QUARTERLY STATEMENT

OF THE

BRIGHTHOUSE LIFE INSURANCE
COMPANY OF NY

OF THE STATE OF

NEW YORK

TO THE
INSURANCE DEPARTMENT
OF THE

STATE OF

FOR THE QUARTER
ENDED JUNE 30, 2024

LIFE AND ACCIDENT AND HEALTH

2024




2 010010 2

LIFE AND ACCIDENT AND HEALTH COMPANIES — ASSOCIATION EDITION 60 99 2 20 2"4

QUARTERLY STATEMENT

AS OF JUNE 30, 2024
OF THE CONDITION AND AFFAIRS OF THE

BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NAIC Group Code _ 4932 4932 NAIC Company Code _ 60992 Employer’s ID Number __13-3690700
(Current) (Prior)
Organized under the Laws of New York State of Domicile or Port of Entry New York
Country of Domicile United States of America
Incorporated/Organized 12/31/1992 Commenced Business 03/12/1993

Statutory Home Office 285 Madison Avenue

New York, NY 10017

(Street and Number)

Main Administrative Office

(City or Town, State and Zip Code)

285 Madison Avenue

New York, NY 10017

(Street and Number)
800-882-1292

(City or Town, State and Zip Code)

Mail Address 285 Madison Avenue

(Area Code) (Telephone Number)

New York, NY 10017

(Street and Number or P.O. Box)

Primary Location of Books and Records

(City or Town, State and Zip Code)

285 Madison Avenue

New York, NY 10017

(Street and Number)

980-949-4100

(City or Town, State and Zip Code)

Internet Web Site Address

(Area Code) (Telephone Number)

www.brighthousefinancial.com

Statutory Statement Contact Timothy Lashoan Shaw

980-949-4100

(Name)

tshaw1@brighthousefinancial.com

(Area Code) (Telephone Number)

813-615-9468

(Email Address) (Fax Number)

OFFICERS

Chairman of the Board,
President and Chief
Executive Officer

Vice President and

DAVID ALAN ROSENBAUM Secretary

JACOB MOISHE JENKELOWITZ

Vice President and Chief
Financial Officer

Vice President and

KRISTINE HOOK TOSCANO Treasurer

JANET MARIE MORGAN

OTHER

TYLER SCOTT GATES
Vice President and Appointed Actuary

DIRECTORS OR TRUSTEES

KENDALL KIRKALLEY #
DOUGLAS ADRIAN RAYVID

-

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions there from for the period ended, and have been completed
in accordance with the NAIC Quarterly Statement Instructions and Accounting Practices and Procedures manual except to the extent that; (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief, respectively.
Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy
(except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the

enclosed statement.

Daid . Kosundrawom

DAVID ALAN ROSENBAUM
Chairman of the Board, President and
Chief Executive Officer

EDWARD CLEMENT KOSNIK
DAVID ALAN ROSENBAUM
KEVIN DOUGLAS WHITE

MAYER nmn NAIMAN
ROBERT ANDREW SEMKE

State of Florida

County of Pasco

Signed by:

Janat Merppun.

ODUZ4TBAYATE T4AF

JANET MARIE MORGAN
Vice President and Treasurer

Subscribed and sworn to before me this

23
day of July
DocusSigned by:

 Raat it «Slask

OtERIBaM AN & Morgan

, 2024.

RACHITA SHOOK
NOTARY PUBLIC

STATE OF FLORIDA a. Is this an original filing? Yes [X] No[ ]
CErgINSSIEN 1Lk SUESTS > I1f ngt’ate the amendment number
My Commission Expires 9/7/2027 2. Date filed

ONLINE NOTARY

3. Number of pages attached




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 1,743,337,480 |......coevvriicrie [V 1,743,337,480 |............ 1,796,057,595
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 3,276,084 |...ooceereceee [V O, 3,276,084 |.....coccveunenee 3,276,084
2.2 COMMON SLOCKS ...ttt ettt stsseenens [oessssssssessessssssseneneennas [V RN [V RN [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt e 191,954,591 [ [V 191,954,591 |............... 228,229,011
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ..165,275,857 ), cash equivalents
(€ 0 ) and short-term
investments ($ oo 0 ) s o 165,275,857 165,275,857 |.......ccevuvne 241,501,243
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oroeeeerrninnne 128,138 o0 e, 128,138 oo 108,848
7. Derivatives ............... ..197,610,592 |.. ..197,610,592 |.. ..137,228,982
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 35,641,194 |0 e 35,641,194 |..cooeinenne 36,174,700
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 14,422,391 | [V 14,422,391 | 15,225,484
10. Securities lending reinvested collateral assets . ...0
11.  Aggregate write-ins for invested assets ... 12,468
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,351,646,520 |...ccveveeereereeree (O] 2,351,646,520 |............ 2,457,814 415
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 14,378,757 |eecveiricceirnccicinne [V 14,378,757 |cveriiene 15,023,963
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.............ccc.cc.... 323,415 | 119,712 e 203,703 | 245,243
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 1,697,292 |..oooeeeeeeeeeeeee (01 PO 1,697,292 |.ooooven. 1,556,240
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reiNSUrErs ..............ccceveveveeeeeeeeeeveverereeenns frererenseeneeen 44,109,472 Ll 0 e 44,109,472 | 23,979,203
16.2 Funds held by or deposited with reinsured companies ............cccceceveeens oevrninnienninnicnn U L0 0 0
16.3 Other amounts receivable under reinsurance contracts .............c.ccceeee. |revereeeeeen.381,859,466 |0 e 381,859,466 |................ 754,401,366
17.  Amounts receivable relating to uninsured plans ............ccccoecevvvivienenneenenns e U 0 0 L 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cooeoeeveennrrrieieeees 0 fooinnccin 0 [l 0 335,807
18.2 Net deferred tax asset 33,000,899
19. Guaranty funds receivable or 0N deposit ............ccccceeeeveveveveecceceeereeeeeeeees Jrerersseierenenene 900,000 [0 0. 300,000 | 300,000
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 3,554,870 |....oovvveeeiie (V1 3,554,870 |.ccocvevnnnne 2,603,104
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 12,736,374 | 449 757 |..ovvericiene 12,286,617 |...cooevnvenen. 5,372,665
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,948,597,492 |................ 108,743,444 |............ 2,839,854,048 |............ 3,294,632,905
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 9,620,959,818 ..o [V 9,620,959,818 |........... 8,852,416,900
28. Total (Lines 26 and 27) 12,569,557,310 108,743,444 12,460,813,866 12,147,049,805
DETAILS OF WRITE-INS
1101. Deposits in connection with investments ..o e 193 | 0 [, 193 [, 12,468
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 193 0 193 12,468
2501, MiSCEITANEOUS ..o oo 9,465,138 |.vovvveereren 34,437 oo 9,430,701 [ooovoveererenn. 2,545,305
2502. Receivable from third party administrator ... feeeeee 1,498,223 | (01 PO 1,498,223 |......cocuve... 1,433,054
2503. Advance ceded PremiUms .....ccocooriiiiieieieieieieeee et [oererenee e eeeeaes 1,357,693 |...coeiceeeeie (V1 1,357,693 |....cocvvee 1,394,306
2598. Summary of remaining write-ins for Line 25 from overflow page 415,320 |... . 415,320 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,736,374 449,757 12,286,617 5,372,665




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

888,902,900

Aggregate reserve for life contracts $

(including $ .o 0 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeeiiiiiiiinne. 0 MOACO RESEIVE).......oeeeeeeeeriieeieie e
4. Contract claims:
A LIE oot
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums .............cccoeueuen. foorenennn 107,805 .o 91,426
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
[or=Ye 1= IR SE OO SO PO UPRRSTPUPTRUTSTUTSUUUSPPRURPRRTRIY RURPORPRRURRRR: I BN /A I K TN AEURURRURRRON 632,808,126
9.4 Interest MaintENANCE RESEIVE ............c.cucuiviuiiieeeieieteteteeie et et et tesees st s e sesesessasesssssesesesesesssnesssssesasesesessasssssssssssesesesnns [eeesensnssnsssneseenenennnnns 0 |ooniriniseeeeeens 450,328
10. Commissions to agents due or accrued-life and annuity contracts $
USSR 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ (1,546,142) on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...................... ..9,069,907 |... .... 10,335,412
24.09 Payable for securities ...... 99,482,176 |... 103,672,107
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 115,555,346 49,954,350
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,028,461,807 2,475,798,948
27. From Separate Accounts Statement 9,620,023,767 |............ 8,852,397,811
28. Total liabilities (Lines 26 and 27) 11,648,485,574 11,328, 196,759
29. Common capital stock 2,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $ ..
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 936,051 in Separate Accounts Statement) .............. 810,328,292 816,853,046
38. Totals of Lines 29, 30 and 37 812,328,292 818,853,046
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,460,813,866 12,147,049,805
DETAILS OF WRITE-INS
2501. Cash collateral received on derivatives ... esesesenessnssesesensnsnsssesesesensnsenes [roneseeenee 108,494,000 [ 43,594,000
2502. Miscellaneous 6,306,199
2503. Derivative instruments eXpense Payable ... ssenenenenens [oeneneeenenenenennenen 8,000 [ 54,151
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 115,555,346 49,954,350
3101. Reinsurance deferred gain reclassification 541,020,861
3102. Amortization on reinsurance deferred gains . ...(13,051,378)|... 0
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page .... 0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 527,969,483
3401. Interest maintenance reserve reclassification from unassigned funds 4,698,035
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 4,698,035 9,005,472




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 55,166,851 |................ 410,675,281 |.......... (3,649,158,064)
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,912,037 | 4,503,913 |...cooornee 11,674,846
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 44,520,671 |.. ..(19,252,660)|.. ...(6,218,516)
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccccoiiieveueueeeeeeeeeiieieteteieesseee et oo eeeeeeeeeeenens (163,506 [....cecveeeeeeenee 553,413 oo 593,972
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ................ccceeeiferrecncns (363,841,165).............. (349,624,054)[.............. (535,967,351)
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 44,981,611 |.occoeeee 13,254,035 |................ 85,147,829
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovovevivevevereuiuieeeeeeeeieteseseese e es e e 293,892,120 |..ccoeenee (154,874,559)|............ 4,038,943,275
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 55,101,501 [.ooeinee 54,658,119 |............ 108,291,698
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 11,672,587 11,795,812 23,989,781
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 144,242,707 (28,310,700) 77,297,470
10, DA DENETIES .....eeeuceeeeeiiicieieieee ettt ee e e e s ee e e s e seseses s s e seseseses s s sesesesesessssnansee|eensnanaeaeeneas (4,923,382) .. 2,955,361 | 3,773,780
11.  Matured endowments (excluding guaranteed annual pure endowments) . ..
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... . ..165,792,052 |.. ..306,262,840
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract fuNdS ..............cccceeeeeeveiivcvereueeeeee e e (782) [ 235,089 | 542,385
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 3,522,998 ..o 1,974,124 ... 6,453,209
19. Increase in aggregate reserves for life and accident and health contracts (41,687,267) 136,637,075 (750,822,101)
20.  TOtalS (LINES 10 10 1) .uuiueiiiueieeeeeieieseieeeeeee e esesseee e e e sseseaesees s e seseseseseensesesesessssansesesesesnsssssesesessas fensessnnnansneen 69,267,039 |......c......... 341,113,685 |.............. (351,110,291)
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 27,837,542 ... 28,146,574 |................ 58,765,699
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e (1,691,969)].....ccveneeeee. 1,370,124 .o 1,220,015
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo (64,018)[eececeeeeeeeee. 140,174 o (44,132)
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.ccveeveveveeeeeeeeie e oo 15,995,850 269,545,975
27. Aggregate write-ins for deductions .... 8,519,059 17,929,935
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 161,003,971 592,690,986 69,946,275
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (16,761,264)(.............. (621,001,686)].......ccocvvevvne 7,351,195
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (16,761,264)|.............. (621,001,686)|.........c....... 7,351,195
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 2,194,053 (1,873,606) 1,854,481
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (18,955,317).....cc.c.... (619,128,080)|........ecec...... 5,496,714
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeieenn (134,126) (excluding taxes of $  ..cceeeevencee (1,412,016)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 3,623,989 242,922,174 533,917,470
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (15,331,328) (376,205,906) 539,414,184
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 818,853,046 222,868,228 222,868,228
37, NEtINCOME (LINE 35) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann (15,331,328).............. (376,205,906)|........coenv 539,414,184
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..9,337,361 ... 35,248,086 |.. ..140,833,535 |.. (154,841,810)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeieveveverereeeeeeeeeeie e e (121,823) e 1,012,690 oo 1,202,877
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 11,258,846 |.. ...80,576,781 |.. (139,489,779)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (4,961,816)|.. ..(47,788,750)]|.. .. 115,047,225
42. Change in liability for reinsurance in unauthorized and certified companies ............ ....(353,151)|..
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis 0
44.  Change in asset VAlUALION FESEIVE .............c.ccovcucueueeeeeeeeeeeieeeseeeeaeasaesesesessaeaesesesessassesesesessssssssssesasansdeesssssasesaann (4,374,807)
45, Change iN trEASUNY SEOCK ........ciuiiiiiiiiiiiiiii ittt ettt ettt sbe e be et e e beenbeeatesnsesaeesbeesbeesbeenne [oesaesneea e s e s 0.
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. (366,500,000)
47. Other changes in surplus in Separate ACCOUNtS StAtEMENt ..............ccocueueveveeeceeeeeeeeeeeeeeeeeeeeeeeeeaeaeaesfoeseeeeeeeeenas 364,758,127
48.  Change iN SUMPIUS NOTES .....cc.uiiiiiiieieiie ettt ettt es e e e e e b e e e e e seeneeeneeeneeeneenseeseenneens [eeaesaesa e st s s 0
49. Cumulative effect of changes in accounting PriNCIPIES ..........cciiiiiiiiiiieiic e s 0
50. Capital changes:
£SO I =T I o S AESTOUROPUURTTOPRTOPRPROPIN 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result Of FRINSUIANCE ............c.ccceueueveeeeceeeeeeeeesesaeeseesesessssasaesesesesssaseesfoeseeesesanns (554,224,958)
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas 0
53. Aggregate write-ins for gains and losses in surplus 528,078,070
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (6,524 ,754) (108,773,424) 595,984,818
55. Capital and surplus, as of statement date (Lines 36 + 54) 812,328,292 114,094,804 818,853,046
DETAILS OF WRITE-INS
08.301. Management and Service f86 INCOME .......ccooviviviieieuieiiei ettt 10,921,436 |..ccveveeeee 10,660,123 ..o 21,321,395
08.302. MiSCEITANBOUS -....e.eeeeeeiricececeetriei ettt es et es e e s e eese e e s e s s eseesees s s nsesetesesssansesesessfensnsnsnnnasaesennas 751,151 [ 1,135,689 oo 2,668,386
08.303. Derivative gain on deferred Premilm ...ttt es e ee s es e [0 [0 0
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 11,672,587 11,795,812 23,989,781
2701. Interest credited to reinsurers ..... ..8,279,189 |.. 7,665,721 ... 16,204,510
2702. Derivative loss on deferred premium ...... ..239,870 |.. 1,293,272 |.. ..3,409,208
2703. IMR transfer under reinsurance agreemeNnt .............cccocoooiiiiiiieieieeeieececc et (01 0. ....(875,782)
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge .............cceeeeveveieveiereeeeieeeeeeeeeeesesd|eeeeee s 0 (808,002)...c.vvercrenne (808,001)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 8,519,059 8,150,991 17,929,935
53071, MISCEITANBOUS ....eoeeeeeeeeeee ettt ettt et ae et ete e et e s e teasetensstesseaesneeeseeseseesesensssenssaen foreseneennaeeenananans 108,587
5302. Amortization on reinsurance deferred gains . ..(13,051,378)]|..
5303. Reinsurance deferred gain reclassification ..... 541,020,861 |..
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 528,078,070




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
........... (1,676,270,971)|............... 419,049,611 |......... (3,126,419,641)
................. 44,221,794 |...............(21,804,999)|................. (8,244,252)
3,597,660,413 64,891,734 (128,345,232)
1,965,611,236 462,136,346 (3,263,009, 125)
............ 2,355,811,016 |................356,762,599 |.......... (3,653,568,462)
............... 462,829,644 |................. 76,823,286 |............... 266,564,980
.............. (126,212,312)|................. 73,887,527 |................361,157,909
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
4,207 0 95,078,821
2,692,432,555 507,473,412 (2,930,766,752)
(726,821,319) (45,337,066) (332,242,373)
170,570,423 43,444 198 |.. .79,034,737
............ 0[. SRR | IO
36,026,433 ..6,245,235 |. 13,585,942
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereeneeneeenned 0 fciiiiiieen 140,830
................................. 0 fooereerereereeneeeened 0 fciil0
65,622,026 356,761,977 514,157,018
................ 272,218,882 |.............. 406,451,410 |................606,918,527
................. 28,263,418 |................. 15,015,296 |................. 50,151,318
................................. 0 fooererieneeennn 276,097 [, 276,084
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
15,349,045 1,655,967 216,790,706
43,612,463 16,947,360 267,218,108
19,290 (4,456) (5,608)
228,587,129 389,508,506 339,706,027
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 fooereerereereeneeeened 0 fciil0
................................. 0 [..ceee... (125,000, 000)) .............. (125,000, 000)
..................... (104,266)|.........c.ocecvn...... 127,883 |...ccovv. (88,959)
................................. 0 fooereerereereeneeeened 0 fciil0
422,113,070 (31,524,625) 41,924,665
422,008,804 (156,396, 742) (83,164,294)
................ (76,225,386)|................ 187,774,698 |................(75,700,640)
................ 241,501,243 |...............317,201,883 |................317,201,883
165,275,857 504,976,581 241,501,243

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001.
20.0002.
20.0003.
20.0004.
20.0005.
20.0006.
20.0007.
20.0008.
20.0009.
20.0010.

Reinsurance settlement to premiums ceded, asset in kind transfer
Modco, asset in kind transfer
Commissions, asset in kind transfer
Bonds, asset in kind transfer
Surrender benefits, asset in kind transfer
Death benefits, asset in kind transfer
Security exchanges
Bonds, asset in kind transfer ...
Contribution to Separate Account ..
Federal income tax paid

............ 2,546,349,209
2,467,573,706

50,626,070
................... 5,808,283

..118,600,876 |..
... 96,182,300 |.

1,116,217 |..

2723305 |

.... 10,820,871
.. 100,000,000

,078,821




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 29,073,050 |....ccoveuvne. 30,314,215 | 61,670,056
GROUP I vttt ettt ettt et e s et e s et e s et e s e s et e s s et e s et es s s ese s esesesensesensesessesesoeese ettt ettt 0 feeeeeeeeeeee 0 [ 0
INGIVIAUAT BNNUIEIES ...t oo 513,401,416 |............... 452,761,304 |...coovnenve. 924,853,252
GIOUP @NNUILIES ......vcviiveeeievieeeteeetee sttt ettt ete et e te et et e e et eas et e s s tese st esessese st ese et ebessasessssessssessssesessesessesessesedstesenseseeesene et eneeseneenens 0 freeeeeeeee 0 [ 0
ACCIHENT & NBAIMN ... 113,959 | 22,197 [ 107,420
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 thIOUGN 7) ....ovuieieieeiiiieeeeeiete ettt b bbb 542,588,425 |............... 483,097,716 |......cocnvv 986,630,728
DEPOSIt-LYPE CONMTACES .......vvveieieeiicieiiieieie ettt s s s s s ss s s ssans eresebetenennnaenes 1,118,175 [ 961,180 |...cccveveeree 2,094,875
Total (Lines 8 and 9) 543,706,600 484,058,896 988,725,603




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE 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
SSAP Financial Statement
Number Statement Line For the Six Months Ended  For the Year Ended
o Page Number June 30, 2024 December 31, 2023
Net income (loss), NY SAP $ (15,331,328) $ 539,414,184

State prescribed practices:

Deferred annuities using continuous
Commissioners' Annuity Reserve
Valuation Method (“CARVM”) 51 3 1 376,398 376,561

Variable annuities in excess of NY Reg
213 standard scenario over VM 21

stochastic reserves 51 3 1 (107,087) 3,597,047
NYDEFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2 15.2 478,224 (2,439,800)

NYDFS Seventh Amendment to
Regulation No. 172 impact on admitted

unearned reinsurance premium 61 2 15.2 (257,176) 10,474,410
State permitted practices: NONE — —
Net income (loss), NAIC SAP $ (14,840,969) $ 551,422,402

June 30, 2024 December 31, 2023
Statutory capital and surplus, NY SAP $ 812,328,292 § 818,853,046

State prescribed practices:

Deferred annuities using continuous
CARVM 51 3 1 1,221,113 844,715

Variable annuities in excess of NY Reg
213 standard scenario over VM 21

stochastic reserves 51 3 1 3,392,612 3,499,699
NYDEFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2 15.2 (1,645,795) (2,124,019)

NYDFS Seventh Amendment to
Regulation No. 172 impact on admitted

unearned reinsurance premium 61 2 15.2 8,893,535 9,150,711
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 824,189,757 $ 830,224,152

) Statement of Statutory Accounting Principles (“SSAP”)

B. No significant change.

C. Accounting Policy

(1) No significant change.

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

(3-5) No significant change.

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

(7-13) No significant change.

D. Going Concern

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

7



STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NOTES TO THE FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors

In June 2024, the Company reclassified $541,020,861 from Unassigned funds to Other than special surplus in accordance
with guidance from the NYDFS. The reclassification represents the cumulative balance of unamortized deferred
reinsurance gains. Going forward, such gains will be recognized in Unassigned funds as earnings emerge on the reinsured
business.

Business Combinations and Goodwill

No significant change.

Discontinued Operations

No significant change.

Investments

A-C.

D.

No significant change.

()
2

€)

(4)

)

Loan-backed Securities

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 six months ended
June 30, 2024.

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 six months ended
June 30, 2024.

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 June 30, 2024, the Company has not recognized any OTTI on its loan-backed securities based on cash flow
analysis.

At June 30, 2024, 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 $ 251,129
2. 12 Months or Longer $ 28,786,865

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 17,494,587
2. 12 Months or Longer $ 272,431,186

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; (i) the likelihood that the issuer can service the scheduled interest and principal payments; (iii) the
quality and amount of any credit enhancements; (iv) the security’s position within the capital structure of the
issuer; (v) possible corporate restructurings or asset sales by the issuer; and (vi) changes to the rating of the
security or the issuer by rating agencies. Additional considerations are made when assessing the unique features
that apply to certain loan-backed securities including, but are not limited to: (i) the quality of underlying collateral;
(i1) expected prepayment speeds; (iii) current and forecasted loss severity; (iv) consideration of the payment terms
of the underlying assets backing the security; and (v) the payment priority within the tranche structure of the
security. For loan-backed securities in an unrealized loss position as summarized in the immediately preceding
table, the Company does not have the intent to sell the securities, believes it has the intent and ability to retain the
security for a period of time sufficient to recover the carrying value of the security and based on the cash flow
modeling and other considerations as described above, believes these securities are not other than temporarily
impaired.

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NOTES TO THE FINANCIAL STATEMENTS

E-I.  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 six months ended June 30, 2024.

J-K. No significant change.
L. Restricted Assets
(1-3) No significant change.

(4) The Company’s collateral received and reflected as assets at June 30, 2024, were as follows:

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

Cash *** $ 108,494,000 $ 108,494,000 3.7 % 3.8 %
Schedule D, Part 1 — — — _
Schedule D, Part 2, Section 1 — — _ _
Schedule D, Part 2, Section 2 — — . _
Schedule B — — — _
Schedule A — — — _
Schedule BA, Part 1 — — _ _
Schedule DL, Part 1 — — _ _
Other — — — _
Total Collateral Assets $ 108,494,000 $ 108,494,000 3.7 % 3.8 %

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

*** Includes cash equivalents and short-term investments

% of Liability to total
Amount Liabilities*

Recognized Obligation to
Return Collateral Asset $ 108,494,000 54 %

*  Column I 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 six months ended June 30, 2024.
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 June 30, 2024.

O - P. No significant change.
Q. Prepayment Penalty and Acceleration Fees
During the six months ended June 30, 2024, 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 $ — 3 35,714

R. Reporting Entity's Share of Cash Pool by Asset Type

The Company did not participate in a cash pool during the six months ended June 30, 2024.

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NOTES TO THE FINANCIAL STATEMENTS

S. Reporting Net Negative (Disallowed) IMR

(1) Net negative (disallowed) IMR

Non-
Insulated Insulated
General Separate Separate
Total Account Account Account
Net negative (disallowed) IMR  $(13,559,619) § (4,698,035) $ — % (8,861,584)
(2) Negative (disallowed) IMR admitted
Non-
Insulated Insulated
General Separate Separate
Total Account Account Account
Net negative (disallowed) IMR
admitted $ 13,559,619 $ 4,698,035 $ — $ 84861,584

(3) Calculated adjusted capital and surplus

Total

Prior Period General Account
Capital & Surplus From Prior
Period SAP Financials: $812,554,670

Net Positive Goodwill
(admitted) —

EDP Equipment & Operating

System Software (admitted) —
Net DTAs (admitted) 24,724,495
Net Negative (disallowed)

IMR (admitted) 9,115,596

Adjusted Capital & Surplus  $778,714,579

(4) Percentage of adjusted capital and surplus

Total
Percentage of Total Net Negative (disallowed) IMR
admitted in General Account or recognized in
Separate Account to adjusted capital and surplus 1.74 %

(5) No significant change.

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

A-B. No significant change

C. The gross, nonadmitted amounts for interest income due and accrued as of June 30, 2024 were as follows:

Interest Income Due and Accrued:

1 Gross $ 14,378,757
2 Nonadmitted —
3 Admitted $ 14,378,757

D-E. No significant change

8. Derivative Instruments

As of June 30, 2024, 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.

7.3



STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY
NOTES TO THE FINANCIAL STATEMENTS

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

Securities

June 30, 2024 December 31, 2023
Initial Margin:
OTC-bilateral $ — 8 —
Variation Margin:
OTC-bilateral — 586,215
Total OTC $ — 586,215

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
June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023
Initial Margin:
OTC-bilateral ~ $ — 3 — 3 476,809 § 460,283 $ 476,809 $ 460,283
Variation Margin:
OTC-bilateral 108,494,000 43,594,000 4,246,585 2,489,792 112,740,585 46,083,792
Total OTC $ 108,494,000 $ 43,594,000 $ 4,723,394 § 2,950,075 $ 113,217,394 § 46,544,075

() 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 table below summarizes the net amount of undiscounted future settled premium payments (receipts), by year, as of
June 30, 2024:

Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)
2024 $ 6,054,769
2025 19,996,297
2026 22,831,787
2027 13,724,086
Thereafter 32,451,127
Total $ 95,058,066

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:

June 30, 2024 December 31, 2023
Net undiscounted future premium payments (receipts) $ 95,058,066 $ 100,332,650
Estimated fair value of derivative net assets (liabilities), including discounted future premiums $ 66,844,185 $ 26,494,866
Estimated fair value of derivative net assets (liabilities), excluding discounted future premiums $ 151,659,203  §$ 116,321,067

9. Income Taxes
No significant change.
10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties
A-C. No significant change.
D. The Company had $3,554,870 receivable and $19,815,383 payable with affiliates as of June 30, 2024. The Company
had $2,603,104 receivable and $117,245,662 payable with affiliates as of December 31, 2023. Amounts receivable and

payable are expected to be settled within 90 days.

E-O. No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NOTES TO THE FINANCIAL STATEMENTS

11.

12.

13.

14.

15.

16.

Debt

A.

B.

No significant change.

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

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

As of June 30, 2024, the Company did not sponsor any retirement plans, deferred compensation plans, postemployment
benefit plans or other postretirement plans.

Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations

A-L

J.

No significant change.

The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $47,692,610 at
June 30, 2024.

K-M. No significant change.

Contingencies

No significant change.

Leases

No significant change.

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

(1)

2
)

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
June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023
Foreign Currency Swaps ~ $ 49,304,244  § 52,316,151  $ — 3 —

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 foreign currency swaps was $3,160,614 and
$3,027,612 at June 30, 2024 and December 31, 2023, respectively.

(4) At June 30, 2024 and December 31, 2023, the estimated fair value of collateral consisting of various securities received

by the Company on its OTC-bilateral derivatives as variation margin was $4,246,585 and $2,489,792, respectively.
The Company also received, as initial margin on its OTC-bilateral derivatives, various securities with an estimated fair
value of $476,809 and $460,283 at June 30, 2024 and December 31, 2023, respectively.
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17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
No significant change.
B. Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during the six months ended June 30,
2024.

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

where wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the quarter
ended June 30, 2024.

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

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

value at:
June 30, 2024
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets
Interest rate $ — 3 1,047290 $ — 3 1,047,290
Foreign currency exchange rate — 2,976,705 — 2,976,705
Equity market — 185,799,360 — 185,799,360
Total derivative assets — 189,823,355 — 189,823,355
Separate Account assets ) — 4,140,798,928 — 4,140,798,928
Total assets $ — $  4330,622,283 $ — $  4330,622,283
Liabilities
Derivative liabilities
Equity market $ — 3 9,069,907 $ — 3 9,069,907
Total liabilities $ — 9,069,907 § — 3 9,069,907

M 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.

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 June 30, 2024.

Transfers into or out of Level 3
During the six months ended June 30, 2024, 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.
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NOTES TO THE FINANCIAL STATEMENTS

(4) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date

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

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

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

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

Determination of Fair Value

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

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

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

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

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

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

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

June 30, 2024
Not Practicable
Aggregate Fair (Carrying
Value Admitted Value Level 1 Level 2 Level 3 Value)

Assets
Bonds $ 1,559,250,846 $ 1,743,337,480 $ 105,583,984 § 1450297316 § 3,369,546 $ —
Preferred stocks 3,276,084 3,276,084 — — 3,276,084 —
Mortgage loans 173,207,640 191,954,591 — — 173,207,640 —
Cash, cash equivalents and short-term investments 165,275,857 165,275,857 165,275,857 — — —
Contract loans 128,138 128,138 — — 128,138 —
Derivative assets " 199,993,547 197,610,592 — 199,993,547 — —
Other invested assets 14,389,831 19,476,517 — 14,389,831 — —
Investment income due and accrued 14,378,757 14,378,757 — 14,378,757 — —
Separate Account assets 9,163,435,287 9,572,860,326 307,551,035 7,970,617,386 885,266,866 —

Total assets $ 11,293,335,987  $ 11,908,298,342 $§ 578,410,876 $ 9,649,676,837 § 1,065,248274 § —
Liabilities -
Investment contracts included in:

Liability for deposit-type contracts $ 13,668,481 $ 13,668,481 $ — S — 3 13,668,481 $ —
Derivative liabilities ! 9,069,910 9,069,907 — 9,069,910 — —
Payable for collateral received 108,494,000 108,494,000 — 108,494,000 — —
Separate Account liabilities 795,152 739,743 — 795,152 — —

Total liabilities $ 132,027,543 § 131,972,131  § — S 118,359,062  $ 13,668,481  § —

December 31, 2023
Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,644,758,925 § 1,796,057,595 $ 116,010,624 $ 1,527,526,801 § 1,221,500  § —
Preferred stocks 3,276,084 3,276,084 — — 3,276,084 —
Mortgage loans 210,419,784 228,229,011 — — 210,419,784 —
Cash, cash equivalents and short-term investments 241,501,243 241,501,243 241,501,243 — — —
Contract loans 108,848 108,848 — — 108,848 —
Derivative assets ") 139,693,910 137,228,982 — 139,693,910 — —
Other invested assets 15,380,271 19,487,890 — 15,380,271 — —
Investment income due and accrued 15,023,963 15,023,963 — 15,023,963 — —
Separate Account assets 8,429,026,263 8,808,013,230 147,797,621 7,375,354,943 905,873,699 —

Total assets $ 10,699,189,291  $ 11,248,926,846 $ 505,309,488 $ 9,072,979,888 § 1,120,899,915 $ —
Liabilities -
Investment contracts included in:

Liability for deposit-type contracts $ 13,772,747  $ 13,772,747  $ — S — S 13,772,747  $ —
Derivative liabilities 10,368,698 10,335,412 — 10,368,698 — —
Payable for collateral received 43,594,000 43,594,000 — 43,594,000 — —
Separate Account liabilities 1,572,321 1,702,985 — 1,572,321 — —

Total liabilities $ 69,307,766 § 69,405,144  § — 3 55,535,019 $ 13,772,747  $ —

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 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, cash equivalents and short-term investments classified as Level 2 assets, estimated fair values are
determined using an income approach. The estimated fair value is determined using third-party commercial pricing
services, with the primary inputs being quoted prices in markets that are not active, benchmark yields, spreads off
benchmark yields, new issuances, issuer rating, trades of identical or comparable securities, 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.

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

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

Mortgage Loans

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

Contract Loans

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

Derivatives

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

Other Invested Assets

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

Investment Income Due and Accrued

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

Investment Contracts Included in Liability for Deposit-Type Contracts

The fair value of investment contracts included in 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.

Borrowed Money

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

Payable for Collateral Received

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

Separate Accounts

Separate Account assets are presented either on a General Account basis or 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 derivatives. 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
mnstruments.

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”.
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21.

22,

23.

24.

25.

26.

27.

28.

29.

30.

31

32.

33.

34.

For Separate Account assets classified as Level 3, 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 prices in markets that are not active or priced using expected future cash flows and discounting them
using current interest rates for similar investments with similar credit risk.

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

D. At June 30, 2024, the Company had no investments where it was not practicable to estimate fair value.

E. At June 30, 2024, the Company had no instruments measured using the NAV practical expedient for valuation
purposes.

Other Items

No significant change.

Events Subsequent

The Company has evaluated events subsequent to June 30, 2024 through August 8, 2024, 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.

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 Affordable Care Act.

Change in Incurred Losses and Loss Adjustment Expenses

The Company had no change in incurred losses and no loss adjustment expenses during the six months ended June 30,
2024.

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.
Premiums and Annuity Considerations Deferred and Uncollected

No significant change.
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35. Separate Accounts
A. Separate Accounts Activity
(1) No significant change.
(2) As of June 30, 2024 and December 31, 2023, the Company’s Separate Account Annual Statement included legally

insulated assets of $4,140,633,398 and $4,126,176,315, respectively. The assets legally insulated from the General
Account as of June 30, 2024, are attributable to the following products/transactions.

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Indexed Annuities $ — 5,480,326,420
Individual Variable Annuities 4,140,633,398 —
Total $ 4,140,633,398 $ 5,480,326,420

(3-4) No significant change.
B. No significant change.
C. Reconciliation of Net Transfers to or (from) Separate Accounts

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

Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 503,681,584
b. Transfers from Separate Accounts (Page 4, Line 10) 487,685,734
c. Net transfers to or (from) Separate Accounts (a) - (b) 15,995,850

(2) Reconciling Adjustments —

ransfers as reported in the Summary of Operations of the Life,
@3) T fi d in the S f O i f the Lift
Accident & Health Annual Statement (1c) + (2) = (Page 4, Line 26)  § 15,995,850

36. Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

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 requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? ..... Yes[ 1 No[X]

LT E= (=N el i =Ty To L USSP PSRRI

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 INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 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 @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes [ X] No[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001685040
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]

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

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

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? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2022

]

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. .............ccocevevevevecceerereeeeereennns 12/31/2018

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
GALE). eueetatrieei ettt s s e h sttt 10/06/2021

By what department or departments?
New York State Department of FINANCIAI SEIVICES .......ciuiiitiiiiiiiiii ittt h e e s he e b e e bt e bt e bt e abeea b e eaeesaeesbeeabeenbeebeenbeanteenneanes

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 NAI

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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by 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 SECUNtIES fITMS? ........oiiiiiiii e Yes [ X] No[ ]

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

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

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

Brighthouse Securities, LLC ..o Charlotte, NC oo oo Joeeeeeeeees | ... YES....

[ 1T N[ T NA[X]

]
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

GENERAL INTERROGATORIES

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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

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

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... LT 939,950

INVESTMENT

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

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

STET=R o] (=] OSSOSO SRS

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes[ 1 No[X]

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

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

LOLHLe e

All Other ....6,938,807 ....6,885,761
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....6,938,807 ....6,885,761
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

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

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
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 & €O ..o.c.evvvieveiciceceeeee ettt 4 Chase MetroTech Center, 6th Floor , Brooklyn, NY 11245 ...

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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Barings, LLC

BlackRock Financial Management, Inc. ......
Brighthouse Services, LLC
Goldman Sachs Asset Management, L.P. ...
Macquarie Private Debt Asset Management LLC ....
MetLife Investment Management, LLC
Pacific Investment Management Company LLC
Voya Investment Management Co. LLC

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 @SSEtS?............ccueuevevririierieereiieeeee e Yes [ X] No[ ]

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?.............ccccceueveeuererrieiseenennns Yes [ X] No[ ]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106006 ......o.cocvvvnnne Barings, LLC ..ot ANDKRHQKPRRG4Q2KLRO5 ........ SEC e NO..oeene
107105 ..o BlackRock Financial Management, INC. ....cccccoooviviviviiinieieiiicens 549300LVXY [VJKE13M84 ....... SEC e NO..ovie
Not a Registered Investment

254900GBFODJIMLK4 141 . Advisor

CF5M58QA35CFPUX70H17 .

Brighthouse Services, LLC ...
Goldman Sachs Asset Management, L.P. ...

Macquarie Private Debt Asset Management LLC .... 254900HCRX50626MW546 ........
MetLife Investment Management, LLC EAUO72Q8FCR1SOXGYJ21 ........
Pacific Investment Management Company LLC .... 549300KGPYQZXGMYYN3S ........

Voya Investment Management Co. LLC .... L1XJESNMAQEGWXS12J24 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
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 credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? .............. e Yes [ X] No[ ]

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

Has the reporting entity self-designated PLGI SECUIES? ...........co i Yes [ X] No[ ]

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

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

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 44,908,497

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 147,046,094

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 191,954,591
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 191,954,591
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 27.700 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes[ ] No[X]

4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ ] No[X]

Fraternal Benefit Societies Only:

5.1 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 reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

States, Etc.

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. Alabama ... AL
2. Alaska ... AK N e O D [ O e O
3. Arizona ..... . AZ 0.
4. Arkansas .. .. AR 0.
5. California .. CA 0.
6. Colorado ...... .. CO 0.
7. Connecticut .. . CT 0.
8. Delaware ............. .. DE 0. ..
9. District of Columbia . . DC 0 [ O e 6,860 |..
10. Florida .. .. FL 0. ...1,062,459 |..
11.  Georgia .. GA 0.
12.  Hawaii .. . HI 0.
13. Idaho .... . ID 0.
14. lllinois ... LI 0.
15.  Indiana . . IN 0.
16. lowa ..... LA 0.
17. Kansas . .. KS 0.
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM . s ..
33. New York ..... 511,049,037 |. ..538,478,358 |..
34.  North Caroling .........cceeeveeveeeneeereeereseseecees NC e Nevi 0. 209,402 oo 9,817 |. [RSORRRRRRRRRN | I ERSRR 219,219 |..
35.  North Dakota . 0.
36. Ohio ..cccueenee 0.
37. Oklahoma . 0.
38.  Oregon .....ccccecvreeeeeereneneresereseeseeseenenes. OR e Neviii oo 17,622 [ 0.
39. Pennsylvania ... 0.
40. Rhode Island .... 0.
41, South Carolina ........cccceceveeveereeereeseeceseiens. SC oo N oo 135,344 | 0.
42, South Dakota ........ccceeeeveveeeeneereneseinseinsienens SO [ N o895 [ 0.
43. Tennessee ... 0.
44, TXAS weoveeeeereiereseereneeeseeeeseseesnsneeseeeneenenes. TX [oveien N oo 136,008 [ 0.
45.  Utah ..... 0.
46. Vermont 0.
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN .9, ..
58. Aggregate Other Aliens . OT .. ... 57,460 |..
59.  Subtotal ......cccoeiiiiiiiiiiiiiis e XXX 31,361,001 ... 512,784,878 | 113,909 [ O 544,259,838
90. Reporting entity contributions for employee benefits
PIANS. ... [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and anNUIties............ccoererereneicnens [0 35T [ 0
92. Dividends or refunds applied to shorten endowment|
or premium paying Period. .........ccccererereereereeneenes [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0. .0
94.  Aggregate or other amounts not allocable by State. |. 0 | 816,538 | 0
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 0. ..1,118,175
96. Plus Reinsurance Assumed. . . 0. e 0
97  Totals (All Business).... ...31,625,586 |........ 513,401,416 |. .0 545,140,961 |.. ..1,118,175
98. Less Reinsurance Cede 21,237,516 |..... 4,749,523,642 0. 4,770,761,158 [...ooveeeiiieiins 0
99. Totals (All Business) less Reinsurance Ceded 10,388,070 | (4,236, 122,226) 113,959 0] (4,225,620,197) 1,118,175
DETAILS OF WRITE-INS
58001. Other alien . .57,460 |. 0 0 0 ... 57,460 |.. 0
58002. ...ccoceiennnnn
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 57,460 0 0 0 57,460 0
9401. Internal policy exchanges .........cccooovevereeneeerens oo XXX oo e 0 foi00616,538 | 0 | 0 [
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 616,538 0 0 616,538 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG............cccccocvevies wevenne 1 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccecevveerieerieieiees eviene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............ ...... 56

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .......

11
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE 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.
(BE)
81-3846992

Brighthouse Holdings,
LLC (DE)

Brighthouse Life Insurance New England Life Brighthouse .
Company (DE) Insurance Company (MA) Investment Advisers, Sectﬁir{%i;thfﬁcs:e(DE)
06-0566090 04-2708937 LLC (DE) y
91626 04-3240897 13-2862391

87726

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

Brighthouse Reinsurance
Company of Delaware (DE)
81-4750360
16073

BLICNY Property

Ventures, LLC (DE)
88-2890382

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

Brighthouse Assignment
Company (CT)
46-3156033

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

Euro TL Investments
LLC (DE)

Euro TI Investments
LLC (DE)

ML 1065 Hotel, LLC
(DE)

47-4161401

TIC European Real
Estate LP, LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

BLIC Property
Ventures, LLC
(DE)
88-1417697

Brighthouse Services,

LLC (DE)
81-3094008

Brighthouse
Renewables Holding,
LLC (DE)
27-2141386

Greater Sandhill I,

Daniel/Brighthouse
Midtown Atlanta
Master Limited ——
Liability Company
(DE) 26-0224429

LLC (DE)
47-4161401

1075 Peachtree LLC

TLA Holdings LLC
(DE)

74-3261395

(DE)
26-0301826

The Prospect
Company, LLC (DE)
51-0099394
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4932 ...|Brighthouse Holding Group ............... |..... 87726 ....|06-0566090 .. | 1546103 ..... | .eervrrrrrrrnnns .. |Brighthouse Life Insurance Company ............ Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial, Inc. ............. vl N0
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| 13-2862391 .. Brighthouse Securities, LLC .........eevvueeneneee Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 91626 ....|04-2708937 .. New England Life Insurance Company ............ Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|04-3240897 .. Brighthouse Investment Advisers, LLC .......... . Brighthouse Holdings, LLC ... . [Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|81-3094008 .. Brighthouse Services, LLC . Brighthouse Holdings, LLC . [Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....|47-4161401 .. ML 1065 Hotel, LLC . |Brighthouse Life Insurance Company . | Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|27-2141386 .. Brighthouse Renewables Holding, LLC . Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weeeeeeeennnnns Greater Sandhill |, LLC .....evvveeiiiiiiiiiiiies Brighthouse Renewables Holding, LLC ........ Ownership .100.000 ...|Brighthouse Financial,
Brighthouse Connecticut Properties Ventures,
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....|01-0893117 .. LLC ettt LDE] e NIA....... Brighthouse Life Insurance Company ......... Ownership .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....| werrrrrnrnnnnns Euro Tl Investments LLC LDE ] NIA....... Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|46-3156033 .. Brighthouse Assignment Company ... e | CTe ] e NIA....... Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial,
Daniel/Brighthouse Midtown Atlanta Master
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....|26-0224429 .. Limited Liability Company .........ccccceeeeunnnee LDE] e NIA....... Brighthouse Life Insurance Company ......... Ownership .100.000 ...|Brighthouse Financial,
Daniel/Brighthouse Midtown Limited
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|26-0301826 .. 1075 Peachtree LLC ..oooeeeeeeeeeeieiiiieieeeeees . Liability Company ........coeeveiveeiiiiiiiinnnns Ownership .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|27-0227067 .. TLA Holdings | LLC ...uvvveeiiiiiiiiiiiiiiiiiie . Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....| weeeeeeeeennnns TIC European Real Estate LP, LLC . |Brighthouse Life Insurance Company .. Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|74-3261395 .. TLA Holdings LLC Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|51-009939% .. The Prospect Company, LLC .......ccccceeuunnnnee . e TLA Holdings LLC Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 16073 ....|81-4750360 .. | .. .. |Brighthouse Reinsurance Company of Delaware Brighthouse Life Insurance Company ......... |Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weveemmeeiiinen | e .. |Euro TL Investments LLC ..........ccccuuumennnnnee Brighthouse Life Insurance Company ......... Ownership.. .100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 60992 ....|13-3690700 .. |3302479 . Brighthouse Life Insurance Company of NY .|Brighthouse Life Insurance Company Ownership.. 100.000 ...|Brighthouse Financial,

..... 00000 ....|81-3846992 .. | .............. NASDAQ Board of Directors .................ccueeeeeenneee. [ Board of Directors.. ..0.000 .... |Board of Directors
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
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? ...
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? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens NO
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? ............cccoiiiiiiii e NO
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? ...t NO
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 Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUAET. ............ccceoiiiiiriirieee s YES

Explanation:

Bar Code:

T AN AR

6 0 9 9 2 2 0 2 4 4 9 0 0
ML AT R

6 0 9 9 2 2 0 2 4 3 6 5 0
e T
XXXV [Document Identifier 445]

6 0 9 9 2 2 0 2 4 4 4 5 0
sz =MW AN
Actuarial Guideline XXXV [Document Identifier 446]

6 0 9 9 2 2 0 2 4 4 4 6 0
byt | NN A QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 0 9 9 2 2 0 2 4 4 4 7 0 0
rmseszsssisemtasiis = | NN A
Actuarial Guideline XXXVI [Document Identifier 448]

6 0 9 9 2 2 0 2 4 4 4 8 0
st | NNNW A
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 0 9 9 2 2 0 2 4 4 4 9 0
vttt e e MO A OO

6 0 9 9 2 2 0 2 4 7 0 0 0

[ ]

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Receivable from reinsurer in liguidation ... e 415,320 oo 415,320 oo (O O 0
2597. Summary of remaining write-ins for Line 25 from overflow page 415,320 415,320 0 0
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704, MISCEITANBOUS ......eetiiieciietii ettt ettt bbbttt bbbttt been [ontenstscaetesetee e seieaennas (L (808,002)]......cccvuervenne (808,001)
2797. Summary of remaining write-ins for Line 27 from overflow page 0 (808,002) (808,001)

15




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccccevrireririrerereeeinisesseeienes e 228,229,011 [ 242,475,310
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 191,954,591 228,229,011
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 36,174,700 ... 36,049,664
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 140,830
8. Deduct amortization of premium and depreciation 22,439
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 35,641,194 36,174,700
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 1,799,333,679 |........... 1,724,781,304
2. Cost of bonds and stocks acquired 125,688,645 ...161,434,220
3. Accrual of discount 2,590,592 4,777,954
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals ... (6,793,119)[... (2,198,692)
6. Deduct consideration for bonds and stocks disposed of 171,686,640 ....89,887,968
7. Deduct amortization of premium 1,458,726
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 1,746,613,564 1,799,333,679
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 1,332,140,626 |................. 15,930,010 |.covveneeee 118,300,006 |........c........ (6,218,666)|............ 1,332,140,626 |............ 1,223,551,964 |.....oooveeeernnicceenn 0 e 1,249,308,482
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 521,287,550 |....ooevivririciciciiree [V 46,974,072 |.........c..... 13,971,028 | 521,287,550 |.....cccone. 488,284,506 |......cccovvvevecrerirnieeeens 0 oo 517,566,289
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 25,091,752 |oecveieeeneeeene [V 963,528 |.....ccovueenne (8,214,326)|....ocvennee. 25,091,752 |...cveeenee 15,913,898 ..o 0 e 18,654,140
L 7Y @2 - TP PEPPRRSTTY SRS 11,691,385 | (U M8 e 1,001,522 |...covvenenne 11,691,385 | 12,692,489 ..o 0 [ 11,489,756
5. NAIC B () ettt ettt n e [er s 2,968,462 |......cooveeeieirieieias [V 81,465 | 7,625 | 2,968,462 |..cocrerinne 2,894,622 | 0 [ 3,024,931
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0 0
7. Total Bonds 1,893,179,775 15,930,010 166,319,489 547,183 1,893,179,775 1,743,337,479 1,800,043,598
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, NAIC B bbbttt b bbbttt b et ens [seee et 3,276,084 |.....ocoecccicne [V T [V T [V 3,276,084 |.....cccoeveeee 3,276,084 ..o 0 o 3,276,084
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 3,276,084 0 0 0 3,276,084 3,276,084 3,276,084
15. Total Bonds and Preferred Stock 1,896,455,859 15,930,010 166,319,489 547,183 1,896,455,859 1,746,613,563 1,803,319,682
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc.ooiiiiiiiieiieeeeee ettt sseesneeneeneennees [eesiesnesiesisssse e s saesinesins [oaeeee e s

2. Cost of short-term investments acquired

3. Accrual of discount ...

4. Unrealized valuation increase/(decrease) ...........

5. Total gain (loss) on disposals ...

6. Deduct consideration received on disposals

R O I=Yo [¥Te: =To o LoT g (4= i o g I}l o4 =14 41Uy o ST PTUR RO PR RO

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiiiiie e ses oo s s [ore s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiieie s oo oo
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 126,893,570
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 21,128,150
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 45,107,579

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 3,652,439
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 8,885,084
AATIOTHZAtION ... s s s e s2s e e e e e e e e e s e e s e s et ns | Sbesiens st (239,889)
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ...........cououeueueuiriiriririiieieteteietst st sttt tesesee st sse s st sese e sess e s sesebesesa e s se st esebeberenenns fesestatnenessenerenes 883,920
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......c.ccviuiuireiiiieieieieieieeseiese et ssse st ssssesesesennns sesssssseesenns 188,540,685
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE 1) ....c.cviiuiueuiiiiieeecteteise ettt ssete bt eb bt b b ss st ae s sssn st b b s s sn et ebebasans toeeesesisnenes 188,540,685

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 OF THE 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

Part A, SECHON 1, COIUMN 14 ......iuiieeiieieieiteieee ettt et see et es s ses e ses e ee s s s s s s s ses e85 s s s ses et et ee s ettt ses s ens s ens s nne bsseseseesees 188,540,685

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt es s s s s s s s et et essassssnsssesesesesssnsnensnsnesenenseenne e 188,540,685
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 197,610,592

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (9,069,907)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e

Fair Value Check

Part A, Section 1, Column 16 190,923,637

Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 190,923,637
Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 199,993,547

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (9,069,910)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 6,959,978
Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0
Part D, SECHON 1, COIUMN 12 .....ouiiieiiiiei it eesessessessenneans 6,959,978
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF JUNE 30, 2024 OF THE 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, DECembEr 31 OF PrIOT YEAT ........cccvovveveveeeeeeeeieeeieteteteeeee et s st seseseasasensesesesesesnas |eoeseneneasneeeneas 3,986,003 |......coovnveeeee 4,196,203
2. Cost Of Cash €qUIVAIENTS BCGUITEA ............cccoeiieieieieeceeeciiee ettt ettt et s e s s s st sesesesessasasasssesesesesesssssssseseses [ereensssesessannnnens 249,454 |................. 22,949,916
3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 14,543 | 39,884
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cveueuiuiiiiieiieeeeetesesesee st eeste e sesesss et et esesesesesessss et ssssssesesesessssessssseseseseses |oesessesssesenenens 4,250,000 |.coorereeenne 23,200,000
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7+8-9) ........c.cceceiieiierereeeeeeeeeeeieie et seseneies [eeeeeeeieee e (V1 3,986,003
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 0 3,986,003
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




[AVE|

SCHEDULE B - PART 2

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

STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 Totals

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

0299999. Mortgages with pamal repayments

1,057,723

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 17
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
702611 oovvvveiiiiiiiiiiiiiiiiiiees HUNTERSVILLE ..o v, NCoovvvveiieieeees e i 03/27/2014 05/01/2024 .....|.......... 1,747,526 |.oooeeeeeeeeee Ofiiiiiiiiiiiiienan O [ [ [ [V OO 1,736,581 |.......... 1,736,581 |.ovvveveeeeieeee O o, [V o
0199999. Mortgages closed by repayment 1,747,526 0 0 0 0 0 1,736,581 1,736,581 0
FARM MORTGAGES ... VARIOUS ... 0.
COMMERCIAL MORT . VARIOUS . 0.
0

0599999 - Totals

1,747,526

2,794,304

2,794,304
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership

6299999 - Totals

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... BLIC-NY PROPERTY VENTURES LLC .................. WILMINGTON ..vvvvvvvvvvnnnnninnnnns |ooeeeens DE......... CAPITAL DISTRIBUTION ....ooooeeeeeniennnnn ....12/16/2022 ...|....04/24/2024 ...|....... 185,438 |........c...... [\ P [\ P [\ P [\ P [\ P 0]..... 185,438 |.......cc..... [\ PP [\ P [\ P 0]..... 185,438
2299999. Joint Venture Interests - Real Estate - Affiliated 185,438 0 0 0 0 0 0 185,438 0 0 0 0 185,438
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6199999. Total - Affiliated 185,438 0 0 0 0 0 0 185,438 0 0 0 0 186,438

6299999 - Totals 185,43, 0 0 0 0 0 0 185,438 0 0 0 0 185,438
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38381A-FV-3 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ..eevvvuusseeeeunnussaermnnnnnanerrnnnnnseseennnnnnsaernnnnnnes | seeeeennnnnnnes |oennnd 06/01/2024 ..... INTEREST CAPITAL I ZATION ... ieeieuuueeeernnnuaseeennnsassaernnnasseeenensaseeennnnaaaseernnnnasseannnnnns [oasseesnnnnnnseeennnnnnsseeennnnnne [oeseennnnnnsseeennnnnnssees 63,627 |eevrnieiiiiiiniaaeeeees 63,627
0109999999. Subtotal - Bonds - U.S. Governments 63,627 63,627
00179C-AA-6 AMSRTRUSTAMSR_24-SFR1 ABS SFR1-A 144A . .oeeeeieeee e eeeenn e eeeenne | cevvviniinenes [eennnd 06/26/2024 ..... NOMURA SECURITIES INTL. INC. .....
032654-8B-0 .. .| ANALOGDEV ICESINC SENIOR CORP BND  5.050 .....cceevvuuniiiiiiiiniiiiiiiiineecciiiineeeevnnineeeeeens | veeeeeeennnnns foeeens 04/01/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ...
032654-BC-8 .. ANALOGDEVICESINC SENIOR CORP BND  5.300 ....eevvuuneeeemnnnieeeeennnneeeeennnieeeeemnnnneeeennnnnns | ceevvennnnnnnns Joennnd 04/01/2024 ..... MERRILL LYNCH PIERCE FNNR & SM
05555A-AE-5 BARCLAYS COMMERCIAL MORTGAGE S SENIOR OM ....ceeevvveniiiiiiiiiiiiiiiiiineeccciineeeceviineeecennn | eeeeeenniineens fonnnd 05/09/2024 ..... BARCLAYS CAPITAL ....ccvvunnnns
209111-GK-3 .. .| CONSOL IDATED EDISON COMPANY OF SENIOR CO ..eevvveieeeeeinnieeeeeennneeeeeeeenieeeeemnnneeeeeennnnnes | cveeeeesnnnnins foeeens 05/06/2024 .....|J.P. MORGAN SECURITIES INC .....
532457-85-6 .. ELI LILLY AND COMPANY SENIOR CORP_BND .......oeivivvuunniiiiiiiiiiieiiiiiineeecnniineeecenninseenenns | aeeeeennnnnenns fonnnd 05/15/2024 ..... MERRILL LYNCH PIERCE FNNR & SM . ..
654106-AE-3 LINIKE INC SENIOR CORP BND  3.875% 11/01/ eeereeeeeeieieieeeeeeeie e eeeeeie e e eenne e e eeenne s | eeeeevnnniins oeeens 04/29/2024 ..... MERRILL LYNCH PIERCE FNNR & SM .. 2,000,000 |..
74334J-AA-8 .. PROG_24-SFR4 SENIOR CMBS SFRA-A 144A 3 ...eiiiiiiiiiiiiiiiiiie e eennnen | eeeeeennieeees [onnnd 06/20/2024 ..... BARCLAYS CAPITAL ........ ..500,000 |..
832070-AA-7 .. .| SMB_24-D ABS -D-A1 144A  5.470% 07/07/5 ..eeeeeiieeeeeeeiee e eeeeee e e e eeenne e eeennnns | cveeeeeeinniins [oeeens 06/25/2024 ..... MERRILL LYNCH PIERCE FNNR & SM . .. 1,500,000 |..
911312-CD-6 UNITED PARCEL SERVICE INC SENIOR CORP BN ......eceevuuniiiiieunnnniiiiinnnsiiriisnnsirrsrssnnnnrssennns | aoeeeennnnnenes |ouunsd 05/20/2024 ..... Lo 12T O AP PPN 1,996,760 [...ocovvvniiiiiiinnnnns 2,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 15,866,384 16,550,000
2509999997. Total - Bonds - Part 3 15,930,011 16,613,627
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 15,930,011 16,613,627
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX
6009999999 - Totals 15,930,011 XXX 10,584 XXX




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..38374C-CC-3 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... |....... . 06/01/2024 . | PAYDOUN ... .. 132,861 ..132,861 O 1 (072 N | IS 2,760 |. .0 . 132,861 |.. 0 e .0 .. 3,072 |. 09/20/2033 . [1.A ........
..38374M-MC-0 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... |....... . 06/01/2024 . | PAYDOUN ... e 11,525 .. 71,525 ... . ...68,854 |oiiiiiiiinnnn 0 ferniiinns 2,672 | .0 . .. 71,525 |.. 0 e ...0 . 12/20/2035 . [1.A ........
..912803-DM-2 | UNITEDSTATESTREASURY SENIOR GOVT BND 0 .... [....... . 04/25/2024 . | DEUTSCHE BANK AG ........ R R 12,232,656 |....... 26,300,000 |........ 8,020,711 |....... 13,649,539 |.... 0 e 174,254 0 [ 13,823,794 |.. ... (1,591,138) |... (1,591,138) . 05/15/2040 . [1.A ........
..912828-XB-1 | UNITEDSTATESTREASURY SENIOR GOVT BND 2 ... |[....... . 05/01/2024 . | CITADEL SECURITIES ...... N R 4,844,913 |....... 5,000,000 |........ 4,961,337 |........ 4,982,821 0 e 4,146 [0 L 4,986,967 [.........eeeee0 | (142,083) |...... (142,083) . 06/15/2025 . [1.A ........
CITIGROUP GLOBAL MKT INC
..91282C-DZ-1 | UNITEDSTATESTREASURY SENIOR GOVT BND 1 ... |[....... . 05/01/2024 .| .uvveeiiiiiiiiiiiiiiiiiiiiinn e | 4,852,335 |........ 5,000,000 |........ 4,880,087 |........ 4,952,625 |............... 0 ooeeennn 13,976 [ovvvvnnnnnns 0 ooeeennn 13,976 [ovvvvnnnnnnns 0 Joeeennn 4,966,601 [....oooeennnn 0 ... (114,266) |...... (114,266) |............ 53,365 |. 02/15/2026 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 22,134,290 36,504,386 18,048,495 23,783,941 0 197,808 0 197,808 0 23,981,748 0 (1,847,457) | (1,847,457) 107,384 XXX XXX
REDEMPT [ON 100.0000
..452151-LF-8 | ILLINOIS STATE OF SENIOR MUNITAX BND GO .... |....... RRVCYL0N V(17 RO R R 255,000 [oeeeeeeens 255,000 |[........... 234,589 |........... 244,016 |.......evennnn0 [ 10,984 |0 | 10,984 f.....ovnnnneee [V R 255,000 [.ooeeiiiiennns (VO [V [V 6,503 |. 06/01/2033 . [1.G FE .
.. 93974C-RE-2 | WASHINGTON STATE OF MUNITAX BND GO 5. ... [....... . 04/01/2024 . | CALL 100.0000 ... ereerreeereineiinins founns 2,000,000 |........ 2,000,000 |........ 1,898,980 |........ 1,899,774 |...............0 o 1,169 e 0 v, 1,169 [oooennnnnns 0 Joeeennn 1,900,943 . 08/01/2040 . [1.B FE .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 2,255,000 2,255,000 2,133,539 2,143,790 12,153 0 2,155,943 XXX XXX
..3132AC-S7-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# ZTO .... |....... . 06/01/2024 . | PAYDOUN ... ... 11,857 ...11,857 ...13,004 |.... L(1,147) ). 0 .. 11,857 |.. . 07/01/2048 . [1.A ........
..3132DN-21{-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 .... |....... . 06/01/2024 . | PAYDOUN ... ... 21,353 ...21,593 |.... L (241) ) 0 . 10/01/2052 . [1.A ........
.. 31320N-S7-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 08/01/2052 . [1.A ........
..3132DN-XL-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 09/01/2052 . [1.A ........
..31320V-7C-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD8 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 09/01/2050 . [1.A ........
..3133A6-TL-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# QBO .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2050 . [1.A ........
..3133A7-PJ-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# QB1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 07/01/2050 . [1.A ........
..3133B0-RI-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# QD3 .. 06/01/2024 . | PAYDOUN 0| . 12/01/2051 . (1.
..31359T-Z4-3 | FANNIE MAE FNMA_98-39 SENIOR AGENCY_CMO 06/01/2024 . | PAYDOUN 0| . 06/20/2028 . (1.
..3136AP-VL-3 | FNMA_15-59B SENIOR AGENCY_CMO _15-59B ... 06/01/2024 . | PAYDOUN 0| . 08/25/2045 . (1.
..3137A3-4X-4 | FREDDIE MAC FHLMC_3763 SENIOR AGENCY_CMO .... . |- 06/01/2024 . | PAYDOUN 0| . 11/15/2040 . (1.
..3137B5-4G-5 |FHLMC_42-59 SENIOR AGENCY CMO _42-59 3 .... |.......|. 06/01/2024 . |PAYDOWN 0| . 08/15/2041 . (1.
..3137FE-SA-9 | FREDDIE MAC FHLMC_47 SENIOR AGENCY_CMO _ ... [....... . 06/01/2024 . | PAYDOUN ... 0 . 08/15/2047 . (1.
..31393W-BD-0 |FREDDIE MAC FHLMC_2640 SENIOR AGENCY CMO .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 07/15/2083 . [1.A ........
..31394D-E4-8 | FANNIE MAE FNMA_05-53 SENIOR AGENCY_CMO ..... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/25/2035 . [1.A ........
..31394V-E8-9 | FANNIE MAE FNMA_06-2 SENIOR AGENCY CMO _ ... [....... . 06/01/2024 . | PAYDOUN ... 0 . 02/25/2036 . [1.A ........
..31395P-PE-6 | FREDDIE MAC FHLMC_2948 SENIOR AGENCY_CMO .... |....... . 06/01/2024 . | PAYDOUN ... 0 . .. . 03/15/2035 . [1.A ........
..31305R-2E-7 | FREDDIE MAC FHLMC_2949 SENIOR AGENCY_CMO .... |....... . 06/01/2024 . | PAYDOUN ... 0 110,578 |.. . 03/15/2035 . [1.A ........
..31396C-3Y-4 | FREDDIE MAC REFERENCE REMIC -T SENIOR AG .... 06/01/2024 . | PAYDOUN 0| 85,184 . 10/15/2035 . (1.
..31396C-LG-3 |FREDDIE MAC FHLMC_3054 SENIOR AGENCY_CMO ... 06/01/2024 . | PAYDOUN 0| . 10/15/2035 . (1.
..31396E-25-8 | FREDDIE MAC FHLMC_3062 SENIOR AGENCY_CMO .... 06/01/2024 . | PAYDOUN 0| . 11/15/2035 . (1.
..31396F-GZ-0 |FREDDIE MAC FHLMC_3073 SENIOR AGENCY_CMO .... 06/01/2024 . | PAYDOUN 0| . 11/15/2035 . (1.
..31396H-AL-3 | FREDDIE MAC FHLMC_5 SENIOR AGENCY_CMO _5 .... 06/01/2024 . | PAYDOUN 0| . 02/15/2036 . (1.
..31398G-QR-3 | FANNIE MAE FNMA_09-111 SENIOR AGENCY_CMO .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 01/25/2040 . (1.
..3140J5-40-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 ... |....... . 06/01/2024 . | PAYDOUN ... 0 . 09/01/2047 . (1.A ........
..3140J9-FU-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 11/01/2048 . [1.A ........
..3140MP-50-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BVO .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 05/01/2052 . [1.A ........
..3140X7-RU-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 10/01/2049 . [1.A ........
..3140X7-YR-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 09/01/2050 . [1.A ........
..3140X8-JJ-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... . |- 06/01/2024 . | PAYDOUN ... 0 . 11/01/2050 . [1.A ........
..31418D-SH-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... . |- 06/01/2024 . | PAYDOUN ... 0 . 09/01/2050 . [1.A ........
..31418D-SJ-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... . 06/01/2024 . | PAYDOUN ... .0 . . 09/01/2050 . [1.A ........
J.P. MORGAN SECURITIES
..54627R-AN-2 | LOUISIANA LOCAL GOVERNMENT ENV MUNITAX B .. 04/25/2024 . [ INC ..... .. 2,425,000 ..2,425,000 |. .2,425,000 |.. . 2,425,000 .(129,689) |. (129,689) |.. . 02/01/2033 . [1.A FE .
..592041-WJ-2 | MET GOVT NASHVILLE & DAVIDSON SENIOR MUN ... . 04/18/2024 . | PAINE WEBBER .. .... 740,000 .... 740,000 |.......... 740,000 |.... ... 740,000 |.. .(20,764) |....... (20,764) . 07/01/2026 . [1.F FE ....




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the 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
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..626207-YS-7 |MUNICIPAL ELEC AUTH GA SENIOR MUNITAX BN .... [....... . 04/01/2024 . | CALL 100.0000 ..... |oeeeeerereeniiiiinns foneennnns 61,000 |............ 61,000 |............ 72,430 |..ooooenns FATE: 72N [V (VA D] R [V R (VA D] R [V R 71,281 |t 0 f...... (10,281) |....... (10,281) [cevvveeeenns 2,152 |. 04/01/2057 . |2.A FE ....
REDEMPT [ON 100.0000
..882581-AA-3 | TEXAS NATURAL GAS SECURITIZATI MUNITAXB .... [....... . 04/01/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins | | 19,174 |............ 19,174 |............ 19,174 |............ 19,174 |l [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 19,174 |...ovvveneneees 0 fooeiinnnnnees [ PP [ 571 |. 04/01/2035 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,101,735 6,252,188 6,185,201 6,214,516 0 47,950 0 47,950 0 6,262,469 0 (160,734) (160,734) 170,679 XXX XXX

1’603

REDEMPT ION 100.0000

..00115*-AA-0 | AES ILUMINA LLC SECURED CORP_BND ~ 6.000 .... |....... L 06/28/2024 . [ ..eeeeeeieiiiiiieiiiiiies [y [ 81,465 081,465 [l 74,021 [l 76,931 [0 4,534 [0 4534 0 81,465 |...oouiiienns (U IO 0 foreeeieiinnns [ PP 2,471 |. 03/26/20382 . 15.C ........
..04248N-AA-1 | ARMY HAWAII FAMILY HOUSING TRU SENIOR MU .... |....... . 06/15/2024 . ..37,486 |.. 1,035 (. 06/15/2050 . |1.D FE ...
..04544Q-AD-9 | ASSET BACKED SECURITIES CORP H SENIOR AB ... . |- 06/25/2024 . [PAYDOIN ... R ... .. .0 | . ... 1,976 |.. . 11/25/2036 . |[1.A FM ...
..04544T-AA-Q | ASSET BACKED SECURITIES CORP H SENIOR AB ... |....... . 06/25/2024 . [PAYDOIN ...........eeeeenn. , , , , , 348 |0 [ 22,267 |.vvveneannnn (U IO 0 foreeeieiinnns [V FOPO 298 . 05/25/2037 . |1.A FM ....
CITIGROUP GLOBAL MKT INC
..057224-AZ-0 | BAKER HUGHES HOLDINGS LLC SENIOR CORPBN .... |....... . 05/01/2024 . | evveeniiiiiiiiiiniiiiiiinn | | 2,820,840 |........ 3,000,000 |........ 3,312,030 |........ 3,267,512 |..cnieenn. 0 foueeees (3,670) [ouvvrrernnnns 0 0 foueeees 3,263,842 |...uviiinnnns 0 [.... (443,002) |...... (443,002) [.oveennnne 96,948 |. 09/15/2040 . 1.G FE ....
..07386R-AC-3 |BEAR STEARNS ASSET BACKED SECU SENIOR AB .... |....... . 06/25/2024 . [ PAYDOIN ... ... 23,804 ...23,804 ...22,761 .0 | ...0 [ ...0 . 02/25/2037 . |[1.A FM ...
..073871-AC-9 |BEAR STEARNS ALT-A TRUST BALTA SUPSEN WH .... |....... . 06/25/2024 . [PAYDOIN ... ... 12,204 .0 . .0 [ . 08/25/2036 . |2.C FM ....
..07389R-AC-0 |BEAR STEARNS ASSET BACKED SECU SENIOR AB .... |....... . 06/25/2024 . [PAYDOIN ... .. 92,022 .0 | ...0 [ . 12/25/2036 . |[1.A FM ...
..07401J-AA-6 | BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO ... 06/25/2024 . | PAYDOIN 19,781 0 0 . 12/25/2036 . |1.A FM .
..07401M-AG-6 | BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO ... 06/25/2024 . | PAYDOUN 10,990 0 0 . 02/25/2037 . |1.A FM .
..10568K-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SENIOR IH ... 06/01/2024 . | PAYDOIN 18,381 0 0 . 11/25/2061 . |1.A FE .
..10569F-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SENIOR IH ... 06/01/2024 . | PAYDOUN 10,838 0 0 . 09/25/2061 . |1.A FE .
REDEMPTION .
..125198-AA-5 | CED ALAMO 7 LLC SECURED CORP_BND  4.210 .... |....... L 06/30/2024 . [ .evvvieeiiiiiiieeieiiiiens e [ 14,998 0 0 . 06/30/2041 . |2.B ........

.. 12566U-AD-6 | CITIMORTGAGE ALTERNATIVE LOAN SUPSEN WHO .... |....... . 06/01/2024 . [ PAYDOIN ... .. 80,046 .0 . .0 [ . 02/25/2037 . |3.A FM ...
..12659Y-AA-2 | COLT MORTGAGE LOAN TRUST COLT SENIOR WHO .... 06/01/2024 . | PAYDOUN 0 0 . 02/01/2067 . |1.A FE ...
..12660B-AM-3 | CREDIT SUISSE MORTGAGE TRUST C SENIOR IH .... 06/01/2024 . | PAYDOIN 0 0 . 01/25/2067 . |1.A FE .
..12663D-AC-8 | CREDIT SUISSE MORTGAGE TRUST C SENIOR IH .... 06/01/2024 . | PAYDOUN 0 0 . 06/25/2067 . |1.A FE .
.. 126650-AC-4 | CREDIT SUISSE MORTGAGE TRUST C SENIOR IH .... - |- 06/01/2024 . [ PAYDONN 0 0 . 05/25/2067 . |1.A FE .
..126673-J3-7 | ENCORE CREDIT RECEIVABLES TRUS SUB ABS_A .... |....... |- 06/25/2024 . [ PAYDONN 0 0 . 09/25/2035 . |1.A FM .
..12668A-X6-7 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |....... . 06/01/2024 . [ PAYDOIN ... .0 . .0 . . 01/25/2036 . |1.A FM .
..126694-M6-2 | COUNTRYWIDE HOME LOANS CWHL_06 SUPSEN WH .... |....... . 06/25/2024 . [ PAYDOIN 0 0 . 04/25/2046 . |1.A FM .

REDEMPTION 100.0000

..12672#-AA-6 | CVS PASSTHROUGH TRUST CORP_BND ~ 4.704% ...... |....... . 06/10/2024 . | .. . 09/10/2034 . |2.B ........
..126740-AA-6 | CVS PASSTHROUGH TRUST SECURED CORP_BND ....... |....... . 06/10/2024 . . 08/10/2035 . |2.B ........
..12693#-AA-1 | UNIVERSITY OF WISCONSIN SECURED CORP_BND ..... | ....... . 04/18/2024 . . 04/18/2046 . |1.B ........
..13466*-AA-8 | CAMPUSPARC LP SECURED CORP_BND ~ 5.138% ...... |....... . 06/30/2024 . . 12/31/2043 . |2.B PL ....
..141781-BZ-6 | CARGILL INC SENIOR CORP_BND 144A  5.125 ... |....... L 06/05/2024 . [ ..eeviieiiiiiiiieiiiiiiees e [ 79,298 |.......... 790,000 |[...........789,020 [........... 789,115 0 0 [ 789,150 [.evveeeeennn. [ FO 6,143 . 10/11/2082 . |1.F FE ....
.. 14913R-2Z-9 | CATERPILLAR FINANCIAL SERVICES SENIOR CO ... |..ee... . 04/18/2024 . . 2,151,006 2,171,678 |.... .2,176,720 |.. . (25,714)|.... . 08/12/2025 . |1.F FE ...
..16165A-AD-6 | CHASEFLEX TRUST CFLX_07-3 SUPSEN WHOLEC .... |....... . 06/25/2024 . 475 . 07/25/2037 . |[1.A FM ...
..17311L-AB-7 | CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... |....... . 06/01/2024 . [ PAYDOIN ... .28 | . 04/25/2037 . |3.A FM ...
..173138-AA-9 | CITIGROUP MORTGAGE LOAN TRUST SENIOR ABS .... . 06/25/2024 . [PAYDOIN ... .4,420 |.... . 05/25/2037 . |[1.A FM ...

. 03/01/2033 . [1.A FE ...
. 02/25/2067 . |1.A FE ...
. 05/20/2049 . |2.B FE ....
. 05/20/2049 . |2.B FE ....

. 04/25/2024 . [FTN FINANCIAL .
06/01/2024 . | PAYDOIN ...
05/20/2024 . | PAYDOUN
. 05/20/2024 . [PAYDOIN ...

..185512-AA-8 | CLECO SECURITIZATION | LLC SENIOR CORPB ...
..19685E-AA-Q | COLTMORTGAGELOANTRUSTCOLT_ SENIOR WHOLE_ ....
..233046-AK-7 | DB MASTER FINANCE LLC DNKN_19 SENIOR ABS ....
..233046-AL-5 | DB MASTER FINANCE LLC DNKN_19 SENIOR ABS ....

1,018,952 |....
98,748 |.
.3,750 |.

oo ocooooo
oo ocooooo
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..23332U-DB-7 |DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... |....... . 06/20/2024 . | PAYDOUN ... ... 3,731 ....2,940 |.... .0 . 0 .3,731 .. 0 e . 03/19/2045 . [1.A FM ....
..23332U-EL-4 |DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... |....... . 06/20/2024 . | PAYDOUN ... ... 1,347 .. 1,072 .0 . 0 1,347 .. . 08/19/2045 . [1.A FM ....
..23334B-AA-2 | DTE ENERGY CENTER LLC SECURED CORP BND 1 .... |....... . 04/30/2024 . |MATURITY . ...92,330 ...93,065 |.... .0 . 0 ..92,330 |.. . 04/30/2024 . 2.A FE ....
..24380X-AA-5 | DEEPHAVEN RESIDENTIAL MORTGAGE SENIOR WH .... |....... . 06/01/2024 . | PAYDOUN ... ...16,308 ...16,307 |.... .0 . .0 . ..16,308 |.. . 03/25/2067 . [1.A FE ....

REDEMPT [ON 100.0000
..24617#-AA-9 | DELAWARE NORTH COMPANIES INC B SECURED C .... . 05/14/2024 . ...46,679 ...46,679 |.... ..46,679 |.. . 11/14/2034 . (2.B PL ....
..28165A-AA-7 | EDVESTINU PRIVATE EDUCATION LO SENIOR AB .... 06/25/2024 . | PAYDOUN . 5,024 K . 4,907 |. . 5,024 . 11/26/2040 . [1.A FE ....
..28628C-AA-4 |ELFI GRADUATE LOAN PROGRAM ELF SENIOR AB .... . 06/25/2024 . | PAYDOUN ... ... 32,308 ...32,307 | 32,307 ... ..32,308 |.. . 08/26/2047 . (1.A FE ....
J.P. MORGAN SECURITIES

..31620M-BY-1 |FIDELITY NATIONAL INFORMATION SENIOR COR .... |....... . 06/05/2024 .| INC oooeeeeiiieiiieieiee e e 384,145 |........... 385,000 |........... 384,761 |........... 384,790 [.oevvinnnnnnnn 0 e [ 0 | [ 0 s 384,799 [ovvvvviiinnnnn 0 fonininnnn (854) i (654) |vvvvernnnns 17,508 |. 07/15/2032 . |2.B FE ....
..316773-DG-2 |FIFTH THIRD BANCORP SENIOR CORP BND 4. .... |....... . 05/30/2024 . | TRADE WEB DIRECT LLC ... |.eeeeeieeeeiiiiienes |oeeeeens 869,782 |[.......... 908,000 |.......... 908,000 |.......... 908,000 |..oeeeeeeennns [V (VR [V (VR [V R 908,000 (38,218) |..ovveennee 36,349 |. 07/28/2030 . |2.A FE ....

REDEMPTION 100.0000

...0 . 12/15/2037 . |2.CPL ....

..36877#-AA-0 | FRISCO HQ OPERATIONS LLC SECURED CORP BN ..... |....... . 06/15/2024 . ..64,719 |..

J.P. NORGAN SECURITIES
. 06/05/2024 . | ING

. 04/15/2026 . |2.C FE ....

..361841-AH-2 | GLP CAPITAL LP SENIOR CORP_BND  5.375% .259,000 |.. . (1,792)

.. 362334-BQ-6 | GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .. 06/25/2024 . | PAYDOIN .32 0 f. . 03/25/2036 . [1.A FM ...
..36264E-AG-9 | GS MORTGAGEBACKED SECURITIES T SENIOR WH ... . 06/01/2024 . [ PAYDOIN ... 13,028 |.. ...0 . 05/25/2062 . |1.A ........
STIFEL NICOLAUS & CO INC
..375558-BA-0 | GILEAD SCIENCES INC SENIOR CORP_BND 4. ... |....... . 06/01/2024 . [ .evvviieiiiiiiieeiiiiiies e [ 7,587,180 |........ 9,000,000 |........ 8,947,170 |........8,957,516 |....coeeeeetl0 |oeeennnis 408 | 0 foeeeennes 408 | 0 foeeees 8,967,925 |...cveeennn. 0 |... (1,370,745)|... (1,370,745) |........... 304,875 |. 02/01/2045 . |2.A FE ...
J.P. MORGAN SECLRITIES
0 0 foeeees 2,130,341 |ociiieennne [ FO 1,079 |o...oeet 1,079 |o.oeeeeee. 37,771 |. 02/15/2033 . |2.A FE ....

..38141G-CU-6 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ ..... |....... . 06/05/2024 . [INC ..eovveenniiiiiieieiis feeeeeeeiiiieeeees [ 2,131,420 |........ 2,000,000 |........ 2,133,994 |.coiiieenns 0 foreeeiiens 0 foeenes (3,6583) |..curreennnn
..38150Y-AA-1 | GOLDMAN HOME IMPROVEMENT TRUST SENIOR AB .... . 06/25/2024 . [PAYDOIN ... ... 52,228 |.. . ...51,657 |.... .. .. 571

..38237J-AA-1 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... 06/20/2024 . | PAYDOUN 46,701 46,690 |.
..38237K-AA-8 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... 06/20/2024 . | PAYDOIN ... ..5,617 5,542 |.
..404121-AH-8 |HCA INC SENIOR CORP_BND  5.375% 09/01/2 .... 06/05/2024 . | DEUTSCHE BANK AG .. 404,449 ..405,000 |.

. 06/25/2052 . |1.A FE ...
. 01/20/2049 . |1.F FE ...
. 04/20/2049 . |1.F FE ...
. 09/01/2026 . |2.C FE ....

.5,557 |.

..405,000 ..405,000 |. .405,000

oo ocooocoo oo
oo ocooooo oo

..41161P-ED-1 | HVML_04-3 SENIOR WHOLE_CMO _04-3  6.034 .... |....... . 06/01/2024 . [ PAYDONN ... 12,469 212,431 | 12,830 ). . .. 12,469 |.. .0 [ . 05/19/2034 . [1.A FM ...
..41161P-LC-5 | HARBORVIEW MORTGAGE LOAN TRUST SUPSEN IiH .... |....... . 06/20/2024 . [ PAYDOIN ... ....2,636 M8 AT 0 [ 1,165 |. 2,636 |.. . 03/19/2035 . [1.A FM ...
..41161P-MF-7 | HARBORVIEW MORTGAGE LOAN TRUST SUPSEN IiH .... |....... . 06/20/2024 . [ PAYDOIN ... 23,528 [ 2,380 e 1,08 0 1,547 |. .3,528 |.. w0 [ . 06/19/2035 . [1.A FM ...
..416515-BE-3 | HARTFORD FINANCIAL SERVICES GR SENIOR CO .... |....... . 06/05/2024 . | SIEBERT,BRANFORD, SHANK  |.....ccuvvvienieiies fereee . 447,705 [oooli. 500,000 |...........443,050 |...........453,534 |...............0 [l 3,136 |. ....456,670 |.. .. (8,965)|........ . 08/19/2029 . |2.A FE ...
..42250P-AE-3 | HEALTHPEAK OP LLC SENIOR CORPBND  5.25 ... |....... . 04/18/2024 . [ SUNTRUST ROBINSON HUMP . |........ceeeeeeens [oenee. 9,640,900 f...... 10,000,000 |........9,704,420 |.....ooverviinnn 0 oniiiinnennnnn 0 s 4,943 |. .9,709,363 |.. . (68,463) |....... (68,463) . 12/15/2032 . |2.A FE ....
J.P. MORGAN SECLRITIES
..458140-AP-5 | INTEL CORPORATION SENIOR CORP_BND ~ 4.25 ..... |....... . 06/27/2024 . [INC w.evveeeiiiiiiiieiis . 1,672,020 |........ 2,000,000 |........ 2,216,220 |.... ... (3,422) |. .0 . 0 e 2,183,827 |oeeeeiinnnnnn0 s (511,807) |...... (511,807) . 12/15/2042 . |1.G FE ...
..460690-BQ-2 | INTERPUBLIC GROUP OF COMPANIES SENIOR CO .... |....... . 05/01/2024 . [ SUNTRUST ROBINSON HUWP . |.... ..4,503,978 |........ 5,100,000 |........ 5,363,715 |.... .. (1,745)|. .0 | 0 e 5,341,423 [0 e (747,445) |...... (747 ,445) . 10/01/2048 . |2.B FE ....
..465976-AA-6 | JPMORGANMORTGAGETRUSTJPMMT SENIOR WHOLE_ ... |....... . 06/01/2024 . [ PAYDOIN ... L. 125 ) .0 . ...0 [ .6,894 |.. .0 [ . 07/25/2052 . |1.A ........
..46629B-AC-3 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... 06/01/2024 . | PAYDOUN . 156 |. 0 0 .333 0 . 08/25/2036 . |1.A FM .
..46629Q-AC-0 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... 06/01/2024 . | PAYDOUN K ..1,368 | 0 0 .2,217 0 . 10/25/2036 . |1.A FM .
..46630M-AF-9 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... 06/01/2024 . | PAYDOIN ... .208 .99 | 199 |. 0 0 ....298 ...0 [ . 01/25/2037 . |1.A FM .
..482480-AG-5 |KLA CORP SENIOR CORP_BND ~ 4.100% 03/15/ .... - |- 04/25/2024 . [BARCLAYS CAPITAL ..1,900,000 1,921,384 |. (1,236) | 0 0 .1,920,149 (107,79) | . 03/15/2029 . |1.F FE .
..483050-AC-7 | KAISER FOUNDATION HOSPITALS SENIOR CORP_ .... |.......|. 05/30/2024 . [ JANE STREET CAPITAL R ..3,000,000 ..2,828,4% |. .2,858,026 |. 0 0 .2,874,366 .(18,008) |- . 05/01/2027 . [1.D FE .
..49177J-AK-8 | KENVUE INC SENIOR CORP_BND ~ 4.900% 03/2 .... |....... . 04/18/2024 . [GX CLARKE ................. e | 3,155,877 Ll 3,270,000 |........ 3,057,983 |.... .0 . 0 e 3,066,720 |.. .. 89,158 |.... . 03/22/2033 . |1.F FE .
..525221-HD-2 | LEHUAN XS TRUST LXS_06-2N SENIOR WHOLE_C .... |....... . 06/01/2024 . [ PAYDOIN ... .0 | ...0 [ 2,027 |.. ...0 [ . 02/25/2036 . |1.A FM .
..525226-AN-6 | LEHVAN XS TRUST LXS_06-12N SUPSEN WHOLE_ .... |....... . 06/25/2024 . [PAYDOIN ... .0 . ...0 [ 7,549 |.. .0 [ . 08/25/2046 . |1.A FM .
..525227-AE-4 | LEHUAN XS TRUST LXS_06-GP2 SUPSEN WHOLE_ .... |....... . 06/25/2024 . [PAYDOIN ... .0 |. ...0 [ 4,240 |.. ...0 [ . 06/25/2046 . |1.A FM .
.. 525220-A0-4 | LEHVAN XS TRUST LXS_06-16N SENIOR WHOLE_ .... |....... . 06/25/2024 . | PAYDOUN ... .0 . .0 [ .8,750 |.. .0 [ . 11725/2046 . |[1.A FM ...
..53048Q-AA-4 | LOANPAL SOLAR LOAN LTD LPSLT 2 ABS_ABS _ .... |....... . 06/20/2024 . [ PAYDOIN ... .0 | ...0 [ ..10,027 |.. ...0 [ . 03/20/2048 . |1.D FE ....
..53948Q-AA-4 | LOANPAL SOLAR LOAN LTD LPSLT_2 ABS_ABS _ 05/20/2024 . | PAYDOUN 0 0 20,342 0 . 03/20/2048 . |1.F FE ...
..54251P-AA-5 | LONG BEACH MORTGAGE LOAN TRUST SENIOR AB .. 06/25/2024 . | PAYDOUN 0 0 .5,207 0 . 06/25/2036 . |[1.A FM ...
..55283F-AA-6 | MFRA TRUST MFRA_21-NGM1 WHOLE CMO 21-NQ .... . 06/01/2024 . [PAYDOIN ... .0 |. .0 |. .8,576 |.. .0 |. . 04/25/2065 . [1.A FE ....
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..55336V-AJ-9 |MPLX LP SENIOR CORP_BND  4.875% 06/01/2 .... |....... . 06/05/2024 . | JANE STREET CAPITAL .... .... 615,000 .... 609,678 |........... .0 . . . . 06/01/2025 . 2.B FE ....
..56848M-AA-7 | MARINER FINANCE ISSUANCE TRUST SENIOR AB .... |....... . 06/20/2024 . |PAYDOUN ...oovvvvvvrninnnns 216,858 |... 219,772 |...........217,569 |.... .0 . .216,858 |.. . 08/21/2034 . (1.B FE ....
..579780-A0-0 | MCCORMICK & COMPANY INCORPORAT SENIOR CO ..... [....... . 04/18/2024 . | KEY BANK ....oevvnnnnnnnnee [ R X L N (1[I 3,000,000 |........ 2,445,420 |........2,518,228 |.... 0 18,994 [0 2,537,228 |.. . 04/15/2030 . 2.B FE ....
..58769J-AN-9 | MERCEDES-BENZ FINANCE NORTH AM SENIOR CO .... |....... . 06/05/2024 . | JEFFRIES & CO. INC. ... |.eeeeerennnnnnnnnes |......9,945,100 |...... 10,000,000 |........ 9,890,230 |.... 0 2,980 [0 s 9,893,160 |.. . 08/03/2033 . [1.F FE ....
REDEMPT [ON 100.0000
..50073@-AA-4 | MESQUITE POWER LLC SECURED CORPBND 4. .... |....... . 06/30/2024 . .... 4,670 ... 4,670 |.... .0 . ... 4,670 |.. . 12/31/2039 . [2.A PL ....
..61765N-AD-8 | MORGAN STANLEY REREMIC TRUST M MEZZANIN ... 06/25/2024 . | PAYDOUN 23,49% 13,332 |. 0 33,482 . 10/26/2046 . [1.A FM ....
..61945L-AA-1 | MOSAIC SOLAR LOANS LLC MSAIC_1 SENIOR AB .... 06/20/2024 . | PAYDOUN 13,668 14,506 |. 0 13,668 . 09/20/2040 . (1.A FE ....
..61946F-AA-3 | MOSAIC SOLAR LOANS LLC MSAIC_1 SENIOR AB .... |[....... . 06/20/2024 . | PAYDOUN ... ....6,3% ....6,805 |.... .0 . ...6,325 |.. . 06/22/2043 . (1.D FE ....
..61946F-AA-3 | MOSAIC SOLAR LOANS LLC MSAIC_1 SENIOR AB .... |....... . 05/20/2024 . | PAYDOUN ... ...12,7% ...13,768 |.... .0 . .. 12,7% |.. . 06/22/2043 . (1.F FE ....
..619460-AA-9 | MOSAIC SOLAR LOAN TRUST MSAIC SENIOR ABS .... |....... . 06/20/2024 . | PAYDOUN ... ...31,479 ...30,316 |.... .0 . ..31,479 |.. . 01/20/2053 . (1.D FE ....
REDEMPT [ON 100.0000
..62927#-AE-6 |NFL VENTURES LP SENIOR CORP_BND ~ 3.400% .... |....... . 04/15/2024 . | evvviiiiiiiiiiiiiiiiiiiiiiins e e 13,7600 | 13,760 .l 13,760 . 13,760 fo.eeevvennnneee [V (VR [V (VR [V R 13,760 [..eevvvevnnnnns (VO [V [V 234 |. 04/15/2030 . |1.E FE ....
REDEMPT [ON
..62027#-AF-3 |NFL VENTURES LP SENIOR CORP_BND ~ 3.480% .... |....... . 04/15/2024 . | .evvvviiiiiiiiniiiiiiiiiiiiins e e 6,650 | 6,650 ...l 6,650 [ 6,650 |t [V (VR [V (VR 0 . 04/15/2031 . [1.E FE .
REDEMPT [ON
..62927#-AG-1 |NFL VENTURES LP SENIOR CORP_BND ~ 3.570% .... |....... . 04/15/2024 . | evvviiiiiiniiniiiiiiniiniiins e 9,625 | 9,625 | 9,625 [ 9,625 0 0 . 04/15/2082 . [1.E FE .
..64831M-AA-0 | NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO .... |....... . 06/01/2024 . | PAYDOUN ... ... 43,305 |.... .0 . 0 . 03/27/2062 . (1.A ........
..65535V-DB-1 | NOMURA ASSET ACCEPTANCE CORPOR SENIOR WH ..... [....... . 06/01/2024 . | PAYDOUN ... ...10,462 |.... .0 . 0 . 07/25/2034 . [1.A FM .
..66815L-20-0 | NORTHWESTERN MUTUAL GLOBAL FUN SECURED C .... |....... . 04/18/2024 . |US BANCORP .. 2,477,977 |.... .0 . 0 . 06/01/2028 . [1.A FE .
..66988V-AA-6 | NOVASTAR HOME EQUITY LOAN NHEL SENIOR AB .... [....... . 06/25/2024 . ....5,007 |.... .0 . 0 . 06/25/2036 . [1.A FM .
..67117Y-AA-2 | 0BX TRUST OBX_22-NOM8 SENIOR WHOLE_CMO _ ... |....... . 06/01/2024 . | PAYDOUN .0 . 0 . 09/25/2062 . [1.A FE .
..743315-All-3 | PROGRESSIVE CORPORATION THE SENIOR CORP ..... . |- 05/30/2024 . [FTN FINANCIAL . .0 . UL AU . . (28,700) |.... . 03/26/2030 . 1.F FE .
..743315-AZ-6 | PROGRESSIVE CORPORATION THE SENIOR CORP ..... . |- 05/30/2024 . [ GOLDMAN SACHS & CO. .... .0 . 0 |..eeen.. 2,555,588 |.. . (36,273) |.... . 03/15/2032 . [1.F FE .
.. 74332X-AA-9 | PROGRESS RESIDENTIAL MASTER TR SENIOR SE .... 06/03/2024 . | PAYDOUN ... 0 0| . 2,303 . 05/17/2041 . [1.A FE .
..751150-AA-1 | RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... 06/01/2024 . | PAYDOUN 0 0| 11,190 . 09/25/2046 . [1.A FM .
..751150-AD-5 |RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... 06/01/2024 . | PAYDOUN 0 0| .382 . 09/25/2046 . |4.B FM
..751150-AD-5 |RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... |....... . 05/01/2024 . | PAYDOUN ... .0 . 0 .36 .. . 09/25/2046 . |4.C FM
..75115H-AB-2 |RESIDENTIAL ACCREDIT LOANS INC SENIOR WH .... |....... . 06/25/2024 . | PAYDOUN ... .0 . 0 ...4,312 |.. . 12/26/2036 . [1.A FM .
..75907Q-AA-6 | REGIONAL MANAGEMENT ISSUANCE T SENIOR AB .... |....... . 06/15/2024 . | PAYDOUN ... .... 108,819 . 108,815 |.... .0 . 0 108,819 |.. . 10/15/2030 . [1.A FE .
..759070-AA-6 | REGIONAL MANAGEMENT ISSUANCE T SENIOR AB .... |....... . 04/15/2024 . | PAYDOUN ... ...54,655 ...54,652 |.... .0 . 0 ..54,655 |.. . 10/15/2030 . 1.C FE .
..76116R-AA-9 | RESWAE MORTGAGE LOAN TRUST RSM SENIOR AB .... |....... . 06/25/2024 . | PAYDOUN ... ...12,180 ... 4,570 |.... .0 . 0 ..12,180 |.. . 02/25/2036 . [1.A FM .
..771196-BP-6 | ROCHE HOLDINGS INC SENIOR CORP_BND 144A ...... |....... . 04/25/2024 . |US BANCORP .......evvvvevnn |ooverenennnnnnnnnnns [00....9,393,500 |...... 10,000,000 9,997,422 |.... .0 . o0 ]l 9,997,581 .. . 09/17/2028 . [1.C FE ....
..78396Y-AA-1 | SESAC INC SENIOR ABS_ABS _19-1 144A 5. ... [....... . 04/25/2024 . |PAYDOUN .oovvvvvviiiiiiiins Joeveeeeiieieeeeeeens 3,238 [, 3,238 ....3,238 |.... .0 . 0 ...3,238 |.. . 07/25/2049 . [2.C FE ....
..784330-AA-3 | SG RESIDENTIAL MORTGAGE TRUST SENIOR WHO .... |....... . 06/01/2024 . | PAYDOUN ... .. 19, ...19,660 ...19,660 |.... .0 . 0 ..19,660 |.. . 03/27/2062 . [1.A FE ....
..78443C-BP-8 | SLM STUDENT LOAN TRUST SLMA_04 SENIOR AB .... 06/17/2024 . | PAYDOUN .. 244,477 .. 244,477 .. 244 477 |. 0 0| .244 477 . 09/15/2033 . [1.A FE ....
..78449C-AA-6 | SMB PRIVATE EDUCATION LOAN TRU SENIOR AB .... 06/16/2024 . | PAYDOUN 80,568 80,567 |. 0 0| . 05/16/2050 . [1.A FE ....
..78450F-AE-7 | SMB PRIVATE EDUCATION LOAN TRU SUB ABS A .... . 06/15/2024 . | PAYDOUN ... ... 23,210 ...23,202 |.... ...0 ...0 . 11/16/2054 . (1.G FE ....
REDEMPT [ON 100.0000
..78512%-AA-5 | S&E REPLACEMENT POWER LLC SECURED CORP B .... |....... . 06/28/2024 . | .eeveeiiiiie .. 82,729 42,729 ... . 05/31/2029 . (1.D PL ....
..785592-AM-8 | SABINE PASS LIQUEFACTION LLC SECURED COR .... |....... . 06/07/2024 . | CALL 100.0000 ..... |.... . 1,204,000 01,211,988 |.... . 03/01/2025 . [2.A FE ....
MORGAN STANLEY & CO. INC
..81105D-AA-3 |EW SCRIPPS CO SECURED CORP_BND 144A 3. .....[....... L 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiinininns | | 206,250 |.......... 300,000 |.......... 300,000 |.......... 300,000 |ooeeeeeeeennns [V (VR [V (VR [V R 300,000 . 01/15/2029 . [3.C FE ....
REDEMPT [ON 100.0000
..83416W-AB-9 | SOLAR STAR FUNDING LLC SECURED CORPBND ...... [....... . 06/30/2024 . | .. ... 27,264 ...27,264 ...21,264 |............27,264 |.... ..21,264 |.. . 06/30/2035 . [2.B FE ....
..84334#-AA-5 | SOUTHERN MARYLAND ELECTRIC CO0 SECURED C .... |....... . 04/16/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins | | 5451 |.ooeeeeenns 5,451 |............. 5,451 |............. 5,451 [nnnnnneees [ P 0 fooiiiiinnnnns [ P [\ [ I P 5450 |ooooieinnnnns [\ [ PP [ 109 . 04/16/2048 . [2.A ........
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..850220-AP-9 | SPRINGCASTLE SPV SCFT_20-AA SENIOR ABSA .... [....... . 06/25/2024 . |PAYDOIN ..oovvvviiiiiiiiins oo e 134,350 |........... 134,350 |........... 134,343 |........... 134,343 |o.oevnnnnnnnee [V [ [V T o [V R 134,350 [.oooeeiiinnnns (VO [V [V 1,097 |. 09/25/2037 . [1.A FE ....

REDEMPTION 100.0000

..85234#-AB-1 | STADIUM FUNDING TRUST SECURED CORP_BND ....... |....... . 04/01/2024 . ... 30,941 ...30,941 ...30,941 ...30,941 |.... ..30,941 . 04/01/2039 . |2.CPL ....
..85573U-AA-Q | STARNOOD MORTGAGE RESIDENTIAL SENIOR WHO .... |....... . 06/01/2024 . [ PAYDOIN ... ...26,233 |.... ..26,233 |.. . 02/25/2067 . |1.A FE ...
MORGAN STANLEY & C0. INC
..857477-BU-6 | STATE STREET CORP SENIOR CORPBND  4.42 ... |....... . 04/18/2024 . .0 . .0 ... 2,959,180 .. . 05/13/2033 . |1.F FE ...
..86359L-0M-4 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |....... . 06/01/2024 . [ PAYDOIN ... .78 ... .0 | ...0 [ . 03/25/2046 . [1.A FM ...
..86362X-AP-3 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |....... . 06/25/2024 . [PAYDOIN ... ... 140 ... .0 . ...0 [ . 01/25/2037 . |[1.A FM ...
..86363D-AA-9 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |....... . 06/25/2024 . [ PAYDOIN ... 21,059 |.... .0 | ...0 [ . 02/25/2037 . |[1.A FM ...
..863631-AG-4 | STRUCTURED ASSET SECURITIES CO SENIOR AB .... |....... . 06/25/2024 . [PAYDOIN ... .. 2,856 |.... .0 . .0 [ . 05/25/2047 . |1.A FM ...
..B6745A-AA-4 | SUNNOVA HELIOS VII1 ISSUER LLC SENIOR AB .... 06/20/2024 . | PAYDOUN 17,857 |. 0 0 . 02/20/2049 . |1.D FE ....
..872635-AA-5 | TOORAK MORTGAGE TRUST TRK_22-1 SENIOR WH .... . 06/01/2024 . [ PAYDOIN ... ...35,810 |.... .0 . .0 . . 02/25/2057 . |1.A FE ...

MORGAN STAN

..87264A-AT-2 | T-MOBILE USA INC SENIOR CORP_BND ~ 5.375 .... |....... . 06/05/2024 . | .evviiiiiiiiiniiiniiiiiiniiins e | 201,384 |...........201,000 |...........201,000 |........... 291,000 0 0 foreeeenns 291,000 . 04/15/2027 . |2.B FE ....

..92258X-AA-1 | VELOCITY COMMERCIAL CAPITAL LO SENIOR AB .... |....... . 06/01/2024 . [ PAYDONN .. 135,751 ..135,007 |.... .0 | ...0 [ 135,751 . 02/25/2052 . |1.A FE ...

..92340L-AA-7 | VEREIT OPERATING PARTNERSHIP L SENIOR CO ... |....... . 06/06/2024 . [BARCLAYS CAPITAL ..201,162 ..205,000 |.... .0 . ...0 [ .205,000 |.. . 06/01/2026 . |1.G FE ....

..92538F-AA-2 | VERUS SECURITIZATION TRUST VER WHOLE_CMO .... |....... . 06/01/2024 . [ PAYDOIN ... ...19,963 |.... .0 | ...0 [ ..19,963 |.. . 02/25/2066 . |1.A FE ...

..92538l-AA-5 | VERUS SECURITIZATION TRUST VER SENIOR WH .... |....... . 06/01/2024 . [ PAYDOIN ... ...19,855 |.... .0 . .0 . ..19,855 |.. . 01/25/2067 . |1.A FE ...
MERRILL LYNCH PIERCE

..931142-CK-7 | WALMART INC SENIOR CORP_BND  6.500% 08/ .. 04/18/2024 . |FNNR & SM .1,871,854 |. 0 0 . 1,873,520 . 08/15/2037 . [1.C FE .

..93364E-AE-4 | WAMU ASSET-BACKED CERTIFICATES SENIOR AB .. 06/25/2024 . | PAYDOIN ... 0 0 .88 . 05/25/2037 . |1.A FM .

..93364E-AF-1 | WAMU ASSET-BACKED CERTIFICATES SENIOR AB .... |.......|. 06/25/2024 . [PAYDONN 0 0 .149 . 05/25/2037 . |1.A FM .

..950020-BD-0 |WELLS FARGO COMMERCIAL MORTGAG LCFCRUT S .... |....... . 06/01/2024 . [ PAYDOIN ... .0 | .0 . . 09/15/2061 . [1.A ........
REDEMPTION 100.0000

..96188#-AA-6 |WETT HOLDINGS LLC SECURED CORP_BND 4.3 ... |....... . 06/30/2024 . [ ..eviiiiiiiiiiiie i 0 foreiiiiinis (O IR 0 2586 | 0 0 0 . 12/18/2024 . |2.B PL ....
REDEMPTION 100.0000

. 000000-00-0 | PLENARY HEALTH NORTH BAY FINCO SECURED C .... |....... L 06/13/2024 . [ ..vviiiiiiiiiiiie i 0 [ (€773 418 980 e (761) [0 e (T61) [ . 03/13/2040 . |2.A FE ...

. 000000-00-0 | SUMMARY ADJUSTMENT .....ccvvviiiieniiiiiiinneiiiis [ eeeeens . 06/30/2024 . [VARIOUS ........ceveeennnn. 0 forreeieiinnns (U IO 0 forreeeeeninns (850) forreeeeee (848) |2 [ (848) | . 07/01/2024 . [2.B Z .....
REDEMPT ION 100.0000

..00183F-AA-3 | ANNO 2017 JOINT HOLDING UK L SECURED C .... . 06/30/2024 . | .eeeiiiiiiie v | 193,046 )Ll 193,046 |........... 203,370 |...........194,680 [.... .0 . .193,046 |. (10,324) . 05/31/2033 . |2.B PL ....

..008685-AB-5 | AHOLD FINANCE USA LLC SENIOR CORP_BND ... . 04/18/2024 . [BARCLAYS CAPITAL . 8,636,474 ..8,151,000 ..8,311,513 |. .8,215,045 |. 0 .8,211,087 424,486 |.. . 05/01/2029 . |2.A FE ...

..00901A-AJ-6 | AIMCO AIMCO_19-10A SENIOR ABS_ABS _19-10 .... [D..... |. 06/12/2024 . [PAYDOIN ... . 3,000,000 ..3,000,000 ..2,998,938 |. .3,000,000 |. 0 E .3,000,000 .0 . . 07/22/2032 . [1.A FE ..

..01750N-AA-7 | ALLEG_18-3A SENIOR ABS_ABS _18-3A 144A ...... . 04/18/2024 . [ PAYDOIN ... e e s 1,698,741 |........ 1,698,741 |....... 1,479,604 |........1,686,626 |.... 0 e 12,116 |0 1,698,741 . 10/16/2031 . |1.A FE .
J.P. MORGAN SECLRITIES

..055451-AR-9 | BHP BILLITON FINANCE USA LTD SENIOR CO .... . 06/27/2024 . [INC w.eoveeenniiiiieeens eeeeeeeeeeeiiiees |20 5,137,800 |l 6,000,000 |........ 5,895,480 |........5,922,234 |.... 0 e 1418 |0 5,923,652 |.. (785,852) |...... (785,852) ...209,000 |. 02/24/2042 . [1.F FE ..

..06279J-AC-3 | BANK OF IRELAND GROUP PLC SENIOR CORP_BN ... . 04/18/2024 . [ TD SECURITIES (USA) ..4,873,000 ..4,892,994 | . 0 .4,8%0,752 (6,154) |. . (6,154)|.. 179,440 |. 09/16/2026 . [2.A FE ..

..36321P-AB-6 | GALAXY PIPELINE ASSETS BIDCO L SECURED C .... . 06/05/2024 . [HSBC SECURITIES INC. ... |. ..2,000,000 1,617,524 |. 0 R . 1,629,235 . (11,235) | (11,235) |.. .35,875 |. 03/31/2036 . 1.C FE ..

..404280-CF-4 | HSBC HOLDINGS PLC SENIOR CORP_BND ~ 4.95 ..... . 04/18/2024 . [HSBC SECURITIES INC. ... [.... ..2,708,924 |........ 2,810,000 |........ 2,750,158 |.... 0 1,621 |0 2,751,779 |.. . (42,885) |....... (42,855) .76,502 |. 03/31/2030 . |1.G FE .
MUFG SECURITIES AMERICAS

..606822-CK-8 | MITSUBISHI UFJ FINANCIAL GROUP SENIOR CO .... [D..... . 05/30/2024 . [ INC e o 100002.9,790,000 ...l 10,000,000 |........ 9,832,460 |.... w0 3,83 |0 9,836,204 |.. . (46,294) (46,294) 185,358 |. 07/20/2033 . |1.G FE ..

. 60687Y-BE-8 |MIZUHO FINANCIAL GROUP INC SENIOR CORPB ... . 04/18/2024 . [BARCLAYS CAPITAL ..4,000,000 ..3,377,880 |. 0 .3,300,721 . (38,681) | (38.681) .. .41,168 |. 05/25/2031 . |1.G FE ..

..62582P-AA-8 | MUENCHENER RUECKVERSICHERUNGS SUB CORP B ..... . 06/05/2024 . [FTN FINANCIAL ... . 800,000 . 800,000 |. 0 E 800,000 (1,264) |. . (1,264) |.. .25,197 |. 05/23/2042 . |1.F FE ..

..853254-BS-8 | STANDARD CHARTERED PLC SRP CORP_BND 144A ..... . 04/18/2024 . [ JANE STREET CAPITAL .... |oeeeeeiiinniennins |o.....4,785,075 (... 5,110,000 |........ 4,789,700 |.... 0 8,912 |0 4,796,612 |.. . (10,637) |....... (10,637) ...120,860 |. 04/01/2031 . [1.G FE .
REDEMPTION 100.0000

..G2735%-AA-9 | GREAT ROLLING STOCK COMPANY PL SECURED C .... [B..... L 04/02/2024 . [ .eveiiieiiiiiiieeeiiiiees e [ 2,428 |........... 42,428 |........... 45,02 |............ 42,816 |.ccureeeenn. 0 foreeieiinins [ IR 0 foriieieiecii0 2,209 [, 42,428 |......... (2,597) |.ceeii 0 foeeees (2,597) |ceniii. 673 |. 11/30/2027 .|2.B ........
REDEMPTION 100.0000

..G4086#-AG-3 | GREENCORE GROUP PLC SENIOR CORP_BND 4. ..... D..... L 06/14/2024 . [ .eveviieiiiiiieeiiiines [t [ 500,000 |.......... 500,000 |.......... 500,000 |.......... 500,000 |....oeeennnnn. 0 foreiieinnis (O IR 0 foreeiiiinies (O IR 0 foeeeennns 500,000 |...cccuvreeenns [ IR 0 foreiiiiinies (I IO 11,925 |. 06/14/2026 . |3.B ........

..L8038*-AA-4 | SBM BALEIA AZUL SARL SECURED CORP BND ........ D..... L 06/15/2024 [ ..vviiiiiiiiiiiiiiiiiiiiies e e 83,200 |............ 83,200 |............ 62,552 |............ 74,359 |.eeeeenn...... 0 foeeenn. 8,841 [.ooeeennnnn. 0 foeeenn. 8,841 [.oeeennnnn. 0 [ 83,200 |.....ceveeee. 0 loeeeeiines [ OO, 0 foeeennnes 2,288 |. 09/15/2027 . |3.B ........
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 129,429,816 136,984, 157 133,179,490 76,737,265 0 203,274 0 203,274 11,317 133,669, 329 (14,530) | (4,239,514)| (4,254,044) 3,427,966 XXX XXX
2509999997. Total - Bonds - Part 4 159,920,841 181,995,731 159,546,725 108,879,512 0 461,185 0 461,185 11,317 166,069,489 (14,530) | (6,148,648) | (6,163,178) 3,781,065 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 159,920,841 181,995,731 159,546,725 108,879,512 0 461,185 0 461,185 11,317 166,069,489 (14,530) | (6,148,648) | (6,163,178) 3,781,065 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 159,920,841 XXX 159,546,725 108,879,512 0 461,185 0 461,185 11,317 166,069,489 (14,530) | (6,148,648) | (6,163,178) 3,781,065 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CALL OPTION

JUL24SPX@4437 8.95%
Due 7/19/2024
BHF3WRVE1 Premium at

Maturity 2024-07-22 . |Variable Annuities ... [Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UK5573 |. 10/06/2023 |. 07/19/2024 |..... 1,012,967 |...... 11,318,069 |...ceennneeee 4437 |......... 615,498 |.......... 15,825 [cenueeeeenennns 0f..... 1,006,586 | ...ccvvunns fonnnnn 1,006,587 |......... 178,637 [ [V [QRETE:755) (U [V (. 0001 .oeeneneees
CALL OPTION

0CT245PXC@4325 JPMORGAN CHASE BANK

BHF44W0P8 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. oooiviinnnnnnnns 7HBGLXDRUGQFUSRNES7  |. 02/23/2024 |. 10/18/2024 |.......... 1,375 ........ 5,946,875).....uunnnnns RPN 0f..... 1,272,480 [..oovvvnnnnnnnns 0f..... 1,658,703 [..ooeeeennn | 1,658,703 |......... 386,223 |...ouvunnnnns [ [0 (U] O cevvnnnnns 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 615,498 1,288,305 0 2,665,289 | XXX 2,665,290 559,860 0 (15,825) 0 0] XXX XXX

903

Interest Rate Swap
With DMGSW RCV SR10Y
PAY 5.00 02/05/202 Interest
BME2HCYGS ... .... |Asset Portfolio ...... D1... . | Rate...
Interest Rate Swap
With JPMORGAN CHASE BK
RCV SR10Y PAY 5.00 Interest JPMORGAN CHASE BANK
02/05/2028 BME2HCYJO | Asset Portfolio ...... D1 Rate........... NAL s THBGLXDRUGQFUS7RNES7 [ 02/01/2018 |. 02/05/2028 |............... 0f.... 150,000,000 |........ec.eee 0.05)...... 2,160,000 [....ccuvvreennnn [0 R (1) R 183,002 [.ooeeennns [ 183,092 |.......... 77,681 | (1 [0 R [V 0] oo | e
Interest Rate Swap
With PARSW RCV SR10Y
PAY 5.00 02/06/2028 Interest
BME2HF2NS .............. Asset Portfolio ...... D1 Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 02/02/2018 |. 02/06/2028 |............... 0f.... 200,000,000 ........c.... 0.05)...... 3,111,000 [ooooiniiennnn [0 R (1) R 245,514 | [ 245,514 |......... 125,839 |...ccvneeenne (1 [0 R [V O] woveiin | et
Interest Rate Swap
With PARSW RCV SR10Y
PAY 5.00 02/08/2028 Interest
BME2HLAA4 .............. Asset Portfolio ...... D1 Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [, 02/06/2018 |. 02/08/2028 |............... 0].... 200,000,000].............. 0.05)...... 2,960,000 |....ccvveennnn O [/ 292,599 ..o [ 292,599 |.......... 80,308 |...ceeieinnnns [0 OO o [0 O, 0 oo | e

. | DEUTSCHE BANK AG .. 7LTIFZYICNSX8D621K86 |.02/01/2018 |. 02/05/2028 |....

..... 250,000,000

...... 3,317,500

....326,085 |...

0179999999. Subtotal - Purchased Options - Hedging Other - Caps 11,548,500 0 0 1,047,200 | XXX 1,047,290 444,451 0 0 0 0 XXX XXX

CALL OPTION
0CT248PXCa2781
10/18/2024 2781. CALL
BHF3WSEB3; CALL OPTION
0CT24SPXC@4953
10/18/2024 4953. CALL
BHF3WSBN7 Premium at MORGAN STANLEY & CO
Maturity 2024-10-22 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 10/18/2024 |.......... 1,700 |........ 6,573,900]..... 2781 / 4953 |...... 2,652,870 |.......... 61,705 |..uveeeeennns 0]...... 3,574,924 | .o | 3,574,925 |......... 439,668 .....ocuvnennn [\ R (61,706))....uvvveeennnn [V FO 18,044 | .......... 0001 ..evvvennns
CALL OPTION
JAN25SPXC@4554
01/17/2025 4554. CALL
BHF3WSBHO; CALL OPTION
JAN25SPXC@6544
01/17/2025 6544. CALL
BHF3WS797 Premium at MORGAN STANLEY & CO
Maturity 2025-01-22 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 [ 10/02/2023 |. 01/17/2025 |............. 343)........ 1,908,307]..... 4554 / 6544 1........ 110,891 |........... 2,262 .. 0fennnes 359,897 |.uvveeaaas o 359,8% |......... 169,296 [...ovveeennnnns [V PO (2,262)]..0cvviennnnns [V PN 7,062] .......... 0001 ...oveeees




1’903

STATEMENT AS OF JUNE 30, 2024 OF THE 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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

11
Cumulative
Prior
Year(s)

Initia
of

| Cost
Un-

discounted
Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Un-
discounted
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|

at

Qu

Inception
and at
arter-end

(b)

CALL OPTION
JUL24SPXC@4344
07/19/2024 4344. CALL
BHF3WSBL1; CALL OPTION
JUL248PXC@6110
07/19/2024 6110. CALL
BHF3WIS706 Premium at
Maturity 2024-07-23 .
CALL OPTION
0CT24SPXC@4510
10/18/2024 4510. CALL
BHF3WSES6; CALL OPTION
0CT24SPXC@6316
10/18/2024 6316. CALL
BHF3WS7M8 Premium at
Maturity 2024-10-22 .
CALL OPTION
JUL248PXC@2803
07/19/2024 2803. CALL
BHF3WSEY3; CALL OPTION
JUL248PXC@4913
07/19/2024 4913. CALL
BHF3WSBP2 Premium at
Maturity 2024-07-23 .
CALL OPTION
APR25SPXC@4260
04/17/2025 4260. CALL
BHF3WS748; CALL OPTION
APR25SPX(85832
04/17/2025 5832. CALL
BHF3WS763 Premium at
Maturity 2025-04-21 .
CALL OPTION
APR25SPX(@2855
04/17/2025 2855. CALL
BHF3WS771; CALL OPTION
APR258PXC@5781
04/17/2025 5781. CALL
BHF3WS7NG Premium at
Maturity 2025-04-21 .
CALL OPTION
JUL24SPXC@4439
07/19/2024 4439. CALL
BHF3WS7HI; CALL OPTION
JUL248PXCa4921
07/19/2024 4921. CALL
BHF3WSBC1 Premium at
Maturity 2024-07-23 .

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 07/19/2024

. 10/18/2024

. 07/19/2024

. 04/17/2025

. 04/17/2025

. 07/19/2024

.......... 1,254

.......... 2,632

.......... 1,482

........ 1,803,315

........ 1,954,003

........ 4,837,932

........ 2,951,910

11,364,976

........ 6,935,760

..... 4344 / 6110

..... 4510 / 6316

..... 2803 / 4913

..... 4260 / 5832

..... 2855 / 5781

..... 4439 / 4921

...... 1,

...... 4,

104,812

101,616

940,354

315,349

277,847

288,206

........... 2,693

........... 2,363

........... 5,555

........... 7,403

......... 389,436

........ 370,116

...... 2,631,507

........ 705,106

...... 6,579,549

......... 709,436 |...

......... 389,435

370,116

...... 2,631,506

705,107

...... 6,579,549

709,436

186,968

......... 181,255

........ 308,717

......... 243,364

...... 1,330,19%

......... 204,466

......... (49,848)

........... 2,057

........... 5,364

........... 5,519

........... 7,912
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STATEMENT AS OF JUNE 30, 2024 OF THE 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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index

Received

(Paid)

11
Cumulative
Prior
Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Un-
discounted
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|

at

Qu

Inception
and at
arter-end

(b)

CALL OPTION
JAN25SPXC82629
01/17/2025 2629. CALL
BHF3WS7Q9; CALL OPTION
JAN25SPXC@4893
01/17/2025 4893. CALL
BHF3WS755 Premium at
Maturity 2025-01-22 .
CALL OPTION
APR28SPXC@4251
04/21/2028 4251. CALL
BHF3WS7R7; CALL OPTION
APR28SPXC@10064
04/21/2028 10064 CALL
BHF3WS7Z9 Premium at
Maturity 2028-04-25 .
CALL OPTION
JAN26SPXC@3974
01/16/2026 3974. CALL
BHF3WS7UO; CALL OPTION
JAN26SPX(@6262
01/16/2026 6262. CALL
BHF3WSBNS Premium at
Maturity 2026-01-21 .
CALL OPTION
0CT28SPXC@3812
10/20/2028 3812. CALL
BHF3WS7W6; CALL OPTION
0CT28SPXC@11967
10/20/2028 11967 CALL
BHF3WS7X4 Premium at
Maturity 2028-10-24 .
CALL OPTION
JUL26SPXC@3224
07/17/2026 3224. CALL
BHF3WSB05; CALL OPTION
JUL26SPXCE7893
07/17/2026 7893. CALL
BHF3WSBH8 Premium at
Maturity 2026-07-21 .
CALL OPTION
0CT265PXC@3458
10/16/2026 3458. CALL
BHF3WSB39; CALL OPTION
0CT265PX(€8513
10/16/2026 8513. CALL
BHF3WSBB1 Premium at
Maturity 2026-10-20 .

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 01/17/2025

. 04/21/2028

. 01/16/2026

. 10/20/2028

. 07/17/2026

. 10/16/2026

.......... 1,967

.......... 3,899

.......... 3,656

.......... 3,288

.......... 3,186

. 7,397,887

27,907,093

. 1,852,716

28,844,012

18,276,348

19,069,803

2629 / 4893

... 4251 / 10064

3974 / 6262

... 3812 / 11967

3224 / 7893

3458 / 8513

...... 3,268,343

...... 4,241,921

......... 315,814

...... 5,238,421

...... 4,955,39%

...... 4,369,411

......... (35,826)

........... 2,806

........... 8,699

...... 4,209,558

...... 7,337,99%

......... 570,392

...... 8,341,398

...... 8,149,372

...... 7,370,653 ...

...... 4,209,558

...... 7,337,996

......... 570,391

...... 8,341,398

...... 8,149,372

...... 7,370,654

......... 466,554

...... 2,277,835

160,746

...... 2,297,506

...... 2,112,343

...... 2,043,871

(66,665)]

......... 272,397

......... 299,394

......... 130,729

......... 144,475




STATEMENT AS OF JUNE 30, 2024 OF THE 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

€903

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
APR27SPXC@4071

04/16/2027 4071. CALL
BHF3WSB54; CALL OPTION

APR27SPX(€8726

04/16/2027 8726. CALL

BHF3WSOR5 Premium at MORGAN STANLEY & CO

Maturity 2027-04-20 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 04/16/2027 |.......... 4,176 |...... 26,720,136 |..... 4071 / 8726 |...... 4,306,719 |.......... (7,860))..evvvveeannn 0]...... 7,812,402 |.cceeeeee | 7,812,402 ...... 2,487,320 |...cceeeennnnn (V) FO 7,860 |eeiiiiiinnnne (V) FO 223,338 | .eeeenne 0001 ...........
CALL OPTION

JUL278PXC@4338

07/16/2027 4338. CALL
BHF3WSBA3; CALL OPTION

JUL278PXCE8699

07/16/2027 8699. CALL

BHF3WIS862 Premium at MORGAN STANLEY & CO

Maturity 2027-07-20 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 07/16/2027 |.......... 3,799 |...... 24,763,782(..... 4338 / 8699 |...... 3,454,820 [......... [QL)) R 0]...... 6,441,676 |........... |...... 6,441,676 |...... 2,153,644 |.............. [V PO 12,488 | (V) FO 216,022 | ...oeennn 0001 ...........
CALL OPTION

0CT278PXC@4507

10/15/2027 4507. CALL
BHF3WSBCO; CALL OPTION

0CT27SPXC@9675

10/15/2027 9675. CALL

BHF3WSBY1 Premium at MORGAN STANLEY & CO

Maturity 2027-10-19 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 10/15/2027 |.......... 3,296 |...... 23,371,936 |..... 4507 / 9675 |...... 2,831,696 |........ (14,876)[...vvveeeennns 0]...... 5,354,365 [...ooonnnns [onnnns 5,354,365 |...... 1,841,585 ...l [V PO 14,875 | (V) FOO 212,086 | ...oeennnn 0001 ...........
CALL OPTION

APR26SPXC@2734

04/17/2026 2734. CALL
BHF3WSBF2; CALL OPTION

APR26SPX(@5827

04/17/2026 5827. CALL

BHF3WS7V8 Premium at MORGAN STANLEY & CO

Maturity 2026-04-21 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 04/17/2026 |.......... 3,746 |...... 16,034,753 ]..... 2734 / 5827 |...... 6,630,433 |.......... 42,704 [oooeeeniiiis 0]...... 9,168,230 |..eveeeaas [onnne 9,168,229 |...... 1,431,136 | (V) F (42,703)]- v (V) FO 107,483 .......... 0001 ..evvvennns
CALL OPTION

JUL258PXC@2928

07/18/2025 2928. CALL
BHF3WSBJ4; CALL OPTION

JUL258PXC85832

07/18/2025 5832. CALL

BHF3WS920 Premium at MORGAN STANLEY & CO

Maturity 2025-07-22 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 07/18/2025 |.......... 2,892 |...... 12,666,960 ..... 2028 / 5832 |...... 4,581,303 |.......... 66,712 |.....cceennnns 0]...... 6,957,925 [..ooennin fennns 6,957,924 |...... 1,365,555 |..uvveiiennns [\ R (66,712)f...eeeeeennnns [V FO 64,878 .......... 0001 ..evvvennns
CALL OPTION

0CT255PXC@3844

10/17/2025 3844. CALL
BHF3WSBPO; CALL OPTION

0CT258PXC@5738
10/17/2025 5738. CALL
BHF3WS979 Premium at MORGAN STANLEY & CO

Maturity 2025-10-21 . [Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 [ 10/02/2023 |. 10/17/2025 |............ 4611........ 2,208,651]..... 3844 / 5738 |......... 406,977 |........... 4729 s [V EPO 679,288 |... 679,288 |......... 158,333 ... [V PO [C7)) BTrRR [V TS 12,585
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STATEMENT AS OF JUNE 30, 2024 OF THE 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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index

Received

(Paid)

11
Cumulative
Prior
Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Un-
discounted
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|

at

Qu

Inception
and at
arter-end

(b)

CALL OPTION
JAN26SPXC@3247
01/16/2026 3247. CALL
BHF3WSBA8; CALL OPTION
JAN26SPXCE6678
01/16/2026 6678. CALL
BHF3WSB13 Premium at
Maturity 2026-01-21 .
CALL OPTION
JUL26SPXC@4426
07/17/2026 4426. CALL
BHF3WSBR6; CALL OPTION
JUL26SPXC@6413
07/17/2026 6413. CALL
BHF3WSBD7 Premium at
Maturity 2026-07-21 .
CALL OPTION
JUL258PXC@4007
07/18/2025 4007. CALL
BHF3WSBT2; CALL OPTION
JUL258PXC85503
07/18/2025 5503. CALL
BHF3WSBS4 Premium at
Maturity 2025-07-22 .
CALL OPTION
JAN27SPXC@3786
01/16/2027 3786. CALL
BHF3WSBUI; CALL OPTION
JAN27SPX(@9289
01/15/2027 9289. CALL
BHF3WSB96 Premium at
Maturity 2027-01-20 .
CALL OPTION
JAN28SPXC@4554
01/21/2028 4554. CALL
BHF3WSBZ8; CALL OPTION
JAN28SPXC@10528
01/21/2028 10528 CALL
BHF3WS785 Premium at
Maturity 2028-01-25 .
CALL OPTION
0CT255PXC@3020
10/17/2025 3020. CALL
BHF3WS946; CALL OPTION
0CT25SPXC@5930
10/17/2025 5930. CALL
BHF3WSBES Premium at
Maturity 2025-10-21 .

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 01/16/2026

. 07/17/2026

. 07/18/2025

. 01/15/2027

. 01/21/2028

. 10/17/2025

.......... 2,528

.......... 3,505

.......... 3,057

.......... 2,698

12,545,200

..1,967,279

..2,396,520

22,913,938

23,052,837

12,073,550

3247 / 6678

4426 / 6413

4007 / 5503

3786 / 9289

....4554 / 10528

3020 / 5930

...... 3,570,270

......... 243,851

......... 357,068

...... 4,143,906

...... 2,696,501

...... 4,133,408

........... 1,007

........... 5,199

(18,715),

...... 5,898,929

......... 448,183

......... 613,493

...... 7,210,172

...... 5,011,064

...... 6,268,475 ...

...... 5,898,928

......... 448,182

......... 613,493

...... 7,210,172

...... 5,011,064

...... 6,268,474

...... 1,463,111

......... 138,353

......... 146,314

...... 2,192,290

...... 1,706,985

...... 1,233,848

(31,718),

......... (48,029)

182,781

......... 217,530
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

11
Cumulative
Prior
Year(s)

Initia
of

| Cost
Un-

discounted
Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Un-
discounted
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|

at

Qu

Inception
and at
arter-end

(b)

CALL OPTION
JUL298PXCa4441
07/20/2029 4441. CALL
BHF3WS953; CALL OPTION
JUL298PXC@13765
07/20/2029 13765 CALL
BHF3WSBX3 Premium at
Maturity 2029-07-24 .
CALL OPTION
APR29SPXC@4080
04/20/2029 4080. CALL
BHF3WSOA2; CALL OPTION
APR29SPXC@13743
04/20/2029 13743 CALL
BHF3WSA77 Premium at
Maturity 2029-04-24 .
CALL OPTION
JAN29SPXC@3976
01/19/2029 3976. CALL
BHF3WSOE4; CALL OPTION
JAN29SPXC@12839
01/19/2029 12839 CALL
BHF3WSOJ3 Premium at
Maturity 2029-01-23 .
CALL OPTION
APR26SPXC@4061
04/17/2026 4061. CALL
BHF3WSOF1; CALL OPTION
APR26SPXC@6105
04/17/2026 6105. CALL
BHF3WSBGO Premium at
Maturity 2026-04-21 .
CALL OPTION
JUL28SPXC@3984
07/21/2028 3984. CALL
BHF3WSOS3; CALL OPTION
JUL28SPXC@10513
07/21/2028 10513 CALL
BHF3WSON4 Premium at
Maturity 2028-07-25 .
CALL OPTION
DEC24RTYC@1526
12/20/2024 1526. CALL
BHF3WSAT1; CALL OPTION
DEC24RTY(@2592
12/20/2024 2592. CALL
BHF3WSAE2 Premium at
Maturity 2024-12-24 .

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 07/20/2029

. 04/20/2029

. 01/19/2029

. 04/17/2026

. 07/21/2028

. 12/20/2024

.......... 3,610

.......... 3,708

.......... 2,918

.......... 3,832

.......... 1,845

...... 32,861,830]...

...... 33,043,842 ...

...... 24,533,085 ...

1,468,987

...... 27,776,282]...

........ 3,798,855

4441 / 13765

4080 / 13743

3976 / 12839

..... 4061 / 6105

3984 / 10513

..... 1526 / 2592

...... 4,301,443

...... 5,013,623

...... 4,

...... 4,

005,578

245,146

925,622

674,166

........... 1,579

...... 7,075,223

...... 8,029,068

...... 6,420,523

......... 410,758

...... 8,001,798

...... 1,015,678 |...

...... 7,075,223

...... 8,029,068

...... 6,420,524

......... 410,759

...... 8,001,798

...... 1,015,678

...... 2,126,010

...... 2,278,882

...... 1,806,103

......... 106,692

...... 2,332,412

......... (14,369)

......... 369,514

......... 362,287

......... 261,910

........... 9,847

......... 279,847




STATEMENT AS OF JUNE 30, 2024 OF THE 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

9903

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
NOV27RTYC@2198

11/19/2027 2198. CALL
BHF3WSOUS; CALL OPTION

NOV27RTYC@3468

11/19/2027 3468. CALL

BHF3WSB76 Premium at MORGAN STANLEY & CO

Maturity 2027-11-23 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 11/19/2027 |.......... 1,449 1....... 4,105,017]..... 2198 / 3468 |....cvveeennn (V) F 309,375 | (V) FOR 3175 [ | BT | ((CL) PPN (V) FO 1,825 |, [V FO 37,785 | oo 0001 ..evvvennns
CALL OPTION

VAY26RTYC@1314

05/15/2026 1314. CALL
BHF3WSA10; CALL OPTION

MAY26RTYC@2160

05/15/2026 2160. CALL

BHF3WSA28 Premium at MORGAN STANLEY & CO

Maturity 2026-05-19 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 05/15/2026 |.......... 1,378 |........ 2,393,586 |..... 1314 7 2160 |......... 663,416 |........... 3,790 [uvveiiaeinns (V) FO 826,208 [..ovveees | 826,29 |.......... 36,921 [ [V FO (3,790).vvvvreennnne [V PO 16,383 | ...oeenee 0001 ..evvvennns
CALL OPTION

VAY26RTYC@1827

05/15/2026 1827. CALL
BHF3WSAST; CALL OPTION

MAY26RTYC@2515

05/15/2026 2515. CALL

BHF3WSCO1 Premium at MORGAN STANLEY & CO

Maturity 2026-05-19 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 [ 10/02/2023 |. 05/15/2026 |............ 406 |.......... 881,426 ..... 1827 / 2515 |........ 100,460 |.............. 574 | (V) FO 134,323 [ | 134,323 | 874 [oevieeiiiins [V FOTRIN (574). e (V) FO 6,033 .......... 0001 ..evvvennns
CALL OPTION

NOV24RTYC@2192

11/15/2024 2192. CALL
BHF3WSAAO; CALL OPTION

NOV24RTY(@3036

11/15/2024 3036. CALL

BHF3WS9Q7 Premium at MORGAN STANLEY & CO

Maturity 2024-11-19 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 [ 10/02/2023 |. 11/15/2024 |............ 314 ... 820,7% ..... 2192 / 3036 |.......... 10,503 |...vveeeennns 285 | [V FO 14,827 | o 14,828 |........ (G 74 )] AP (1) FOUORRIO (X)) TP (V) FO 2,523 | e 0001 ..evvvennns
CALL OPTION

NOV25RTYC@1808

11/21/2025 1808. CALL
BHF3WSAKS; CALL OPTION
NOV25RTY(@2664
11/21/2025 2664. CALL
BHF3WSOL8 Premium at MORGAN STANLEY & CO
Maturity 2025-11-25 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 [ 10/02/2023 |. 11/21/2025 |............ KT 829,55 ..... 1808 / 2664 |.......... 91,609 [.....ccnns 966 [..ooeeeiiinnns (V) FO 134,290 [ | 134,290 |.......... (3,010). e [V FOTRIN [(125)) PPN (V) FO 4,898 | ... 0001 ..evvvennns
CALL OPTION
NOV24MXEACE2295
11/15/2024 2295. CALL
BHF3WSAST; CALL OPTION
NOV24MXEACE3275
11/15/2024 3275. CALL
BHF3WSCEO Premium at MORGAN STANLEY & CO
Maturity 2024-11-19 . [Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 [ 10/02/2023 |. 11/15/2024 |............ 140f.......... 389,900..... 2295 / 3275 |........... 6,646].............. 149 e [V PN 15,962 ...

........... 1,199




STATEMENT AS OF JUNE 30, 2024 OF THE 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

2'903

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
MAY27RTYC@2240

05/21/2027 2240. CALL
BHF3WSAW2; CALL OPTION

MAY27RTYC@3524

05/21/2027 3524. CALL

BHF3WSOV6 Premium at MORGAN STANLEY & CO

Maturity 2027-05-25 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 05/21/2027 |.......... 1,378 ... 3,956,986 (..... 2240 / 3524 |......... 242,282 | ((CIR)) APRPRRRIN (V) F 351,208 | | 361,267 |t (8,388)].....ccceennnnn (V) PO 611 [ [V FO 33,637 [ vveeennn 0001 ...........
CALL OPTION

JUN25RTY(C@ 1892

06/20/2025 1892. CALL
BHF3WSB27; CALL OPTION

JUN25RTY(C@2581

06/20/2025 2581. CALL

BHF3WSAHS Premium at MORGAN STANLEY & CO

Maturity 2025-06-24 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 [ 10/02/2023 |. 06/20/2025 |............ 502 |........ 1,122,723]..... 1892 / 2581 [.......... 85,955 |t 1,332 | (V) FO 136,785 [.eeeeins [ 136,755 |.......... (7,200)f..cveveennns [V FO (1,382)f e (V) FO 5,536 ..o 0001 ..evvvennns
CALL OPTION

JUN25RTY(C@1538

06/20/2025 1538. CALL
BHF3WSB35; CALL OPTION

JUN25RTY(@2633

06/20/2025 2633. CALL

BHF3WSAD4 Premium at MORGAN STANLEY & CO

Maturity 2025-06-24 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 06/20/2025 |.......... 1,880 [........ 3,920,740 ..... 1538 / 2633 |......... 731,575 | 11,335 [cvveeiiees 0]...... 1,061,727 [ .ooeeennn [ 1,081,727 |........... 7,554 [ (V) F (11,334)ceiien [V PO 19,333 ..o 0001 ..evvvennns
CALL OPTION

NOV25RTYC@1595

11/21/2025 1595. CALL
BHF3WSBY2; CALL OPTION

NOV25RTY(E2696

11/21/2025 2696. CALL

BHF3WSAM4 Premium at MORGAN STANLEY & CO

Maturity 2025-11-25 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 11/21/2025 |.......... 1,614 ... 3,462,837 |..... 1595 / 26% |........ 608,218 |........... 6,412 ... (V) FO 857,928 [ ..o | 857,927 |..connnes 1,857 [ceveeeiiiins [V FO (6,411 [V PO 20,446 | . 0001 ..evvvennns
CALL OPTION

NOV28RTYC@1804

11/17/2028 1804. CALL
BHF3WSBA9; CALL OPTION

NOV28RTYC@4211

11/17/2028 4211. CALL

BHF3WSAXO Premium at MORGAN STANLEY & CO

Maturity 2028-11-21 . [Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 10/02/2023 |. 11/17/2028 |.......... 1,502 |........ 4,517,265..... 1804 / 4211 ......... 701,520 |.......... (8,226)[...vvvreennnne (V) FO 890,139 [..eeeeeeee [ 890,138 |.......... 16,567 |...cceeeeennnn (V) FO 8,227 [vveiiaeinis [V FO 47,304 | e 0001 ...........
CALL OPTION

NOV25MXEAC@ 1851

11/21/2025 1851. CALL
BHF3WSBE1; CALL OPTION
NOV25MXEACE2777

1172172025 2777. CALL
BHF3WSBP6 Premium at MORGAN STANLEY & CO
Maturity 2025-11-25 . [Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 [ 10/02/2023 |. 11/21/2025 |............ ... 326,274]..... 1851 / 2777 .......... 47,506 [.oeiennnnnes 501 forreeeiiiienns [V PN 73,657 ...

........... 9,973 v Ofneee s (SO Ol 1,926
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STATEMENT AS OF JUNE 30, 2024 OF THE 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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

11
Cumulative
Prior
Year(s)

Initial

Cost

of Un-
discounted
Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Un-
discounted
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code | Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|

at

Qu

Inception
and at
arter-end

(b)

CALL OPTION
DEC26RTYC@1886
12/18/2026 1886. CALL
BHF3WSBF8; CALL OPTION
DEC26RTYC@3011
12/18/2026 3011. CALL
BHF3WSAQS Premium at
Maturity 2026-12-22 .
CALL OPTION

JUN29RTYC@ 1838
06/15/2029 1838. CALL
BHF3WSBLS; CALL OPTION
JUN29RTY(C@3400
06/15/2029 3400. CALL
BHF3WSAUS Premium at
Maturity 2029-06-20 .
CALL OPTION
VAY26MXEAC@ 1669
05/15/2026 1669. CALL
BHF3WSBTS; CALL OPTION
MAY26MXEAC@3960
05/15/2026 3960. CALL
BHF3WSC34 Premium at
Maturity 2026-05-19 .
CALL OPTION
VAY28RTYC@1884
05/19/2028 1884. CALL
BHF3WSBV3; CALL OPTION
MAY28RTYC@3669
05/19/2028 3669. CALL
BHF3WSBO1 Premium at
Maturity 2028-05-23 .
CALL OPTION
NOV27MXEACG2303
11/19/2027 2303. CALL
BHF3WSC67; CALL OPTION
NOV27MXEACE5738
11/19/2027 5738. CALL
BHF3WSCHO Premium at
Maturity 2027-11-23 .
CALL OPTION
MAY25MXEAC@1991
05/16/2025 1991. CALL
BHF3WSC75; CALL OPTION
MAY25MXEACE2699
05/16/2025 2699. CALL
BHF3WSCG5 Premium at
Maturity 2025-05-20 .

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 12/18/2026

. 06/15/2029

. 05/15/2026

. 05/19/2028

. 11/19/2027

. 05/16/2025

.......... 1,885

.......... 1,571

.......... 1,019

........ 2,198,753

........ 4,936,815

1,961,707

........ 4,361,882

........ 4,096,890

.......... 485,415

..... 1886 / 3011

..... 1838 / 3400

..... 1669 / 3960

..... 1884 / 3669

..... 2303 / 5738

..... 1991 / 2699

......... 258,513

......... 830,189

......... 350,923

......... 615,223

......... 229,622

......... (12,231)

........... 2,004

......... 353,678

...... 1,001,458

......... 510,268

......... 786,154

......... 376,841

......... 353,678

...... 1,001,458

......... 510,268

......... 786,153

......... 376,841

........... 5,475

........... 1,347

........... 2,213




6903

STATEMENT AS OF JUNE 30, 2024 OF THE 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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

11
Cumulative
Prior
Year(s)

Initia
of

| Cost
Un-

discounted
Premium
(Received)
Paid

12

Current

Year Initial

Cost of
Un-

discounted
Premium
(Received)

Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|

at

Qu

Inception
and at
arter-end

(b)

CALL OPTION
NAY25MXEAC@1880
05/16/2025 1880. CALL
BHF3WSCD2; CALL OPTION
MAY25MXEAC@4027
05/16/2025 4027. CALL
BHF3WSCC4 Premium at
Maturity 2025-05-20 .
CALL OPTION
NOV24MXEAC@1836
11/15/2024 1836. CALL
BHF3WSCH3; CALL OPTION
NOV24HXEACE3435
11/15/2024 3435. CALL
BHF3WSBK7 Premium at
Maturity 2024-11-19 .
CALL OPTION
MAY27MXEAC@2291
05/21/2027 2291. CALL
BHF3WSCJ9; CALL OPTION
MAY27MXEAC@5086
05/21/2027 5086. CALL
BHF3WSCRT Premium at
Maturity 2027-05-25 .
CALL OPTION
DEC25MXEAC@1960
12/19/2025 1960. CALL
BHF3WSCM2; CALL OPTION
DEC25MXEAC@4210
12/19/2025 4210. CALL
BHF3WSBR2 Premium at
Maturity 2025-12-23 .
CALL OPTION
JUN29NXEAC@2110
06/15/2029 2110. CALL
BHF3WSCS9; CALL OPTION
JUN29MXEAC@5218
06/15/2029 5218. CALL
BHF3WSCZ3 Premium at
Maturity 2029-06-20 .
CALL OPTION
DEC26MXEACG2066
12/18/2026 2066. CALL
BHF3WSCY6; CALL OPTION
DEC26MXEACE4676
12/18/2026 4676. CALL
BHF3WSCP5 Premium at
Maturity 2026-12-22 .

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 05/16/2025

. 11/15/2024

. 05/21/2027

. 12/19/2025

. 06/15/2029

. 12/18/2026

.......... 1,056

........ 2,770,383

........ 2,074,139

........ 3,895,056

........ 2,696,290

........ 3,180,352

1,860,792

..... 1880 / 4027

..... 1836 / 3435

..... 2291 / 5086

..... 1960 / 4210

..... 2110 / 5218

..... 2066 / 4676

275,026

225,648

210,333

252,635

349,502

159,075

........... 4,580

........... 5,059

........... 2,455

......... 473,493

......... 403,389

......... 360,308

......... 420,135

......... 487,342

......... 255,743 ...

......... 473,493

......... 403,389

......... 360,308

......... 420,135

......... 487,342

255,742

........... 5,

149

........... 6,377




STATEMENT AS OF JUNE 30, 2024 OF THE 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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/

Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number

of

Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index

Received

(Paid)

12

Current

Year Initial

Cost of
Un-

discounted
Premium
(Received)

Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

01903

CALL OPTION
NOV28MXEAC@1898
11/17/2028 1898. CALL
BHF3WSD17; CALL OPTION
NOV28MXEAC@6931
11/17/2028 6931. CALL
BHF3WSCV2 Premium at
Maturity 2028-11-21 .
CALL OPTION
NAY26MXEAC@2096
05/15/2026 2096. CALL
BHF3WSD58; CALL OPTION
MAY26MXEAC@2980
05/15/2026 2980. CALL
BHF3WSD25 Premium at
Maturity 2026-05-19 .
CALL OPTION
NAY28MXEAC@1978
05/19/2028 1978. CALL
BHF3WSD66; CALL OPTION
MAY28MXEAC@5671
05/19/2028 5671. CALL
BHF3WSD33 Premium at
Maturity 2028-05-23 .
CALL OPTION
NOV24MXEAC@1950
11/15/2024 1950. CALL
BHFA411052; CALL OPTION
NOV24MXEACE2259
11/15/2024 2259. CALL
BHF441I02 ...
CALL OPTION
NOV26SPXC@3451
11/20/2026 3451. CALL
BHF4411060; CALL OPTION
NOV26SPXC@8499
11/20/2026 8499. CALL
BHFA4NOVS ..............
CALL OPTION
0CT24SPXC@4144
10/18/2024 4144. CALL
BHF4411078; CALL OPTION
0CT24SPXC@4760
10/18/2024 4760. CALL
BHFA4N110 ..............
CALL OPTION
NOV24RTYC@1636
11/15/2024 1636. CALL
BHF440C7; CALL OPTION
NOV24RTY(@2022
11/15/2024 2022. CALL
BHFA410TO ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

MORGAN STANLEY & CO

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO
INTL. PLC ...

JPMORGAN CHASE BANK

NA 7THBGLXDRUGQFUS7RNES7

................. THBGLXDRUGQFUS7RNES7

MORGAN STANLEY & CO
INTL. PLC ...

. 4PQUHN3JPFGFNF3BB653

. 4PQUHN3JPFGFNF3BB653

. 10/02/2023

. 10/02/2023

. 10/02/2023

. 02/23/2024

. 02/23/2024

. 02/23/2024

. 02/23/2024

. 11/17/2028

. 05/15/2026

. 05/19/2028

. 11/15/2024 |....

. 11/20/2026

. 10/18/2024

. 11/15/2024 |....

.......... 1,715

........ 2,975,373

.......... 487,29

........ 3,380,858

....500,871

.......... 956,000

....... 7,635,180

.... 887,065

1898 / 6931

2096 / 2980

1978 / 5671

1950 / 2259 |..

3451 / 8499

4144 / 4760

1636 / 2022 |..

......... 313,569

......... 922,641

137,691 |...

......... 454,146

......... 528,522

......... 371,989

...... 1,015,081

........... 3,335

........... 7,392

.|0001 ...

-10001 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
NOV24MXEAC@2021

11/15/2024 2021. CALL
BHFA410D5; CALL OPTION

NOV24HXEACE2332

11/15/2024 2332. CALL MORGAN STANLEY & CO

BHFA4MOBY .............. Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 02/23/2024 |. 11/15/2024 |............. 2565 | 555,008 |..... 2021 / 2832 |euvreieaannnns [V F 56,548 ..ooeeennnnens [V F 63,415 [ oo | 63,415 [........... 6,867 | [V (I (V) FOR 1,706 .ovveennn 0001 ...........
CALL OPTION

NOV29SPXC@4280

11/16/2029 4280. CALL
BHF441I0G8; CALL OPTION
NOV29SPXC@ 14635
11/16/2029 14635 CALL JPMORGAN CHASE BANK
BHF441IONS ... ... |Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. ...

CALL OPTION
NOV26RTYC@1651
11/20/2026 1651. CALL
BHF44WOL7; CALL OPTION
NOV26RTYC62783
11/20/2026 2783. CALL MORGAN STANLEY & CO
BHF44WOFO .............. Variable Annuities ... |Exh 5 ........ Equity/Index [INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 02/23/2024 |. 11/20/2026 |............ 176 |eveees 390,192)..... 1651 / 2783 |...cceeeeeiis [V 88,629 [........evneeee [ 91,448 | ..ot | 91,448 |........... 2,819 [ [V O (1 (1) IO 3,017 oo 0001 ...........
CALL OPTION
NOV29RTYC@1751
11/16/2029 1751. CALL
BHF441I0M5; CALL OPTION
NOV29RTY(@3438
11/16/2029 3438. CALL MORGAN STANLEY & CO
BHFA4N0XT .............. Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 02/23/2024 |. 11/16/2029 |.......... 1,195 |........ 3,100,428 {..... 1761 / 3438
CALL OPTION
OCT24RTYC@1748
10/18/2024 1748. CALL
BHF441O0R4; CALL OPTION
OCT24RTYC@2087
10/18/2024 2087. CALL MORGAN STANLEY & CO
BHF44¥102 ... ... |Variable Annuities ... |[Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 10/18/2024 |....
CALL OPTION
NOV29MXEAC@ 1827
11/16/2029 1827. CALL
BHF4411026; CALL OPTION
NOV29MXEACE5194
11/16/2029 5194. CALL MORGAN STANLEY & CO
BHF44006 .............. Variable Annuities ... [Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 02/23/2024 |. 11/16/2029 |............. 454 |........ 1,593,767 |..... 1827 / 5194
CALL OPTION
NOV26MXEAC@1597
11/20/2026 1597. CALL
BHF441128; CALL OPTION
NOV26MXEAC@3727
11/20/2026 3727. CALL MORGAN STANLEY & CO
BHF444045 ............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 02/23/2024 |. 11/20/2026 |.............. L T 90,508]..... 1597 / 3721

THBGLXDRUGQFUSTRNES7 (. 02/23/2024 |. 11/16/2029 |.... 43,570,703 (... 4280 / 14635 |................ 0 e 8,177,585 |...

...... 9,708,084 ........... |.....9,708,084 |...... 1,530,499 |.

505,475 | ..evuenens 0001 ...

................ 0 737,926 o 0 705,929 [ 705,029 [ (31,997) e O [ O i 00 35,969 | el ] 0001

........ 1,319,240 .....1748 / 2087 |.. .|0001 ...

156,170 |...

....176,539 |...

................ 0].tnnn321,085 |onviieeeeeen 0].0000000.339,005 [ e fo..339,905 o 18,840 [ O e O i 0 )l 18,490 | el ] 0001

................ 0]........26,088 ... 0|........27,515 ... fooee . 27,605 o 1427 e O O 0l 700 Ll 000
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
FEB27RTYC@1716

02/19/2027 1716. CALL
BHF47UTD5; CALL OPTION
FEB27RTYC@3080
02/19/2027 3080. CALL MORGAN STANLEY & CO
BHF47UTMS .............. Variable Annuities ... |Exh 5 ........ Equity/Index [INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 04/15/2024 |. 02/19/2027 |.............. Th......... 177,482|..... 1716 / 3080 [..evvvvervnnnnns [V 36,129 |ooovviiiiiinens [V 38,447
CALL OPTION
FEB25SPXC04916
02/21/2025 4916. CALL
BHF47UTG8; CALL OPTION
FEB25SPXC65689
02/21/2025 5689. CALL JPMORGAN CHASE BANK
BHF47UTFO ... . |Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. ...
CALL OPTION
FEB30RTYC@1866
02/15/2030 1866. CALL
BHF47UTQ6; CALL OPTION
FEB3ORTYC@3658
02/15/2030 3658. CALL MORGAN STANLEY & CO
BHF47UTS2 ... Variable Annuities ... |Exh 5 ........ Equity/Index [INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 04/15/2024 |. 02/15/2030 |............ 814 ... 2,248,268 |..... 1866 / 3658 |....cevvveennnns [V 440,365 |......ceeeennn [V 450,816
CALL OPTION
FEB27SPXC@3937
02/19/2027 3937. CALL
BHF47UTW3; CALL OPTION
FEB27SPXC@9084
02/19/2027 9084. CALL JPMORGAN CHASE BANK
BHF47UTHG .............. Variable Annuities ... |Exh 5 ........ Equity/Index [N.A. ...l THBGLXDRUGQFUS7RNES7 [ 04/15/2024 |. 02/19/2027 |............ 124 ... 807,302 ..... 3937 / 9084 |.....eeeennnne (1) R 203,126 [ooeeiinaaenns (1) R 243,068 |...........
CALL OPTION
FEB25SPXC@4715
02/21/2025 4715. CALL
BHF47UTY9; CALL OPTION
FEB25SPXC05266
02/21/2025 5266. CALL JPMORGAN CHASE BANK
BHF47UTLY ... . |Variable Annuities ... |Exh 5 ........ Equity/Index
CALL OPTION
FEB30SPXC@4238
02/15/2030 4238. CALL
BHF47UTZ6; CALL OPTION
FEB30SPXC@15368
02/15/2030 15368 CALL JPMORGAN CHASE BANK
BHF47UTTO ..o Variable Annuities ... |Exh 5 ........ Equity/Index [N.A. .oceeeeiinnns 7THBGLXDRUGQFUS7RNES7  [. 04/15/2024 |. 02/15/2030 |.......... 3,130 |...... 30,683,390 ... 4238 / 15368 |................ 0]...... 5,825,196 [.....cocernnnns 0]...... 6,794,907 |.evveeeees onnne 6,794,907 |......... 969,711 [ooveiiiiiinnns (1 0
CALL OPTION
FEB27MXEAC@1681
02/19/2027 1681. CALL
BHF47UU35; CALL OPTION
FEB27MXEAC@4160
02/19/2027 4160. CALL GOLDMAN SACHS
BHF47UTNS .............. Variable Annuities ... [Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 |HZNBB6KS28 [. 04/15/2024 |. 02/19/2027 |.............. 16 ). 46,728]..... 1681 / 4160 |................ [ PR 11,755 | [ PP 12,050

..................... 38,447 [oueeeee i 2,318 [ O [ O [ O e 1,442 L] 000

7THBGLXDRUGQFUS7RNES7 . 04/15/2024 |. 02/21/2025 |............ 892 |........ 4,729,830 (..... 4916 / 5689 |..

365,423 |...

....500,293 |........ 434,870 [ouvvveniiiiiin O e O e 0 [ 19,016 | 0001 ...

.................... 450,816 |.......... 10,451 [ O | O [ 0000 26,680 | oolllllll | 000

......... 243,088 |.......... 39,942 | O i O e 0 6,560 | el (0001 L

THBGLXDRUGQFUS7RNES7 . 04/15/2024 |. 02/21/2025 |....

........ 7,445,826 |.....4715 / 5266 |.. 553,025 |... ....684,644 |... .|0001 ...

................ 0].........364,115 | ..........]0001 ...........




STATEMENT AS OF JUNE 30, 2024 OF THE 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

Description
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or Central Clearinghouse
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Trade
Date

7

Date of
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or
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8
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of
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9
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10
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Rate or
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Received

(Paid)

12
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Cost of
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13

Current
Year
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14

Book/
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15
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18

Total
Foreign
Exchange
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21
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22
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23
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Effectiveness|
at Inception
and at
Quarter-end

(b)

€17903

CALL OPTION
FEB2SMXEAC@2184
02/21/2025 2184. CALL
BHF47UU68; CALL OPTION
FEB25MXEACE2618
02/21/2025 2618. CALL
BHF47WT6 ..............
CALL OPTION
FEB30MXEAC@1649
02/15/2030 1649. CALL
BHF47UU84; CALL OPTION
FEB3OMXEAC@6248
02/15/2030 6248. CALL
BHFATUL27 ... .
CALL OPTION
FEB25RTYC@1913
02/21/2025 1913. CALL
BHF47UU92; CALL OPTION
FEB25RTYCE2102
02/21/2025 2102. CALL
BHF47UWUSO ..............
CALL OPTION
FEB25RTYC@1983
02/21/2025 1983. CALL
BHF47UUB7; CALL OPTION
FEB25RTYC@2296
02/21/2025 2296. CALL
BHFA7UUOT ..............
CALL OPTION
FEB2SMXEAC@2175
02/21/2025 2175. CALL
BHF47UUC5; CALL OPTION
FEB25MXEACE2371
02/21/2025 2371. CALL
BHF47UU19 ...
CALL OPTION
APR27SPX(@5093
04/16/2027 5093. CALL
BHF4B1YA4; CALL OPTION
APR27SPX(@6968
04/16/2027 6968. CALL
BHFABIYFS ..............
CALL OPTION
APR25SPXC@5110
04/17/2025 5110. CALL
BHF4B1YCO; CALL OPTION
APR25SPX(C85588
04/17/2025 5588. CALL
BHF4BTYMS ..............

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

Variable Annuities ...

GOLDMAN SACHS

INTERNATIONAL ...... W22LROWP2 |HZNBB6K528

GOLDMAN SACHS

INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28

MORGAN STANLEY & CO

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653

GOLDMAN SACHS

INTERNATIONAL ...... W22LROWP2 |HZNBB6K528

BARCLAYS BANK PLC  G5GSEF7VJPS170UK5573

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5673

. 04/15/2024

. 04/15/2024

. 04/15/2024

. 04/15/2024

. 04/15/2024

. 06/05/2024

. 06/06/2024

. 02/21/2025

. 02/15/2030 |....

. 02/21/2025

. 02/21/2025

. 02/21/2025 |....

. 04/16/2027

. 04/17/2025

....... 328,937

1,141,117

1,581,910

....... 905,009

....500,060

....... 928,697

..... 2,706,594

2184 / 2618

1649 / 6248 |..

1913 / 2102

1983 / 2296

2175 / 2871 |..

5093 / 6968

5110 / 5588

......... 132,220

......... 156,632

245,240 |...

......... 141,912

......... 172,094

........... 1,322

........... 6,360

........... 3,639

........... 7,762

0001 ...

.1100/100 ..

1007100 ........

100/100 ........
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CALL OPTION
APR25SPXC@4961
04/17/2025 4961. CALL
BHF4B1YD8; CALL OPTION
APR25SPXC@5241
04/17/2025 5241. CALL
BHF4BIYHI .............. Variable Annuities ... |Exh 5 ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 06/05/2024 |. 04/17/2025 |............ m|........ 3,932,871]..... 4961 / 5241 |.oeeeeeeens [V . 161,609 |-eevveneeenee [V 170,504 [.oveneeees oo 170,504 |........... 8,895 e [V [V PO (V)] 17,558 | weennnnens 100/100 ........
CALL OPTION
APR30SPXC@5107
04/18/2030 5107. CALL
BHF4B1YJ5; CALL OPTION
APR30SPXC@12896
04/18/2030 12896 CALL
BHF4B1YGT ... .... |Variable Annuities ... |Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UKS573 |. 06/05/2024 |. 04/18/2030 |..........1,4411...... 12,971,162(... 5107 / 12896 |...........cee. O |eeees 2,259,113 |ovvveieiieennnn 0 s 2,368,728 [..uveneennn [ 2,368,728 |... 156,230 [ .ovvennnns 1007100 ..
CALL OPTION
MAY30SPXC@5232
05/17/2030 5232. CALL
BHF4C20D2; CALL OPTION
MAY30SPXC@13871
05/17/2030 13871 CALL GOLDMAN SACHS
BHF4C20M2 .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/21/2024 |. 05/17/2030 |.......... 1,316 |...... 12,569,774 ... 5232 / 13871 |oeevveennnne 0f..... 2,093,228 |..cevunaaannee 0f..... 2,109,885 [...eeveees fonnnes 2,109,885 |.......... 16,657 |..oeeeeennnnnens [V [V PO [V 152,429 | .......... 100/100 ........
CALL OPTION
MAY27SPXC@5230
05/21/2027 5230. CALL
BHF4C20G5; CALL OPTION
MAY27SPXC@7283
05/21/2027 7283. CALL JPMORGAN CHASE BANK
BHF4C20K6 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. cooiiiiiinnnnnns 7HBGLXDRUGQFUSTRNES7  |. 06/21/2024 |. 05/21/2027 |............ 128|.......... 800,832|..... 5230 / 7283 |.....cevvunnnnns (U R 17,839 [ (U R 116,502 [.vveneeenes oo 116,502 |.......... [T [ [V R [N R 6,808 .......... 100/100 ........
CALL OPTION
MAY25SPXC@5071
05/16/2025 5071. CALL
BHF4C20L4; CALL OPTION
MAY25SPXC@5451
05/16/2025 5451. CALL JPMORGAN CHASE BANK
BHF4C20C4 .. .... |Variable Annuities ... |Exh 5 ........ Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 06/21/2024 |. 05/16/2025 |.... 4,187,756 |..... 5071 / 5451 |.. 223,811 |... +...223,360 |... .|0004 ...
CALL OPTION
MAY255PXC@5232
05/16/2025 5232. CALL
BHF4C20NO; CALL OPTION
MAY25SPXC@5753
05/16/2025 5753. CALL JPMORGAN CHASE BANK
BHF4C2049 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. ooiiiiinnnnnnnns 7HBGLXDRUGQFUS7RNES7 ). 06/21/2024 |. 05/16/2025 |............ 481........ 2,641,893)..... 5232 / 5753 [.oiiiiiinnnnns [l 164,364 [...oovvnnnnnnnns U] 163,475 [ [ 163,475 |............ [GEE51S)) [ [0 (V)] I 12,368 | .......... 0004 ...oevnnnnns
0199999999. Subtotal - Purchased Options - Hedging Other - Collars 96,532,577 24,637,383 0 183,133,272 | XXX 183,133,264 41,279,997 0 (136, 244) 0 5,715,974 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 108,696,575 25,925,688 0 186,845,851 [ XXX 186,845,844 42,284,308 0 (152,069) 0 5,715,974 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 615,498 1,288,305 0 2,665,289 | XXX 2,665,290 559,860 0 (15,825) 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 11,548,500 0 0 1,047,200 | XXX 1,047,290 444,451 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 96,532,577 24,637,383 0 183,133,272 | XXX 183,133,264 41,279,997 0 (136, 244) 0 5,715,974 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 108,696,575 [ 25,925,688 0| 186,845,851 XXX 186,845,844 | 42,284,308 0 (152,069) 0 5,715,074 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 0 XXX XXX
CALL OPTION
0CT245PXC@5020 JPMORGAN CHASE BANK
BHF44WO0H6 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. ..oooeiiiienes 7HBGLXDRUGQFUS7RNES7  |. 02/23/2024 |. 10/18/2024 |.......... 1,375(........ 6,902,500 ......ccennnnn 5020 |..evvniiiaenes 0f...... (487,988)......ccvvvnee 0o (756,852)[ cevvenenes foanees (756,852)|....... (268,864)[......cccnnnnnns [ [ T Ofiiiiiii 0] e 0001 ..oennneees
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (487,988) (756,852) XXX (756,852 (268,864) 0 0 0 XXX XXX
PUT OPTION
JUL24SPXP@3751
BHF3WSBAS Premium at MORGAN STANLEY & CO
Maturity 2024-07-23 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 07/19/2024 |............. 345 |........ 1,294,095|......ccen 3751 |oeenennnn (29,948))..ccvveennns [V:1%)) P | I L1V (R R 49 )t 8,508 [.ceeeeeiiines [V 769 [ [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
APR25SPXP@3692
BHF3WSEK3 Premium at MORGAN STANLEY & CO
Maturity 2025-04-21 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 | 10/02/2023 |. 04/17/2025 |............ 585 |........ 2,159,820 |...eeunnneenen 3692 |......... (81,794).......... (1,440)).eeeeeeeeeeen O e (12,312)] e [ (12,312)f.......... 31,585 |eeeieeeeee (U 1,441 [, [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
JAN25SPXP@2137
BHF3WS6Q0 Premium at MORGAN STANLEY & CO
Maturity 2025-01-22 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 01/17/2025 |.......... 1,97 |........ 4,203,479 ).cceeennneens PART U (29,739)].ccevveennns ((C1015)) R | IO [(572)) I [(72)] T 9,290 [ovuuneeeennnnns (U [CL0 7 [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
JUL245PXP@3992
BHF3WS6T4 Premium at MORGAN STANLEY & CO
Maturity 2024-07-23 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/19/2024 |.......... 2,552 |...... 10,187,584 |.............. 3992 ....... (332,170)f.......... (8,534)]eeeeeeeeeeen 0 e LIV (U I 461 |.......... 92,972 |oeeieeeeeee (U 8,534 |ouuuiiieiiinnnn [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
0CT245PXP@2285
BHF3WS6W7 Premium at MORGAN STANLEY & CO
Maturity 2024-10-22 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 10/18/2024 |.......... 1,700 |........ 3,884,500 .....cccvnnnn 2285 |t (24,4%)).....uen.... (569)]-+vvneeeerennan O e [Q101%)) AR I (10)]..eeeen 9,041 |oeeeiieininnns [V LS(V [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
JUL245PXP@2363
BHF3WS789 Premium at MORGAN STANLEY & CO
Maturity 2024-07-23 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/19/2024 |.......... 1,254 |........ 2,963,202 ).....ennnnenes 2363 |......... QLX) (74D FEUUURI | R (VN IR R AT I 4,672 | (U L7 1 [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
0CT245PXP@3914
BHF3WS7D8 Premium at MORGAN STANLEY & CO
Maturity 2024-10-22 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 10/18/2024 |............ 361 [........ 1,412,954 ..(49,840)| ....(2,064)] ... . {0001 ...
PUT OPTION
JAN25SPXP@3972
BHF3WS7E6 Premium at MORGAN STANLEY & CO
Maturity 2025-01-22 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 01/17/2025 |.............343 [........ 1,362,396 ..(58,385).......... (1,191)f... ....(5,824)... . {0001 ...
PUT OPTION
JUL24SPXP@3995
BHF3WS7F3 Premium at MORGAN STANLEY & CO
Maturity 2024-07-23 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/19/2024 |..........1,482........ 5,920,590 .. (193,487).ccueennt (4,971)|... . {0001 ...
PUT OPTION
APR25SPXP@2296
BHF3WS7P1 Premium at MORGAN STANLEY & CO
Maturity 2025-04-21 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 04/17/2025 |.......... 2,632)........ 6,043,072(...ccceeenn 22% |........ (60,876)|.......... (1,072)] e O s [CRRP::)) PR S (4,128).......... 28,808 |......ccevnnnnnn (U 1,072 e [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
0CT265PXP@a2664
BHF3WS7T3 Premium at MORGAN STANLEY & CO
Maturity 2026-10-20 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 10/16/2026 |.......... 3,186 |........ 8,487,504 .......cce.. 2664 |....... (250,493)|...ccvvennnns (499))-vveeeeeenenn O e (71,930) ceveneeees foeeeeeee (71,930)f......... 126,150 [.ooeeeeeennnnees [V 499 e [} PSRRI | IR 0001 .oeeneneees
PUT OPTION
0CT28SPXP@2985
BHF3WS7Y2 Premium at MORGAN STANLEY & CO
Maturity 2028-10-24 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 10/20/2028 |.......... 3,656 |...... 10,913,160 ]..eeeenneeeees 2985 ]....... (605,403)]........... 6,845 )i O (267,139) cevvenenee s (267,139)).......... 248,740 |....ooieennnnnns (U]l (6,845)]...ieeeennnnns Ofiiiiiaa 0] e 0001 ..oennneees




STATEMENT AS OF JUNE 30, 2024 OF THE 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

91903

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION
JAN26SPXP@2602
BHF3WS821 Premium at MORGAN STANLEY & CO
Maturity 2026-01-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |.01/16/2026 |.......... 2,528 |....... 6,577,856 [.......ceenn 2602 |....... (137,878)f.......... (1,225)] e (U R (31,320)] «evvvvnnnn [ (31,320)f.......... 76,663 [...cooevvennnnns [N R 1,225 [coeeiiiiiiinnnns [ Of cevvnnnnns 0001 .eevnnenens
PUT OPTION
JUL26SPXP@2506
BHF3WIS847 Premium at MORGAN STANLEY & CO
Maturity 2026-07-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |.07/17/2026 |.......... 3,288 |........ 8,239,728 |..cuuunnnnnnns 2506 |....... (196,738)f....00vvneee [£:17)) R (U R [2:T)) I (42,854)......... N7, 722 [ [ . -1 /21 [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
APR27SPXP@3156
BHF3WS870 Premium at MORGAN STANLEY & CO
Maturity 2027-04-20 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/16/2027 |.......... 4176 |...... 13,179,456 |.............. 3156 |....... (633,102)....vvvee 1,155 [ 0f...... (221,945)] coeeevinnnn fevnnnnn (221,945)......... 262,481 [cnniiiiinnnnnn Ofeienes [ 1555) [ Of cevvnnnnns 0001 .eevnnenens
PUT OPTION
JAN27SPXP@2927
BHF31IS888 Premium at MORGAN STANLEY & CO
Maturity 2027-01-20 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 01/15/2027 |.......... 3,505 |...... 10,259,135 |cuevviinnnnn 2927 |....... (398,842)....ueeennnn (3 . 0f...... [QEUR:7:c) IS R (130,828)f......... 172,731 [ [ L3 PO [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
APR26SPXP@2196
BHF3WS8K1 Premium at MORGAN STANLEY & CO
Maturity 2026-04-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/17/2026 |.......... 3,746 |........ 8,226,216 .......ceeun 219 |....... (135,321)).cceeeeens [£:777)) R (U R (15,927)] cevvvvene [ (15,927).......... 75,485 |ooeveeniiinns [ . L7721 [ Of cevvnnnnns 0001 .evvnnnnens
PUT OPTION
JUL255PXP@2338
BHF3WS8V7 Premium at MORGAN STANLEY & CO
Maturity 2025-07-22 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/18/2025 |.......... 2,892 ....... 6,761,49 |.............. 2338 |........ (84,071)]...eee (1,228))c0eeiiiiiinnnns Oferenes [R:18:151¢)) PR R (8,869)f.......... 46,104 [...oovvinnnnnns [N R 1,224 [ooeeiiiiiinnnnns [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
0CT278PXP@3710
BHF3WS8IW5 Premium at MORGAN STANLEY & CO
Maturity 2027-10-19 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 10/15/2027 |.......... 3,29 |...... 12,228,160 |......c0uenn.. 3710 [....... (879,112)f........... 4,618 [..ccceeiennnnnns 0f...... (LTI 1)) U I (344,819)|......... 348,787 [oeeeiiiiinnnnn Ofeienes (4,618)]....ccvvnnnnnnns [ Of cevvnnnnns 0001 .evvnnnnens
PUT OPTION
JUL278PXP@3448
BHF3WS904 Premium at MORGAN STANLEY & CO
Maturity 2027-07-20 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/16/2027 |.......... 3,79 |...... 13,098,952 ...uvviinnnn 3448 |....... (785,955)|........... 2,841 | 0f...... (293,484)] .eevvvnnnn [eunnnnn (293,484)......... 314,975 |.oevveine Ofeienes (2,841))c0eeiiiiinnnnn [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
APR28SPXP@3480
BHF3WS912 Premium at MORGAN STANLEY & CO
Maturity 2028-04-25 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/21/2028 |.......... 3,899 [...... 13,568,520 |....ccvvnnnnns 3480 |....... (919,868)f........... 7,769 [ooeiiiiiinnnnnns 0f...... (389,188)[ ..evnnnens [ (389,188)f......... 369,562 |....vvunninnnn Ofeienes (7,769)]...ccvvvnnnnnnns [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
JUL26SPXP@3870
BHF3WIS938 Premium at MORGAN STANLEY & CO
Maturity 2026-07-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |.07/17/2026 |............ 363 |....... 1,404,810(....cccvunnnns 3870 |........ (88,085)].....00unnnt (364)].evneeninnnnns (U R (26,444) .eovvnnne fennnns (26,444)\.......... 37,495 |ooeveiiiien [ . K F [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
0CT255PXP@2401
BHF3WS961 Premium at MORGAN STANLEY & CO
Maturity 2025-10-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 10/17/2025 |.......... 2,698 |....... 6,477,898 .............. 2401 |......... (99,304).......... (1,154))ceeeiiiiinnnns (U R (14,404)] .eovvnnnn [ (14,404).......... 61,464 [......cevvnnnnns [N R 1,154 [ [ Of cevvnnnnns 0001 .evvnnnnens
PUT OPTION
0CT255PXP@3333
BHF3WS995 Premium at MORGAN STANLEY & CO
Maturity 2025-10-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 10/17/2025 |............ 461 |........ 1,536,513 ... 3333 |......... (52,674)............ [(17)) R (U R (12,154)| ... (12,154)f.......... 22,9% |oeevenniinenns [ . [ /31 [ (VN IR 1111 IR,
PUT OPTION
JAN26SPXP@3439
BHF3WS9BO Premium at MORGAN STANLEY & CO
Maturity 2026-01-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |.01/16/2026 |............ 362 [........ 1,244,918 ....(13,042)|... .|{0001 ...
PUT OPTION
JUL28SPXP@3210
BHF3WSID6 Premium at MORGAN STANLEY & CO
Maturity 2028-07-25 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/21/2028 |.... 12,300,720 .. (745,874) (322,040)] ... (322,040)].... . {0001 ...




STATEMENT AS OF JUNE 30, 2024 OF THE 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

21903

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION
JAN29SPXP@3073
BHF3WSIGI Premium at MORGAN STANLEY & CO
Maturity 2029-01-23 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 01/19/2029 |.......... 2,918 |....... 8,967,014 (.............. 3073 |....... [ K)) 6,810 [..cccvvvnnnnnnns 0f...... (247 158)[ cevvnneans [ (247,158)|......... 218,546 [..eeiiiiinnnnn Ofeienes (6,810)[....ccvvvnnnnnns [ Of cevvnnnnns 0001 .eevnnenens
PUT OPTION
MAY26RTYP@1078
BHF3WSIKO Premium at MORGAN STANLEY & CO
Maturity 2026-05-19 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 05/15/2026 |.......... 1,378 ........ 1,485,484 1.............. 1078 |......... (39,692)).......0.... (222 A (U R (16,228)[ .evvneeens oo (16,228)f.......... 19,325 [cveiiiiiinnnns [ . P27 P [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
JUL25SPXP@3481
BHF3WSOM6 Premium at MORGAN STANLEY & CO
Maturity 2025-07-22 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 07/18/2025 |............ 504 |........ 1,754,424 1.............. 3481 |......... (61,435)............ (21555 (U R [QEHISK)) U A (12,083)f.......... 25,351 |oveeiniiis [ . 895 | [ Of cevvnnnnns 0001 .eevnnenens
PUT OPTION
APR29SPXP@3148
BHF3WSIPI Premium at MORGAN STANLEY & CO
Maturity 2029-04-24 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/20/2029 |.......... 3,708 ...... 11,672,784 ].....enne 3148 |....... (785,930)|.......... 10,537 [oooviiiiiinns 0f...... (358,444) ..covvnnnnn fevnnnnn (358,444)......... 300,587 [oveuniiiiinnnnnn (U R (10,537)f.cvvvvennnnns [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
MAY27RTYP@1838
BHF3WSIY0 Premium at MORGAN STANLEY & CO
Maturity 2027-05-25 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 05/21/2027 |.......... 1,373 |........ 2,523,574 (.....couunnnns 1838 |....... (295,037 ))..eveeeennnn LT P 0f...... (173,966)( ..vvnnneens [onnnnne (173,966)|.......... 50,583 |eevviniiiinns Ofiiiiinnnns (WL, . [ Of cevvnnnnns 0001 .evvnnnnens
PUT OPTION
NOV25RTYP@1324
BHF3WS9Z7 Premium at MORGAN STANLEY & CO
Maturity 2025-11-25 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 11/21/2025 |.......... 1,6141........ 2,136,936 |...ounnnnnnnns 1324 ...t (83,423))....00uunnn. [(:1:[0)) A Of....... (28,071)ceenneeecas o (28,071)].......... 33,462 |..ovvnnniienns [ . L-7£° N [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
APR26SPXP@3534
BHF3WSA36 Premium at MORGAN STANLEY & CO
Maturity 2026-04-21 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/17/2026 |............ 289 |........ 1,021,326 |....ccovnnnnnn 3534 |......... (46,046)............ (A7) (U R (13,377) eeeeeeeeen o (13,376).......... 21,357 |overiniiiees [ . 207 | [ Of cevvnnnnns 0001 .evvnnnnens
PUT OPTION
DEC26RTYP@1518
BHF3WSA69 Premium at MORGAN STANLEY & CO
Maturity 2026-12-22 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 12/18/2026 |............ 898 [........ 1,363,164 (.....couunnnns 1518 |....... (101,660)]......0vvveees (G} (U R (51,298)] .evvvvnnnnn fernnns (51,298)f.......... 24,961 |oeeveniiie [N [ PO [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
JUN25RTYP@1642
BHF3WSA93 Premium at MORGAN STANLEY & CO
Maturity 2025-06-24 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 06/20/2025 |............ 502 |..covennnn 824,284 ).....cunnnnnn 1642 |......... (55,076)f............ (RIS Of....... (16,087 .evnneeeees o (16,037)].......... 15,570 [oooviiiiiinnns [ . 853 | [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
JUL295PXP@3429
BHF3WSAC6 Premium at MORGAN STANLEY & CO
Maturity 2029-07-24 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/20/2029 |.......... 3,610 |...... 12,378,690 |.....ccvunnnnn 3429 |....... (943,247).......... 14,351 [oiiiiininnns 0f...... (469,071)( .evvenneens fonnnnns (469,071)f......... 361,202 [ouenniiiinnnnnn (U R (14,351)]cvveieiiinnnns [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
JUN25RTYP@1288
BHF3WSAF9 Premium at MORGAN STANLEY & CO
Maturity 2025-06-24 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 06/20/2025 |.......... 1,880 |........ 2,421,440 ).cconnnnnnnnns 1288 |......... (70,593)f.......... (1,004)).0eeeiiiinnnnns (U R (17,968)[ .evnneeees oo (17,988)f.......... 29,041 |oeeveiee [N R 1,004 [oooeiiiiiinnnnns [ Of cevvnnnnns 0001 .evvnnnnens
PUT OPTION
JAN28SPXP@3809
BHF3WSAG7 Premium at MORGAN STANLEY & CO
Maturity 2028-01-25 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 01/21/2028 |.......... 3,057 |...... 11,644, 13|.......oeeeens 3809 |....... (905,751)). s 6,286 [.....ccvnnnnnnns 0 (373,499)......... 359,062 |...cuvnnninnns Ofeienes (6,286)]....cccvvnnnnnne [ (VN IR 1111 IR,
PUT OPTION
MAY26RTYP@1600
BHF3WSAR3 Premium at MORGAN STANLEY & CO
Maturity 2026-05-19 . |Variable Annuities ... |[Exh 5 ........ Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 05/15/2026 |.... .... 649,600 ..(40,859), ... (21,790))... .|{0001 ...
PUT OPTION
NOV24MXEAP@1546
BHF3WSATY Premium at MORGAN STANLEY & CO
Maturity 2024-11-19 . |Variable Annuities ... [Exh 5 ........ Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 11/15/2024 |.... 1,216,702 . (20,187)] . {0001 ...
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION
MAY28RTYP@1571
BHF3WSAZ5 Premium at MORGAN STANLEY & CO
Maturity 2028-05-23 . |Variable Annuities ... L = T 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 05/19/2028 |.......... 1,571]........2,468,041|.............. 1571 |....... (226,675)).....vveee 2,017 [oeeriiiiiieen 0 e (142,064)( ..o |oonnen (142,064)|........... 42,204 | O [ (V20110 R | AN
PUT OPTION
NOV24RTYP@1908
BHF3WSB19 Premium at MORGAN STANLEY & CO
Maturity 2024-11-19 . |Variable Annuities ... INTL. PLC ..evvnnneen 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 11/15/2024 |............ 314 | 599, 112 1908 |......... (54,624).......... (1,228))c0eeiiiiien 0 e (11,158 wenneeeees |oeeeenn (11,158)fe i 15,672 | O [ 1,225 [ 0
PUT OPTION
DEC24RTYP@1298
BHF3WISB43 Premium at MORGAN STANLEY & CO
Maturity 2024-12-24 . |Variable Annuities ... INTL. PLC ..eeveneees 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 12/20/2024 |.......... 1,845 (........2,394,810|.............. 1298 [......... (58,508)f.......... (70 PO | N KN (4,824) evvenenns oo (4,824))0nnn 22,845 | O [ 127 [ooeeiiiiiie 0
PUT OPTION
NOV28RTYP@1432
BHF3WISB84 Premium at MORGAN STANLEY & CO
Maturity 2028-11-21 . |Variable Annuities ... INTL. PLC ..enveneeee 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 11/17/2028 |.......... 1,502 |........2,150,864]|.............. 1432 |....... (174,033)).....eveee 2,041 | O s (112,320)f cevenneeees o (112,320)000 33,125 | O e (2,041)]ceeeiiiiiins O o
PUT OPTION
NOV25RTYP@1567
BHF3WSBD3 Premium at MORGAN STANLEY & CO
Maturity 2025-11-25 . |Variable Annuities ... INTL. PLC ..eeveneees 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 11/21/2025 |............ TR T . ) I -7 F 1567 |........ (37, 777)] v (151 PO | N RN (13,590)] +evvvvnnees fooeeeeenn (13,891))c e 11,403 [ O e 1120 PN | K
PUT OPTION
JUN29RTYP@1497
BHF3WSBH4 Premium at MORGAN STANLEY & CO
Maturity 2029-06-20 . |Variable Annuities ... INTL. PLC ..enveneeee 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 06/15/2029 |.......... 1,885]........2,821,845 |............. 1497 |....... (256,771)f........... L) PO | R (172,338)[ .eveneeens o (172,337))eee 44,581 | O e [ETE: ) O | K
PUT OPTION
MAY25MXEAP@1729
BHF3WSBJO Premium at MORGAN STANLEY & CO
Maturity 2025-05-20 . |Variable Annuities ... INTL. PLC ..evvnnneen 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 05/16/2025 |............ 207 [oeeeeenn 357,903 e 1729 (14, 12)f..eee (555 IR | N RN (PX5)) [RUUUU IO 8% 1)) R 3¢ ()l A | RN 2T PN | K,
PUT OPTION
JUN2OMXEAP@ 1684
BHF3WSBSO Premium at MORGAN STANLEY & CO
Maturity 2029-06-20 . |Variable Annuities ... INTL. PLC ..eeveneees 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 06/15/2029 |............ 868 [....... 1,461,712]............. 1684 ....... (116,992)|........... L7 O | F, (73,164) .enneeeees | (73,164)f. 0 32,739 | O (1,728) e O o
PUT OPTION
NOV27RTYP@1865
BHF3WSBIW1 Premium at MORGAN STANLEY & CO
Maturity 2027-11-23 . |Variable Annuities ... INTL. PLC ..evvnneees 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 11/19/2027 |.......... 1,449 (........2,702,385 |......onn.e 1865 |....... (324,231)]...vveeee 1,901 | O s (208,457)(...euvvne |.nnnn. (208,456)|..........53,160 |.ooeevvnneeennn O s [REL07) FOR |  F
PUT OPTION
MAY26MXEAP@1370
BHF3WSBZ4 Premium at MORGAN STANLEY & CO
Maturity 2026-05-19 . |Variable Annuities ... INTL. PLC ..eeveneees 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 05/15/2026 |............ 697 |.......... 954,890 |.....oonvnnnnn 1370 |......... (27,774)............ [RES1S)) R | I, (9,322)] ceeevevnen Jevnneeenn (9,823)] e 11,592 [ 0 e SIS P | N K
PUT OPTION
NOV25MXEAP@1613
BHF3WSC59 Premium at MORGAN STANLEY & CO
Maturity 2025-11-25 . |Variable Annuities ... INTL. PLC ..evvnneees 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 11/21/2025 |............ 41 227,433 | 1613 .......... (8,642)[....cceevvnnnn [CSL ) P | RPN (2,402)] cevvnneees oo (2,402)) e 3,105 [ O e 91 e O e
PUT OPTION
MAY25MXEAP@1540
BHF3WSC83 Premium at MORGAN STANLEY & CO
Maturity 2025-05-20 . |Variable Annuities ... INTL. PLC ..eeveneees 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 05/16/2025 |............ 938 |........1,444,520|.............. 1540 |........ (38,019)............ (633)]-vvveneeveennns O foveeeeatn (B, 717 e ot (5,718 12,912 [ O e [ PN | K
PUT OPTION
NOV24MXEAP@2011
BHF3WSCA8 Premium at MORGAN STANLEY & CO
Maturity 2024-11-19 . |Variable Annuities ... INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 11/15/2024 |.... . (16,747))
PUT OPTION
MAY28MXEAP@1644
BHF3WSCF7 Premium at MORGAN STANLEY & CO
Maturity 2028-05-23 . |Variable Annuities ... INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 05/19/2028 |....




STATEMENT AS OF JUNE 30, 2024 OF THE 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

61903

1 2 4 6 7 8 10 15 21 23
Description
of Item(s) Strike Hedge
Hedged, Price, Effectiveness
Used for Type(s) Date of Rate or at Inception
Income of Maturity | Number Index and at
Generation Risk(s) Exchange, Counterparty Trade or of Received Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Code Exposure (b)

PUT OPTION

MAY27MXEAP@1848

BHF3WSCK6 Premium at MORGAN STANLEY & CO

Maturity 2027-05-25 . |Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 05/21/2027 |.......... 1,056 |........1,951,488 ............. 1848 |....... (143,974))...eeveeeennnn383 oo O s (76,300)] e Jeveee e (76,299)]. e 42,195 [ 0 e (383 O v O e ] 0001 e

PUT OPTION

NOV28MXEAP@1508

BHF3WSCL4 Premium at MORGAN STANLEY & CO

Maturity 2028-11-21 . |Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 11/17/2028 |............ 674 1........1,016,392.............. 1508 |.........(63,848))....ceeeeenn 48 oo O [ (37,404)] e | (37,404)] 020,386 [ O e (749 O e O] ] 0001

PUT OPTION

DEC25MXEAP@1595

BHF3WSCNO Premium at MORGAN STANLEY & CO

Maturity 2025-12-23 . |Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 12/19/2025 |............ 874 (........1,394,030 |.....eunnnnnnn 1595 |..vveenn(50,480)]..ccvvenenes (A91)]eeeiiiiiies s O e (15,245) e e (15,245 19,056 [ O 490 | O [ 0] el {0001

PUT OPTION

DEC26MXEAP@1640

BHF3WSCT7 Premium at MORGAN STANLEY & CO

Maturity 2026-12-22 . |Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 12/18/2026 |............. 552 |..uven.... 905,280 [.cinnnnnnns 1640 |.........(46,460)).....eeeeeee (29)]eevvvnnnnnnnnnn O [ (21,537 e v (21,537 16,906 [ O e 29 e O e O ] 0001

PUT OPTION

MAY26MXEAP@1848

BHF3WSDO9 Premium at MORGAN STANLEY & CO

Maturity 2026-05-19 . |Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 05/15/2026 |............ 192 |.......... 354,816 |.........e..n. 1848 |.........(22,682))....eneeeee (129)]eivivninnnnnn O e (9,249)] e e (9,250)] e 7,001 [ 0 e 180 e O e O el 0001

PUT OPTION

NOV27MXEAP@1937

BHF3WSD41 Premium at MORGAN STANLEY & CO

Maturity 2027-11-23 . |Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 11/19/2027 |.......... 1,019]........1,973,803|.............. 1937 |....... (169,086)].......00een 992 [oneiiiiinnnn 0 e (98,846) v |l (98,8460 46,963 | O et (992)) e O [ O] el {0001

PUT OPTION

0CT24SPXP@3996 JPMORGAN CHASE BANK

BHF4411086 ... Variable Annuities ... Equity/Index |N.A 7HBGLXDRUGQFUS7RNES7  |. 02/23/2024 |. 10/18/2024 |....

PUT OPTION

NOV24MXEAP@1869 MORGAN STANLEY & CO

BHF44W094 .............. Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 02/23/2024 |. 11/15/2024 |............. 453 |.......... 846,657 [.............. 1869 [.evveeneeen O e (7,997 )] O [ (2,432)] e e (2,432)] e 5,565 [ O e O [ O e O e ]000T

PUT OPTION

0CT24SPXP@3998 JPMORGAN CHASE BANK

BHF44WO0AT .............. Variable Annuities ... Equity/Index |N.A. coooieininies 7HBGLXDRUGQFUS7RNES7  |. 02/23/2024 |. 10/18/2024 |.......... 3,333 |...... 13,325,334 |.............. 3998 |.eeeeeeeeeeenn O e (99,257 )i O e (22,115) e [ (22,115 7712 | O e O e O [ O el 0001

PUT OPTION

NOV29RTYP@1515 MORGAN STANLEY & CO

BHF44WOES .............. Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 02/23/2024 |. 11/16/2029 |.......... 1,420 |........2,151,300 |...ovunnnnnnnn 1515 |eeeniiiiennn O e (142,000)]. e O o (1838,919) e o (138,919))neee e 3,081 o O e O e O [ 0 e {0001

PUT OPTION

0CT24RTYP@1632 MORGAN STANLEY & CO

BHF44WOKI .............. Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 02/23/2024 |. 10/18/2024 |.......... 1,182]........1,929,024|.............. 1632 |-eeeeeeeeeeeen O e (26,783)] e O e (6,496) e [ (6,496)] 020,287 [ O e O e O [ 0] el (0001

PUT OPTION

NOV24RTYP@1637 MORGAN STANLEY & CO

BHF44W0S2 .............. Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 02/23/2024 |. 11/15/2024 |.......... 1,217 ]........1,992,229 ... 1637 [ 0 e (33,623)] e O [ (10,129)] e e (10,129)] e 23,494 [ 0 e O [ O e O] e ]000T

PUT OPTION

NOV24MXEAP@1890 MORGAN STANLEY & CO

BHF44WOUT7 .............. Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 02/23/2024 |. 11/15/2024 |............ 507 |.......... 958,230 |.cevuennnnnenn 1890 [-veeeeenieeee O e (9,466 e O [ (3,046)] i e (3,046)] . 6,420 [ 0 e O e O e O] el ]000T

PUT OPTION

NOV29SPXP@3465 JPMORGAN CHASE BANK

BHF44WOW3 .............. Variable Annuities ... Equity/Index |N.A. coooiiiiininnnns 7HBGLXDRUGQFUSRNES7  |. 02/23/2024 |. 11/16/2029 |.......... 5,131 |...... 17,778,915 |.............. 3465 |.vvvveeeeeennn O [ (914,344) e O e (T2A,7AT) e [ (24,747 ) 189,597 [ O i O e O [ 0 e [0001

PUT OPTION

NOV26MXEAP@1821 MORGAN STANLEY & CO

BHF44WO0Y9 .............. Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 02/23/2024 |. 11/20/2026 |............ 108 |.......... 196,668 |.............. 1821 [ O e (7,265)] e O [ (B,161)] e e (6,16 1,104 [ 0 et O e O e O] e ] 0001

PUT OPTION

NOV26SPXP@3901 JPMORGAN CHASE BANK

BHF44W136 .............. Variable Annuities ... Equity/Index |N.A. coooiiiinninnns 7HBGLXDRUGQFUSTRNES7  |. 02/23/2024 |. 11/20/2026 |............ 479 ....... 1,868,579 |.............. 39071 |ovvvvenniieeen O [ (61,391 O e (A 113) e e (A1 113 20,278 [ O e O e O [ O e [0001

PUT OPTION

NOV26RTYP@1589 MORGAN STANLEY & CO

BHF441I144 .............. Variable Annuities ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 02/23/2024 |. 11/20/2026 |............ 315].......... 500,535 [.............t 1589 |.eeeeeeeeeeenn O e (26,934)) e 0. (20,580) e [ (20,580)) e 6,354 e O O O 0l 000 L
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0c¢'903

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 Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION
NOV29VXEAP@1676 MORGAN STANLEY & CO
BHF44W151 .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 02/23/2024 |. 11/16/2029 |............ 639 |....... 1,070,964 (....ccvnennnnt 7L [V (57,662)[...ccvnnnnnnnnn [V (56,148)[..evveeees [oeeeenee (56,148)|........... 1,514 [ [V [V PO (U [V (. 0001 .oeeneneees
PUT OPTION
FEB25SPXP@4500 JPMORGAN CHASE BANK
BHF47UTC7 ... Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. ... 7HBGLXDRUGQFUSRNES7  |. 04/15/2024 |. 02/21/2025 |..........1,330 [........ 5,985,000 ...(54,364)| ... ....(54,364)|..........90,376 |. 0.
PUT OPTION
FEB27SPXP@4345 JPMORGAN CHASE BANK
BHF47UTES .............. Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. coooieiiinieees 7HBGLXDRUGQFUS7RNES7  |. 04/15/2024 |. 02/19/2027 |............ 351 |oeeennnn 1,525,095 |.....ccevnn 4345 [t [V [WET:T) [V [CUZK)) [ R (50,773)......n L H R T [V [V PO (U [V (. 0001 .oeeneneees
PUT OPTION
FEB27MXEAP@1992 GOLDMAN SACHS
BHF47UTJ2 .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/15/2024 |. 02/19/2027 |.............. X . 105,576 [....covvennnns 1992 |ovveiiiiiinnns Oferens (5,219))cvveniiiinnnnns Oferenes (4,761) s | (4,761))..ceeennnnnn 13720 F [ [V R [ Of cevvnnnnns 0001 .eevnnenens
PUT OPTION
FEB30RTYP@1672 MORGAN STANLEY & CO
BHF47UTKI .......ceeeeen Variable Annuities ... |Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 04/15/2024 |. 02/15/2030 |.......... 1,085 |........ 1,730,520 [.ceevnnennnns 1672 [ 0f...... (QUXTVAL) R 0f...... (133,738)[ cevveneeee foennes (133,738)|........... 9,980 [ovuuueeernnnnnn [V [V PO (U [V (. 0001 .oeeneneees
PUT OPTION
FEB25MXEAP@2041 GOLDMAN SACHS
BHF47UTPS .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528 | 04/15/2024 |. 02/21/2025 |............ 256 |oevnennnn 522,4% |..cuvunnnnnnns 2041 | Of...... (11,167)) e Oferenes (6,699)] .evvenneens o (6,699)........... 4,468 |..enniiiiinnnns [ [V R [ Of cevvnnnnns 0001 .eevnnenens
PUT OPTION
FEB25SPXP@4493 JPMORGAN CHASE BANK
BHF47UTR4 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. coooieininiees 7HBGLXDRUGQFUS7RNES7  |. 04/15/2024 |. 02/21/2025 |.......... 2,205 |........ 9,907,065 ......ccvnnnnn LT X A 0f...... (237,824).cccveenne [V (89,243)] .eevvvnnns fornens (89,243)......... 148,581 [..cceeennnnnnees [V [V PO (U [V (. 0001 .oeeneneees
PUT OPTION
FEB30SPXP@3888 JPMORGAN CHASE BANK
BHFA7UTU7 .......ceeeens Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. cooiiiiiinnnnnns 7HBGLXDRUGQFUSRNES7  |. 04/15/2024 |. 02/15/2030 |.......... 4,010 |...... 15,590,880 |......c0unnnn. 3888 [c.nniiiiiinnnns 0f...... (945,102)]...cvvenrnennns 0f...... (811,638)] .eeeevveen |evennns (811,638)f......... 133,464 |..ovniiiinnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
FEB27RTYP@1776 MORGAN STANLEY & C
BHF47UTVS ... Variable Annuities ... |Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 |. 04/15/2024 |.02/19/2027 |.... .... 204,816 (21,333)|... ...(17,642)] ... ....(17,642)|... ..3,691[. 0.
PUT OPTION
FEB3OMXEAP@1876 GOLDMAN SACHS
BHF47UTX1 ....eeeeeeeeee Variable Annuities ... |Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/15/2024 |. 02/15/2030 |............. 529 |ovveennnn 992,404 ).....ennnnnnns JE7() R Of...... (64,808)[.....cccunnnnnns Of....... (64,880)(..enveeees oo (64,880)].....cc0unnnns (7)) . [ [V R [ Of cevvnnnnns 0001 .eevnnenens
PUT OPTION
FEB25RTYP@1808 MORGAN STANLEY & CO
BHF47UU43 .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 | 04/15/2024 |. 02/21/2025 |............ 915 | 1,654,320 |.....cccennnn 1808 [.eeeeeeennnes [V (64,620)[....cccnnnnnnnnn [V (35,119)] .eevvvenn fernes (35,119)f.......... 29,501 |eeeeeeeeeeee [V [V PO (U [V (. 0001 .oeeneneees
PUT OPTION
FEB25RTYP@1812 MORGAN STANLEY & CO
BHF47UUAS .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 04/15/2024 |. 02/21/2025 |............ 583 |........ 1,056,396 [.....covnnnnns 1812 (U R [1:7[0)) R (U R (22,725)] cevvvvn [ (22,725).cc0uunnn. 19,095 [ovuniiiiinnnnns [ [V R [ Of cevvennnns 0001 .eevnnenens
PUT OPTION
FEB25MXEAP@2051 GOLDMAN SACHS
BHF47UUDS .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528  |. 04/15/2024 |. 02/21/2025 |............ 283 e 580,433 |....eennnneees 2051 |oeeeeeeeeeenee [V (12,799)]- e (V)] N (VAYAL)) [ R (7,714)........... 5,085 |ceuueeeeinnnnns [V [V PO (U [V (. 100/100 ........
PUT OPTION
APR27SPXP@4448
BHF4B1YB2 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 06/05/2024 |. 04/16/2027 |............ 154 [oeeennnns 684,992).............. L7 E (U R (28,224))ccvveiiiinnnnns (U R (25,689)] ..cvvvnnnnn fernnnns (25,689)........... 2,535 i [ [V R [ Of cevvnnnnns 100/99 .........
PUT OPTION
APR25SPXP@4599
BHF4BIYEG .............. Variable Annuities ... |Exh 5 ........ Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 06/05/2024 |. 04/17/2025 |............ 506 |........ 2,327,094 ... 4599 [ [V (35,875))cuueeeennnnnn [V (30,346)] ..cevvnnnns feunnns (30,346)........... 5,529 |.ceviiiiins [V [V PO (U [V (. 100/99 .........
PUT OPTION
APR30SPXP@3993
BHF4B1YK2 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 06/05/2024 |. 04/18/2030 |.......... 1,441 (........ 5,753,913 |.ceveennns 3993 [..oiiiiiiins 0f...... (351,633))..ccvvnninnns 0f...... (322,790)] ... (322,794)]....c00nnn 28,842 |..cuveiinn [ [V PR [ 0 .[1007100 ........
PUT OPTION
APR25SPXP@4589
BHF4BIYLO .............. Variable Annuities ... |Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UK5573 |. 06/05/2024 |. 04/17/2025 |............ 629 |....... 2,886,481 |.............. 4589 ..o [V (43,980)-+v- e eeeeeennnn [V [74255) | I R (37,225).ccvvennnns [ [V [V PO (U [V (. 100/100 ........
PUT OPTION
MAY30SPXP@4098 GOLDMAN SACHS
BHF4C20EOQ .............. Variable Annuities ... |Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/21/2024 |. 05/17/2030 |.......... 1,316 |........ 5,392,968 |.....uunnnnnnn 4098 |...ovvnnne 0f...... (298,329)...cvvvnninnns 0f...... (320,021)f cevvnnenns o (320,021)]......... (21,692))cvveiiiinnnnns [ R [V PR [ R Of cevvennnns 100/100 ........
PUT OPTION
MAY27SPXP@4532 JPMORGAN CHASE BANK
BHF4C20F7 .............. Variable Annuities ... |Exh 5 ........ Equity/Index [N.A. ..ooooviniienes 7HBGLXDRUGQFUS7RNES7 ). 06/21/2024 |. 05/21/2027 |............ 128).......... 580,096 ......ccennnn 4532 |t [0l (23,393)] . eeeeennnnnns [0l (23,580)] .cvvvvnnns founnanns (23,580)f-....ceenn (187 [ [ I [ O covvnnnnns 100/100 ........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION
MAY25SPXP@4709 JPMORGAN CHASE BANK
BHF4C20H3 .............. Variable Annuities ... |Exh 5 ........ Equity/Index |N.A. coooieiiiiies 7HBGLXDRUGQFUS7RNES7  |. 06/21/2024 |. 05/16/2025 |............ 481 |........ 2,265,029 )..c.eunnnnenns LY(V T A [V (38,316)[...cceveennnnnns [V (36,981).eeeneeees oo (36,981)]........... 1,835 [ [V [V PO (U [V (. 0004 ...oeeennnee
PUT OPTION
MAY255PXPa4719 JPMORGAN CHASE BANK
BHF4C20P5 ... .... |Variable Annuities ... [Exh 5 ........ Equity/Index |N.A. ... 7HBGLXDRUGQFUS7RNES7 |. 06/21/2024 |. 05/16/2025 |............ 839 [........ 3,959,241 .. T (67,707)]... L 0]........(65,340) ... ....(65,340))... .. 2,367 |. . 0]... . TP
0659999999. Subtotal - Written Options - Hedging Other - Put Options (12,842,176))  (4,063,864) 0 (8,312, 248) XXX (8,312,252) 5,740,531 0 (45,845) 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (12,842,176)]  (4,551,852), 0 (9,069,100) XXX (9,069, 104) 5,471,667 0 (45,845) 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 (487,988) 0 (756.,852)) XXX (756,852) (268,864) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options (12,842,176) (4,063,864) 0 (8,312, 248) XXX (8,312,252) 5,740,531 0 (45,845) 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0989999999. Total Written Options (12,842,176) (4,551,852) 0 (9,069,100) XXX (9,069,104) 5,471,667 0 (45,845) 0 0 XXX XXX
Currency Swap With
CITIBANK NA RCV 5.10
PAY 3.60 07/30/2034 | BVMEOPPGA4 ELENIA
BMEOPLURO ......onvneeee FINANCE OYJ ............ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/25/2014 |.07/30/2034 |............... 0 2,688,200 ... 5.1%[3.601%] [.....ovvvvnnnnns [ [V . 30,724 |......... 544,700 |......en... 592,396 0foeeeeennn85,800 |oeeveeeneeeenn O foeiiiiiiiic 0 e 2690 .......... 100/100 ........
Currency Swap With
CITIBANK NA RCV 4.02 |BMEOWODJS ERAC UK
PAY 2.27 02/03/2027 | FINANCE LTD/ EHI
BMEQWODX4 .............. INTERNATI .o CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 12/04/2014 |. 02/03/2027 |............... [V 8,300,941 .. 4.02%[2.272%] [....ovvvvvnnnnnn [ [V . 86,099 |...... 1,109,499 [..ooeneennn [ 1,113,677 0feeennnn220,759 |oeevveieeeeeen O [ 0 e 66,889 [ .......... 100/100 ........
Currency Swap With
CITIBANK NA RCV 3.73
PAY 2.97 10/15/2035 | BME12ETPS HEATHROW
BME12GVEO .............. AIRPORT LTD CLASS A . CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 04/15/2015 |. 10/15/2035 |............... 0 11,362,890 |. 3.7255%[2.97%] [....vvvvvvnnnnnn [ [V . 69,612 |...... 1,629,320 [.eevenneens [ 2,073,845 0foeeeennnn82,390 |oeeeeiieeeen O [ 0 e 190,973 [ woveennnns 100/100 ........
Currency Swap With
CITIBANK NA RCV 4.27
PAY 3.68 05/15/2030 | BME13EVO6 SOUTH WEST
BME134325 .............. AIRPORTS LIMITED ..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E  |. 04/24/2015 |. 05/15/2030 |.......eeuvn... [V - 1,332,740 .4.2675%[3.68%] [.......0vvvneee [ [0 7,992 |ccuennn. 221,5% |.ooeeeennnn 242,949 (VN PO 113 FRRRU | SRR | A, 16,154 | .......... 100/100 ........
Currency Swap With
CITIBANK NA RCV 5.11
PAY 5.18 03/13/2040 | 72908P9A6 PLENARY
BME1QZOAT7 .............. HEALTH NORTH BAY ..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 04/27/2016 |. 03/13/2040 |............... [V . 961,766 |.5.105%[5. 182%] [....uevvvrnnnnns [ [0 1,482 ].......... 75,800 [..eunnnnens 38,547 (VN PO 17 U | SRR | F, 19,062 | ..........|0009 ............
Currency Swap With
CITIBANK NA RCV 3.94
PAY 3.68 09/20/2027 |BME26P2Y4 KEYERA CORP
BME27H2HB .............. CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/20/2017 |. 09/20/2027 |........eun.... [V . 5,349,608 |.. 3.943%[3.68%] |......cevvrrnnns [ [V . 11,233 |......... 168,863 [.evveeeens |oeeeennnnn 87,157 [ 0 | 195,768 [ O e O e 48,032
Currency Swap With
CITIBANK NA RCV 4.69
PAY 2.55 09/30/2028 BME284LX0 SCANDLINES
BME283W10 ... APS ..... . CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.07/05/2017 |.09/30/2028 |...............0 [.cc..oe 3,343,627 |.. 4.693%[2.55%] |.. ....219,941 ...
Currency Swap Wi
CITIGROUP INC FX FRN
RCV 3.78 PAY 4.86 BME297XN1 AUSGRID
10/01/2032 BME297Y83 [ FINANCE PTY LTD ...... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.08/02/2017 |.10/01/2032 |......eeeeeenn O feunnnnns 4,944,128 3.7775%(4.857%] |.. . (3,242)]... ....593,899 |...
Currency Swap With
CITIBANK NA RCV 4.09 |BME2C82S8 BROADCAST
PAY 4.97 12/14/2027 | AUSTRALIA FINANCE PT
BME2C8F13 ... s LT . CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 10/17/2017 |. 12/14/2027 |...............0........ 4,310,900 .. 4.088%[4.97%] |.. .(2,433).........633,875 | ........... D21 470 e O 79,750 | O O 40,079 ) |
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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Currency Swap With
CITIBANK NA RCV 4.20 [BME2C87KO BROADCAST
PAY 5.17 12/14/2029 | AUSTRALIA FINANCE PTY
BVE2CBF70 .............. [ D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 10/17/2017 |. 12/14/2029 |............... [\ R 1,007,320 .. 4.202%[5.17%] |..evvvennennns (1 [0 R, (920)]......... 161,350 [ .oovveeens [eenne 127,425 ..o [\ E 20,300 [.ooeeeeennnnns (L) S (I RO 12,821 | coviin | e
Currency Swap With
CITIBANK NA RCV 4.19
PAY 2.03 12/15/2027
BVE2DSESO .............. BME2DSBL8 VTTI BV .... [D 1 ........... Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2027 |............... 0f...... 4,660,800 [.. 4.186%[2.03%] |.....eerurennnne (1 [\ ER 53,860 |......... 382,400 [.couvreees | 452,277 |oeeeeiiiieennn [0 R 131,600 |o.vveeiieens (L) S (I RO L <I<T0 N [ (R
Currency Swap With
CITIBANK NA RCV 4.51
PAY 3.26 05/31/2033
BVE2DJBED .............. BME2DHPZ6 ANNO 2017 . (D 1 ........... Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  [. 11/09/2017 |. 05/31/2033 |............... [\ R 3,463,663 [. 4.512%[3.263%] |........cee.... (1 [\ ER 25,087 |........ 150,600 | .eveeeeees e 272,576 |..cooiiniaennn [\ E 26,918 [.oeeiiins (L) S (I RO YA [ [
Currency Swap With
CITICORP SECURITIES
MARKETS RCV 3.56 PAY
1.42 02/15/2028 BME2EA707 DIMENSIONAL
BVE2EOZHT .............. FUND ADVISORS LP ..... D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TNEFATE  [. 11/21/2017 |. 02/15/2028 |............... [0 R 704,100]|....3.56%[ 1.42%] |......ccevvenes (U FO (1) O 8,072 e 60,480 |.....oooun fernennnne 72,326 [ceveeeeins [\ R 19,740 | (1 (1) IO 6,708 | wevvvevii| i
Currency Swap With
CITIBANK NA RCV 4.44 | BME4ALPTO GREAT
PAY 3.15 11/30/2027  [ROLLING STOCK COMPANY | | | | 4.435% /
BUE2F2LST .............. PLC oo D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TNEFATE  [. 12/04/2017 |. 11/30/2027 |............... 0]...... 6,268,977 |(3.15%)  [eeereeiinns (U FO [0 RO 93,821 [........ RVATR:7£ ) IR R 570,508 |.....cceeunnns [\ R 22,270 [eeeeeeens (1 (1) P 57,960 | .ooovvenn | ceriiiiiiiins
Currency Swap With
CREDIT AGRICOLE
CORPORATE AND RCV 4.14
PAY 2.64 06/08/2048 [ BME2K2ER1 WADHAM CREDIT AGRICOLE CIB
BUEK2RWG .............. COLLEGE ...vvvvveennnnes D1 . CUPTency...e. [ evveeeeeeaiiiinneenn. 1VUV7VOFKUOQSJ21A208 . 03/08/2018 |. 06/08/2048 |............... [\ R 2,081,250 |. 4.1425%[2.64%] |......vveennnes (1 [\ ER 18,070 |......... 178,275 [ ceeeeeis [ 586,124 |....ccunvnnennn [\ E 16,080 [ooovvveennenne (L) S (I RO 50,933 [ eeveeien | ereeeiieeeies
Currency Swap With
BARCLAYS PLC RCV 4.82 [BVE2NCQF9 SAVILLS
PAY 3.26 06/20/2030  [HOLDING COMPANY
BUENCSF7 ........eeeen LIMITED vveeieenes D1 . Currency..... BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 05/22/2018 |. 06/20/2030 |............... [\ R 2,700,033 |.. 4.824%[3.26%] |.....cuvernnnen (1 [\ ER 23,431 |......... 156,579 [.eeeeennns [ 343,437 | [\ E 21,507 [oveeeiiininns (L) S (I RO 33,000 | ceveeeenn | e
Currency Swap With
CREDIT AGRICOLE
CORPORATE AND RCV 4.74
PAY 2.97 01/15/2049  [BME2Y7B64 QUEEN MARY CREDIT AGRICOLE CIB

BME2Y7K23 ... UNIVERSITY OF LONDON |D 1 .... .| Currency..... . 1VUV7VQFKUOQSJ21A208  |. 10/31/2018 |. 01/15/2049 |..........ccee. O feueeeees 5,740,650 [....4.74%[2.97%] |oeevveeeeeeeennn O oo 0 e 51,631 | 61,425 [ e 1,507,252 |...

Currency Swap Wi

BARCLAYS BANK PLC RCV

6.30 PAY SONIA BRSK7zxA3 AP~} (e 6.301% /

04/25/2033 BRSKQUBN2 | ACQUISITIONS UK LTD . |D 1 ........... Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/16/2012 |. 04/25/2033 |............... [V 3,962,500 |(SONIA+355.8BP) [...ccvvvvnnnnnnn (U [ . (14,369)......... 802,250 [.evvunenes foreeeenn 635,018 [...ceeeeenennnns [ . 26,750 |veeeeeeeennnnn [V PO (V)] 58,856 [ .eevuvenn| cerriiiiiinens
Currency Swap With

NATIONAL AUSTRALIA

BANK LTD RCV 4.56 PAY

6.28 08/14/2029 BMEOMBKT9 QPH F INANCE

BRSNNBMTS .............. COPTY LTD ..oovvenne D1t Currency..... UBS AG ..ocvvvnnnnnnns BFM8T61CT2L1QCEMIKS0 ). 06/11/2014 |. 08/14/2029 |............... [ 469,350 |.. 4.555%[6.28%] [........ceunnnns [ [ JAL] RO 135,425 | oovvnne ot 113,361 [ [ 7,250 fooiiiiiinnnnnns [0 T Ofiiiinnnns 5,313 tevvviii [ e
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 498,929 7,787,238 | XXX 10,170, 185 0 1,175,310 0 0 992,339 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 498,929 7,787,238 | XXX 10,170, 185 0 1,175,310 0 0 992,339 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

Currency Swap With
CITIGROUP INC FX FRN
ROV 3.75 PAY 1.77
08/17/2027 BME26BIA4 | BME26GCJ6 SEGRO PLC . |D 1 ........... Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 05/24/2017 |.08/17/2027 |............... 0...... 2,236,000 |... 3.75B[1.77%] [..vvvrreeannnns [V O [\ ER 28,173 |........ 116,107 |.eveeeeees o 116,107 |.......... 56,044 [.....oocunneenns (1 [0 R (1) F 19,784 | .......... 0009 ............
Currency Swap With
BARCLAYS BANK PLC RCV
6.48 PAY 6.55 BRSK804TO PEEL PORTS
12/10/2037 BRSKQUCP2 | PP FINANCE LIMITED .. |D 1 ........... Currency..... BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 11/20/2012 |. 12/10/2087 |............... 0)....... 2,387,400 ).. 6.475%[6.55%] [...0evrerrnnnnns [0 [\ 14,382]......... 525,815 |.ueeeeeeen o 525,815 ).......... 29,151 | [0 OO O [V 43,786 | .ooovveea| e
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

Currency Swap With
DEUTSCHE BANK AG RCV
5.15 PAY SONIA BRSK7ZYBO EVERSHOLT [ (L e 5.15% /
12/19/2036 BRSKOUDNG | FUNDING PLC ............ D1 . Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 12/12/2012 |. 12/19/2036 |............... 0f...... 6,446,800 |(SONIA+260.7BP) |...........c.... (1 (V) IO (34,642)......... 907,387 [.eouvreees | 907,403 |....... (108,069).......00uvnnne (1 [0 R [V R RRKTR:VATH IR I
Currency Swap With
CITIBANK NA RCV 7.01 [BMEOL3SB2 Com -

PAY 6.46 12/05/2033  |Edwardian Hotel Group
BRSLHBIB2 .............. UpSize .iccveerriiiinnns D1 ., Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 . 12/02/2013 |. 12/05/2083 |............... o) 4,831,971).. 7.012%[6.46%] |.......eennnnn. [0 N [\ 47,103 |...... 1,427,387 | .o | 1,427,387 )........ (66,767)]...ccvveeeeennnn [0 OO o [/ 424 | v ] e,

€2¢'903

1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 50,016 2,976,696 [ XXX 2,976,712 (89,641), 0 0 0 251,665 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 50,016 2,976,696 | XXX 2,976,712 (89,641) 0 0 0 251,665 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 548,945 10,763,934 [ XXX 13,146,897 (89,641) 1,175,310 0 0 1,244,004 [ XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 548,945 10,763,934 [ XXX 13,146,897 (89,641) 1,175,310 0 0 1,244,004 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 498,929 7,787,238 | XXX 10,170, 185 0 1,175,310 0 0 992,339 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 95,854,399 21,373,836 50,016 180,753,447 | XXX 180,753,452 47,666,334 0 (197,914) 0 5,967,639 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 95,854,399 21,373,836 548,945 188,540,685 | XXX 190,923,637 47,666,334 1,175,310 (197,914) 0 6,959,978 | XXX XXX
(a) Code Description of Hedged Risk(s)

S Y
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Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts
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of ltem(s)
Hedged,
Used for
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6 7
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Exhibit Risk(s)
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9

10

Trade

11
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12

Reporting
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13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
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Ending
Cash Balance
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 0 0 0
BARCLAYS BANK PLC .. ... (G5GSEF7VJP5I70UKS573 . |..........Y. Y ...4,832,383 |[.... ... 631,323 |.. - .(416,050)].... ..5,364,095 (416,054)].... . 329,276 ....0
BNP PARIBAS .... ROMUWSFPUBMPROBKSP83 . |. Y. 2,467,521 |. . . 538, . L0 . 538,113 .0 ...0
CITIBANK NA ... ES70DZWZ7FF32TWEFATE . |. Y. .. 8,701,035 |. . 7,996,778 |.. ..8,528,487 6
CREDIT AGRICOLE CIB .. . 1VUV7VQFKUOQSJ21A208 . |..........Y. .. 2,000,000 |.... . ..2,093,376 . 193,185
DEUTSCHE BANK AG TLTWFZY1CNSX8D621K86 . |.......... Y. ...2,824,673 |.... ..1,233,472 ..1,233,488 . 113,871
GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBBBK528 . Y. .. 1,940,000 |[. ..2,435,070 |.. . (404,075)|. ..2,435,070 (404,075)|. . 169,682 |..
JPMORGAN CHASE BANK N.A. ..... THBGLXDRUGQFUS7RNES7 . Y. . 19,737,000 |. 21,663,198 |.. . (2,691,668)). 21,663,198 (2,691,668)|. . 992,233 |..
MORGAN STANLEY & CO INTL. PLC . . 4PQUHN3JPFGFNF3BB653 . |. Y. . 68,411,000 |[. . 158,024,368 |.. . (5,558, 114)). . 158,024,359 .(5,558,113)). .4,360,425 |..
UBS AG ..... BFM8TE1CT2L1QCEMIKS0 . |. Y. . . 135,425 |.. .0 . 113,361 .0 5,313 |..
WELLS FARGO .. KB 1H1DSPRFMYMCUFXT09 . Y. ...0
0299999999. Total NAIC 1 Designation 6,959,978
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0 0
0999999999 - Gross Totals 112,119,397 84,815,018 197,610,592 (9,069,907) 90,995 199,993,547 (9,069,910) 84,355,276 6,959,978 4,720,163
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 197,610,592 (9,069,907)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE 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 Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
WELLS FARGO BANK, KB1H1DSPRFMYMCUFXTO9 .. | Corporate. 589331-A0-0 ........ MERCK & GO INC ..eeeeeeee e e e et e e e e e e e e e e e e e e e e e e e rnnn e e ... 06/30/2039 ... |
WELLS FARGO BANK, . KB1H1DSPRFMYMCUFXTO9 .. [ Corporate... . |665772-CB-3 ... NORTHERN STATES POWER COMPANY (MINNESOTA) . .. 06/01/2036 ... |.
DEUTSCHE BANK AG .... . TLTWFZYICNSX8D621K86 . [ Corporate 681919-BC-9 OMNICOM GROUP INC ..eevveeeeeeeeieeeeeeeeas 06/01/2030 ..
WELLS FARGO BANK, . KB1H1DSPRFMYMCUFXTO9 .. | Equities .. 683344-10-5 ONTO INNOVATION INC COMMON STOCK USD 0 ...evivvvvvnnniiriiininnieeriniineeernninnnens foeneeeeevnnneneeennennn 28,283 [ 110 [ XXX
WELLS FARGO BANK, . KB1H1DSPRFMYMCUFXTO9 .. | Corporate. 539830-All-9 LOCKHEED MARTIN CORPORATION .......... 06/01/2040
DEUTSCHE BANK AG TLTWFZY1CNSX8D621K86 . | Corporate... .. | 29736R-AJ-9 ... ESTEE LAUDER COMPANIES INC. (THE) .. ... 03/15/2027 ....[.
DEUTSCHE BANK AG ... TLTWFZYICNSX8D621K86 . | Corporate... .. |30231G-AN-2 ... EXXON MOBIL CORP .. 03/06/2045 ....[.
WELLS FARGO BANK, . KB1H1DSPRFMYMCUFXTO9 .. | Equities .. ... |452327-10-9 ... ILLUMINA INC COMMON STOCK USD 0.01 ... A
DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . | Corporate... .. |459200-HF-1 INTERNAT IONAL BUSINESS MACHINES CORP .. ... 06/20/2042 ....|.
DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . | Corporate... .. |438516-BU-9 HONEYWELL INTERNATIONAL INC ... 08/15/2029 ....[.
CITIBANK NA ... [E570DZWZ7FF32TWEFA76 . | Treasury. .. |91282C-EH-0 ... United States Treasury ... 04/15/2025 ....|.
WELLS FARGO BANK, . KB1H1DSPRFMYMCUFXTO9 .. | Treasury. .. |91282C-dJ-1 ... United States Treasury ... 11/15/2033 ....[.
CITIBANK NA ... [E570DZWZ7FF32TWEFA76 . | Treasury. . |912828-K7-4 United States Treasury .. .. 08/15/2025 ....|.
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | Cash... Cash .. .1,428,077 .1,428,077
BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 .. Cash .3,404,305 .3,404,305
BNP PARIBAS .. . ROMUWSFPUBMPROSKSP83 .. Cash .2,467,521 .2,467,521
CITIBANK NA .. E570DZWZ7FF32TWEFATE . Cash ..
CREDIT AGRICOLE CIB 1VUV7VQFKU0QSJ21A208 .. Cash ..
GOLDMAN SACHS INTERNATIONAL . . W22LROIP2IHZNBBBK528 .. Cash ..
JPMORGAN CHASE BANK N.A. ...oovvvvvnnnnnns . THEGLXDRUGQFUS7RNESY .. Cash ..
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. Cash ..
.... BFM8T61CT2L1QCEMIKSO . .
WELLS FARGO BANK, NA . ... KB1H1DSPRFMYMCUFXTO9 .. | Equities .. ... | 868459-10-8 SUPERNUS PHARMACEUT ICALS INC COMMON STOCK USD 0.001 ... T
WELLS FARGO BANK, NA . . KB1H1DSPRFMYMCUFXTO9 .. [ Corporate... . | 882508-CJ-1 ... TEXAS INSTRUMENTS INC ... ... 02/08/2054 ....|.
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. | Corporate. 907818-GE-2 UNION PACIFIC CORPORATION .. ... 02/21/2026 ..
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. | Treasury. 912810-RZ-3 United States Treasury .. ... 11/15/2047 ..
DEUTSCHE BANK AG .... . 7LTWFZYICNSX8D621K86 . | Treasury. 912810-SF-6 United States Treasury .. ... 02/15/2049 ..
WELLS FARGO BANK, NA . . KB1H1DSPRFMYMCUFXTO9 .. | Corporate 20825V-AB-8 BURL INGTON RESOURCES LLC ... 10/15/2036 ..
WELLS FARGO BANK, NA . . KB1H1DSPRFMYMCUFXTO9 .. | Corporate. 03523T-BJ-6 ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 11/15/2039 ..

DEUTSCHE BANK AG

TLTHFZY1CNSX8D621K86 .

Corporate...

. 1040585-DC-5 ...

ARIZONA PUBLIC SERVICE COMPANY

... 09/15/2050 ....|.
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STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . | Corporate... 166764-BY-5 ........ CHEVRON CORP ... .... 833,538 |.... 958,000 ... 05/11/2030 ... |...... IV.......
DEUTSCHE BANK AG . . TLTWFZYICNSX8D621K86 . [ Corporate . [191216-DK-3 ........ | COCA-COLA CO .... . 183,709 ... 218,000 |.. ... 03/05/2031 .. V.
DEUTSCHE BANK AG ... TLTWFZY1CNSX8D621K86 . [ Corporate... 207597-DV-4 ........ .... 215,037 |.... 199,000 ... 06/01/2036 ... |...... IV.......
0299999999 - Total 112,119,397 112,808,607 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America, NA .............. Charlotte, NC ...ccoovveveeees foe 100,000 [ [V S, [ (14,029,934)|........ (10,532,722)|........ (11,309,028)|..
JPMorgan Chase Bank, NA ........ New York, NY ..o fo 100,000 [ [V S, [ 112,490,682 |........ 122,427,683 |........ 163,112,104 |..
US Bank ..o Minneapolis, MN .....cccccoeves e 100,000 [ [V S, (V1 16,369,959 |......... 12,156,808 |.......... 13,055,828 |..
Wells Fargo Bank .................. Raleigh, NC ..o oo, 1..0.000 [ [V [V 740,224 |............... 693,273 | 339,531 |..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 75,334 78,501 77,422
0199999. Totals - Open Depositories XXX | XXX 0 0 115,646,265 124,823,543 165,275,857
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 115,646,265 124,823,543 165,275,857
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

115,646,265

124,823,543

165,275,857

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE 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
Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

8609999999 - Total Cash Equivalents




	Cover Page - 
	Jurat
	Assets Page
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1 - Direct Premiums and Deposit-Type Contracts
	Notes to Financial Statement
	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 2

	General Interrogatories - Part 2
	Schedule S - Ceded Reinsurance
	Schedule T
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations

	Supplemental Interrogatories
	Overflow Page for Write-ins
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Part 1B
	Schedule DA - Part 1
	Schedule DA - Verification

	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification

	Schedule DB - Part C - Section 1
	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification
	Schedule A - Part 2
	Schedule A - Part 3

	Schedule B - Part 2
	Schedule B - Part 3

	Schedule BA - Part 2
	Schedule BA - Part 3

	Schedule D - Part 3
	Schedule D - Part 4
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5

	Schedule DB - Part A - Section 1
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Page: 16
	Page: 17
	Page: 18
	Page: 19
	Page: 20
	Page: 21
	Page: 22
	Schedule DB - Part A - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part A - Section 1 - Financial or Economic Impact of the Hedge

	Schedule DB - Part B - Section 1
	Schedule DB - Part B - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part B - Section 1 - Financial or Economic Impact of the Hedge
	Schedule DB - Part B - Section 1 - Broker Name

	Schedule DB - Part D - Section 1
	Schedule DB - Part D - Section 2 - By Reporting Entity
	Schedule DB - Part D - Section 2 - To Reporting Entity
	Page: 1

	Schedule DB - Part E
	Schedule DL - Part 1
	Schedule DL - Part 2
	Schedule E - Part 1
	Schedule E - Part 2

