniins | ceereenns 297,000 | .......... 300,000 | ......... 300,000 300,000 [ oo | e e | e 0 [ o | e 300,000 | ..ovverreerirnens | e (3,000) | ..cvvncs (3,000) | ......... 2,756 | 01/30/2030. | 4FE............
000000 00 O |SUMMARY ADJUSTMENT......cccomvrvmrrrns o+ [ 03/31/2020. | VAIOUS.......courvervrnrirerereesseessnianens [ eonereseeesseessssssssnses | seeveeessens (2,159) [ covvvreererinrinnens [ erveeineiseriiseinens [ ereninsiseniesiessnees | erneesessnsines | e | e | e (1 TR IS (2,159) | ........ (2151 ORI R (2,159)
PRECISION DRILLING CORPORATION
740212 AE 5 |SENIOR CO A | 01/06/2020. | Redemption ~ 100.0000..........ccres | crvmermerrerernrirneens | ceveerenens 43,798 | oo 43,799 | oo 42,704 ...43,337 462 462 | i | e 43,799 0 12/15/2021. | 3FE............
TM1505 LLC CORP BND 5.350%
87277 AA 1 |04/05/23 .1 03/05/2020. | Redemption ~ 100.0000.........ccccer | cormrrvemerrerierirneenns | cereerinens 40,816 | ............ 40,816 | ............ 44,654 82,765 [ | e (1,948) [ oo [ e (R LE:) R IO 40,816 0 365 |04/05/2023. [ 1.......covvenee
PLENARY HEALTH NORTH BAY FINCO
PP1T1F Yl 4 |PLENARYH .1 03/13/2020. | Redemption  100.0000. 7,293 | e 7,293 | v 8,372 | oo 8,087 (552) (552) 204 7,293 | .o (C715) ) ORI IS (445) | oo 65 |03/13/2040. | 2FE............
AMERICA MOVIL SAB DE CV CORP BND
02364W AV 7 |5.000 D | 03/30/2020. | MAUFIY........couvvenreerierereerenineinne | overeenienieneseenines | vevieees 150,000 | ..ovveeee 150,000 | ..ccvveeee 146,995 149,900 100 100 | covoeeeeereres [ v 150,000 0 | e 3,750 | 03/30/2020. | 1FE............
HIGHBRIDGE LOAN MANAGEMENT LTD
40436V AB 7 |HPSL_17-1 D | 02/06/2020. | PAYAOWN.........uvorverremerrerireneineeins | revereessssserienienes | eevees 1,400,000 | ....... 1,400,000 | ....... 1,400,000 | ........... 1,400,000 [ ..ovoevenerienes | e | overieniinsees | e 0 { oo [ e 1,400,000 0 | e 2,766 | 05/06/2030. | 1FE............
NXP BV SENIOR CORP BND 144A
62947Q AT 5 |4.625% 06/ D| 02/12/2020. | WELLS FARGO SECURITIES........ | ceccveeerrrverirerirenes | cevs 1,055,920 | ....... 1,000,000 | ....... 1,100,000 | ....ccceene 1,045,505 (2,120) (V1) | IR I 1,043,385 | ..oeocreerrenns | s 12,535 | oo 12,535 | ......... 7,451 | 06/15/2022. | 2FE............
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sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY

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

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
F Current Bond
o Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
ELAN FINANCE SENIOR CORP BND MERRILL LYNCH PIERCE FNNR
714295 AC 6 {3.900% 12 D|02/12/2020. [&SM | | o 12,604,920 | ..... 12,000,000 | ... 11,949,480 | ......... 11,972,688 592 592 | e | e 11,973,280 | ..oovvvecans | e 631,640 | ....... 631,640 | ....... 75,400 |12/15/2024.| 2FE............
SOCIEDAD QUIMICA Y MINERA DE C
833636 AH 6 |SENIORCO D | 01/13/2020. | HSBC SECURITIES INC........ccccoooee | wvmmmrimmnriiniiiinnies | v 961,875 | .......... 900,000 | .......... 899,856 899,864 | ......oiviiini | e | e | e LU OO I 899,864 | ...ccoooovorrians [ v 62,011 | ........ 62,011 | ........ 7,119 | 05/07/2029. | 2FE............
BUREAU VERITAS SA CORP BND
F1369% AE 3 |4.450% 10/ D|02/28/2020. [ Call  104.4740.........cooommvviricrns | v | e 2,611,851 | ... 2,500,000 2,500,000 2,500,000 | ...ovoonrinnies | e | e | e 0 [ 2,500,000 |...... 0. 149,552 | 10/26/2021. | 2........coeceee.

ANGEL TRAINS ROLLING STOCK

G0446* AA 3 |SECURED CORP B| 03/31/2020. | Redemption ~ 100.0000 35,139 | 135439 | 37,990 32,151 113012027
SBM BALEIA AZUL SARL CORP BND
18038 AA 4 |5.500% D| 03/15/2020. | Redemption ~ 100.0000 4400 | ... 54400 | ... 48,417 51,041 12,859 | | o 84400 [ 0 886 | 09/15/2027.
BRITISH TRANSCO INTERNATIONAL
N1614R AX 9 |BRITISH GA D| 021212020, | DEUTSCHE BANK AG.........coce | covmssssssssoss | s 6,910,547 | ...... 7,150,000 | ......6,153,362 6,766,016 23,701 23,701 | | o 6,789,717 | s | 120,830 | ... 120,830 | oo 11/04/2021. | 1FE...........
3899999, Total - Bonds - Industrial and MISCEIANEOUS.........ooeocssrsiess comsmsssosessssssesessssesesosoeeesosessseseseesesees | oo 96,361,382 | ....91,981,365 | ....94,067,236 | ....... 94,060,733 | oo 0] e 88,508 0 88,508 751 | oo 94,149,827 | ...... (5456) | .2,078590 |....2,073,134 | 1313490 | XXX XXX
8399997, Total - BONGS = Pt 4o oo ... 143,967,789 |...136,094,991 |....139,358,269 | ... 139,450,130 0 32,163 0 32,163 | ....... 63,853 | ...... 139,470,811 |.....(81,593) | ..4,364,013 |...4,282,420 | 1,647,314 | XXX XXX
8399999, Total - Bonds ...143,967,789 |...136,094,991 |....139,358,269 | ...... 139,450,130 0 32,163 0| 32,163 | ....... 63,853 | ...... 139,470,811 | .....(81,593) | ..4,364,013 |...4,282,420 | 1,647,314 | XXX XXX
9999999, Total - Bonds, Preferred and COMIMON SIOCKS.........oovcscvseovosssesosisssosssisesososossesosossesessssssesossesos ....143,967,789 XXX |...139,358,269 | ...... 139,450,130 0 32,163 0 32,163 | ....... 63,853 | ...... 139,470,811 |.....(81,593) | ..4,364,013 |...4,282,420 | 1,647,314 | XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 6 7 8 9 11 12 13 14 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Undiscounted Undiscounted 0 Valuation Exchange Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount (Received) Paid | (Received) Paid Income Carrying Value e (Decrease) BJ/A.CV. Hedged Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380 JUN20 Equity/ | WELLS FARGO
SPX C @ 2999 BHF1MC821 Variable Annuities............cccccouevuenne Exh5..... Index | BANK NA KB1H1DSPRFMYMCUFXTO9. | 06/20/2019.... | 06/19/2020.... | ....19,256 | ....57,748,744 2,759,770 | - 371,675 ..(5,295,301) | - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
JUN20MXEAC@1950 BHF1MC862 | Variable Annuities..............ccvcenenres Exh5..... Index |N.A. THBGLXDRUGQFUS7RNEY7. | 06/11/2019.... | 06/19/2020.... | ....22,072 | ....43,040,400 ... 1,497,585 | - 16,881 ..(2,431,290) | - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
AUG20MXEAC@2013 BHF1PLFH7 | Variable Annuities... Index |N.A. 7THBGLXDRUGQFUS7RNEY7. | 07/26/2019.... | 08/21/2020....  ...... 5,217 |...10,501,821 283,455 | - 7,086 |.....|........7,086 |..... (420,799) | - -
MAR19TSLAUSC@380 SEP24 JPMORGAN
SPX C @ 2914 BHF1S78B6 Equity/ | CHASE BANK
Premium at Maturity 2024-10-02 Variable Annuities.............ccccccoouvunnne Exh5..... Index |N.A. THBGLXDRUGQFUS7RNEY7. | 09/30/2019.... | 09/30/2024.... | ..247,083 | ..719,999,862 - (50,784,455) .(92,403,785) | - -
MAR19TSLAUSC@380 Equity/
NOV20RTYC@1523 BHF1TZU28 | Variable Annuities..............cccoevveernnee Exh5..... Index [UBSAG...... BFM8T61CT2L1QCEMIK50.... | 11/06/2019.... | 11/20/2020.... | ....78,800 |..120,012,400 ..12,997,548 | - 893,853 (15,712,162) | - -
MORGAN
MAR19TSLAUSC@380 JAN21 Equity/ | STANLEY & CO
SPX C @ 3429 BHF1VXXR2 Variable Annuities.............cccccoouvuenne Exh5..... Index [ INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/18/2019.... | 01/15/2021.... | ....59,625 | ..204,454,125 4794223 | - 959,322 ...(4,892,091) | - -
MAR19TSLAUSC@380 Equity/ | BANK OF
FEB21MXEAC@2036 BHF1XQMJ5| Variable Annuities..............cccocvveernnee Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27... | 01/23/2020.... | 02/19/2021.... | ....36,605 |...74,527,780 | 2036.......cconeee | = covvvrrrerrrri | veveee 3,562,399 | - oo [ 215,584 ..(3,346,814) | - -
MAR19TSLAUSC@380 Equity/ | BANK OF
FEB21SPXC@3237 BHFIXQMT3 | Variable Annuities.............ccccoevvees Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 01/22/2020.... | 02/19/2021....  ...... 9,885 [....31,997,745 | 3237 ..o | = v | e 2,562,983 | - s | e 450,266 (2,112,717) | - -
MAR19TSLAUSC@380 Equity/ | WELLS FARGO
MAR21SPXC@3338 BHF1ZTET4 | Variable Annuities.............ccccouvvuv Exh5..... Index | BANK NA KB1H1DSPRFMYMCUFXTO9. | 03/02/2020.... | 03/19/2021.... | ...... 7,032 |....23,472,816 539,073 250,671 |....|......250,671 |...... (288,403) | - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
MAR21RTYC@1679 BHF1ZTEV9 | Variable Annuities............cccccouvvuves Exh5..... Index |N.A. 7THE6GLXDRUGQFUS7RNEY7. | 03/02/2020.... | 03/19/2021.... | ...... 7,671 [....12,879,609 [ 1679....cccvvviis | = wovververeeriens | cvvveenne 317,886 | - oo | e 48,369 |.....|.......48,369 | ...... (269,518) | - -
MAR19TSLAUSC@380
MAR21MXEAC@2003 Equity/ | CREDIT SUISSE
BHF1ZTEX5 Variable ANNUItIes. .........cccverenereenne Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 03/02/2020.... | 03/19/2021.... | ...... 2,631 | ..... 5,269,893 [2003......cccccvver | = oerrerrerirenies | e 88,665 | - e | e 23,836 | .o | 000 23,836 | ... (64,829) | - -
MAR19TSLAUSC@380 Equity/ | CREDIT SUISSE
MAR21MXEAC@1451 BHF219U81 | Variable Annuities............c.oovvvenne Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 03/31/2020.... | 03/19/2021.... | ....25,465 | ....36,949,715 | 1451, oo | = oo [ e 5,165,066 | - .cooovreccreens [ s 5,418,645 253,579 | - -
MAR19TSLAUSC@380 Equity/ | BARCLAYS
MAR21RTYC@1097 BHF219UES8 | Variable Annuities............c.ccovvvenne Exh5..... Index |BANK PLC G5GSEF7VJP5I70UK5573, 03/31/2020.... | 03/19/2021.... | ....77,017 |....84,487,649 | 1097.....cccocces | = v 212,832,040 | - s | e 13,415,978 583,939 | - -
MAR19TSLAUSC@380 Equity/ | WELLS FARGO
MAR21SPXC@2447 BHF219UJ7 | Variable Annuities..........coocvssrvennens Exh5..... Index | BANK NA KB1H1DSPRFMYMCUFXTO09. | 03/31/2020.... | 03/19/2021.... | ....31,650 | ....77,447,550 | 2447.....cccccocoe | = corvvnrinnnnn LA2113721 | - e [ 11,682,072 |....|..11,682,072 | ...... (431,649)| - -
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: ....22,332,581 |...37,181,833 | ....ccccooovnnnd 0 | (17,030,217) (126,831,840) 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
PUT OPTION JUN20RTYP@1302 Equity/
BHF1MC847 Variable Annuities.............coocvvereenne Exh5..... Index | CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 06/11/2019.... | 06/19/2020.... | ...... 6,529 | ...... 8,500,758 269,909 | - oo | 7 s [ e 1,166,788 ..1,107,210 | - -
PUT OPTION OCT20SPXP@2681 MORGAN
BHF1U1GG6 Premium at Maturity Equity/ | STANLEY & CO
2020-10-20 Variable Annuities.............coocvvereenne Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 10/16/2020.... | ....14,384 | ....38,562,432 1,264,894 | - | 7 s | i 4,348,437 ....3,625,889 | - -
PUT OPTION JAN21SPXP@2494 Equity/ | WELLS FARGO
BHF1VXXW1 Variable Annuities.............ccocvneruenae Exh5..... Index | BANK NA KB1H1DSPRFMYMCUFXTO09. | 12/19/2019.... | 01/15/2021.... | ....62,292 | ..155,356,248 43207 | - | 7 s | s 15,712,456 ..12,896,920 | - -
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
PUT OPTION DEC20RTYP@1430 Equity/ | BARCLAYS
BHF21ANL7 Variable Annuities.............ccccoouevuenne Exh5..... Index |BANKPLC G5GSEF7VJP5I70UK5573..... 03/31/2020.... | 12/18/2020.... | ..100,681 |..143,973,830 | 1430............... L 132,066,106 | - oo | s 31,034,934 |..... ..31,034,934 |..(1,031,171) | - - - -
JPMORGAN
PUT OPTION DEC20SPXP@3094 Equity/ | CHASE BANK
BHF21AQD2 Variable Annuities............ccccoouevuenne Exh5..... Index |N.A. 7THBGLXDRUGQFUS7RNEY7. | 03/31/2020.... | 12/18/2020.... | ....29,088 | ...89,998,272 | 30%............... S 16,369,563 | - e | s 16,913,978 | ..... 16,913,978 | ....... 544,415 | - - - -
JPMORGAN
PUT OPTION FEB21SPXP@3237 Equity/ | CHASE BANK
BHF21AQV2 Variable Annuities............ccoovvinninnns Exh5..... Index | N.A. 7THBGLXDRUGQFUS7RNEY7. | 03/31/2020.... | 02/19/2021.... | ....12,356 |...39,996,372 | 3237...ccocciiune | = covrvvvmernrinns | woneee 8,504,141 | - ...8,814,849 | ... ...8,814,849 | ... 310,708 | - - - -
0169999999. Total-Purchased Options-Hedging Other-Put Option: ....56,939,810 ..77,991,442 [XXX| ..77,991,442 |..17,453,971 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Caps
Interest Rate Swap With DMGSW
RCV ULB3 PAY 5.00 02/05/2028 Interes | DEUTSCHE
BME2HCYG5 Asset Portfolio................cerreereereeens D1... tRate |BANKAG TLTWFZYICNSX8D621K86.... | 02/01/2018.... | 02/05/2028.... | = ..oovecee ..250,000,000 | 0.05................ 23,317,500 | - - 404,692 |.....| ... 404,692 |..... (124,599) | - - - -
Interest Rate Swap With
JPMORGAN CHASE BK RCV JPMORGAN
ULB3 PAY 5.00 02/05/2028 Interes | CHASE BANK
BME2HCYJ9 Asset Portfolio............cocunerinnriencns D1.... tRate |N.A. TH6GLXDRUGQFUS7RNEYT. | 02/01/2018.... | 02/05/2028.... | = ....ccc... ..150,000,000 | 0.05................ .....2,160,000 | - - 242,815 | .o | . 242815 | ....... (74,759) | - - - -
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/06/2028 Interes
BME2HF2N8 Asset Portfolio.............cocvnerivnneiinens D 1. tRate |BNP PARIBAS..... ROMUWSFPUBMPRO8BKSP83 | 02/02/2018.... | 02/06/2028.... | - ........... ..200,000,000 | 0.05................ 23,111,000 | - - 323,786 |..... 323,786 |........ (99,667) | - - - -
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/08/2028 Interes
BME2HLAA4 Asset Portfolio.........cooorinciiiniinnnns D1.... tRate | BNP PARIBAS..... ROMUWSFPUBMPROBKSP83 | 02/06/2018.... | 02/08/2028.... | = .oooovce ..200,000,000 | 0.05................ ......2,960,000 | - - 324,035 | ... | e 324,035 (99,773)| - - - -
0179999999. Total-Purchased Options-Hedging Other-Caps .. 11,548,500 | .o 0 ] s (V) 1,295,328 |XXX] ....1,295,328 |...... (398,798) 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Floors
PUT OPTION SEP24 SPXP @
2622.6 09/30/2024 2622.6 PUT
BHF1S77R2; PUT OPTION SEP24
SPX P @ 2039.8 09/30/2024 JPMORGAN
2039.8 PUT BHF1S77N1 Premium Equity/ | CHASE BANK 2622.6 /
at Maturity 2024-10-02 Variable Annuities.............coco.vennnnes Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 09/30/2019.... | 09/30/2024.... | ..228,781 | ..533,334,284 2039.8| - - [ (16,809,459) | ..... .(16,809,459) | .(26,158,822) | - - TR R 5,659,447 [ ..ovvvvvinns | e
PUT OPTION
NOV20MXEAP@1720 11/20/2020
1720. PUT BHF1TZTCS; PUT MORGAN
OPTION NOV20MXEAP@ 1624 Equity/ | STANLEY & CO
11/20/2020 1624. PUT BHF1TZTD6| Variable Annuities.............cccc.coocvueuue Exh5..... Index |INTL.PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 11/20/2020.... | ....30,200 | ....50,494,400 | 1720/ 1624.... 399,162 | - L 1,613,851 |..... ...1,613,851 |...1,324,326 | - - - 202,150
PUT OPTION
MAR21MXEAP@1233 03/19/2021
1233. PUT BHF219U65; PUT
OPTION MAR21MXEAP@943 Equity/ | CREDIT SUISSE
03/19/2021 943. PUT BHF219U73 | Variable Annuities... Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 03/31/2020.... | 03/19/2021.... | ..137,822 | ..149,950,336 | 1233/943...... [N IO (4,870,629) | - .(6,017,311) | ..... (5,017,311) | ...... (146,682) | - - S [ s 737,324
PUT OPTION MAR21RTYP@932
03/19/2021 932. PUT BHF219U99;
PUT OPTION MAR21RTYP@822 Equity/ | BARCLAYS
03/19/2021 822. PUT BHF219UA6 | Variable Annuities.............coccvcvuennes Exh5..... Index | BANKPLC G5GSEF7VJP5I70UK5573..... 03/31/2020.... | 03/19/2021.... | ..455,980 |..399,894,460 | 932/822........ L (10,678,256) | - ooeooorerveri | e (10,938,624) | ..... .(10,938,624) | ...... (260,368) | - - L IR 1,966,330 | ...oocvvvvnnes | s
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1 2 3 4 5 6 7 8 9 1 12 13 14 20 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Adjustment to Credit Effectiveness
Schedule /| of Date of Undiscounted | Undiscounted 0 Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Premium Premium Current Year Book/Adjusted d Value of Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount (Received) Paid | (Received) Paid Income Carrying Value e Hedged Items Entity end (b)
PUT OPTION MAR21SPXP@2203
03/19/2021 2203. PUT
BHF219UG3; PUT OPTION JPMORGAN
MAR21SPXP@1468 03/19/2021 Equity/ | CHASE BANK
1468. PUT BHF219UH1 Variable Annuities...........ccc.coocoennenns Exh5..... Index | N.A. 7THEGLXDRUGQFUS7RNEY7. | 03/31/2020.... | 03/19/2021.... | ..153,216 | ..281,227,968 | 2203/ 1468.... | - ...ccccoeevrenes ...(19,384,888) [ - oo (19,393,578) = e |00 1,382,832 | i [
0189999999. Total-Purchased Options-Hedging Other-Floors 399,162 |...(34,933,773) | ...coovvverrrnnnn 0 .(50,545,121) 0 XXX XXX
021 ). Total-Purchased Options-Hedging Other. ...38,758,343 |....59,187,870 | ....... 0 11,711,432 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant ...22,332,581 | ....37,181,833 .(17,030,217) 0 0 0 XXX XXX
0449999999. Total-Purchased Options-Put Options. ......4,478,100 | ....56,939,810 ..77,991,442 0 0 0 XXX XXX
0459999999. Total-Purchased Options-Caps ...11,548,500 | ..o 0. ....1,295,328 0 0 0 XXX XXX
0469999999. Total-Purchased Options-Floors 399,162 |...(34,933,773)| .. .(50,545,121) 0 0 0 XXX XXX
0499999999. Total-Purchased Options ....38,758,343 | ....59,187,870 11,711,432 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380 JPMORGAN
SEP24SPXC@4808 BHF1N6H80 Equity/ | CHASE BANK
Premium at Maturity 2024-10-02 Variable Annuities.............ccocvonereenae Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 06/27/2019.... | 09/30/2024.... | ..205,903 | ..989,979,508 - 2,284,602 -
MAR19TSLAUSC@380 Equity/ | BANK OF
JUL20SPXC@3098 BHFINCP39 | Variable Annuities...............cccc.cceee. Exh5..... Index | AMERICA NA B4TYDEB6GKMZO031MB27.. | 07/02/2019.... | 07/17/2020.... | ....53,551 | ..165,900,998 (5,446,153) | - - (691,955) - -
MAR19TSLAUSC@380
JAN21MXEAC@2068 Equity/ | BARCLAYS
BHF1VXWQ5 Variable Annuities.............ccccooucvuenne Exh5..... Index |BANKPLC G5GSEF7VJP5I70UKS573..... | 01/02/2020.... | 01/15/2021.... | ...... 5444 |..11,258192 | 2068............oc. | = ceererirerines (462,250) | = oo [ e (19,805) -
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
RTY C @ 1776 BHF1VXXP6 Variable Annuities............ccccoouerienne Exh5..... Index |BANKPLC G5GSEF7VJP5I70UK5573, 12/18/2019.... | 01/15/2021.... | ...... 5,885 |....10,451,760 | 1776.....ccccuues | v (390,646) - (15,239) -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
JAN21SPXC@3585 BHF1VXXUS5 | Variable Annuities... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 12/23/2019.... | 01/15/2021.... | ....42,080 | ..150,856,800 (1,784,823)| - - (316,862) - -
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
SPX C @ 3741 BHF1VXXV3 Variable Annuities.............ccccoouevuunne Exh5..... Index |BANKPLC G5GSEF7VJP5I70UK5573, 12/26/2019.... | 01/15/2021.... | ....21,890 |....81,890,490 | 3741.....ccccocoees | vuvuuue (383,294) - (78,697) -
MAR19TSLAUSC@380 GOLDMAN
FEB21MXEAC@2138 Equity/ | SACHS
BHF1XQMK2 Variable Annuities... Index | INTERNATIONAL W22LROWP2IHZNBB6K528... | 01/24/2020.... | 02/19/2021.... | ....20,751 | ....44,365,638 . (933,795) -
0649999999. Total-Written Options-Hedging Other-Call Options and Warrant (8,004,916) | .....(1,396,045) 0 XXX XXX
Written Options - Hedging Other - Put Options
PUT OPTION JUN20RTYP@1532 Equity/
BHF1MC839 Variable Annuities.............ccccoouevuenne Exh5..... Index | CITIBANKNA...... E570DZWZ7FF32TWEFAT6.. | 06/11/2019.... | 06/19/2020.... | ....19,587 | ....30,007,284 (2,142,622) | - ooovvveres O (7,459,658) - -
JPMORGAN
PUT OPTION Equity/ | CHASE BANK
JUN20MXEAP@1858 BHF1MC854 | Variable Annuities..............c...unenres Exh5..... Index |N.A. 7THBGLXDRUGQFUS7RNEY7. | 06/11/2019.... | 06/19/2020.... | ...... 5,383 |....10,001,614 | 1858.......ccccce. | s (517,952) | - oovevreierene O (1,627,074) - -
PUT OPTION Equity/
AUG20MXEAP@1917 BHF1PLFR5 | Variable Annuities... Index | CITIBANKNA...... E570DZWZT7FF32TWEFAT6.. | 07/30/2019.... | 08/21/2020.... | ...... 5,217 |....10,000,989 (644,352) - ...(1,883,316) - -
PUT OPTION AUG20RTYP@1565 Equity/ | WELLS FARGO
BHF1PLFU8 Variable Annuities............ccocooueveenae Exh5.... Index | BANK NA KB1H1DSPRFMYMCUFXTO9. | 07/29/2019.... | 08/21/2020.... | ....12,779 | ....19,999,135 (1,322,754) - (5,332,566) -
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
PUT OPTION OCT20 SPXP @ JPMORGAN
2681 BHF1S7974 Premium at Equity/ | CHASE BANK
Maturity 2020-10-20 Variable Annuities.............ccccoouevuenne Exh5..... Index |N.A. 7THBGLXDRUGQFUS7RNEY7. | 09/30/2019.... | 10/16/2020.... | ....71,918 |..192,812,158 | 2681 - - [ (13,503,357) | ..... .(13,503,357) | .(18,053,076) | - - - -
PUT OPTION DEC20SPXP@3094 Equity/
BHF1UULT8 Variable Annuities............ccccoouevuenne Exh5..... Index [UBSAG............. BFM8T61CT2L1QCEMIK50.... | 11/25/2019.... | 12/18/2020.... | ....29,088 | ....89,998,272 | 30%4.........cccoe. | oo (5,545,278) | - ovvveerrernenns [ (16,913,978) | ..... .(16,913,978) | .(12,534,276) | - - - -
PUT OPTION DEC20RTYP@1430 Equity/ | BANK OF
BHF1UULZ4 Variable Annuities.............ccccoouevuenne Exh5..... Index | AMERICA NA B4TYDEB6GKMZO031MB27.. | 11/25/2019.... | 12/18/2020.... | ..100,681 |..143,973,830 | 1430......cccccnee | oo (5,792,178) | - ovvverrrrerreens [ (31,034,934) | ..... .(31,034,934) | .(26,670,373) | - - - -
PUT OPTION Equity/ | BARCLAYS
JAN21MXEAP@1871 BHF1VXXK7 | Variable Annuities... Index | BANKPLC G5GSEF7VJP5I70UK5573..... 01/02/2020.... | 01/15/2021.... | ...... 3,115 | ... 5,828,165 [T R (171,730) | - ...(1,039,855) | ..... ...(1,039,855) | ...... (868,125) | - - - -
PUT OPTION JAN21 RTY P @ Equity/ | CREDIT SUISSE
1534 BHF1VXXQ4 Variable Annuities.............ccccocoouvuenne Exh5..... Index | INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 12/20/2019.... | 01/15/2021.... | ...... 8,611 |....13,209,274 | 1534........ccccoo. | o (588,390) | - - (3,444,582) | ..... ...(3,444,582) | ...(2,845,900) | - - - -
MORGAN
PUT OPTION JAN21 SPXP @ Equity/ | STANLEY & CO
2182 BHF1VXXY7 Variable Annuities.............ccccocoouvunnae Exh5..... Index [ INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/18/2019.... | 01/15/2021.... | ..158,526 | ..345,903,732 | 2182.......cccee00. | ceves (3,329,046) | - v [ (24,405,478) | ..... .(24,405,477) | .(21,223,256) | - - - -
PUT OPTION GOLDMAN
FEB21MXEAP@2036 Equity/ | SACHS
BHF1XQMN6 Variable Annuities.............cccccoouvuenne Exh5..... Index | INTERNATIONAL W22LROWP2IHZNBBEK528... | 01/24/2020.... | 02/19/2021.... | ...... 3,093 |..... 6,297,348 | 2036............... [T R (354,798) | - oo [ e (1,499,506) | ..... ...(1,499,506) | ...(1,144,708) | - - - -
MORGAN
PUT OPTION FEB21RTYP@1658 Equity/ | STANLEY & CO
BHF1XQMR7 Variable Annuities.............ccccocooevuvnne Exh5..... Index [ INTL. PLC 4PQUHN3JPFGFNF3BB653... | 01/22/2020.... | 02/19/2021.... | ...... 3,397 |...... 5,632,226 | 1658............... [T R (343,445) | - e [ (1,756,120) | ..... ...(1,756,120) | ...(1,412,675) | - - - -
PUT OPTION FEB21SPXP@3237 Equity/ | BANK OF
BHF1XQMV8 Variable Annuities............ccccocouvunnae Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 01/22/2020.... | 02/19/2021.... | ....12,356 |...39,996,372 | 3237............... [ P (2,057,892) | = oovveereereein | e (8,814,849) | ..... ...(8,814,849) | ...(6,756,957) | - - - -
JPMORGAN
PUT OPTION MAR21RTYP@1679 Equity/ | CHASE BANK
BHF1ZTEW7 Variable Annuities.............cc.c.coevunnae Exh5..... Index |N.A. 7THEGLXDRUGQFUS7RNEY7. | 03/02/2020.... | 03/19/2021....  ...... 2,776 | ...... 4,660,904 | 1679............... [T R (B75,578) | - oo [ e (1,494,511) | ..... .(1,494511) | ...... (818,932) | - - - -
PUT OPTION Equity/ | CREDIT SUISSE
MAR21MXEAP@2003 BHF1ZTEY3| Variable Annuities...........c..c.covvves Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 03/02/2020.... | 03/19/2021.... | ...... 1,785 | ... 3,575,355 | 2003............... [ D (448,945) | - i [ s (817,915) | ..... | ...... (817,915) | ...... (368,969) | - - - -
PUT OPTION MAR21RTYP@822 Equity/ | BARCLAYS
BHF219UC2 Variable Annuities.............c...cco.oov... Exh5..... Index |BANKPLC G5GSEF7VJP5I70UK5573..... 03/31/2020.... | 03/19/2021.... | ....80,353 |....66,050,166 | 822................. [T O (4,405,457) | = oo [ (4,145,330) | ..... ...(4,145,330) | ....... 260,127 | - - - -
0659999999. Total-Written Options-Hedging Other-Put Options ...(19,882,572) | .....(8,457,845) | .. 125,173,029) |XXX|(125,173,028) |(107,045,298) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Collars
PUT OPTION
NOV20MXEAP@1720 11/20/2020
1720. PUT BHF1TZTA2; PUT MORGAN
OPTION NOV20MXEAP@1911 Equity/ | STANLEY & CO
11/20/2020 1911. PUT BHF1TZT95 | Variable Annuities... Index |INTL.PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 11/20/2020.... | ....60,400 |..109,656,200 | 1720 /1911.... 1 ..... (2,772,336) | - - (8,745,174) | ..... ...(8,745,174) | ...(6,560,813) | - - S [ 439,000
MAR19TSLAUSC@380
FEB21RTYC@1658 02/19/2021
1658. CALL BHF1IXQMP1;
MAR19TSLAUSC@380 MORGAN
FEB21RTYC@1907 02/19/2021 Equity/ | STANLEY & CO
1907. CALL BHF1XQMQ9 Variable Annuities.............coocvnereenne Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 01/22/2020.... | 02/19/2021.... | ....27,739 |...49,444,768 | 1658/ 1907....| = coevvvrerrrrecs | vevene 2,972,059 | - oo | e 148,866 | ..... | ...... 148,866 |...(2,823,193)| - - - 233,284
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1 2 3 4 6 7 8 9 1 12 13 14 15 17 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Undiscounted | Undiscounted 0 Valuation Current Year's | Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Premium Premium Current Year Book/Adjusted d Increase (Amortization) /| Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount (Received) Paid | (Received) Paid Income Carrying Value e (Decrease) Hedged Items Exposure Entity end (b)
0689999999. Total-Written Options-Hedging Other-Collars (2,772,336) 2,972,059 0 (8,596,308) |XXX| ...(9,384,006) 0 0 0 | 672,284 XXX XXX
0709999999. Total-Written Options-Hedging Other ...(30,659,824) | .....(6,881,831) | ...oovvvvviinnnnnd 0 (132,655,984) XXX .(94,758,574) 0 0 [V 672,284 XXX XXX
Total Written Options
0929999999. Total-Written Options-Call Options and Warrant (8,004,916) | .....(1,396,045) | .. XXX ..21,670,730 0 0 0 0 XXX XXX
0939999999. Total-Written Options-Put Options. ...(19,882,572) | .....(8,457,845) | .. . XXX (107,045,298) 0 0 0 0 XXX XXX
0969999999. Total-Written Options-Collars (2,772,336) 2,972,059 0 (8,596,308) [XXX| ...(9,384,006) 0 0 0 | 672,284 XXX XXX
0989999999. Total-Written Options. ...(30,659,824) | .....(6,881,831) | ...ovvvviiinnnnn 0 (132,655,984) XXX .(94,758,574) 0 0 [V 672,284 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign E:
Currency Swap With CITIBANK NA
RCV 5.10 PAY 3.60 07/30/2034 BMEOPPGA4 ELENIA FINANCE Curren
BMEOPLURO ovJ D1... cy E570DZWZT7FF32TWEFAT6.. | 07/25/2014.... | 07/30/2034.... | = ceeocvveees [ onnee 2,688,200 L IR O 15,125 | . 493,700 |.....|.......882,354 | - ... 50,500 | - o LI I 50,898 | ..o [ s
Currency Swap With CITIGROUP
INC-LT GTD RCV 3.82 PAY 1.97 | BMEOWODG1 ERAC UK FINANCE Curren
02/03/2024 BMEOWODT3 LTD/ EHI INTERNATI D1... cy E570DZWZT7FF32TWEFAT6.. | 12/04/2014.... | 02/03/2024.... | = weeovveees [ oneee 2721620 | %][ 5 e | 7 e | s 14,358 | .....cccooueun 307,670 |..... 55,550 - 26,689
Currency Swap With CITIGROUP
INC - LT GTD RCV 4.02 PAY 2.27 | BMEOWODJ5 ERAC UK FINANCE Curren
02/03/2027 BMEOWODX4 LTD/ EHI INTERNATI D1... cy E570DZWZT7FF32TWEFAT6.. | 12/04/2014.... | 02/03/2027.... | = weeeereees [ ouend 8,300,941 |  %][ 5 e | 7 i | e 42,540 | .o 938,394 |..... S 169,428 | - oo = [ s 108,623 | .oooovicis [
Currency Swap With CITIBANK NA
RCV 3.73 PAY 2.97 10/15/2035 BME12ETP5 HEATHROW Curren
BME12GV69 AIRPORT LTD D1.. cy E570DZWZT7FF32TWEFAT6.. | 04/15/2015.... | 10/15/2035.... | - ....11,362,890 39,034 1,815,275 | ..... = 652,960 - 224,044
Currency Swap With CITIBANK NA
RCV 4.27 PAY 3.68 05/15/2030 BME13EV06 SOUTH WEST Curren
BME134325 AIRPORTS LIMITED D1.. cy E570DZWZT7FF32TWEFAT6.. | 04/24/2015.... | 05/15/2030.... | - B - 1332740 | B - i | 7 e | e 4191 | o 242,824 | ....|......363,036 | - v 74,539 - 21,208
Currency Swap With CITIBANK NA
RCV 5.11 PAY 5.18 03/13/2040 72908P9A6 PLENARY HEALTH Curren
BME1QZ9A7 NORTH BAY D1.. cy E570DZWZT7FF32TWEFAT6.. | 04/27/2016.... | 03/13/2040.... | - B - 1,218,913 889 17,732 | [ 221,635 | - e 87,546 - 24,811
Currency Swap With CITIGROUP
INC - LT GTD RCV 3.94 PAY 3.68 Curren
09/20/2027 BME27H2H8 BME26P2Y4 KEYERA CORP......... D1.. cy E570DZWZT7FF32TWEFAT6.. | 06/20/2017.... | 09/20/2027.... | - e 5349608 | B[ 5 e | 7 e | e 12,641 | i 359,362 | ... |....648432 | - . 486,995 | - v LRSI 73,139 | s [ e
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.69 Curren
PAY 2.55 09/30/2028 BME283W10 | BME284LX0 SCANDLINES APS.... |D 1........ cy E570DZWZT7FF32TWEFAT6.. | 07/05/2017.... | 09/30/2028.... | - B - 5,089,500 83,601 160,425 |.....|....483479 | - .. 113,625 | - v LRI RN T4221 | oo [ e,
Currency Swap With CITIGROUP
INC-LT GTD RCV 3.78 PAY 4.86 | BME297XN1 AUSGRID FINANCE Curren
10/01/2032 BME297Y83 PTYLTD D1 cy E570DZWZ7FF32TWEFAT6.. | 08/02/2017.... | 10/01/2032.... | - - 4944128 | T%][ - e | 7 e | i 7,457 1,147,310 | ..... EE 563,580 | = v LRSI 87444 | oo | s
Currency Swap With CITIBANK NA
RCV 3.16 PAY 1.05 09/06/2023 BME299RD6 SPIRAX-SARCO Curren
BME29A3H0 ENGINEERING PLC D1 cy E570DZWZ7FF32TWEFAT6.. | 08/03/2017.... | 09/06/2023.... | - - 4077900 | %][ 5 e | 7 s | e 21,907 | oo 312,743 | ... | ... 451,856 | - o 87113 | - s LR N 37,793 | o [ e
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.09 | BME2C82S8 BROADCAST Curren
PAY 4.97 12/14/2027 BME2C8F13 | AUSTRALIA FINANCE PTY LT D1 cy E570DZWZ7FF32TWEFAT6.. | 1017/2017.... | 12114/2027.... | - B 4,310,900 3,405 940,775 | ..... LR 499,950 - 59,849
Currency Swap With BARC RCV
4.20 PAY 5.17 12/14/2029 BME2C87K0 BROADCAST Curren
BME2C8F70 AUSTRALIA FINANCE PTY LT D 1. cy E570DZWZT7FF32TWEFAT6.. | 10/17/2017.... | 12/14/2029.... | - i - 1,097,320 763 239,470 | .o | 275541 | - i 127,260 | - oo S | 17,099 [ | e
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Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Credit Effectiveness
of Strike Price, Undiscounted Undiscounted 0 Quality of | at Inception
Description of ltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Reference | and at Year-
Description Income Generation or Replicated (a) or Central_Clearinghouse Date Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Entity end (b)
Currency Swap With BARC RCV
4.19 PAY 2.03 12/15/2027 Curren 4.186%[2.03
BME2D5ES0 BME2DSBL8 VTTIBV......ccocoovevvvnnee cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 11/02/2017.... ER 4,660,800 %]| - - 26,592 280,400 |.....|....878,238 | - i [0 101,000 | - | = i | B T8 | [
Currency Swap With CITIBANK NA
RCV 4.51 PAY 3.26 05/31/2033 Curren 4.512%]3.263
BME2DJ6EO BME2DHPZ6 ANNO 2017............... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 11/09/2017.... ER 3,707,735 FZ3 | — s | s 17,953 | oo 247,840 | ... | 061,242 | - i [ 0280,196 | - | e | 91169 | [
Currency Swap With CITICORP
SECURITIES MARKETS RCV 3.56 | BME2EA707 DIMENSIONAL FUND Curren
PAY 1.42 02/15/2028 BME2E0ZH1 | ADVISORS LP cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 11/21/2017.... R [ 704,100 |3.56%[1.42%]| - covvvrrrennne LR DN 4,065 | ... 45,180
Currency Swap With CITIBANK NA
RCV 4.44 PAY 3.15 11/30/2027 BME2EEMP7 ANGEL TRAINS Curren 4.435%[3.15
BME2F2LS7 ROLLING STOCK cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 12/04/2017.... ER— 2,799,315 %]| - - 36,232 151,082 | ... |...1,180,090 | - oo | 165,969 | - i | = i | 97,260 [ |
Currency Swap With CREDIT
AGRICOLE CORPORATE AND
RCV 4.14 PAY 2.64 06/08/2048 Curren | CREDIT 4.1425%[2.64
BME2K2RW6 BME2K2ER1 WADHAM COLLEGE cy AGRICOLE CIB  1VUV7VQFKUOQSJ21A208... | 03/08/2018.... ER 2,081,250 %]| - - 9,462 214,500
Currency Swap With BARCLAYS
PLC RCV 4.82 PAY 3.26 BME2NCQF9 SAVILLS HOLDING Curren | BARCLAYS 4.824%[3.26
06/20/2030 BME2NCSF7 COMPANY LIMITED cy BANK PLC G5GSEF7VJP5I70UKS573..... | 05/22/2018.... ER 2,700,033 B3 | R s | s 12420 | .o 205,121 | .o | 815,848 | - [l 170,448 | - | i | 83T | i [
Currency Swap With CREDIT
AGRICOLE CORPORATE AND
RCV 4.74 PAY 2.97 01/15/2049 BME2Y7B64 QUEEN MARY Curren | CREDIT
BME2Y7K23 UNIVERSITY OF LONDON cy AGRICOLE CIB  1VUV7VQFKUOQSJ21A208... | 10/31/2018.... ER— 5,740,650 |4.74%[2.97%] | - oo LR [, 27,646 | ..o 170,100 |..... [....2,093,891 | - coovrciienes [ 20000 381,800 | - i | = i [ e 154,074 | | e
Currency Swap With BARCLAYS 6.301% /
BANK PLC RCV 6.30 PAY BLB6 | BRSK7ZXA3 ABP ACQUISITIONS Curren | BARCLAYS (GBP6MLIB+3
04/25/2033 BRSK9U8N2 UKLTD cy BANK PLC G5GSEF7VJP5I70UK5573...... | 03/16/2012.... ER— 3,962,500 28.1BP)| - - 30,340 862,625 |....|.2,144,524 | - .| 0212000 | - i [ 5 i | e 71045 | [
Currency Swap With CITIBANK NA
RCV 5.99 PAY 5.53 07/01/2023 BRSKGGCY6 WORKSPACE Curren 5.985%[5.53
BRSK9UNA3 GROUP PLC cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 06/06/2013.... ER—— 1,551,000 %]| - - 6,230 311,050 | oo [ 00n380,529 | = i [ 084,800 | - i | 7 e | e 13,985 | i [
Currency Swap With NATIONAL
AUSTRALIABANK LTD RCV 4.56 | BMEOM8KT9 QPH FINANCE CO Curren 4.555%[6.28
PAY 6.28 08/14/2029 BRSNNBMT3 | PTY LTD cy UBS AG.....ccooonere BFM8T61CT2L1QCEMIK50.... | 06/11/2014.... IR O 469,350 %]| - - 689 163,325 | ... | ... 184,403 | - i | eend5,450 | - i | i [ 187 [ |
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 417,540 | ..o 9,726,903 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 417,540 | ..o 9,726,903 XXX XXX
Swaps - Hedging Other - Foreign Exchange
Currency Swap With CITIGROUP
INC - LT GTD RCV 5.60 PAY 3.50 | BRT1W3D35 HANESBRANDS Curren 5.5975%[3.5
06/15/2024 BME1RJFR8 FINANCE LUXEMBOURG SCA cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 05/20/2016.... LTS [ 112,210 %]| - - 614 7,370 [ oo | e 1,370 | 8,265 | = v | = e | 7 i [ 15T | | e
Currency Swap With CITIGROUP
INC- LT GTD RCV 5.60 PAY 3.50 | BRT1W3D35 HANESBRANDS Curren 5.5975%[3.5
06/15/2024 BME1RJGT71 FINANCE LUXEMBOURG SCA cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 05/20/2016.... RO [ 224,420 B3 | R OIS VRN 1,228 | i 14,741
Currency Swap With CITIGROUP
INC- LT GTD RCV 3.75 PAY 1.77 Curren
08/17/2027 BME26BWA4 BME26GCJ6 SEGRO PLC.............. cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 05/24/2017.... ER 2,236,000 | 3.75%[1.77%] | - cvvvvrrenne R DU 11,836 | .o 184,934
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sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART A - SECTION 1

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

1 2 4 6 7 8 9 10 1 12 13 14 16 17 18 19 20 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Entity end (b)
Currency Swap With CITIBANK NA
RCV 5.51 PAY 3.38 02/08/2038 BHFOTCPL5 ROMANIA Curren 5.509%[3.375
BME2HL5T9 (REPUBLIC OF) cy CITIBANK NA. E570DZWZT7FF32TWEFAT6.. | 02/06/2018.... | 02/08/2038.... | = wecovveees 640,536 F3 | I RN IV 4,440 | ... 220,482 |..... | ... 220,482 | ... 139,920 | - - = [ e 13,839 | [
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.76 | BHFOTCPG6 ROMANIA Curren
PAY 2.50 02/08/2030 BME2HL8E9 | (REPUBLIC OF) cy CITIBANK NA. E570DZWZT7FF32TWEFAT6.. | 02/06/2018.... | 02/08/2030.... | = vecvveees 615,900 |4.755%[2.5%] | - .cooverrerirenns RN IV 4,201 | . 150,144 | ... | ....... 150,144 | ......... 79,684 | - - -
Currency Swap With BARCLAYS
BANK PLC RCV 6.48 PAY 6.55 BRSK804T0 PEEL PORTS PP Curren | BARCLAYS 6.475%[6.55
12/10/2037 BRSK9UCP2 FINANCE LIMITED cy BANK PLC G5GSEF7VJP5I70UK5573, 11/20/2012.... [ 12110/2037.... | = evvereee 2,387,400 F3 | I LR U 7,352 | oo 791433 | .o | e 791,433 | ....... 481,465 | - - -
Currency Swap With DEUTSCHE 5.15% /
BANK AG RCV 5.15 PAY BLB6 BRSK7ZYB0 EVERSHOLT Curren | DEUTSCHE (GBP6MLIB+2
12/19/2036 BRSK9UDN6 FUNDING PLC cy BANK AG TLTWFZYICNSX8D621K86.... | 12/12/2012.... | 12/19/2036.... | = .evvvveeee 6,446,800 33BP)| - s R IO 43928 | ... 3,445,834 ...3,445,834 |...1,429,173 | - - = [ e 131,880 | [
Currency Swap With CITIBANK NA
RCV 7.01 PAY 6.46 12/05/2033 BMEOL3SB2 Com - Edwardian Curren 7.012%[6.46
BRSLHBWB2 Hotel Group-Note A cy CITIBANK NA. E570DZWZ7FF32TWEFAT6.. | 12/02/2013.... | 12/05/2033.... | = eccoveenns 5,228,800 %]| - - 26,650 2,377,562 ...2,377,562 |...1,120,190 | - - -
1139999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0 100,249 ....7,192,500 | ....3,498,199 0 0 0 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 0 100,249 ....7,192,500 | ....3,498,199 0 0 0 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 517,789 ..26,803,069 | ....3,498,199 | ...4,512,859 XXX XXX
1409999999. Total-Swap: 0 0 517,789 ..26,803,069 | ....3,498,199 | ...4,512,859 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 417,540 ..19,610,569 | .... .0 ]...4,512,859 .. XXX XXX
1709999999. Total-Hedging Other. .....8,098,519 | ....52,306,039 100,249 (113,752,046) |(226,287,278) 0 0 0 XXX XXX
1759999999. TOTAL ....8,098,519 |....52,306,039 517,789 .(94,141,477) |(226,287,278) | ... 4,512,859 | ....cccoeennnnnl (V] I 0 XXX XXX
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sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of 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




sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

NAIC 1 Desig
BANK OF AMERICA NA.... . BATYDEB6GKMZO031MB27 | Y | ZTUTITURT PSRRI VPN ...665,850 .(40,541,738) 0 665,850 | .. (40,541,738) 0 0
BARCLAYS BANK PLC . G5GSEF7VJP5I70UK5573... | Y Y 35,051,106 | ..voverrrrinns 46,310,091 (16,237,550) 0 48,002,717 | covvverrrrier (16,237,550) 0 w2 131379 | 0
BNP PARIBAS.........coiiieiriseeere e ROMUWSFPUBMPRO8K5P8Y Y. Y. ...1,120,000 647,821 0 647,821 0 0
CITIBANK NA. ..ot E57ODZWZTFF32TWEFAT6 | Y.. Y. ...9,371,000 212,233,250 | oo (9,342,974) 0 17,826,660 0 1,236,613 | 0
CREDIT AGRICOLE CIB 1VUV7VQFKUOQSJ21A208. | Y......ccoovvenee | ST (RO 3,456,000 384,600 0 2,961,155 | - oo 0 | s 209,343
CREDIT SUISSE INTERNATIONAL.. . E58DKGMJYYYJLN8C3868. | Y. Y ..(9,279,808) 0 5,442,481 (9,279,808) 0 v 137,324
DEUTSCHE BANK AG......couiiiiiiiiiieieeieseisie s TLTWFZYICNSX8D621K86.. | Y.....ccconne. | ST (RS 4,274,979 0 3,850,626 | - oo U P 131,850
GOLDMAN SACHS INTERNATIONAL.......ccovvvrriirireriiines W22LROWP2IHZNBB6K528 | Y | ZSTRNN B 0 (1,548,197) 0
JPMORGAN CHASE BANK N.A TH6GLXDRUGQFUS7RNEY7| Y | TSRO DR 0 28,328,580 | ... (103,929,296) 0 042,279 | 0
MORGAN STANLEY & CO INTL. PLC.....cooiiiiriireriniieierieieissieiessssiesse st 4PQUHN3JPFGFNF3BB653. | Y Y. 0 7,070,476 (34,906,771) 0 | e 874,434 | oo 0

BFM8T61CT2L1QCEMIKS0.. | Y Y. 0 1,078,256 .(16,913,978) 0 7,187 0
WELLS FARGO BANK NA ... KB1H1DSPRFMYMCUFXTO09| Y. Y. 12,113,721 28,016,879 (5,332,566) | ..cooovereriiinns 10,570,592 0
0299999999. Total NAIC 1 DESIGNAtION. ......vurersiersiiisiiseis et 65,386,806 143,891,401 (238,032,878) | ... ....10,570,592 .0
0999999999, GIOSS TOAIS.........vuuiieiiiiisiieieiii stk e oobe bbbttt | cnbensinnsnniea 65,386,806 143,891,401 (238,032,878) | ... ....10,570,592 ...0
1. OffSet PET SSAP NO. B4......o.eoeieriiieriesise ettt ensen
2. Net after right of offset per SSAP No. 64..........cccccoovrvvinrinnnas

8030
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sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
BFM8T61CT2L1QCEMIKSO.... | CORPORATE..........couuiimeiairierisesieeseessssse st 718172 BT 5 | PHILIP MORRIS INTERNATIONAL INC......ccoiiiiriiririrerirneesenississessesssesessesssssssssssessessssssssnsas | sosssesssssssssnsssnns 21,222 | cooveieirnernnn22,000 | oo 21,890 | 02/25/2026.
.. 4PQUHN3JPFGFNF3BBB53... | CORPORATE. ......coouiiiriireitneiseissiiesisss st sseees 718546 AK 0 | PHILLIPS B6.........coorvirrircirniiniieiieeiss s 5,345,425 ..5,497,093 | 11/15/2034. | .
E58DKGMJYYYJLN8C3868... | CORPORATE 743315 AV 5 | PROGRESSIVE CORPORATION (THE) 2,402,624 ..2,213,569 | 03/01/2029.
BFM8T61CT2L1QCEMIKS0.... | CORPORATE........cooeviiiiiierie s esanseon 743315 AV 5 | PROGRESSIVE CORPORATION (THE)......iuuriiriirierriineiseisssieessesissssssssesssesssesssssssssssssssns | sonssesssssnsssesssns 25,474 03/01/2029. | .
JPMORGAN CHASE BANK N.A.......vvvmerierircrirnens ... THEGLXDRUGQFUS7RNEIT7. | CORPORATE.........cooivimririeresneimeriesisesesseesssssssssessesssssssssssssssenssenes 755111 BY 6 | RAYTHEON COMPANY. 12,366,643 12/15/2024. |.
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BBB53... | CORPORATE..........oositiriiiiieriniseeerii st 755111 BY 6 | RAYTHEON COMPANY 167,117 | ... 160,000 12/15/2024. | .
... BATYDEB6GKMZO031MB27.. | CORPORATE........ccoverireririeiresisisssesisssessssssesssssssssessessssssesssssssssssseses 771196 BP 6 | ROCHE HOLDINGS INC. 280,677 | ........ 253,000 09/17/2028. | .
.. E58DKGMJYYYJLNBC3868... | CORPORATE.........coviiiririiiiirerisieeesie s 771196 BP 6 |ROCHE HOLDINGS INC. . 1,526,528 | ...cccovvvvne 1,376,000 09/17/2028. | .
BFM8T61CT2L1QCEMIKSO.... | CORPORATE..........cooimiiairieriresesessriesssse e sesessesssssens s 771196 BP 6 | ROCHE HOLDINGS INC.......ccoorrerrririnirieriererceneeiesies 1,161,537 | oo 1,047,000 09/17/2028.
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BBB53... | CORPORATE........cocosiiiriiiiireriniseierisisiesie st snes 82620K AL 7 | SIEMENS FINANCIERINGSMAATSCHAPPIJ N.V.. 7,941,794 10/15/2026. | .
BANK OF AMERICA NA. ... BATYDEBBGKMZOO031MB27.. | CORPORATE........coivirririerieineieeriesisesesseessesssessensesessesssssessssenssenes 845011  AB 1 | SOUTHWEST GAS CORP........cccccrvrrnnee 3,683,530 06/01/2049. | .
JPMORGAN CHASE BANK NA........ ... TH6GLXDRUGQFU57RNE97. | US AGENCY - LOAN BACKED 3133XG  AY 0 |FHLB 27,119,120 07/15/2036. | .
CREDIT SUISSE INTERNATIONAL.. .... ESBDKGMJYYYJLNBC3868... | CORPORATE.........coovvieirerrireiinsieiessesesssesssssssssesssesssssssssesse s ssessesssnes 718172 BT 5 | PHILIP MORRIS INTERNATIONAL INC.......cocvviiieriiieriniereeie s 373,316 02/25/2026. | .
BANK OF AMERICA NA.......oviiiniinnieiieeiseiseninsis B4TYDEBBGKMZO031MB27.. | CORPORATE..........couuimiiueiirisesiesis s 718172 BT 5 | PHILIP MORRIS INTERNATIONAL INC.......citiiiiiiiiierieisseeissies st 318,332 | .o 330,000 [ e 328,343 | 02/25/2026.
BANK OF AMERICA NA. ... BATYDEB6GKMZO031MB27.. | CORPORATE........cccvitiireriiieiresisisisssiesses s sssssssssessssssssssssenes 375558 BA 0 | GILEAD SCIENCES INC 5,858,578 .4,771,134 | 02/01/2045. | .
CREDIT SUISSE INTERNATIONAL.. .. E58DKGMJYYYJLNBC3868... | CORPORATE........cocoiiirriiiiireriiriesieisisi e 375558 BA 0 | GILEAD SCIENCES INC o 1,912,955 02/01/2045. | .
BFM8T61CT2L1QCEMIKSO.... | CORPORATE..........coviiiiniriiiesieresssiessiesiesiseses s 375558 BA 0 | GILEAD SCIENCES INC B 37,868 02/01/2045. | .
BATYDEBO6GKMZO031MB27.. | CORPORATE..........coeviiiiirerieisiies et ssenssns 437076 BW 1 | HOME DEPOT INC 1,555,305 | ... 12/06/2028. | .
BFM8T61CT2L1QCEMIKSO.... | CORPORATE..........coviiiiairierireseresseisssie i enssesesseens 437076 BW 1 | HOME DEPOT INC 3,123,978 | oo 2,804,000 12/06/2028.
BATYDEBEGKMZO031MB27.. | CORPORATE..........ceviiiiiierieisiiee et essensses 585055 BS 4 |MEDTRONIC INC 7077574 | oo 6,589,000 03/15/2025. | .
G5GSEF7VJP5I7OUK5573...... CORPORATE. ..ottt sssenes 585055 BS 4 |MEDTRONIC INC 292,169 | ........ 272,000 03/15/2025. | .
... E58DKGMJIYYYJLNBC38B8... | CORPORATE........coouririreiaeiieiiesieeiseesseississ s ssenes 585055 BS 4 |MEDTRONIC INC 1,589,742 | ..ovvvernnns 1,480,000 03/15/2025. | .
.. 4PQUHN3JPFGFNF3BBB53... | CORPORATE........ccoiiirriiieieiiiieriesieeeseisseesie s ssenes 585055 BS 4 |MEDTRONIC INC 320,097 | ........ 298,000 03/15/2025. | .
BFM8T61CT2L1QCEMIKSO.... | CORPORATE.........cvuuiimiiairieriresisseseeissssess s enssesessenns 585055 BS 4 | MEDTRONIC INC....cooiiereiuiiuerincrirsiseesseissesse st sessssssssss sttt ssssssnas | sbsesssesssesessnsns 334,061 | oo 311,000 03/15/2025.
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BBB53... | CORPORATE.........ceeviririiririiiesiresieresssissiess st sesessssessseesienes 437076 BW 1 | HOME DEPOT INC 891,292 800,000 12/06/2028. | .
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | CORPORATE.........coeevtuierrireineiierissieeissessssisse s esssssssssssnenes 26441Y AY 3 | DUKE REALTY PARTNERSHIP LTD . 1,076,121 12/01/2024. |.
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BBB53... | CORPORATE........ccevviiiiiiiiiiniieiiesiesiissississ e ssiesienes 896516  AA 9 | TRINITY HEALTH CORP.......ovvtiiirrirrirniissises ettt ssssssens | enssssssssssseses 1,000,305 12/01/2045. | .
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | CORPORATE........cccseituiirrireeineisessesieeissessssise s esssssssssssnenes 002824 BH 2 | ABBOTT LABORATORIES 932,309 11/30/2046. | .
BANK OF AMERICA NA........vviirriieisrinsiesiesisisnsenns B4ATYDEBEGKMZO031MB27.. | CORPORATE.........cciviiirirrieisissie s essssenes 002824 BH 2 | ABBOTT LABORATORIES 255,259 11/30/2046. | .
BFM8T61CT2L1QCEMIKSO.... | CORPORATE..........couuuimmiiairierisesiseessessssse st esssseesssssssssss s 896516 AA 9 | TRINITY HEALTH CORP.... 218,646 12/01/2045.
JPMORGAN CHASE BANK N.A......coovvrieriiinrieieninnins 7TH6GLXDRUGQFUS7RNE97. | TREASURY 912810 RM 2 | United States Treasury. 5,416,950 05/15/2045. | .
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | TREASURY 912810 RM 2 | United States Treasury. 3,099,250 05/15/2045. | .
JPMORGAN CHASE BANK NA........ooiviirircrnnis . THB6GLXDRUGQFU57RNE97. | TREASURY 912810 RN 0 | United States Treasury. 12,613,184 08/15/2045. | .
UBSAG.....oovmmrririenns BFM8T61CT2L1QCEMIKS0.... | TREASURY. 912810 RN 0 | United States Treasury. 669,422 08/15/2045. | .
BANK OF AMERICA NA.... ... BATYDEB6GKMZO031MB27.. | TREASURY 912828 3F 5 | United States Treasury. 9,138,643 11/15/2027.
JPMORGAN CHASE BANK N.A ... THBGLXDRUGQFUS57RNE97. | TREASURY 912828 3F 5 | United States Treasury. 10,847,020 11/15/2027. |.
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | TREASURY! 912828 3F 5 | United States Treasury. 3,066,779 11/15/2027. | .
BFM8T61CT2L1QCEMIKS0.... | TREASURY. 912828 3F 5 | United States Treasury. 733,604 654,000 11/15/2027. |.
. B4TYDEB6GKMZ0031MB27.. | TREASURY. 912828 U2 4 | United States Treasury. 4,611,460 ....4,218,000 11/15/2026. | .
7HBGLXDRUGQFUS57RNEY7. | CORPORATE .. | 00440E  AQ 0 |CHUBB INA HOLDINGS INC . 11,646,280 ..10,000,000 03/13/2043.
.. E5BDKGMJYYYJLNBC3868... | CORPORATE.........coouiiiuiiaeiieiiseriseisseissise s 896516  AA 9 | TRINITY HEALTH CORP.......ovvtiiiriirrirniisitiee ettt ssstens | essisssssssssenes 4,247,199 12/01/2045. | .
BFM8T61CT2L1QCEMIKSO.... | CORPORATE..........cooiiiieirieriesiresseiesssie s enssesesseens 210518 DE 3 | CONSUMERS ENERGY COMPANY. 2,601,166 02/15/2050. | .
E58DKGMJYYYJLNBC3868... | CORPORATE.........cciiiiiririieisiieiesississiesisisss st sssensssenes 09256B AG 2 | BLACKSTONE HOLDINGS FINANCE CO LLC.......ccovvviivrinireiniirereiineins 1,404,471 06/15/2044. | .
BANK OF AMERICA NA.... ... BATYDEBBGKMZOO031MB27.. | CORPORATE........couivirririerieiniieeriesisesesseessesssessensesesssesssssessssenssenes 87612E BA 3 | TARGET CORPORATION.......cccovvvvrcrirec 1,979,610 07/01/2042. | .
BANK OF AMERICA NA . BATYDEB6GKMZ0031MB27.. | CORPORATE 084659 AD 3 | BERKSHIRE HATHAWAY ENERGY CO. 3,533,382 02/01/2025.
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sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 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)
CREDIT SUISSE INTERNATIONAL .... ES8DKGMJYYYJLNBC3868... | CORPORATE. ..ottt nnees 87612E  BA 3 | TARGET CORPORATION......cc.covvvrrrrnncs 3,405,818 07/01/2042. | .
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | CORPORATE.........ccotvturereririniiseriesiesisessssisse s sssssssssessnenes 05723K AF 7 |BAKER HUGHES HOLDINGS LLC 2,385,282 12/15/2047. .
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | CORPORATE..........coiiiiiiiiiierissieiesiises st 87612E  BA 3 | TARGET CORPORATION... 2,034,599 07/01/2042. | .
WELLS FARGO BANK NA........ccoovmierrirrnnne KB1H1DSPRFMYMCUFXT09. | CORPORATE 87612E BA 3 | TARGET CORPORATIO 327,595 07/01/2042.
UBSAG......ccoovvieirnnn. BFM8T61CT2L1QCEMIKS0.... | CORPORATE.......c.couieeieiciecieicieie ettt ses 04352E  AB 1 | ASCENSION HEALTH.......oooiuiiieiiiriieieieiseieie sttt ssse sttt ssessessesans | sessssessessesanes 1,760,069 11/15/2039. | .
UBSAG.....oovvmveririenns BFM8T61CT2L1QCEMIKS0.... | US AGENCY - LOAN BACKED 880591 EP 3 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 7,387,059 12/15/2042. | .
BANK OF AMERICA NA.......iviiiiniinnieiieeiseiseninsis B4TYDEBBGKMZO031MB27.. | CORPORATE..........couurimeiueiiiiesiseeisesissise s 88579Y  BD 2 [ BM Ottt 4,482,500 09/14/2048. | .
WELLS FARGO BANK NA........cooomirrerirnnns KB1H1DSPRFMYMCUFXT09. | CORPORATE.........ccoouriiiieiiiesiesisesisssssssses s sssssssssssss s 038222  AM 7 | APPLIED MATERIALS INC......cooieimiemrimiriesiessssesesssessessess s sessnses 714,211 04/01/2047. | .
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | CORPORATE..........coiiiiiieiiieisieiesisisisss st 88579y BD 2 [3MCO 1,191,551 | ... ....1,050,000 . 09/14/2048. | .
UBSAG.....ovmmrrririenns BFM8T61CT2L1QCEMIKSO.... | CORPORATE..........cooimiiairieriresesessriesssse e sesessesssssens s 038222  AM 7 | APPLIED MATERIALS INC......coouiviriemiinirieriesiesisesessssessesssessssssssse s sessnins 5,674,079 | ..o 4,441,000 | .ooooerrrriins 4,638,274 | 04/01/2047.
UBSAG......ccoouiinnis BFM8T61CT2L1QCEMIKS0.... | CORPORATE 87612E BA 3 | TARGET CORPORATION......cccooevinrinnes 442,253 378,000 385,352 | 07/01/2042.
0199999999, TOAIS.....1v1reuerertertrsseesserssere et ees st s k8808088 E S0 4488 SEEEE0E e 1 £ LR f L EEEEE L8R E LR LR EE L L8R E SRR HEEE LR E LR LR LR E L e E LR AR SR E R E LR E SR E LR R ffeRELE e LR LRttt | entenernenes 194,623,032 ....166,162,000 ..173,492,848 XXX
Collateral Pledged to Reporting Entity
DEUTSCHE BANK AG 7TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3128MM TS 2 | FGOLD 15YR GIANT ...ttt sttt ssssnsentne | sveesssesssesesasnsns 109,854 XXX 07/01/2030.
DEUTSCHE BANK AG 7LTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3128PX RB 4 | FGOLD 15YR 854,171 XXX 01/01/2027.
DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 31335B HE 9 |FHLMC GOLD 30YR GIANT .....coiiimiiuiiieiieriiieienissisesieseesess s sssssssssssssssessenssesssns | sveees 1,932 XXX 08/01/2047. | .
DEUTSCHE BANK AG 7TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED B138EL  BM 1 [ FNMA BOYR ..ottt bbbt | nriias 97,923 XXX 11/01/2043. | .
DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3138MB  LQ 7 |FNMA15YR 281,079 XXX 09/01/2027. | .
BARCLAYS BANK PLC G5GSEFTVIPSITOUKSST3...... | CASH. ..ottt Cash 1,153,000 XXX
BARCLAYS BANK PLC G5GSEFTVIPSITOUKSST3...... | CASH......oiiiierriiiieiieieei i ensenen Cash 1,832,000 XXX
BNP PARIBAS ROMUWSFPUSMPRO8K5P83 | CASH Cash 620,000 XXX
BNP PARIBAS ROMUWSFPUSMPRO8BK5P83 | CASH Cash 500,000 XXX
CITIBANK NA.... ... E57ODZWZTFF32TWEFAT6.. | CASH Cash 5,383,000 XXX
CITIBANK NA.... ... E57ODZWZTFF32TWEFAT6.. | CASH Cash 3,988,000 XXX
CREDIT AGRICOLE CIB.......covverrereerrinernersersreneneenns 1VUV7VQFKUOQSJ21A208... | CASH.......oiiirriiiirieiieiiesiesiesis s sessssssssss st sesssssssans Cash 2,276,000 XXX
DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.... | CASH Cash 1,033,000 XXX
CREDIT AGRICOLE CIB........ocverrereererenierseeneessseneenns 1VUV7VQFKUOQSJ21A208... | CASH Cash 1,180,000 XXX
DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 31410L  VC 3 | FNMA 30YR 497,548 XXX 01/01/2047. |.
DEUTSCHE BANK AG 7LTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3140QB BJ 6 | FNMA 30YR 274,840 XXX 06/01/2049. | .
DEUTSCHE BANK AG 7TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3140J9 B6 7 | FNMA30YR 255,663 XXX 10/01/2048. | .
DEUTSCHE BANK AG 7LTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3140J8 LL 5 | FNMA30YR 545,977 XXX 09/01/2046.
DEUTSCHE BANK AG 7LTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3140FN  AS 3 | FNMA 30YR 322,993 | ........ 445,000 XXX 07/01/2047. .
BARCLAYS BANK PLC G5GSEF7VJP5I70UK5573...... Collateral in Transit Collateral in Transit 32,066,106 32,066,106 XXX
WELLS FARGO BANKNA.........cccoceverrrnnn KB1H1DSPRFMYMCUFXTO09. | Collateral in Transit Collateral in Transit 12,113,721 | ... 12,113,721 XXX
0299999999, TOAIS.......euvvurereeesseesseesersseesseses s eessess s ss sk s e s b bR eeRs  4841eER R84 LR R R AR £ LR R R R R £ L8R E R4 R LR AR AR SRR R R LR R R R LR eeRR e ER EieeEEeE R eR R LR R R LR R AR E £ R ARttt | aeninsiaeniend 65,386,806 | .......ccocvrne 69,406,827 XXX
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Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
JPMorgan Chase Bank, NA............cccoocrneenninnne NEW YOrK, NY ..o | rneessessessnnes | seeesessesssnens | sesssssssessessnsessesses | onessesssnsssnessesenens | oneenn 84,103,527 | ......... 56,865,578 | ....... 187,834,713 | XXX
Wells Fargo San FranCisCo, CA........cccvvevruerniiieieeienesieis | coerssssiesinsens | covssesiesinsenies | cevesessssssesesinsnes 351,548 351,548 353,056 | XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories.... XXX XXX 46,549 110,352 153,959 | XXX
0199999. Total Open Depositories XXX XXX 0 ... [ I 84,501,624 | ........ 57,327,478 | ...... 188,341,728 | XXX
0399999. Total CaSh 0N DEPOSI..........cvveueiriesiiiisesiiseseisesssis st XXX XXX 0. 0] e 84,501,624 | ........ 57,327,478 | ....... 188,341,728 | XXX
0599999. Total Cash XXX XXX 0. (U 84,501,624 | ......... 57,327,478 | ....... 188,341,728 | XXX

QE13




sementas ofvaren 31, 2020 orhe. Brighthouse Life Insurance Company of NY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY TBILLCASH.........cccoovvvvrnene. 03/04/2020 999,293 . e ...706

0199999. U.S. Government Bonds - Issuer Obligations.............c.c.cccoeuriiriuns 999,293 0 706
0599999, TOtal = U.S. GOVEIMMENE BONAS. .........ovueveieeiireriiisiseseeiesssessiessesasessesss s st ssss s s s ssebsssss s s s ss et s s be s s s s b s ss s s b s st e b s b s b et s b s b s bt b e s b e st ebee Se4bssebans s e s s e b s s st b s b s st b bbb s b s b ses 999,293 0 706
Total Bonds
7699999. Subtotals - Issuer Obligations.... 999,293 0 706
8399999, SUDLOLAIS = BONAS........ceeveerciieereiciseie st neen 999,293 0 706
All Other Money Market Mutual Funds

928989 38 3 | JPMORGAN CHASE BANK NA STIFFUND.........ccoiiiirimiiniiciscsisisss st sssses 03/31/2020....... | evveevessmvvveeees | v | AB002,997 | oo | oo 19,676
8699999. Total - All Other MOn@y MArket MUIUAI FUNDS.................uiiviiimieiiiiiiiisi st L4880 19,676
8899999. Total - Cash Equivalents 20,382
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