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STATEMENT AS OF JUNE 30, 2026 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 1,505,065,342 |......coverrirniricicrinnes [V 1,505,065,342 |............ 1,527,435,885
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 1,406,429 | [V O, 1,406,429 |....cccvoveeene 1,406,429
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 154,219,580 [.o.oocviicercirciice [V 154,219,580 |......c.conce. 161,071,010
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 $ oo 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 31,330,697 ) and short-term
investments ($ ... 4,838,666 ) ..o [ 162,863,750 162,863,750 |........ccccvnvne 223,588,264
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [oroeeeerrninnne 178,109 [0 e, 178,109 oo 138,284
7. Derivatives ............... ..520,484,673 |.. ..520,484,673 |.. . 282,256,841
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 25,542,091 |0 e 25,542,091 |..coovieenne 26,298,006
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 20,340,577 |oecvireeierirccieinne [V 20,340,577 |ccvrnene 14,590,432
10. Securities lending reinvested collateral @ssets ..........ccccoeoeieeieeiiniiceiecieee e, (O TR | TP 0].
11.  Aggregate write-ins for iNVESted @SSELS .........cccocviviveveiiiiiecieieeeeeeieie s [ 116,109 116,109
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,390,216,660 |......ocoveeereeerrecirinenns (1 2,390,216,660
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 [ 12,447,714 | [V 12,447,714 | 12,494,454
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 464,968 |..........oocevenenn 149,230 | 315,738 | 251,572
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 1,442,056 |.....oocvveveereeeeee (01 PO 1,442,056 |..ocovovnn. 1,378,920
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 ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 300,295 | [V 300,295 | 300,333
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 3,164,867 |....oovvveeecicine (V1 3,164,867 |..ccevnnene. 3,250,654
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 ............ccooeeeeeieieieeeenenns rornrenennne 46,599,111 | 415,320 | 46,183,791 |..cveve. 41,745,105
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 3,690,902,546 |............... 149,644,569 |............ 3,541,257,977 |............ 2,807,904,761
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt see e eeseseseseseesnseaeseses s nsssesesesassnsesesesesasnsnsnsesanns [eoneesinas 11,232,845,932 [, [V 11,232,845,932 |.......... 11,050,326,573
28. Total (Lines 26 and 27) 14,923,748,478 149,644,569 14,774,103,909 13,858,231,334
DETAILS OF WRITE-INS
1101. Deposits in connection with investments ... [ 116,109 [ [ T 116,109 [ 6,596
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) 116,109 0 116,109 6,59
2501. Admitted Negative IMR ..o [ 34,413,714 | [V 34,413,714 | 35,257,168
2502.  MISCEITANEOUS  ...eieeiieiececece et | 4,853,426 |...cooooeieeene [V O, 4,853,426 |.....cccvenenee. 1,488,857
2503. Premium Deposit SUSPENSE ..ottt [ e 3,855,428 | (01 A 3,855,428 |.................. 2,056,001
2598. Summary of remaining write-ins for Line 25 from overflow page .. 3,476,543 |... . 415,320 |... ..3,061,223 |... ..2,943,079
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 46,599, 111 415,320 46,183,791 41,745,105




STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ........ccc.... 838,778,226 1€SS$ .ooveveeereeeeeeeeeeenne 0 included in Line 6.3
(INCUdINg $ v 0 MOUCO RESEIVE) ...ttt es e ss s e 838,778,226
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) ....134,890 |..
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e .. 14,032,707 |.
4. Contract claims:
A1 LB 1ottt R RS Rh SRR E £ £ AR AR R R h bbbttt 600,665
4.2 ACCIAENT NG NEAIN ...ttt b bbbt b ettt b ettt et bttt [oreesnisi st 0
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
BN UNPAIA ....ocoevieeiceeceeee ettt et ettt et eae et eae et ese et et e s e s e s et ese st esessese st eseesebe s et eas et ens et essetesseseseeseb e s ebe s ebenseaensesesseseseeseseeseteaseteanaas [rereesenenten et ettt 0 freeeeeeeeeeee 0
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 $ ........ccccooeiiiiiiins 0
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 MOACO) .ot
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
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 100,428 ..o 132,036
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCElEAd CONMTACES ..........oouiiiuiiiiiieei ettt e e e e e e b e e e e e b e e s e eneeeneeeneeeneenneeaes
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 $ .......ccccoeveeeeneennee.
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ 0 and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinSurance assUMEd .........ccoouiiiiieeiieiie et e sreeneeens
12, General EXPENSES AUE OF ACCIUBT .........cuiiuiiitiiitieiteeitteiteeteetteattesteesteesseesbeeabeesbeasseassesseesaeesbeesbeesbeenbeenbeanseensesssesseesbeesbeessaenseans
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........cc.ciiiiiiiiiiiiiiiiie e
15.1 Current federal and foreign income taxes, including $ .......cccovvenne. (186,711) on realized capital gains (losses) .
15.2 Net deferred tax ability ..ot
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ .0 agents' credit balances
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 @bOVe ...
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
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 ($ 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates ................cccceieieieiiiiiccieiieeee e .. 25,767,559 |.. . 26,243,921
24.05 Drafts outstanding 0 e 0
24.06 Liability for amounts held under uninsured plans .. e e 0
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa .366,522,448 |..
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .266,507,836 |.. . 12,671,955
24.09 Payable for securities ..... .. 87,810,938 |. . 93,749,009
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 63,048,569 65,711,971
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 2,746,488 394 2,022,972 ,864
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 11,232,354,548 |.......... 11,050,293, 317
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 13,978,842,942 13,073,266, 181
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than SPecial SUMPIUS FUNGS ...........c.ccovurueueieeieececeete e eeeeecte et ee ettt esess et esessssaetesesennssaeaesasas [eesesesesasnaas 428,579,226
32, SUIPIUS NOES .....cueieeeiiietctceceee ettt ettt et ettt s et s e e s e s e s et et e b et e se st s es e s et ebes et e sess s es et et e s et esesess s ssesesesesesesnss s ssasesesesesesnanasssasasas [eoesenenesneaneeeeeeeneneneanaes 0
33.  Gross paid in and contributed surplus .670,327,949 |..
34. Aggregate write-ins for SPECial SUMPIUS FUNDS ...........ccueueiececeeeeee et ee s eaeee et ee e eese s s s saeaesesesessasaesesesenssssassesasannanas [eesssssssssesanns 34,413,714
35.  UNASSIGNEd fUNAS (SUIPIUS) .......ovvveeeiiieieciieieteteeeae ettt eae st et eses e s s s s st s et et essaes s s s sesesesessssssasasssesesesesssnassssssesesans [eeeseneeenes (340,059,922)|.............. (374,131,992)
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo 0
36.2 0 shares preferred (value included in Lin@ 30 $  <vovovvevveecennncnceeeeenn 00 ) e oo ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ .........cccccvvenee 491,384 in Separate Accounts Statement) .............. 793,260,967 782,965,153
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 795,260,967 784,965,153
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 14,774,103,909 13,858,231,334
DETAILS OF WRITE-INS
2501. Cash collateral received On deriVatiVeS ...ttt [oeeseiebenennas 53,318,000 |....ccvvernnnne 54,829,000
2502, MISCEITANEOUS ....vuviieieieieeietieriee ettt b bbbt b bt b bbbttt b ettt n st e [eenaeseieaenenanas 8,753,437 | 10,699,427
2503. Derivative instruments eXpense PAYADIE ...ttt [esenee et 959,132 [ 183,544
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 63,048,569 65,711,971
3101, ReinSUraNCe AEFErTEA JAIN ...ooiiiiiiieie ettt ettt e bbb s st ee s s s bbb e se e e sssnesesetenenennnns [oeneseseseaeaens 428,579,226 |............... 451,512,028
G 107 P RO PR RPN
3103. .. .
3198. Summary of remaining write-ins for Line 31 from oVerflowW PAge ..........cccuiiiiiiiiiiiii e oo 0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 428,579,226 451,512,028
3401. Interest maintenance reserve reclassification from unassigned funds .........cccooioiiiiieiiiiiin e [ 34,413,714 |................ 35,257,168
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 34,413,714 35,257,168




STATEMENT AS OF JUNE 30, 2026 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 74,409,350 |...ocooenenee 73,194,558 |..ooovee 143,617,440
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 3,378,605 |...ccceeenee 4,113,618 |...cooeeee 14,085,074
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 37,458,113 |.. 37,239,325 |.. ... 14,825,978
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccccoiiieveueueeeeeeeeeiieieteteieesseee et oo eeeeeeeeeeenens (830,639) [..ecveeeeeeenne (725,308)].. ... (1,411,899)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ................ccceeeiferrecncns (398,060, 108)|.............. (169,043,683)|.............. (574,672,322)
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 80,479,630 |..coovuveneee 132,258,592 |....coceve.. 213,921,188
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e 193,465,119 |....cooonvee 89,163,159 |.coovrneneee 287,641,688
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 52,715,570 |ooorrcne 52,921,966 |................ 106,263,367
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 .. 11,376,090 11,348,121 23,314,436
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 54,391,730 230,470,348 287,584,950
10, DA DENETIS .....eucuiereeieiieicieeeeeie ettt ee e ee s e e s s s e s e s e s esesesesnsesesesesessnsesesesesssnnnsesesesnofonanseseenenananeeen (512,965) .. 3,426,029 |......coooneeeee. 3,568,964
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....... . ..103,242,376 |.. ..213,172,436
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17.  Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeviuereereeeeeeeeeeeee e 666,453 |......covoeeene 107,609 ..o 335,739
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 4,730,824 |................... 4,264,930 |..ocvoverrns 8,799,961
19. Increase in aggregate reserves for life and accident and health contracts (7,442,782) (53,624,540) (117,205,709)
20.  Totals (LINES 10 10 1) ..uuiiiiurieeeeeieicseieieteeeeeseaseeese e eseseseeeesseseseessesesesesesesesssesesesesessssnsssesesasssnnesaoannnnsesesnnns 128,974,666 |................. 83,598,755 |..cooenene 164,531,541
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 40,152,990 |..cocooeenee. 31,926,513 oo 62,324,563
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e (1,732,183) ... (1,684,073) ] (5,225,472)
25. Increase in loading on deferred and uncollected PremiumS ............cccvoveveueueeeieeieieieeeeeeeee e e 6,412 | 29,356 | 30,077
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (150,754,649) (187,038,800)
27. Aggregate write-ins for deductions .... 8,323,185 9,898,477 19,386,917
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 76,436,207 133,497,247 150,839, 193
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (22,044, 477)|.coceene 96,973,101 |.coovenneee 136,745,757
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 (22,044, 477)|.coceene 96,973,101 |..oeoeeeee 136,745,757
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 508,720 22,805,288 32,658,207
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 (22,553,197).ccceceene 74,167,813 |................ 104,087,550
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... (190,118) (excluding taxes of $  ...coovvurvcericinnee 3,407
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 25,568,518 (10,270,151) 5,873,474
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 3,015,321 63,897,662 109,961,024
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 784,965,153 699,080,327 699,080,327
37, NEINCOME (LINE 35) ...uueiiiecucieeeeeie et eseseaee e e eassssssesseasasseseeesasansesesesesasansssesesesasansesesesesasnnsse fernansnssensannnas 3,015,321 | 63,897,662 |......coenv 109,961,024
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,019,301 19,200,959 |.. ... 10,257,142 |.. ... 38,163,903
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e e (318,828) |- 1,756,884 |...ooieeene 1,425,925
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..5,406,089 |.. ... 16,591,722 |.. ...21,905,437
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e 9,136,917 |.. ..(23,675,552)].. ..(26,834,107)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ....(140,297)|..
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........cccoeveveeeefereeiiiicninnl O 0
44.  Change in asset VAlUALION MESEIVE ...........c.oriirueeeeeeeieeeteeeeeeseeeseseseeeesessesesesesessnsesesesesesassssesesesesananans (3,431,661)
45, Change iN tre@SUNY SEOCK ........c.eeiiiiiiiiiiiieie ettt sttt ettt seeesaeesneesbeesbeebeennesnnesnnesnnesns [resnnssnnssnessessessnesseeses O foeiiiiii s 0.
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. (168,382,378)
47.  Other changes in surplus in Separate ACCOUNtS StAtEMENt ............cccurureririecireeieeeee e 168,202,907
48.  Change iN SUMPIUS NOTES ......ccuiiiiiiiiiiiiee ettt e st e sneesaeesseeneeneenneennesnnesneesneens [resnnssnnssnessnesneesseesieeses O [oeieiie s 0
49. Cumulative effect of changes in accounting prinCIpIEs ...........ccocviiiiiiienenieneeneeeeeeee e feoeeieicccen O 0
50. Capital changes:
L1028 == T I PSSR SO 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 ............c..ccoceeieee 0]
51.4 Change in surplus as a result Of FEINSUANCE ..........cceiiiiiiiiiiieieeee et e s e 0
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 (24,092,672) (24,877,190) (51,364,356)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 10,295,814 40,199,239 85,884,826
55. Capital and surplus, as of statement date (Lines 36 + 54) 795,260,967 739,279,566 784,965,153
DETAILS OF WRITE-INS
08.301. Management and Service f86 INCOME .......ccooviviviieieuieiiei ettt 10,553,304 |.cocoveeeenee. 10,425,660 |................. 21,255,256
08.302. MiSCEITANBOUS -....e.eeeeeeiricececeetriei ettt es et es e e s e eese e e s e s s eseesees s s nsesetesesssansesesessfensnsnsnnnasaesennas 822,786 |..oveeeeecann 922,461 | 2,059,180
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 RPN O TTRT 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 11,376,090 23,314,436
2701. Interest credited to reinsurers ..... .. 7,907,346 |.. ... 15,019,597
2702. Derivative loss on deferred premium ...........cooovoiivoeieiiceee e e 415,839 |.. ..4,367,320
DA 01 T T KOO RO O OPERT PR RSO PT PR UPPTRURTRTOPIN
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e [0 RPN O TTRT 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 8,323,185 19,386,917
5301. Aged SUSPENSE WEite—0Tf ..o e (1,159, 871) |- O o, 0
5302. Amortization on reinsurance deferred gains . 22,932,801)|.. ..(24,617,244)|.. ..(50,891,177)
5303. MISCEITANEOUS .......ovvvieieieie ettt ettt ettt ee et es s s et e st esess s esssssesesesesnnns|esese s s s st esese s e e s 0. ....(259,946)).. ....(654,564)
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 181,385
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (24,092,672) (24,877,190) (51,364,356)




STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 118,689,799 |................ 264,804,369 |................ 338,568,525
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 35,855,781 |...cocceennne 37,888,142 |........co.c.. 75,527,061
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt (426,151,309) (213,604,433) 229,972,446
4. TOtal (LINES 110 3) oottt (271,605,729) 89,088,078 644,068,032
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas (71,331,859)...ccoennee. 78,313,462 |...ccoove. 18,206,590
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (192,891,669)|.............. (165,695,476)|................ 319,325,532
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 101,066,155 |..cccvcvnenee 175,157,767 |.....cooene... 193,559, 184
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 2,821 (5,070,204)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt (163, 157,373) 87,778,574 526,021,102
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (108,448,356) 1,309,504 118,046,930
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 99,054,740 |.. 90,546,168 |.. 180,412,598
12.2 SHOCKS .-vrereeeeaeeeie s s sttt nn e eee et (U 0[. 1,000,000
12.3 Mortgage loans ... ..5,442,336 |.. 21,731,293 |. ... 24,487,331
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Oher iNVESIEA @SSELS ......cuviuiiiiiirci ittt [eosessns s nensenenes 21,037 | 1,018,073 | 1,018,072
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens 21,381 | 4,648 |.....o.oevv 4,651
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 67,573,531 25,312,267 21,559,411
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 172,113,025 | 138,612,449 |............... 228,482,063
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 75,582,739 |..covvvenne 13,876,960 |......ccenuee. 148,146,231
1312 SEOCKS ..ottt |oeiine e (U (U 0
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 13,307,950 3,777,675 66,309, 123
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 88,890,689 17,654,634 214,455,354
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 39,825 1,228 4,184
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 83,182,511 120,956,586 14,022,525
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccccvoveveeeeeeeeees Joevereeeeeinienens (820,657)|....ceceeeeeirennee 996,034 |...ocovovereeenne 1,871,587
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (34,638,012) (20,783,138) (72,874,185)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (35,458,669) (19,787,104) (71,002,598)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (60,724,514)(................ 102,478,986 |.......c......... 61,066,857
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s st sesessasnanenens |oesesesaenenenen 223,588,264 |................ 162,521,407 |........coee.. 162,521,407
19.2 End of period (Line 18 plus Line 19.1) 162,863, 750 265,000,393 223,588,264
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.00071. SECUFITY BXChANGES ...vivevivieiiiiiiieiete ettt bes e s s snene [oeserenenensnennes 2,319,814 | 7,078,978 |................. 15,091,895
20.0002. Reinsurance settlement to premiums ceded, asset in kind transfer out 119,010,002 |............... 119,010,002
20.0003. Bonds, asset in kind transfer out ... ...99,121,210 |. ...99,121,210
20.0004. Surrenders benefits, asset in kind transfer out ...80,543,900 |.. ... 80,543,900
20.0005. Modco, asset in kind transfer out ... [ 0 f 72,497,696 |................. 72,497,696
20.0006. Annuity Benefits, asset in kind transfer out ... [ (V1 O 6,197,398 |...ccceovneneee 6,197,398
20.0007. Commissions, asset kind transfer in ............ ..3,863,726 |. ..3,863,726
20.0008. Intercompany Cash and Interest ........... ..1,418,098 |.. ..1,418,098
20.0009. Transfer of bonds to preferred stocks . 1,000,000 1,000,000




STATEMENT AS OF JUNE 30, 2026 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 31,172,168 |................. 33,787,642 |................ 62,950,463
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 GNNUIEIES ...t oo 676,464,478 |................ 635,965,320 |............ 1,290,683,496
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
ACCIABNE & NEAIN ... e 455,888 |....ccovceeaee 267,668 |......cccevennne 559,071
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 tIOUGN 7) ..ot e 708,092,534 |................ 670,020,630 |............ 1,354,193,030
DEPOSIt-LYPE CONFACES ......vveeiiiiiieieieteeeie ettt ettt se e e s s s eses e s e e esens [oese e et es et e eeneeas (O R 75,160 |vovoeeeiiinne 223,343
Total (Lines 8 and 9) 708,092,534 670,095,790 1,354,416,373




STATEMENT AS OF JUNE 30, 2026 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”).

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 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
M Page Number June 30, 2026 December 31, 2025
Net income, NY SAP $ 3,015,321 § 109,961,024
State prescribed practices:
Deferred annuities using continuous
Commissioners' Annuity Reserve
Valuation Method (“CARVM”) 51 3 1 (14,614) (190,583)
Variable annuities in excess of NY Reg
213 standard scenario over VM 21
stochastic reserves 51 3 1 (34,606) (2,640,289)
NYDEFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2 15.2 38,015 2,168,178
NYDFS Seventh Amendment to
Regulation No. 172 impact on admitted
unearned reinsurance premium 61 2 15.2 (42,251) (10,723,035)
State permitted practices: NONE — —
Net income, NAIC SAP 2,961,865 $ 98,575,295
June 30, 2026 December 31, 2025
Statutory capital and surplus, NY SAP 795,260,967 $ 784,965,153
State prescribed practices:
Deferred annuities using continuous
CARVM 51 1 972,596 987,210
Variable annuities in excess of NY Reg
213 standard scenario over VM 21
stochastic reserves 51 1 412,382 446,988
NYDEFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 15.2 369,016 331,001
NYDFS Seventh Amendment to
Regulation No. 172 impact on admitted
unearned reinsurance premium 61 15.2 (1,499,370) (1,457,119)
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP 795,515,591  $ 785,273,233

() 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) Asset-backed securities (“ABS”), included in bonds, are generally stated at amortized cost using the scientific
method unless they have a NAIC rating designation of 6, which are stated at the lower of amortized cost or fair
value. Amortization of the discount or premium from the purchase of these securities considers the estimated
timing and amount of prepayments of the underlying mortgage loans. Actual prepayment experience is
periodically reviewed and effective yields are recalculated when differences arise between the prepayments
originally anticipated and the actual prepayments received and currently anticipated. For credit-sensitive ABS,
certain prepayment-sensitive bonds (e.g., interest-only securities) and securities that have experienced an other-
than-temporary impairment (“OTTI”), the effective yield is recalculated on a prospective basis. For all other ABS,

the effective yield is recalculated on a retrospective basis.



STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NOTES TO THE FINANCIAL STATEMENTS

For certain ABS, both an initial and final NAIC designation is determined on a security-by-security basis based on
a range of values published by the NAIC. The final designation calculation compares this carrying value with a
range of values, resulting in a final NAIC designation reported herein, which is used for all other accounting and
reporting purposes. For ABS which are not modeled, the NAIC relies on NAIC Credit Rating Provider (“CRP”)
ratings to determine the NAIC designation.

(7-13) No significant change.

D. Going Concern

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

Accounting Changes and Corrections of Errors

No significant change.

Business Combinations and Goodwill

No significant change.

Discontinued Operations

No significant change.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

(1-4) No significant change.

(5) The Company’s investment in impaired loans with or without allowance for credit losses, were as follows:

a. June 30, 2026

1. With allowance for credit losses

2. No allowance for credit losses

3. Total (1+2)

4. Subject to a participating or co-
lender mortgage loan agreement for
which the reporting entity is
restricted from unilaterally
foreclosing on the mortgage loan

b. December 31, 2025

1. With allowance for credit losses
2. No allowance for credit losses

3. Total (1+2)

4. Subject to a participating or co-
lender mortgage loan agreement for
which the reporting entity is
restricted from unilaterally
foreclosing on the mortgage loan

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total

$ — 3 — 3 — 3 — $17,150,376 $ — $ 17,150,376

— — — — 4,500,000 — 4,500,000
$ — 3 — 3 — 3 — $21,650,376 $ — $ 21,650,376
$ — $ — § — § —  $21,650,376 $ — $ 21,650,376
$ — S — S — S — 3 — S — 3

— — — — 4,500,000 — 4,500,000
$ — § — § — § — $ 4,500,000 $ — $ 4,500,000
$ — 3 — 3 — 3 — $ 4,500,000 $ — $ 4,500,000

7.1
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NOTES TO THE FINANCIAL STATEMENTS

(6) The Company’s investment in impaired and nonaccrual loans was as follows:

a.

(7-9)

(1
2

3)

“4)

)

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total

June 30, 2026
1. Average recorded

investment $ — § — S — S — $10,216,792 $ — $10,216,792
2. Interest income

recognized $ — S — S — S — 3 — 3 — 8 —
3. Recorded investment on

nonaccrual status $ — 3 — 3 — 3 — $ 4,500,000 $ — $ 4,500,000
4. Amount of interest

income recognized using

a cash-basis method of

accounting $ — — 3 — 3 — — — 3 —
December 31, 2025
L. Average recorded

investment $ — 3 — — 3 — $ 900,000 $ — $ 900,000
2. Interest income

recognized $ — S — S — S — 3 — $ — 8 —
3.

Recorded investment on

nonaccrual status $ — 3 — 3 — S — $ 4,500,000 $ — $ 4,500,000
4. Amount of interest

income recognized using

a cash-basis method of

accounting $ — — % — % — s — 3 — 3 —

No significant change.

No significant change.

Asset-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, 2026.

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, 2026.

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, 2026, the Company has not recognized any OTTI on its asset-backed securities based on cash flow
analysis.

At June 30, 2026, the estimated fair value and gross unrealized losses for asset-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 $ 978,447
2. 12 Months or Longer $ 13,660,717

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 103,736,976
2. 12 Months or Longer $ 188,318,227

The Company performs a regular evaluation, on a security-by-security basis, of its securities holdings in
accordance with its OTTI policy in order to evaluate whether such investments are other than temporarily
impaired. Management considers a wide range of factors about the security issuer and uses its best judgment in
evaluating the cause of the decline in the estimated fair value of the security and in assessing the prospects for
near-term recovery. Factors considered include fundamentals of the industry and geographic area in which the
security issuer operates, as well as overall macroeconomic conditions.

Projected future cash flows are estimated using assumptions derived from management’s best estimates of likely
scenario-based outcomes after giving consideration to a variety of variables that include, but are not limited to:

i.  general payment terms of the security;

ii. the likelihood that the issuer can service the scheduled interest and principal payments;
iii. the quality and amount of any credit enhancements;

7.2
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NOTES TO THE FINANCIAL STATEMENTS

E-I.

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 asset-backed
securities including, but are not limited to:

i.  the quality of underlying collateral;
ii. expected prepayment speeds;
iii. current and forecasted loss severity;

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

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

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

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale during the six months ended June 30, 2026.

No significant change.
Restricted Assets
(1) Restricted Assets (Including Pledged)
Information on the Company’s investment in restricted assets as of June 30, 2026 was as follows:

Gross Restricted

2026
(O] 2 3) “@ (O] ©) (@)
Separate
General Account
Account Assets
Supporting Total Separate Supporting
Separate Account General Increase/
Total General Account Restricted Account June 30, 2026 December 31, (Decrease)
Restricted Asset Category Account Activity ® Assets Activity ® (1 plus 3) 2025 (5 minus 6)
a.  Subject to contractual obligation for which liability is not
shown N — 8 — 8 — 8 —  $ — 3 — 3 —
b. Collateral held under security lending agreements — — — — — — _
c.  Subject to repurchase agreements — — — — — — _
d.  Subject to reverse repurchase agreements — — — — — - -
e.  Subject to dollar repurchase agreements — — — — — — _
f.  Subject to dollar reverse repurchase agreements — — — — — — _
g.  Placed under option contracts — — — — — — -
h.  Letter stock or securities restricted as to sale — — — — — — _

i.  Federal Home Loan Bank (“FHLB”) capital stock — — — — — — -
j- Ondeposit with states 1,324,462 — — — 1,324,462 1,329,367 (4,905)
k. On deposit with other regulatory bodies — — — — — — _

1. Pledged collateral to FHLB (including assets backing
funding agreements — — — — — — -

m. Pledged as collateral not captured in other categories 56,967,539 753,500 — — 56,967,539 25,396,427 31,571,112
n.  Other restricted assets — — — — — — —
o. Collateral assets received and on balance sheet 53,318,000 — — — 53,318,000 54,829,000 (1,511,000)
p. Assets held under modco reinsurance agreements — — 10,352,389,983 — 10,352,389,983 9,796,611,915 555,778,068
Assets held under funds withheld ("FWH") reinsurance
agreements 366,522,448 — — — 366,522,448 378,263,047 (11,740,599)
r.  Total restricted assets $ 478,132,449 § 753,500  $10,352,389,983 § —  $10,830,522,432 $10,256,429,756 $ 574,092,676

(a) Subset of column 1.

(b) Subset of column 3.
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2026
Percentage
®) ©) (10) an 12) a3) (14)
Admitted
Total Restricted to Amount
Total Non Admitted Gross Total Reported in Difference
Admitted Restricted (5 Restricted to Admitted General from Note and
Restricted Asset Category Restricted minus 8) Total Assets Assets @ Interrogatories GI1 GI Reference
a.  Subject to contractual obligation for which liability is not
shown —  $ — — % — % XXX XXX XXX
b.  Collateral held under security lending agreements — — — — — — 25.04+25.05
c.  Subject to repurchase agreements — — — — — — 26.21
d.  Subject to reverse repurchase agreements — — — — — — 26.22
e.  Subject to dollar repurchase agreements — — — — — — 26.23
f.  Subject to dollar reverse repurchase agreements — — — — — — 26.24
g.  Placed under option contracts — — — — — — 26.25
h.  Letter stock or securities restricted as to sale — — — — — — 26.26
i.  Federal Home Loan Bank (“FHLB”) capital stock — — — — — — 26.27
j. On deposit with states — 1,324,462 0.01 0.01 — — 26.28
k. On deposit with other regulatory bodies — — — — — — 26.29
1. Pledged collateral to FHLB (including assets backing
funding agreements — — — — — — 26.31
m. Pledged as collateral not captured in other categories — 56,967,539 0.38 0.39 — — 26.30
n.  Other restricted assets — — — — — — 26.32
o. Collateral assets received and on balance sheet — 53,318,000 0.36 0.36 XXX XXX XXX
Assets held under modco reinsurance agreements —  10,352,389,983 69.37 70.07 XXX XXX XXX
Assets held under funds withheld ("FWH") reinsurance
agreements — 366,522,448 2.46 2.48 XXX XXX XXX
r.  Total restricted assets $ —  $10,830,522,432 72.58 % 73.31 % XXX XXX XXX
(¢) Column 5 divided by Asset Page, Column 1, Line 28.
(d) Column 9 divided by Asset Page, Column 3, Line 28.
Difference
between Note and
GI (Per Column
GI Reference 12 above) Explanation
25.04+25.05 S —
26.21 $ —
26.22 $ —
26.23 $ —
26.24 $ —
26.25 $ —
26.26 $ —
26.27 $ —
26.28 $ —
26.29 $ —
26.30 $ —
26.31 $ —
26.32 $ —

(2) Details on the Company’s
follows:

Gross Restricted

assets pledged as collateral, not captured in other categories, as of June 30, were as

2026 Percentage
@ 2 3) (O] ® (©) (@) ® © 10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Total Separate Account General Increase/ Total Restricted to Total
Restricted Asset General Account Restricted Account June 30,2026  December (Decrease) Admitted to Total Admitted
Category Account Activity® Assets Activity® (1 plus 3) 31, 2025 (5 minus 6)  Restricted Assets Assets
Derivatives Collateral $ 56967539 $ 753,500 § $ $ 56967539 $ 25396427 $ 31,571,112 $ 56,967,539 0.38% 0.39%
Total © $ 56,967,539 $ 753,500 § — 8 — $ 56,967,539 $ 25396427 $ 31,571,112 $ 56,967,539 0.38% 0.39%
Amount of Total pledged
under derivative
contracts $ 56967539 $ 753,500 $ — 3 — § 56967539 $ 25396427 $ 31,571,112 $ 56,967,539 XXX XXX
Total Excluding
Derivative Collateral
(Total minus Amt of
Total pledged under
derivative contracts) $ — 3 — 8 — 8 — 8 — 8 — 8 — 8 — XXX XXX

(a) Subset of column 1.

(b) Subset of column 3.

(c) Total Line for Columns 1 through 7 should equal SL(1)m Columns 1 through 7, respectively, and Total Line for Columns 8 through 10 should equal 5L(1)m Columns 9 through 11,

respectively.

(3) The Company did not have any other restricted assets in 2026 and 2025.
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(4) The Company’s collateral received and assets Held under Modco and FWH Reinsurance Agreements reflected as
assets at June 30, 2026, were as follows:

()] 2) 3) “@ ®) 6) (Y] ®)
% of BACVto % of BACV
BACYV BACV BACV Total Assets to Total
Collateral Modco FWH Fair Value Fair Value Fair Value (Admitted and Admitted
Assets ke dkdek ks Collateral Modco FWH Nonadmitted)* Assets**
General Account:
a.  Cash, Cash Equivalents, and Short-
Term Investments $ 53,318,000 $ —  $4363317 § 53,318,000 $ — § 4363317 1.56 % 1.63 %
b.  Schedule D, Part 1, Section 1 — 173,748,997 — — 163,122,712 4.71 4.91
c.  Schedule D, Part 1, Section 2 — 56,873,806 — — 55,250,747 1.54 1.61
d.  Schedule D, Part 2, Section 1 — — — — — — —
e.  Schedule D, Part 2, Section 2 — — — — — — —
f.  Schedule B — 15,643,179 — — 14,744,666 0.42 0.44
g. Schedule A — — — — — — —
h.  Schedule BA, Part 1 — 3,702,919 — — 2,582,780 0.10 0.10
i Schedule DL, Part 1 — — — — — — —
j. Other — 112,190,230 — — 86,106,382 3.04 3.17
k. Total Assets $ 53,318,000 § —  $366,522,448 § 53,318,000 $ —  $326,170,604 11.37 % 11.86 %
I Percentage to Total FWH Assets
(including Modco) XXX XXX XXX XXX XXX XXX XXX XXX
Separate Account:
m. Cash, Cash Equivalents, and Short-
Term Investments $ $ 103,274320 $ — — $ 103,235,177 $ — 0.92 % 0.92 %
n.  Schedule D, Part 1, Section 1 3,652,672,171 — — 3,332,627,219 — 32.52 32.52
0.  Schedule D, Part 1, Section 2 2,133,693,591 — — 2,007,186,820 — 19.00 19.00
p.  Schedule D, Part 2, Section 1 10,039,664 — — 9,516,201 — 0.09 0.09
q.  Schedule D, Part 2, Section 2 1,790 — — 1,702 — — —
r.  Schedule B 980,001,162 — — 845,975,651 — 8.72 8.72
s.  Schedule A — — — — — — _
t.  Schedule BA, Part 1 5,792,985 — — 3,503,695 — 0.05 0.05
u.  Schedule DL, Part 1 — —_ — —_ — — —
v.  Other 3,466,914,300 — —  3,466,938,283 — 30.86 30.86
w. Total Assets $ $10,352,389,983 § — $ —  $9,768,984,748  § 92.16 % 92.16 %
x.  Percentage to Total FWH Assets
(including Modco) XXX XXX XXX XXX XXX XXX XXX XXX

* k = Column 1 divided by Asset Page, Line 26 (Column 1)
w = Column 1 divided by Asset Page, Line 27 (Column 1)
Hx k = Column 1 divided by Asset Page, Line 26 (Column 3)
w = Column 1 divided by Asset Page, Line 27 (Column 3)
Hkox k (Collateral BACV) should equal Note 5L(1) Column 1, Line o.
w (Collateral BACV) should equal Note SL(1) Column 2, Line o.
HoA Ak k (Modco BACV) should equal Note 5L(1) Column 1, Line p.
w (Modco BACV) should equal Note 5L(1) Column 2, Line p.
ko k (FWH BACYV) should equal Note SL(1) Column 1, Line q.
w (FWH BACYV) should equal Note 5L(1) Column 2, Line q.
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) (10) an 12) 13) (14) 15)
Assets BACV Related Party Code
FWH including
Modco 1 2 3 4 5 6
General Account:
Cash, Cash Equivalents, and Short-
a.  Term Investments S 4,363,317 $ — $ — $ — $ — $ — $ 4,363,317
b. Schedule D, Part 1 173,748,997 — — — — — 173,748,997
c. Schedule D, Part 1, Section 2 56,873,806 — — — — — 56,873,806
d. Schedule D, Part 2, Section 1 — — — — — — —
€. Schedule D, Part 2, Section 2 — — — — — — —
f. Schedule B 15,643,179 — — — — — 15,643,179
g Schedule A — — — — — — —
h.  Schedule BA, Part | 3,702,919 — — — — — 3,702,919
i Schedule DL, Part 1 — — — — — — —
j- Other 112,190,230 — — — — — 112,190,230
k. Total Assets $ 366,522,448 $ — $ — $ — $ — $ — $ 366,522,448
Percentage to Total FWH Assets
1. (including Modco) 100.0 % — % — % — % — % — % 100.0 %
Separate Account:
Cash, Cash Equivalents, and Short-
m. Term Investments S 103,274,320 $ — $ — $ — $ — $ — $ 103,274,320
n.  Schedule D, Part 1 3,652,672,171 — — — — — 3,652,672,171
o.  Schedule D, Part 1, Section 2 2,133,693,591 — — — — — 2,133,693,591
p. Schedule D, Part 2, Section 1 10,039,664 — — — — — 10,039,664
q. Schedule D, Part 2, Section 2 1,790 — — — — — 1,790
I. Schedule B 980,001,162 — — — — — 980,001,162
s. Schedule A — — — — — — —
. Schedule BA, Part | 5,792,985 — — — — — 5,792,985
u. Schedule DL, Part 1 — — — — — — —
v.  Other 3,466,914,300 — — — — — 3,466,914,300
w. Total Assets S 10,352,389,983  $ — $ — $ — 8 — S — $ 10,352,389,983
Percentage to Total FWH Assets
X.  (including Modco) 100.0 % — % — % — % — % — % 100.0 %
@ ?
% of Liability to total
Amount Liabilities*
Y. Recognized Obligation to Return Collateral
Asset (General Account) $ 53,318,000 1.9 %
z.  Recognized Obligation to Return Collateral
Asset (Separate Account) $ — — %
aa. Recognized Obligation for Modco assets
(General Account) $ — — %
bb. Recognized Obligation for Modco assets
(Separate Account) $ 10,352,389,982 92.2 %
cc. Recognized Obligation FWH (excluding
Modco) assets (General Account) $ 366,522,448 13.4 %
dd. Recognized Obligation FWH (excluding
Modco) assets (Separate Account) $ — — %

* y +aa+ cc=Column 1 divided by Liability Page, Line 26 (Column 1)

z+bb + dd = Column 1 divided by Liability Page, Line 27 (Column 1)

(5) The Company does not have any assets subject to a modified coinsurance or funds withheld arrangement that were
pledged as collateral for purposes unrelated to the reinsurance agreement.

M. Working Capital Finance Investments
The Company did not have any working capital finance investments as of the six months ended June 30, 2026.
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, 2026.

No significant change.
Prepayment Penalty and Acceleration Fees
During the six months ended June 30, 2026, 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 1 14
Aggregate Amount of Investment Income $ 917 § 1,505,248
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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, 2026.
S. No significant change.
6. Joint Ventures, Partnerships and Limited Liability Companies
A. No significant change.
B. The Company recognized write-downs and recorded adjustments totaling $685,509 and $5,767,548 on investments in
joint ventures, partnerships and LLCs during the six months ended June 30, 2026 and the year ended December 31,
2025, respectively. Impairments are recognized when an investment’s net asset value or management’s estimate of
value, based on available information, is less than the carrying amount or if, in management’s judgment, the investment
will not be able to absorb prior losses classified as unrealized losses. These losses are deemed to be other than
temporary and the value of these impairments was recorded as a realized loss.
7. Investment Income
No significant change.

8. Derivative Instruments

As of June 30, 2026, 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.

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

Securities ¥
June 30, 2026 December 31, 2025
Initial Margin:

OTC-bilateral $ 2,133,107 $ 20,274,866
Variation Margin:

OTC-bilateral 49,995,766 4,079,908
Total OTC $ 52,128,873 $ 24,354,774
Initial Margin:

Futures $ 4,838,667 $ 1,041,654

(1) 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, 2026 December 31, 2025 June 30, 2026 December 31, 2025 June 30, 2026 December 31, 2025
Initial Margin:
OTC-bilateral ~ $ — 3 — S 3,699,025 $ 22,357,237 § 3,699,025 § 22,357,237
Variation Margin:
OTC-bilateral 53,318,000 54,829,000 180,601,102 154,031,354 233,919,102 208,860,354
Total OTC $ 53,318,000 $ 54,829,000 $ 184,300,127 § 176,388,591  § 237,618,127 $ 231,217,591

(M Cash collateral received is reported in cash, cash equivalents and short-term investments and the obligation to return the collateral is reported in
aggregate write-ins for liabilities as cash collateral received on derivatives.

@ Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements. These amounts are also reported in
Note 16 because the securities are held off-balance sheet.

Certain of the Company’s derivative contracts require premiums to be paid at a series of specified future dates over the life
of the contract or at maturity.
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The table below summarizes the net amount of undiscounted future settled premium payments (receipts), by year, as of
June 30, 2026:

Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)
2026 $ 10,328,290
2027 15,158,420
2028 19,427,971
2029 15,681,154
Thereafter 13,596,134

Total $ 74,191,969

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, 2026 December 31, 2025
Net undiscounted future premium payments (receipts) $ 74,191,969 $ 86,658,109
Estimated fair value of derivative net assets (liabilities), including discounted future premiums ~ $ 132,613,940 $ 108,646,167
Estimated fair value of derivative net assets (liabilities), excluding discounted future premiums $ 200,679,664 $ 188,694,676

9. Income Taxes
No significant change.

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

11. Debt

A. No significant change.

B. The Company has not issued any debt to the Federal Home Loan Bank.
C. No significant change.

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

As of June 30, 2026, the Company did not sponsor any retirement plans, deferred compensation plans, postemployment
benefit plans or other postretirement plans.

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

J. The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $123,893,814 at
June 30, 2026.

K-M. No significant change.

14. Contingencies

No significant change.
15. Leases
No significant change.

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

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

Assets Liabilities
June 30, 2026 December 31, 2025 June 30, 2026 December 31, 2025
Foreign Currency Swaps ~ $ 29,170,154 $ 36,074,746  $ 8,451,241 $ 12,065,319

(2) No significant change.
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(3) The Company may be exposed to credit-related losses in the event of nonperformance by counterparties to derivatives.
Generally, the current credit exposure of the Company’s derivatives is limited to the net positive estimated fair value
of derivatives at the reporting date after taking into consideration the existence of master netting or similar agreements
and any collateral received pursuant to such agreements.

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

Off-balance sheet credit exposure is the excess of positive estimated fair value over positive book/adjusted carrying
value for the Company’s highly effective hedges at the reporting date. All collateral received from counterparties to
mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s off-balance sheet
credit exposure. The off-balance sheet credit exposure of the Company’s foreign currency swaps was $3,250,105 and
$3,365,392 at June 30, 2026 and December 31, 2025, respectively.

(4) At June 30, 2026 and December 31, 2025, the estimated fair value of collateral consisting of various securities received
by the Company on its OTC-bilateral derivatives as variation margin was $180,601,102 and $154,031,354,
respectively. The Company also received, as initial margin on its OTC-bilateral derivatives, various securities with an
estimated fair value of $3,699,025 and $22,357,237 at June 30, 2026 and December 31, 2025, respectively.

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,
2026.

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, 2026.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.
19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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20. Fair Value Information

A. (1) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date

Hierarchy Table

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

June 30, 2026
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Perpetual preferred stocks
Industrial & Miscellaneous $ — 3 — 3 1,406,429 $ 1,406,429
Derivative assets ()
Interest rate — 3,599,259 — 3,599,259
Foreign currency exchange rate — 2,629,630 — 2,629,630
Equity market — 508,945,740 — 508,945,740
Total derivative assets — 515,174,629 — 515,174,629
Separate Account assets ) — 4,069,167,851 — 4,069,167,851
Total assets $ — §  4,584,342,480 $ 1,406,429 $  4,585,748,909
Liabilities
Derivative liabilities (V
Foreign currency exchange rate — 41,078 — 41,078
Equity market — 266,241,299 — 266,241,299
Total derivative liabilities — 266,282,377 — 266,282,377
Total liabilities $ — 3 266,282,377 $ — 3 266,282,377

(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 derivatives carried at amortized cost. Futures are excluded from the amounts above
because they are valued at the amount of cash deposits posted with futures exchanges for initial margin plus unsettled variation margin.

@ 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.

Transfers between Levels 1 and 2

During the quarter ended June 30, 2026, transfers between Levels 1 and 2 were not significant. Transfers between
levels are assumed to occur at the beginning of the annual period

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

A rollforward of the estimated fair value measurements for all assets and liabilities measured and reported at estimated
fair value using significant unobservable (Level 3) inputs for their respective time periods was as follows:

Estimated Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Total Gains
and
Losses
Total Gains included
Balance, Transfer Transfer and Losses in Capital
March 31, into out of included in and Balance, June
2026 Level 3™ Level 3 Net Income Surplus Purchases Sales Issuances  Settlements 30,2026
Assets
Perpetual preferred
stocks - Industrial &
miscellaneous $ 1,406,429 $ — 8 — 8 — S — S — 8 — 8 — 8 — S 1,406,429

Total S 1406429 S — 3 — 3 — s — s — 3 — 3 — 3 — § 1406429

(" Bonds that were measured at amortized cost at the beginning of the period, but were measured at estimated fair value at the end of the period, as
estimated fair value was less than amortized cost at the end of the period, are reported within transfer into Level 3 column. Bonds that were
measured at estimated fair value at the beginning of the period, as estimated fair value was less than amortized cost at the beginning of the
period, but were measured at amortized cost at the end of the period, as estimated fair value was greater than amortized cost at the end of the
period - are reported within transfer out of Level 3 column.

Transfers into or out of Level 3
During the six months ended June 30, 2026, 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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(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 (excluding derivatives), 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: The fair value for exchange-traded derivatives are determined using the quoted market prices and are
classified as Level 1 assets or liabilities. 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 1, 5, 8, and 16.

7.11



STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

NOTES TO THE FINANCIAL STATEMENTS

C. Estimated Fair Value of All Financial Instruments

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

June 30, 2026
Net Asset Not Practicable
Aggregate Fair Value (Carrying
Value Admitted Value Level 1 Level 2 Level 3 (NAV) Value)
Assets
Issuer Credit Obligations $ 949,681,388 $ 1,053,004,428 $ 1,191,630 § 948,489,758 §$ — 3 — 3 —
Asset-Backed Securities 440,210,855 452,060,914 — 440,210,855 — — —
Preferred stocks 1,406,429 1,406,429 — — 1,406,429 — —
Mortgage loans 145,129,457 154,219,580 — — 145,129,457 — —
Cash, cash equivalents and short-
term investments 162,863,750 162,863,750 162,863,750 — — — —
Contract loans 178,109 178,109 — — 178,109 — —
Derivative assets (V) 521,308,469 520,484,673 164,963 521,143,506 — — —
Other invested assets 14,356,591 19,428,791 — 14,356,591 — — —
Investment income due and accrued 12,447,714 12,447,714 — 12,447,714 — — —
Separate Account assets 10,910,165,307 11,172,112,063 334,782,460 9,647,972,505 927,410,342 — —

Total assets $ 13,157,748,069  § 13,548,206,451 $ 499,002,803  § 11,584,620,929 § 1,074,124,337 § — 8 —
Liabilities - W W W W W W W -
Investment contracts included in:

Liability for deposit-type contracts $ 14,032,707 $ 14,032,707  $ — 8 —  $ 14,032,707 $ — S —
Derivative liabilities (" 264,705,428 266,507,836 — 264,705,428 — — —
Payable for collateral received 53,318,000 53,318,000 — 53,318,000 — — —
Separate Account liabilities 3,223,129 3,292,235 — 3,223,129 — — —

Total liabilities $ 335279264 $ 337,150,778 § — $ 321,246,557 $ 14,032,707 $ — 8 —

December 31, 2025

Not
Practicable
Aggregate Net Asset (Carrying
Fair Value Admitted Value Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Issuer Credit Obligations $ 991,758,996 $ 1,084,087,385 § 31,308,344  § 960,450,652  $ — 3 — 8 —
Asset-Backed Securities 434,253,953 443,348,500 — 434,253,953 — — —
Preferred stocks 1,406,429 1,406,429 — — 1,406,429 — —
Mortgage loans 152,428,974 161,071,010 — — 152,428,974 — —
Cash, cash equivalents and short-
term investments 223,588,264 223,588,264 223,588,264 — — — —
Contract loans 138,284 138,284 — — 138,284 — —
Derivative assets (V) 283,340,714 282,256,841 — 283,340,714 — — —
Other invested assets 14,594,553 19,440,963 — 14,594,553 — — —
Investment income due and accrued 12,494,454 12,494,454 — 12,494,454 — — —
Separate Account assets 10,780,725,868 10,993,610,948 355,362,461 9,499,631,465 925,731,942 — —
Total assets $ 12,894,730,489  $ 13,221,443,078 $ 610,259,069 § 11,204,765,791  $ 1,079,705,629 § — S —
Liabilities - -

Investment contracts included in:

Liability for deposit-type contracts $ 14,853,364  $ 14,853,364  $ — S — 8 14,853,364  $ — 8 —
Derivative liabilities () 10,784,441 12,671,955 69,519 10,714,922 — — —
Payable for collateral received 54,829,000 54,829,000 — 54,829,000 — — —
Separate Account liabilities 3,971,839 4,714,900 — 3,971,839 — — —

Total liabilities $ 84,438,644 $ 87,069,219  $ 69,519 $ 69,515,761  $ 14,853,364 § — S —

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

Mortgage Loans

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

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.” The estimated fair value of
exchange-traded derivatives is determined through the use of quoted market prices. Since the change in estimated fair
value of exchange-traded futures is settled on a daily basis, the estimated fair value of exchange traded futures equals
the pending cash settlement amount, which is the difference between the cumulative variation margin and cumulative
cash settlements. Generally, these derivatives are classified in Level 1.

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 comprised of common stock, derivative assets, U.S. Treasury and agency securities, cash
and cash equivalents and short-term investments. Common stock securities are valued based upon unadjusted quoted
prices in active markets that are readily and regularly available. Derivative assets are comprised of exchange-traded
interest rate derivatives (options-based). U.S. Treasury and agency securities are valued based upon unadjusted quoted
prices in active markets that are readily and regularly available. The estimated fair value of cash equivalents and short-
term investments approximates carrying value due to the short-term maturities of these instruments.

Level 2 and Level 3 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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For Separate Account assets classified as Level 3 (excluding derivatives), 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, 2026, the Company had no investments where it was not practicable to estimate fair value.

E. At June 30, 2026, the Company had no instruments measured using the NAV practical expedient for valuation
purposes.

21. Other Items
A-B. No significant change.
C. Other Disclosures

On November 6, 2025, Brighthouse Financial, Inc. (“Brighthouse Financial”) entered into an Agreement and Plan of
Merger (the “Merger Agreement”) with Aquarian Holdings VI L.P., a Delaware limited partnership (““Aquarian
Parent”), Aquarian Beacon Merger Sub Inc., a Delaware corporation and an indirect wholly-owned subsidiary of
Aquarian Parent (“Merger Sub”), and Aquarian Holdings LLC, a Delaware limited liability company, solely for the
purpose of certain provisions, pursuant to which, at the closing of the transactions contemplated by the Merger
Agreement, Merger Sub will merge with and into Brighthouse Financial, with Brighthouse Financial surviving as a
wholly-owned subsidiary of Aquarian Parent (the “Merger”).

The Merger Agreement was adopted by stockholders at the Brighthouse Financial special meeting held on February
12, 2026, and the applicable waiting period under the Hart-Scott-Rodino Antitrust Improvements Act of 1976, as
amended, has expired. On May 19, 2026, the Financial Industry Regulatory Authority approved the change of control
of Brighthouse Securities, LLC. In addition, on June 18, 2026, the Committee on Foreign Investment in the United
States informed the parties that it had concluded its review and that there were no unresolved national security
concerns.

However, the completion of the Merger remains subject to the receipt of insurance regulatory approvals in Delaware,
New York and Massachusetts. All other conditions to the closing of the Merger have been satisfied or waived (other
than those conditions that, by their terms, are to be satisfied at the closing and are capable of being satisfied at the
closing). Accordingly, if the Merger has not closed by September 6, 2026, because the remaining insurance regulatory
approvals have not yet been obtained, the Merger Agreement will be automatically extended to December 6, 2026. The
Merger is expected to close in 2026.

D-I. No significant change.

J. Reporting Net Negative (Disallowed) IMR

(1) Net negative (disallowed) IMR

Non-
Insulated Insulated
General Separate Separate
Total Account Account Account
Net negative (disallowed) IMR  §$ (41,448,972) §$(34,413,714) § — $ (7,035,258)
(2) Negative (disallowed) IMR admitted
Non-
Insulated Insulated
General Separate Separate
Total Account Account Account
Net negative (disallowed) IMR
admitted $ 41,448972 § 34413714 § — $ 7,035,258

(3) Calculated adjusted capital and surplus

Total

Prior Period General Account
Capital & Surplus From Prior
Period SAP Financials: $781,743,549

Net Positive Goodwill
(admitted) —

EDP Equipment & Operating

System Software (admitted) —
Net DTAs (admitted) 20,071,352
Net Negative (disallowed)

IMR (admitted) 34,815,924

Adjusted Capital & Surplus ~ $726,856,273
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22.

23.

24.

25.

26.

27.

28.

29.

30.

31

32.

33.

34.

(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 5.70 %

(5) Allocated gains/losses to IMR from derivatives

Gains Losses

Unamortized Fair Value Derivative Gains &
Losses Realized to IMR — Prior Period $ 120,652 $ —

Fair Value Derivative Gains & Losses Realized to
IMR - Added in Current Period — —

Fair Value Derivative Gains & Losses Amortized
Over Current Period 9,559 —

Unamortized Fair Value Derivative Gains &
Losses Realized to IMR — Current Period Total $ 111,093  $ —

Events Subsequent
The Company has evaluated events subsequent to June 30, 2026, through August 12, 2026, 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,
2026.

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, 2026 and December 31, 2025, the Company’s Separate Account Annual Statement included
legally insulated assets of $4,069,167,851 and $4,057,846,430, respectively. The assets legally insulated from the
General Account as of June 30, 2026, are attributable to the following products/transactions:

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Indexed Annuities $ — 7,163,678,081
Individual Variable Annuities 4,069,167,851 —
Total $ 4,069,167,851 $ 7,163,678,081

(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) $ 667,421,045
b. Transfers from Separate Accounts (Page 4, Line 10) 818,175,694
c. Net transfers to or (from) Separate Accounts (a) - (b) (150,754,649)

(2) Reconciling Adjustments

3) Transfers as reported in the Summary of Operations of the Life,
Accident & Health Annual Statement (1c) + (2) = (Page 4, Line 26)  § (150,754,649)

36. Loss/Claim Adjustment Expenses

No significant change.

7.16



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 2026 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 12/31/2022

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 09/29/2025

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, 2026 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? ..............cccooviiiiiiiniiiie,

(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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
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 OffICEIrs? .........ooiiiiii s
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? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

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 agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

No [ ]

.......................... 651,005

Yes [ X ]

No [ ]

S T=TCl N L ] C- YR PSP RSP UOR PSPPSRI
Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... 6,113,300
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ...............cooii i Yes [ ] No[X]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3.
Preferred Stock ... $.
Common Stock $.
Short-Term Investments $.
Mortgage Loans on Real Estate .... $.
All Other ....6,171,534 3. ....6,113,300
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... ....6,171,534 $. ....6,113,300
Total Investment in Parent included in Lines 13.21 to 13.26 above $.

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeeiininirieieieieenns Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ 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:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee L TR T SRS URURRTRIN 0

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e
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STATEMENT AS OF JUNE 30, 2026 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 ....c.cecviveeiieiieeeeeeeece e 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 16.1 during the current quarter? ..............cccccceeeenee. 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. This includes both primary and sub-advisors. 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 Asset Management Credit Advisors US, LLC
MetLife Investment Management, LLC
Pacific Investment Management Company LLC
Voya Investment Management Co. LLC ......
16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... L. Yes [ X] No[ ] NAT
16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity's invested assets?. . Yes [ X] N[ ] NAI
For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
106006 .................... BaArings, LLC .oooiieeeececece ettt

=3
o

BlackRock Financial Management,
Brighthouse Services, LLC
Goldman Sachs Asset Management, L.P. ...
Macquarie Asset Management Credit Advisors US, LLC
MetLife Investment Management, LLC
Pacific Investment Management Company LLC ....
Voya Investment Management Co. LLC

107738 ..
284788 ..

SEC .

Not a Registered Investment Advisor .

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

Yes [ X ]

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? ......... .o oottt et e et e et e st e st e ae et e e s e e e e enseeneeeneenneenaeennen

8.2

Yes [ X ]

No [

No [

]

]

]

]



STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

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

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... Yes[ 1 No[X]

8.3



STATEMENT AS OF JUNE 30, 2026 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.

1.6

3.1

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 38,410,310

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 111,309,270

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 $ 149,719,580
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

.0

1.33 Commercial Mortgages ... B e 4,500,000
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 4,500,000
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 $ 154,219,580
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
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 53.500 %
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 ‘%
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

3.2

3.3

34

4.

4.1

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

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
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

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such 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 ]

If no, explain:

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

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

Outstanding
Date Lien Amount

Total 0




ol

STATEMENT AS OF JUNE 30, 2026 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, 2026 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
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.
10. Florida .. .. FL 0.
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 ..... ..699,081,101 |..
34. North Carolina .. .. 187,406 |..
35.  North Dakota 0.
36. Ohio ..cccueenee 0.
37. Oklahoma . 0.
38. Oregon......... 0.
39. Pennsylvania ... 0.
40. Rhode Island .... 0.
41.  South Carolina . 0.
42.  South Dakota ... 0.
43. Tennessee ... 0.
44, Texas ....... 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 alien .. .. OT ... 57,254 |..
59.  SUBLOtAl ..oceiiiiiiiii e 705,609,621
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.cceeereeereeereeereens forrees XX oo oo 387 | [0 (1 [0 387 | 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... oo XXXo.ooo 250,450 oo 0] 0. .0
94.  Aggregate or other amounts not allocable by state......... XXX.......|-ceeeveieiviiennnne. 0] .. 1,727,338 |. 0. .0
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX . 676,464,478 |. 0. .0
96.  Plus reinsurance assumed..........ccooveeeereeneeneeneeneenes fooeees XKuwoooo v 0] . 0. .0
97  Totals (all DUSINESS).......cceeevrreirieirieirieereeneea e XXX ...30,667,430 |. 676,464,478 |. .0|....... 707,587, . .0
98.  Less reinsurance ceded.........ocooereerereeneeneneneneens eoeees XKoo | 17,707,514 |........ 574,570,159 0 592,277,673 0
99. Totals (all business) less reinsurance ceded 12,959,916 101,894,319 455,888 0 115,310, 123 0
DETAILS OF WRITE-INS
58001. Other alien . .57,254 |. 0 0 ...57,254 |..
58002. .....ccoceeennne
58003. ..o feeeee s XXX e
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) 57,254 0 0 0 57,254 0
9401. Internal policy exchanges .........ccooeoveveneeneeens fooveecs XXX oo foereiece (VN A 1,727,338 | [V [ A 1,727,338 |oeiiveccne 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 1,727,338 0 0 1,727,338 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



STATEMENT AS OF JUNE 30, 2026 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 Brighthouse

Company (DE) Insurance Company (MA) Investment Advisers, Securities, LLG (DE) Brightl’li_clJ_Lé:s?DSEe)rvices,
06-0566090 04-2708937 LLC (DE) ’
87726 91626 04-3240897 13-2862391 81-3094008

cl

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

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

Brighthouse Assignment
Company (CT)

BLICNY Property
Ventures, LLC (DE)
88-2890382

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

46-3156033

Euro TL Investments

LLC (DE)

Euro Tl Investments

LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

BLIC Property
Ventures, LLC

(DE)
88-1417697

I

Brighthouse
Renewables Holding,
LLC (DE)
27-2141386

I I

Greater Sandhill I,
LLC (DE)
47-4161401

TLA Holdings LLC
(DE)

74-3261395
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY
SCHEDULE Y
PART 1A - DETAILS 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 ... PO OO 87726 ....|06-0566090 .. | 1546103 ..... ... |Brighthouse Life Insurance Company .. Brighthouse Holdings, LLC .... Ownership .100.000 ...|Brighthouse Financial, Inc. . vee | N0
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|13-2862391 ..| .... Brighthouse Securities, LLC .. .. |Brighthouse Holdings, LLC . . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |..... 91626 ....|04-2708937 ..| .... New England Life Insurance Company .. ..|Brighthouse Holdings, LLC . . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|04-3240897 .. |4288440 . Brighthouse Investment Advisers, LLC .. |Brighthouse Holdings, LLC . . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|81-3094008 .. Brighthouse Services, LLC ..... . |Brighthouse Holdings, LLC .... . [Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....|27-2141386 .. Brighthouse Renewables Holding, LLC . .. |Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 Greater Sandhill I, LLC . . |Brighthouse Renewables Holding, LLC Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| . Euro Tl Investments LLC . .. |Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ... No..
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|46-3156033 .. Brighthouse Assignment Company . . |Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....YES.
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|27-0227067 .. TLA Holdings Il LLC .......... . . |Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|74-3261395 .. TLA Holdings LLC .ovvvvvvviiiiiiiiiiiiiieeieeeeeeeees . |Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |.ccee 16073 .... [81-4750360 .. Brighthouse Reinsurance Company of Delaware .|Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....| werrrrrrnnnnnns Euro TL Investments LLC ..........evvvvvvvvvnnnnnns . |Brighthouse Life Insurance Company . Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc. . ....N0..
. 4932 ...|Brighthouse Holding Group ............... |.ccee 60992 ....|13-3690700 .. |3302479 ..... Brighthouse Life Insurance Company of NY .... ..|Brighthouse Life Insurance Company . . | Ownership.. ..}.100.000 ...|Brighthouse Financial, Inc ... No..
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|81-3846992 .. Brighthouse Financial, Inc. ..... . |Board of Directors ................. .. |Board of Directors.. ..}..0.000 .... [Board of Directors ..........
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weeeeeeeennnnns Brighthouse Holdings, LLC Brighthouse Financial, Inc. .... . | Ownership .100.000 ...|Brighthouse Financial,

Brighthouse Life Insurance Company ......... Ownership
.|Brighthouse Life Insurance Company of NY . |Ownership..

..... 00000 .... [88-1417697 ..
..... 00000 ... |88-2890382 ..

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

BLIC Property Ventures, LLC
BLICNY Property Ventures, LLC

.100.000 ...|Brighthouse Financial,
.100.000 ...|Brighthouse Financial,

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2026 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

6 0 9 9 2 2 0 2 6 4 9 0 0
AT

6 0 9 9 2 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline |II||II|| II”I|I||I|I||I||I|I||I||II||I||I|II|| I|I||I|II|I|| II|
XXXV [Document Identifier 445]

6 0 9 9 2 2 0 2 6 4 4 5 0
remtesazsssemaiet | WA AR
Actuarial Guideline XXXV [Document Identifier 446]

6 0 9 9 2 2 0 2 6 4 4 6 0
s e consee s oo LNRACAV AR VA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 0 9 9 2 2 0 2 6 4 4 7 0 0
N |||
Actuarial Guideline XXXVI [Document Identifier 448]

6 0 9 9 2 2 0 2 6 4 4 8
rmessssisamenana i soumen i | | HNNNAOANARAAI AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 0 9 9 2 2 0 2 6 4 4 9 0
st es oo MM AN AT

6 0 9 9 2 2 0 2 6 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, 2026 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 third party administrator ... e 1,561,853 oo, [V 1,561,853 |[..coovieee 1,485,960
2505.  Advance ceded premiums , .1,499,370 |... 1,457,119
2506. Receivable from reinsurer in liquidation ..o e 415,320 oo 415,320
2597. Summary of remaining write-ins for Line 25 from overflow page 3,476,543 415,320 3,061,223 2,943,079
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504. Legal contingency reserve .... ,
2597. Summary of remaining write-ins for Line 25 from overflow page 18,000 0
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31

5304.  Prior period adjuSTment .......o.oo oottt [ttt [0 [0 181,385
5397. Summary of remaining write-ins for Line 53 from overflow page 0 0 181,385
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized

................ 161,071,010

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

154,219,580

................ 185,830,546

161,071,010

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals .
Deduct amortization of premium, depreciation and proportional amortization
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

26,298,006

685,509
25,542,091

25,542,091

... 35,367,449

5,767,548
... 26,298,006

26,298,006

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

............ 1,528,842,314
... 77,902,553

1,506,471,771

............ 1,692, 183,482
...164,303,443

1,528,842,314

SI101
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

During the Current Quarter for all Bond
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
s and Preferred Stock by NAIC Designation

NAIC Designation

2
Book/Adjusted
Carrying Value Acquisitions
Beginning During

3

Dispositions
During

4

Non-Trading Activity
During

5
Book/Adjusted
Carrying Value

End of

6
Book/Adjusted
Carrying Value

End of

7
Book/Adjusted
Carrying Value

End of

8
Book/Adjusted
Carrying Value
December 31

N o o w0 DN

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a)
NAIC 4 (a)
NAIC 5 (a) ...
NAIC 6 (a)
Total ICO

ISSUER CREDIT OBLIGATIONS (ICO)

NAIC 1 ....

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14.  Total ABS

ASSET-BACKED SECURITIES (ABS)

of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
............ 695,614,713 |................ 40,312,174 |................ 62,810,639 |................... 1,839,279 |................695,614, 713 |..............674,955 527 |.......cceoevrnnniiriecncnn0 e 787,941,698
............ 390,219,108 |.......ccceen... 7,974,640 |.................. 7,663,397 |................ (1,056,750)|................390,219,108 |................389,473,601 |.....ccceooernrvnrnnn.0 [nnnn..... 386,082, 257
............. 10,512,014 |...................2,000,000 |........ccevevreene 500,000 | 21,676 ... 10,512,014 | 12,083,690 |0 [l 12,521,078
............... 9,336,518 [.ovveeeereerenieenns 0 o 0 [ 1,683 09,336,518 [0 9,338,157 [0 . 8,334,977
............... 3,452,944 |0 o 86,687 [ 6,565 [ 3,452,944 08,372,822 |0 [0 3,516,387
0 0 0 0 0 0 0
1,109, 135,297 50,286,814 71,060,723 812,403 1,109, 135,297 1,089,173,791 1,198,396,397
453,906,342 18,310,227 , 453,906,342 441,558,203 432,314,164
............... 4,786,702 - eeeeeeneenenenees 10,331 | (2,881) | 4,786,702 | 4,773,490 |0 [ 4,797,199
............... 5,907,477 oo 0 o 172,180 e (6,077) | 5,907,477 [ 0.5,729,220 | 0 |, 6,237,137
............................. 0 o O i 0 e 0 o 0 i 0 0 L0
............................. 0 oo 0 e O 0 e O e O 0 0
0 0 0 0 0 0 0
464,600,521 5,893,400 18,492,738 59,730 464,600,521 452,060,913 443,348,500

PREFERRED STOCK

15.

16.

17.

18.

19, NAIC 5 ottt bbbttt bbbttt bbbttt ettt ettt e [rnansne s 1,406,429 |.....oooivviiiirin [V [V [V 1,406,429 |.....coovnneeee 1,406,429 |...oooovieiinniceeeenn 0 o 1,406,429
0 N Y (2 ST SRTSTRRT 0 0 0 0 0 0 0
21, TOtAl PrEfErT@d SIOCK .......iuivieieieeiieeieiee ettt 1,406,429 0 0 0 1,406,429 1,406,429 1,406,429
22.  Total ICO, ABS & Preferred Stock 1,575, 142,247 56,180,214 89,553,461 872,133 1,575, 142,247 1,542,641,133 1,643, 151,326

(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:
NAIC1T $ ., 36,169,364 ; NAIC2 $ .oveeveevercreeeieeieias 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 4,838,667 XXX 4,817,284 12,196 0
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..oiiiiiiiieiieeeeee ettt et sttt sae e e eeeneen [eeaesae s s s [0 0

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e s e e e e e e e e e s e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeIVEd ON ISPOSAIS ................cvcviueueuiiiiieititeteteseseeesse st e setesesessss s st e sesesesesessss et et ssesesesesesessasasssesesesesens [sereeseeseseseseneeeananeseeas [V 430,000

7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 4,838,667 |....ooeeceeeeeeieeeieene 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 4,838,667 0
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STATEMENT AS OF JUNE 30, 2026 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, PrOT YEAI) .........c.cuviueveriiriisieeteseissessesesesessssssssesesessssssssesesessssssssesesessssssssesesessssnns sesessssesenn 269,654,405
Cost paid/(consideration receiVed) ON AATITIONS ............ccccviiviueuiiiiiiitetetei st eees ettt es sttt es et b st seses b et et st sese bbbt sssesesebeses s snsesebesessssnsesebesessnsnsnsese thebesesnsssees (49,374,422)
Unrealized ValUuAtion iNCTEASE/(UECTEASE) ..............cvovueueueuiiereeeeseseitssesesesessesssssese st s ssssesesessssssssesesesssssssseses s s s sssses et s sasssses et s s ssnsssesesesssnsesesesssne  sbesitasssiesenns 25,229,307

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 17,334,434
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 9,141,572
AAMOTEIZATION ...ttt st s s s s e £ s £ s s e s e £ s E s E S h e e R AL E A A A AR SRRttt te eheneeb e ees (415,838)
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt tes eabeasessesrearesresresrenre e 0
Total foreign exchange change in DOOK/adjUSIEA CAIMYING VAIUE ..........c.ceuiiiiiirieieieieieee ettt ettt s et esese e e e e s st esesesesesensssesesene febeatatasnensenenenes 525,559
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+849) .......ccceriiiririreriiiiiiieeteteiseeiete et esse bbb ssssse s snnse | tseeesesennees 253,811,874
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 T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 253,811,874
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31 of Prior YEAr (LINE B, PHOT YEAT).............cccueueveeerereereueeeeessceesesesesessssesesesssessssesesesesassssssssessssssssssesasasssssssasas <5essssssesesasassns (69,519)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............ccccueueieeeeerueueeeeeeeeecaeas ceeeeeeeeneeneeeeees 234,482
Add:

Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ............cccccoeeivieieee ceeerenenereneeieeeeas 114,775
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 ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoeeivieieee ceerenererereseeneeeeas 114,775
3.24 Section 1, Column 19, Prior YEAT PIUS ........ccccevevevevereriiieeeieieieteveseseies eeeseenesesesaeneeens (33,663)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees [V 148,438 ..o 148,438
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 8,727,744
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 8,727,744
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 8,727,744
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......cceeuereeruereeeeeeersceesesesesesssaesesesesessssesetesesessssssssesssesssassesesassssassass <5assssssesesesasnas 164,963
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ..........cocrueueieeeececeeteteeeececae e teseseseteteseseesssesesesesesssssassesesessssssesasasessssssesesasansssssesasassnsnas 2aesesesesassnnsssasn 164,963
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STATEMENT AS OF JUNE 30, 2026 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, 2026 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 ......iuiiiiiieiieeee ettt ettt ee et ea et ee e s e et et s s st s s sns s et s ne s et s nes bebesniesinias 253,811,874

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceeueiieieieieieieeeies coeresesieneeeenenens 164,963

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 253,976,837

Part D, SECHON 1, COIUMN B ...ttt s s s s e 2 s e e s e s e e s 2 s e e s e s e s e e s e e s e e s es s s e s s s e s e s et nsesanns eebesniesnias 520,484,673

Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (266,507,836)

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 16 256,438,078

Part B, SECHON 1, COIUMN T3 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et e e et et e e e e e e e e e e e e seee e e eeeeen eaeetesseeseereaseans 164,963

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt ettt es st s et es et eass s s s sesesesesnsnnnsssseneseneninenenes e 256,603,041
Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 522,886,467

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (266,283,426)

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, COIMN 27 .....uuieieiiiieiiseiseeet et se et ss e bbb bbbttt niee sosessnsinsinian 14,766,830
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieiieiieeretseeeeee et sse st se s ssesse st b bbbttt eniee | sosessesiesnsneas 1,455,866
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 16,222,696
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF JUNE 30, 2026 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 PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 114,309,012 |..ocooeee 6,484,694
2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 72,064,127 |.oooienenee 334,677,437
3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 557,558 |.oeoveeiiine 1,346,564
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 2
6. Deduct consideration received 0N ISPOSAIS ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 155,600,000 |............... 228,199,685
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+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 31,330,697 |.oooenee 114,309,012
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) 31,330,697 114,309,012

S108
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STATEMENT AS OF JUNE 30, 2026 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
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE B - PART 2

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

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
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 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
194344 i, FRESNO ..vvvvvvvvnvnnnnininiiiiiniiiiiiins fovnnnnnnnnnnnnns CA s Jeveeeees s [, 03/22/2011 .....|...... 05/27/2026 ..... |.......... 1,677,066 ...cooeeeeeeeennn [0 P PPPPPR L N [0 oy [0 PN [0 oy 0. 1,442,066 |.......... 1,442,066 [.ovvvvvvevnnnnnnnnn O [0 PN
0199999. Mortgages closed by repayment 1,577,066 0 0 0 0 1,442,066 1,442,066 0

FARM MORTGAGES ...

VARIOUS ...

VARIOUS .

1,041,923

COMMERCIAL MORT .

oo ol|o

0299999. Mortgages with pamal repayments

1,577,066

2,483,989

2,483,989

0599999 - Totals
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STATEMENT AS OF JUNE 30, 2026 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 i or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership

8099999 - Totals XXX

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 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 ... e DE......... CAPITAL DISTRIBUTION .. ...12/16/2022 ...|....06/16/2026 ... .0 .0
000000-00-0 ..... Summary Line Adjustment ........coeeeuivieninenn | i e | s e i [ ...0
2299999. Interests in joint ventures, partnersh|ps or limited liability companles (|nc|ud|ng non-registered private funds) - real estate - affiliated 0 0
7899999. Total - unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
7999999. Total - affiliated 83,798 0 0 0 0 0 0 83,798 21,037 0 0 0 62,762

8099999 Totals 83,798 0 0 0 0 0 0 83,798 21,087 0 0 0 62,762




STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
92812V-Y5-9 ......... VIRGINIA ST HSG DEV AUTH MUNITAX_BND REV ...eeeeeuiiiieinnenseeeennnnaeereennnnsaesennnsnsaesennnnnsaseennnnnns |ennnd 04/01/2026 ..... RECLASS TO 1C0 FROM ABS ......ieeeesuuuseeeennuussaaeennnnnaseennnnnsaaeeennnnssaanennnnnssseennnnnsseennnnnnnssesnnns |seennnnnnsseennnnnnsseeennnnnnseeee Joernnnnasseennnnnnneees 3,006,618 [.....oevvvrnniiiiaanns 3,000,000
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 3,006,618 3,000,000
002824-BV-1 ......... ABBOTT LABORATORIES SENIOR CORP_BND 4. .eeeeiieeeie e e eeii e e e ee e e e e e e e e eenn e e e e ennnneees |eennad 05/20/2026 ..... MORGAN STANLEY & CO. INC ...eeeeeeeieeeeeeeeee e e e e ee e e e e e e e e e e e e e e e e e e e nnn e e eees .. 1,160,726 ... 1,217,000 |....
210385-AU-4 . .. | CONSTELLATION ENERGY GENERATIO SENIOR CO .. ....05/12/2026 ..... RBC DOMINION SECURITIES INC. 3,987,240 |... . 4,000,000 |.
34959J-AP-3 . .| FORTIVE CORP SENIOR CORP_BND ~ 5.250% 05 ... ....05/12/2026 ..... MORGAN STANLEY & CO. INC . 3,987,400 |... . 4,000,000 |.
86185L-AA-7 ......... STONEPEAKMOT | ONHOLDCOLTD SECURED CORP BN ...evveeniiiiiuuunniiiiiuiiniiiiiiiiniseiiininnseseessnnnseseesnnnnses |oonend 06/24/2026 ..... WELLS FARGO SECURITIES .. 2,000,000 .... 2,000,000 |[....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 11,135,366 11,217,000
0489999999. Total - issuer credit obligations (unaffiliated) 14,141,984 14,217,000
0499999999. Total - issuer credit obligations (affiliated) 0 0
0509999997. Total - issuer credit obligations - Part 3 14,141,984 14,217,000
0509999998. Total - issuer credit obligations - Part 5 XXX XXX
0509999999. Total - issuer credit obligations 14,141,984 14,217,000
31418F-R8-2 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# MAS 05/19/2026 ..... MORGAN STANLEY & CO. INC .... .. 1,988,865 ... 2,000,430 |....
3142J6-DG-5 . FEDERAL HOME LOAN MORTGAGE COR POOL# RQO . 06/01/2026 ..... BARCLAYS CAPITAL . 3,978,036 |.

03

000000-00-0 ......... SUMMARY LINE ADJ o foeees 06/30/2026 ..... VARIOUS

1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 5,893,400 5,978,466
1889999999. Total - asset-backed securities (unaffiliated) 5,893,400 5,978,466
1899999999. Total - asset-backed securities (affiliated) 0 0
1909999997. Total - asset-backed securities - Part 3 5,893,400 5,978,466
1909999998. Total - asset-backed securities - Part 5 XXX XXX
1909999999. Total - asset-backed securities 5,893,400 5,978,466
2009999999. Total - issuer credit obligations and asset-backed securities 20,035,384 20,195,466
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 20,035,384 XXX 64,107 XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..91282C-CF-6 | UNITED STATES TREASURY SENIOR GOVT BND ....... . 05/31/2026 . |MATURITY ....ovvevvvennnnnnnnnnnnnnns foveeniiiiiiiiiininns fonns 10,100,000 |...... 10,100,000 |........ 9,516,900 |....... 10,040,348 |............... [ P 59,652 |..ooeeiiiiinns [ P 59,652 |..oeeeiiiiinns 0 |..... 10,100,000 |............... 0 fooeiinnnnnees 0 . 05/31/2026 .
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 10, 100,000 10,100,000 9,516,900 10,040,348 0 59,652 0 59,652 0 10,100,000 0 0 XXX
..452151-LF-8 JILLINOIS STATE OF SENIOR MUNITAX_BND GO ... |. 06/01/2026 . ]REDEMPTION 100.0000 ....... | T P 325,833 |........... 325,833 |........... 299,715 |........... 314,536 |............... 0 ooeenns 11,207 [ [V P 11,207 [ 0 f..........325,833 |0 v, . 06/01/2033 .
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 325,833 325,833 299,715 314,536 0 11,297 0 0 XXX
..13033W-3Y-7 | CALIFORNIA INFRASTRUCTURE AND SENIOR MUN .... [. 05/15/2026 . |CALL 100.0000 ... ... 35,000 .0 . 0 .. (4,000) ... . 05/15/2049 .
..626207-YS-7 |MUNICIPAL ELEC AUTH GA SENIOR MUNITAX BN .... [. 04/01/2026 . | CALL 100.0000 ... 66,000 0 0| . (10,703) |. . 04/01/2057 .
..88268)1-AA-3 | TEXAS NAT GAS SECURITIZATION F MUNITAX B .... [. 04/01/2026 . | REDEMPTION 100.0000 ....... |.... ... 29,773 0. 0. .. . 04/01/2035 .
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 130,773 0 0 XXX
..82340%-AB-3 | SHEPHERDS FLAT WIND LLC SECURED CORP BND .... . 04/30/2026 . |REDEMPTION 100.0000 ....... | DT PO 109,822 0 0 . 04/30/2032 .
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 109,822 109,822 109,822 109,822 0 0 0 0 109,822 XXX
..00115*-AA-0 | AES ILUMINA LLC SECURED CORP_BND  6.000 .... |. 06/30/2026 . |REDEMPTION 100.0000 ....... |.... ... 86,687 ...86,687 ...78,766 |.... , , 0 e 0 ..86,687 |.. . 03/26/2032 .
..04248N-AA-1 | ARMY HANATT FAMILY HOUSING TRU SENIOR MU .... [. 06/15/2026 . |REDEMPTION 100.0000 . 41,927 41,927 48,312 |. 46,776 (4,849) 0 ..(4,849) 0| 41,927 . 06/15/2050 .
..06051G-FX-2 |BANK OF AMERICA CORP SENIOR CORPBND 3 .... [. 04/19/2026 . |MATURITY . 6,000,000 ..6,000,000 ..5,727,420 |. .5,987,603 12,397 | 0 0| .6,000,000 . 04/19/2026 .
..12519¢-AA-5 | CED ALAMO 7 LLC SECURED CORP_BND  4.210 .... [. 06/30/2026 . |REDEMPTION 100.0000 . 15,576 .0 0 0| 15,576 . 06/30/2041 .
..12672#-AA-6 | CVS PASSTHROUGH TRUST SECURED CORP_BND .. . 06/10/2026 . | REDEMPTION 100.0000 . 24,803 .0 0 0| 24,803 . 09/10/2034 .
..126746-AA-6 | CVS PASSTHROUGH TRUST SECURED CORP_BND .. . 06/10/2026 . | REDEMPTION 100.0000 . 5,892 .0 0 0| . 5,892 . 08/10/2035 .
..24617#-AA-9 | DELAWARE NORTH COMPANIES INC B SECURED C .... |. 05/14/2026 . |REDEMPTION 100.0000 . 50,349 .0 0 0| 50,349 . 11/14/2034 .
..36877#-AA-0 | FRISCO HQ OPERATIONS LLC SECURED CORP_BN ..... . 06/15/2026 . | REDEMPTION 100.0000 . 70,232 |. ...0 ] 0 0| 70,232 . 12/15/2037 .
..48268@-AM-6 |KPMG LLP SENIOR CORP_BND ~ 3.240% 06/30/ .... . 06/30/2026 . |MATWRITY ..... .4,001,231 (1,231) | 0 0| .4,000,000 . 06/30/2026 .
..50073@-AA-4 | MESQUITE POWER LLC SECURED CORP_BND 4. .... . 06/30/2026 . |REDEMPTION . . 27,297 |. ...0 ] 0 0| 27,297 . 12/31/2039 .
..62927#-AE-6 |NFL VENTURES LP SENIOR CORP_BND ~ 3.400% .... . 04/15/2026 . |REDEMPTION 100.0000 . 14,720 |. .0 0 0| 14,720 . 04/15/2030 .
..62027#-AF-3 |NFL VENTURES LP SENIOR CORP_BND ~ 3.480% .... [. 04/15/2026 . |REDEMPTION 100.0000 . L7125 | .0 0 0| 7,125 . 04/15/2031 .
..62927#-AG-1 |NFL VENTURES LP SENIOR CORP_BND ~ 3.570% .... . 04/15/2026 . |REDEMPTION 100.0000 . 10,331 .0 0 0| . 04/15/2082 .
..73937@-AA-1 | POWERSOUTH ENERGY COOP SECURED CORP_BND . . 04/04/2026 . | REDEMPTION 100.0000 . 85,714 |. .0 0 0| . 04/04/2039 .
..78512%-AA-5 | S&E REPLACEMENT POWER LLC SECURED CORP_B . 06/30/2026 . | REDEMPTION 100.0000 . 46,392 |. .0 0 0| . 05/31/2029 .
..82340*-AA-5 | SHEPHERDS FLAT WIND LLC SECURED CORP_BND . 04/30/2026 . | REDEMPTION 100.0000 . 27,456 |. .0 0 0| . 04/30/2032 .
..83416W-AB-9 | SOLAR STAR FUNDING LLC SECURED CORP_BND ...... . 06/30/2026 . | REDEMPTION 100.0000 ...30,956 |.... .0 .0 . 0 . 06/30/2035 .
..84334#-AA-5 | SOUTHERN MARYLAND ELECTRIC COO SECURED C .... . 04/16/2026 . |REDEMPTION 100.0000 ....5,900 |.... .0 .0 . 0 . 04/16/2048 .
..85234#-AB-1 | STADIUM FUNDING TRUST SECURED CORP_BND . 04/01/2026 . | REDEMPTION 100.0000 . 35,409 |. .0 0 0| . 04/01/2039 .
..72008P-9A-6 | PLENARY HEALTH NORTH BAY FINCO SECURED C . 06/13/2026 . | REDEMPTION 100.0000 . ..9,856 10,464 |. (566) |. 0 6 | . 03/13/2040 .
..00084D-AL-4 | ABN AMRO BANK NV SUB CORP_BND 144A 4.8 .... [. 04/18/2026 . |MATURITY .....oovvvviviiiiiiiiiniinns |oee . 3,725,000 .3,732,82%5 |.... ... (7,825)]. .0 . 0. . 04/18/2026 .
..00183F-AA-3 | ANNO 2017 JOINT HOLDING UK L SECURED C .... . 06/30/2026 . |REDEMPTION 100.0000 ....... . . ...0 ] .0 . . 05/31/2033 .
..G2735%-AA-9 | GREAT ROLLING STOCK COMPANY LT SEC CORP_ .... |. 06/30/2026 . |REDEMPTION 100.0000 . 0 . 11/30/2027 .
..G4086#-AG-3 | GREENCORE GROUP PLC SENIOR CORP_BND 4. . 06/14/2026 . | REDEMPTION 100.0000 . 0 . 06/14/2026 .
. 000000-00-0 | SUMMARY ADJUSTMENT ..........eevvninnnnnnnnnnnnnnes . 06/30/2026 . | VARIOUS ....oevvvviiiiiiiiiiiiieeees .0 .. . 07/01/2026 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 15,079,708 15,079,072 15,040, 105 15,080,836 0 5) 15,079,709 (1,441) 288,906 XXX
..11120V-AC-7 |BRIXMOR OPERATING PARTNERSHIP SENIOR COR .... [. 05/26/2026 . |CALL 100.0000 ... . 2,700,000 ..2,700,000 ..2,681,856 |........2,699,006 |.... .0 . 0| .2,699,879 |.. 121 .49,809 |. 06/15/2026 .
..53621@-AF-3 |LION INDUSTRIAL PROPERTIES LP SENIOR COR .... [. 05/16/2026 . |MATURITY .. ..600,000 . 600,000 . 600,000 |. . 600,000 |. 0 0| 600,000 .. 0 |. 05/16/2026 .
..74264*-AC-0 |PRISA LHC LLC SENIOR CORP BND  3.750% 0 .... [. 04/01/2026 . | MATURITY . 1,000,000 ..1,000,000 ..1,000,000 |........1,000,000 |.... .0 .. .0 | .1,000,000 |.. ,750 |. 04/01/2026 .
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 4,300,000 4,300,000 4,281,856 4,299,006 0 874 0 874 0 4,299,879 0 121 121 68,559 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 30,046,136 30,045,500 29,397,895 29,990,191 0 73,388 0 73,388 (1,415) 30,060,719 (1,440) (14,583) (16,023) 410,332 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 30,046, 136 30,045,500 29,397,895 29,990, 191 0 73,388 0 73,388 (1,415) 30,060,719 (1,440) (14,583) (16,023) 410,332 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 30,046, 136 30,045,500 29,397,8% 29,990,191 0 73,388 0 73,388 (1,415) 30,060,719 (1,440) (14,583) (16,023) 410,332 XXX XXX
..38374C-CC-3 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... | 06/01/2026 .‘PAYDOWN .. 145,416 .. 145,416 .. 134,462 .. 142,906 0 |... .0 .. 0 e .0 3,315 |. 09/20/2033 . [1.A ........
..38374M-MC-0 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... [. 06/01/2026 . |PAYDOIN ... 0. .0 ... ...0 .. 1,494 1. 12/20/2035 . [1.A ........
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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}
CusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..38381A-FV-3 | GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... [. 06/01/2026 . [PAYDONN ........ccceeeiiiiiiiiiiiinss Joovenieieieeeneeeees |oeeeeens 243,551 |........... 243,551 |........... 232,452 |........... 234,999 |..oooiiinenns [V PP 8,552 |...ooeeenns [V PP 8,552 |...ooeeenns [ P 243,551 |o.ueevnnnnnnnns 0 fooeiinnnnnees [ PP [ 3,634 |. 10/20/2048 . |1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 453,790 453,790 424,470 440,676 0 13,113 0 13,113 0 0 XXX
..3132AC-S7-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# ZTO .... [. 06/01/2026 . |PAYDOIN ... 12,11 ... 13,235 |.... ... (1,124) ). .0 . 0 0 . 07/01/2048 . (1.
..3132DN-21{-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 .... [. 06/01/2026 . |PAYDONN . 44,576 , , K 45,068 |. ... (492) | 0 0| , 0| . 10/01/2052 . (1.
.. 31320N-S7-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 .... [. 06/01/2026 . |PAYDOIN . .. 502,745 ..502,745 ..488,312 |. ..488,879 |. 13,865 |. 0 0| .502,745 0| . 08/01/2052 . (1.
..3132DN-XL-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 .... [. 06/01/2026 . |PAYDOIN . .. 497,318 ..497,318 ..496,929 |. ..496,929 |. ... 389 | 0 0| .497,318 0| . 09/01/2052 . (1.
..31320V-7C-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD8 .... [. 06/01/2026 . |PAYDOIN . 26,693 26,693 28,061 |. 27,914 | (1,221) 0 0| 26,693 0| . 09/01/2050 . (1.
..3132DW-NF-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# SD8 .... [. 06/01/2026 . |PAYDONN . .93,542 93,542 91,174 |. 91,190 |. .2,351 0 0| 93,542 0| . 01/01/2085 . (1.
..3133A6-TL-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# QBO .... [. 06/01/2026 . |PAYDOIN . ..8,599 .8,599 .9,358 | 9,289 (689) 0 0| . 8,599 0| . 06/01/2050 . (1.
..3133A7-PJ-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# QB1 .... [. 06/01/2026 . |PAYDONN . 4,530) 0 0| 56,540 0| . 07/01/2050 . (1.
..3133B0-RI-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# QD3 .... [. 06/01/2026 . |PAYDONN . (845) 0 0| 19,079 0| . 12/01/2051 . (1.
..31359T-24-3 | FANNIE MAE FNMA_98-39 SENIOR AGENCY_CMO . 06/01/2026 . | PAYDOUN . (136) 0 0| 0| . 06/20/2028 . (1.
..3136AP-VL-3 | FNMA_15-59B SENIOR AGENCY_CMO _15-59B ... . 06/01/2026 . | PAYDOUN . K 4,956 0 0| 0| . 08/25/2045 . (1.
..3136BP-JF-9 | FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG . 06/25/2026 . | PAYDOUN . .. 492,563 ..492,563 ..491,563 |. 1,427 0 0| 0| . 11/25/2052 . (1.
..3136BU-2D-1 | FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... [. 06/25/2026 . |PAYDOIN . .. 759,892 ..759,892 ..760,842 |. ... (330) | 0 0| . 0| . 03/25/2055 . (1.
..3136BI-Y6-7 | FEDERALNAT IONALMORTGAGEASSO SENIOR AGENC .... . 06/25/2026 . | PAYDOIN . ,222,828 ,222,828 1,235,438 |.ooevveiiiiiinnns .. (12,610) |. 0 0| 1,222,828 0| . 08/25/2055 . (1.
..3137A3-4X-4 | FREDDIE MAC FHLMC_3763 SENIOR AGENCY_CMO .... [. 06/01/2026 . |PAYDOIN ... 477,568 419,664 |.... ... 25,766 |. .0 . v |eeennnnn. 477,568 .. 0 . 11/15/2040 . (1.
..3137B5-4G-5 |FHLMC_42-59 SENIOR AGENCY_CMO _42-59 3 .... [. 06/01/2026 . |PAYDOIN ... ...52,1717 ...50,734 |.... .0 . 0 . 0 . 08/15/2041 . (1.
..3137FE-SA-9 | FREDDIE MAC FHLMC_47 SENIOR AGENCY_CMO _ .... [. 06/01/2026 . |PAYDOIN . . ..303,753 ..310,967 |. (4,506) | 0 . (4,506) 0| . 0| . 08/15/2047 . 1.A
..3137HH-CM-1 | FEDERALHOMELOANMORTGAGECOR SENIOR AGENCY ... [. 06/25/2026 . | PAYDOIN . ,271,166 ..1,271,166 ..1,280,700 |. K .(9,534) | 0 ..(9,534) 0| 1,271,166 0| . 11/25/2054 . [1.A .
..3137HJ-AU-1 | FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .... [. 06/25/2026 . |PAYDONN ......cccoeiiiieiiiiiiiiiiees e e ,028,651 |........ 1,028,651 ,033,151 |........1,032,312 [.... ... (3,861) . .0 . 0 e 1,028,651 |.. 0 . 10/25/2054 . [1.A ........
..3137HK-GX-6 | FREDDIE MAC REMICS FHR_5517 SENIOR AGENC .... [. 06/25/2026 . |PAYDOIN ... ,221,2% .1,227,29% .1,228,830 |........1,227,828 |.... ... (532) | .0 . 0 e 1,227,296 .. 0 . 03/25/2055 . [1.A ........
..3137HK-XR-0 | FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .... [. 06/25/2026 . |PAYDOIN . .. 842,625 . . . (109) |. 0 0| .842,625 0| . 03/25/2055 . [1.A .
..31392-7B-0 | FHLMC STRUCTURED PASS THROUGH SENIOR AGE .... . 06/01/2026 . | PAYDOIN . 13,959 .(2,549) | 0 0| 13,959 0| . 09/25/2043 . [1.A .
..31393W-BD-0 | FREDDIE MAC FHLMC_2640 SENIOR AGENCY_CMO .... [. 06/01/2026 . |PAYDOIN . 21,904 K K L4 0 0| 21,904 0| . 07/15/2033 . [1.A .
..31304D-E4-8 | FANNIE MAE FNMA_05-53 SENIOR AGENCY_CMO ..... . 06/01/2026 . |PAYDOIN . .. 132,024 .. 132,024 ..128,104 |. ..130,430 |. 1,594 0 0| .132,024 0| . 06/25/2035 . [1.A .
..31394V-E8-9 | FANNIE MAE FNMA_06-2 SENIOR AGENCY_CMO _ .... [. 06/01/2026 . |PAYDOIN . .. 187,212 ..187,212 . 189,680 |. ..187,483 |. (271) 0 0| 187,212 0| . 02/25/2036 . 1.A .
..31305P-PE-6 | FREDDIE MAC FHLMC_2948 SENIOR AGENCY CMO .... [. 06/01/2026 . |PAYDOIN . 63,183 63,183 61,349 |. 62,487 |. . 696 0 0| 63,183 0| . 03/15/2035 . [1.A .
..31395R-2E-7 | FREDDIE MAC FHLMC_2049 SENIOR AGENCY_CMO .... [. 06/01/2026 . |PAYDOIN . 33,463 33,463 32,565 |. 33,112 |. . 351 0 0| 33,463 0| . 03/15/2035 . 1.A .
..31396C-3Y-4 | FREDDIE MAC REFERENCE REMIC -T SENIOR AG .... [. 06/01/2026 . | PAYDOIN . 79,327 79,327 78,427 |. 77,526 |. 1,800 0 0| 79,327 0| . 10/15/2035 . [1.A .
..31396C-LG-3 |FREDDIE MAC FHLMC_3054 SENIOR AGENCY_CMO .... [. 06/01/2026 . |PAYDOIN . 74,040 74,040 72,045 |. 73,311 | . 730 0 0| 74,040 0| . 10/15/2035 . [1.A .
..31396E-75-8 | FREDDIE MAC FHLMC_3062 SENIOR AGENCY_CMO .... [. 06/01/2026 . |PAYDOIN . .. 126,889 ..126,889 ..122,438 |. .. 125,475 |. 1,414 0 0| .126,889 0| . 11/15/2035 . [1.A .
..31396F-GZ-0 | FREDDIE MAC FHLMC_3073 SENIOR AGENCY_CMO .... [. 06/01/2026 . |PAYDOIN . 93,204 93,204 90,397 |. 92,183 |. 1,021 0 0| 93,204 0| . 11/15/2035 . [1.A .
..31396H-AL-3 | FREDDIE MAC FHLMC_5 SENIOR AGENCY_CMO _5 .... [. 06/01/2026 . |PAYDOIN . .. 257,623 ..257,623 ..243,123 |. ..252,999 |. 4,624 0 0| .257,623 0| . 02/15/2036 . [1.A .
..31398G-QR-3 | FANNIE MAE FNMA_09-111 SENIOR AGENCY_CMO .... [. 06/01/2026 . |PAYDOIN . 22,285 20,863 |. 1,422 0 0| 22,285 0| . 01/25/2040 . [1.A .
..3140J5-40-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 .... [. 06/01/2026 . | PAYDONN . ..2,433 .2,627 |. 0 0| . 2,433 0| . 09/01/2047 . [1.A .
..3140J9-FU-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... [. 06/01/2026 . |PAYDOIN . . . 0 0| .310 0| . 1170172048 . [1.A .
..3140MP-50-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BV .... [. 06/01/2026 . |PAYDOIN ... .0 . 0 .128,8% |.. 0 . 05/01/2052 . [1.A ........
..3140X7-RU-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... [. 06/01/2026 . |PAYDOIN ... .0 . 0 ..10,019 |.. 0 . 10/01/2049 . [1.A ........
..3140X7-YR-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... [. 06/01/2026 . |PAYDONN . 0 0| 53,265 0| . 09/01/2050 . [1.A .
..3140X8-JJ-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... [. 06/01/2026 . |PAYDOIN . 0 0| 31,833 0| . 1170172050 . [1.A .
..31418D-SH-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... [. 06/01/2026 . |PAYDOIN ... .0 . 0 ..38,666 |.. 0 . 09/01/2050 . [1.A ........
..31418D-8J-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... [. 06/01/2026 . |PAYDOIN ... .0 . 0 .. 24,691 0 . 09/01/2050 . [1.A ........
..31418F-R8-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# MAS5 .... [. 06/01/2026 . |PAYDONN . 0 0| 23,239 0| . 12/01/2055 . [1.A .
.. 36563P-JG-5 | SEASONED CREDIT RISK TRANSFER SENIOR AGE .... [. 06/01/2026 . |PAYDOIN ... .. 0. 0. ... 7,516 |.. .0 . . 07/25/2058 . [1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 10,431,492 10,423,976 10,353,699 7,867,156 0 25,092 0 0 10,431,492 0 0 XXX XXX
..03466F-AC-1 | ANGEL OAK MORTGAGE TRUST AOMT SENIOR WHO .... [. 06/01/2026 . | PAYDONN 0 0 0 . 10/25/2070 . [1.A ........
..034942-AA-0 | ANGEL OAK MORTGAGE TRUST AOMT SENIOR WHO .... [. 06/01/2026 . |PAYDOIN ... .0 . 0 0 . 01/25/2069 . [1.A FE .
..04544Q-AD-9 | ASSET BACKED SECURITIES CORP H SENIOR AB .... . 06/25/2026 . | PAYDOIN . 0 0| 0| . 11/25/2036 . [1.A FM
..04544T-AA-9 | ASSET BACKED SECURITIES CORP H SENIOR AB .... [. 06/25/2026 . |PAYDOIN . 0 0| 0| . 05/25/2037 . [1.A FM .
..07386R-AC-3 |BEAR STEARNS ASSET BACKED SECU SENIOR AB .... [. 06/25/2026 . | PAYDOIN ... .0 .. .0 .. .0 .. . 02/25/2087 . [1.A FM .
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..073871-AC-9 |BEAR STEARNS ALT-A TRUST BALTA SUPSEN WH .... |. 06/25/2026 . |PAYDOIN ... ....6,269 ....6,018 [.... ... 915 | 0. o0 |- 6,933 |.. o0 ) ...0 ....97 |. 08/25/2036 .
..07401J-AA-6 |BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO .... |. 06/25/2026 . |PAYDONN . .2,915 .2,582 | . 333 | 0 0| .2,915 0| .43 |. 12/25/2036 .
..07401M-AG-6 |BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO .... |. 06/25/2026 . |PAYDOIN . 25,551 24,586 |. 0 0| 25,551 0| 346 |. 02/25/2037 .
..10568K-AA-6 [BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... |. 06/01/2026 . |PAYDONN . 11,209 |. 0 0| 11,209 0| 200 |. 11/25/2061 .
..10569F-AA-6 | BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... |. 06/01/2026 . |PAYDONN . .9,352 | 0 0| . 9,352 0| 152 |. 09/25/2061 .
..10569M-AC-7 [BRAVO RESIDENTIAL FUNDING TRUS WHOLE_CMO .... |. 06/01/2026 . |PAYDONN . .. 113,164 |. 0 0| 112,352 0| ,665 . 12/25/2064 .
..105927-AC-1 [BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... |. 06/01/2026 . |PAYDOIN . ... 13,399 0 0| 13,399 0| ...311 |. 03/25/2065 .
..12566U-AD-6 | CITIMORTGAGE ALTERNATIVE LOAN SUPSEN WHO .... |. 06/01/2026 . |PAYDOIN ... .... 179,106 .0 w0 ] 172,180 |.. w0 ] ,216 [. 02/25/2037 .
..12648I-AE-2 |CREDIT SUISSE MORTGAGE CAPITAL SENIOR WH .... |. 06/01/2026 . |PAYDOIN ... L3717 0. o0 |- 37,11 o0 ). ...0 ...464 |. 03/29/2038 .
..12659Y-AA-2 [ COLT MORTGAGE LOAN TRUST COLT SENIOR WHO .... |. 06/01/2026 . |PAYDONN . 57,298 0 0| 57,298 0| 983 |. 02/01/2067 .
..12660B-AM-3 [CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... |. 06/01/2026 . |PAYDONN . 17,666 0 0| 17,666 0| .. 259 . 01/25/2067 .
..12663D-AC-8 |CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... |. 06/01/2026 . |PAYDOIN ... ... 36,756 .0 w0 ] ..36,756 |.. w0 ] .0 ...820 |. 05/25/2067 .
..12665\-AC-4 |CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... |. 06/01/2026 . |PAYDOIN ... ...30,978 0. o0 |- ..30,978 |.. o0 ] ...617 |. 05/25/2067 .
..12668A-X6-7 | COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... |. 06/01/2026 . | PAYDOIN . 42,205 0 0| 0| . 01/25/2036 .
..126694-16-2 | COUNTRYWIDE HOME LOANS CWHL_06 SUPSEN WH .... |. 06/25/2026 . |PAYDOIN . .2,114 0 0| 0| . 04/25/2046 .
..16165A-AD-6 | CHASEFLEX TRUST CFLX_07-3 SUPSEN WHOLE_C .... |. 06/25/2026 . |PAYDOIN . 0 0| 0| . 07/25/2037 .
..17311L-AB-7 [CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... |. 06/01/2026 . |PAYDOIN . 0 0| .0 | . 04/25/2037 .
..17313B-AA-9 [CITIGROUP MORTGAGE LOAN TRUST SENIOR ABS .... |. 06/25/2026 . |PAYDONN . 0 0| 0| . 05/25/2037 .
..19685E-AA-9 [ COLT MORTGAGE LOAN TRUST COLT SENIOR WHO .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 02/25/2067 .
..23332U-DB-7 [DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... |. 06/22/2026 . |PAYDONN . 0 0| 0| . 03/19/2045 .
..23332U-EL-4 [DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... |. 06/22/2026 . |PAYDOINN . 0 0| 0| . 08/19/2045 .
..24380X-AA-5 | DEEPHAVEN RESIDENTIAL MORTGAGE SENIOR WH .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 03/25/2067 .
..362334-B0-6 |GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... |. 06/25/2026 . |PAYDOIN . 0 0| 0| . 03/25/2036 .
..36264E-AG-9 |GS MORTGAGEBACKED SECURITIES T SENIOR WH .... |. 06/01/2026 . | PAYDONN . 0 0| 0| . 05/25/2062 .
..368310-AC-5 |GCAT TRUST GCAT_25-NQM6 WHOLE_CMO _25-NQ .... |. 06/01/2026 . |PAYDOINN . 0 0| 0| . 10/25/2070 .
..41161P-ED-1 [HARBORVIEW MORTGAGE LOAN TRUST SENIOR WH .... |. 06/01/2026 . | PAYDONN . 0 0| 0| . 05/19/2034 .
..41161P-LC-5 [HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH .... |. 06/22/2026 . |PAYDOIN . 0 0| 0| . 03/19/2035 .
..41161P-MF-7 [HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH .... |. 06/22/2026 . |PAYDONN . 0 0| 0| . 06/19/2035 .
..465930-AC-2 | JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... |. 06/01/2026 . |PAYDOIN ... 0. o0 |- o0 ] . 06/25/2065 .
..465976-AA-6 | JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... |. 06/01/2026 . |PAYDOIN ... .0 w0 ] w0 ] . 07/25/2052 .
..46629B-AC-3 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 08/25/2036 .
..466290-AC-0 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 10/25/2036 .
..46630M-AF-9 | JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... |. 06/01/2026 . |PAYDOIN ... 0. o0 |- o0 ] . 01/25/2037 .
..525221-HD-2 | LEHMAN XS TRUST LXS_06-2N SUPSEN WHOLE_C .... |. 06/01/2026 . |PAYDOIN ... .0 w0 ] w0 ] . 02/25/2036 .
..525226-AN-6 | LEHMAN XS TRUST LXS_06-12N SUPSEN WHOLE_ .... |. 06/25/2026 . |PAYDOIN . 0 0| 0| . 08/25/2046 .
..525227-AE-4 | LEHMAN XS TRUST LXS_06-GP2 SUPSEN WHOLE_ .... |. 06/25/2026 . |PAYDOIN . 0 0| 0| . 06/25/2046 .
..52522D0-A0-4 |LEHMAN XS TRUST LXS_06-16N SENIOR WHOLE_ .... |. 06/25/2026 . |PAYDOIN ... 0. o0 |- o0 ] . 11/25/2046 .
..54251P-AA-5 | LONG BEACH MORTGAGE LOAN TRUST SENIOR AB .... |. 06/25/2026 . |PAYDOIN ... .0 w0 ] w0 ] . 06/25/2036 .
..55283F-AA-6 [ MFRA TRUST MFRA_21-NQM1 SENIOR WHOLE_CMO .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 04/25/2065 .
..617790-AA-1 [ MORGAN STANLEY RESIDENTIAL MOR SENIOR WH .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 09/25/2070 .
..64831X-AC-2 [NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 04/25/2065 .
..64832K-AC-9 [NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 10/25/2065 .
..65535V-DB-1 [NOMURA ASSET ACCEPTANCE CORPOR SENIOR IIH ..... |. 06/01/2026 . | PAYDOINN . 0 0| 0| . 07/25/2034 .
..66988V-AA-6 [ NOVASTAR HOME EQUITY LOAN NHEL SENIOR AB .... |. 06/25/2026 . |PAYDONN . 0 0| 0| . 06/25/2036 .
..751150-AA-1 [RESIDENTIAL ACCREDIT LOANS INC SUPSEN WH .... |. 06/01/2026 . |PAYDOIN . 0 0| 0| . 09/25/2046 .
..751150-AD-5 [RESIDENTIAL ACCREDIT LOANS INC SUPSEN WH .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 09/25/2046 .
..75115H-AB-2 [RESIDENTIAL ACCREDIT LOANS INC SENIOR WH .... |. 06/25/2026 . |PAYDONN . 0 0| 0| . 12/26/2036 .
..76116R-AA-9 [RESMAE MORTGAGE LOAN TRUST RSM SENIOR AB .... |. 06/25/2026 . |PAYDONN . 0 0| 0| . 02/25/2036 .
..784330-AA-3 [SG RESIDENTIAL MORTGAGE TRUST SENIOR WHO .... |. 06/01/2026 . |PAYDOIN . 0 0| 0| . 03/25/2062 .
..85573U-AA-9 [ STARWOOD MORTGAGE RESIDENTIAL SENIOR WHO .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 02/25/2067 .
..86359D-UT-2 [LEHMAN XS TRUST LXS_05-5N SENIOR WHOLE_C .... |. 06/25/2026 . |PAYDOIN . 0 .0 | 0| . 11/25/2035 .
..86359L-QM-4 [ STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |. 06/01/2026 . |PAYDONN . 0 0| 0| . 03/25/2046 .
..86362X-AP-3 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |. 06/25/2026 . |PAYDOINN . 0 .0 | 0| . 01/25/2037 .
..86363D-AA-9 [ STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... |. 06/25/2026 . | PAYDOIN ... .0 .. .0 .. .0 .. . 02/25/2037 .
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..863631-AG-4 | STRUCTURED ASSET SECURITIES CO SENIOR AB .... |[. 06/25/2026 . |PAYDONN ......ccoeiiiiiiiiiiiiiiiiies oo |, 4,742 4,782 ... 4,569 |.... .0 . L 178 0 .. 4,782 .. 0 e ....84 |. 05/25/2047 .
..92538F-AA-2 | VERUS SECURITIZATION TRUST VER SENIOR WH .... [. 06/01/2026 . |PAYDOIN . 24,516 24,516 24,515 |. 0 .0 0| 24,516 0| 106 |. 02/25/2066 .
..92538I-AA-5 | VERUS SECURITIZATION TRUST VER SENIOR WH .... [. 06/01/2026 . |PAYDOIN . 32,851 32,851 32,851 0 0| 32,851 0| . 01/25/2067 .
..93364E-AE-4 | WAMU ASSET-BACKED CERTIFICATES SENIOR AB .... [. 06/25/2026 . |PAYDOIN . .47 184 | 0 0| 247 0| . 056/25/2037 .
..93364E-AF-1 | WAMU ASSET-BACKED CERTIFICATES SENIOR AB .... [. 06/25/2026 . | PAYDOIN ... .. ... 442 ... .0 .. .0 .. L4482 ). .0 .. . 05/25/2087 .
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 1,394,802 1,401,020 1,326,453 1,334,056 0 0 1,394,802 0 XXX
..05594L-AA-2 | BX TRUST BX_25-JDI LCF SENIOR_CMBS _25-J .... . 06/15/2026 .|PAYDOIN ... ... 24,884 ...24,884 ...24,884 |............24,884 |.... .0 . 0 ..24,884 |.. 0 . 11/15/2042 . (1.
..05609T-AC-4 |BX TRUST BX_22-VAMF SUB SUB_CMBS _22-VAM .... [. 06/15/2026 . |PAYDOIN . .. 143,132 .. 143, .. 142,774 | .. 142,774 | 0 0| 143,132 0| . 01/15/2039 . (1.
..05609T-AE-0 |BX TRUST BX_22-VAMF SUB SUB_CMBS _22-VAM .... [. 06/15/2026 . |PAYDOIN . ..108,015 . 108,015 ..107,745 |. ..107,724 | 0 0| 108,015 0| . 01/15/2039 . (1.
..05609T-AG-5 |BX TRUST BX_22-VAMF SUB SUB_CMBS _22-VAM .... [. 06/15/2026 . |PAYDOIN . 23,190 ...23,190 23,132 |. 22,934 |. 0 0| 23,190 0| . 01/15/2039 . (1.
..12504P-AV-3 | CREDIT SUISSE MORTGAGE TRUST C LCF SENIO .... [. 06/01/2026 . |PAYDOIN . .. 313,671 ..313,571 ..322,976 |. ..313,784 |. 0 0| .313,571 0| . 12/15/2049 . (1.
..61765N-AD-8 | MORGAN STANLEY REREMIC TRUST M MEZZANIN ..... . 06/25/2026 . |PAYDOIN . 37,640 33,634 19,084 |. 22,857 |. 0 0| 0| . 10/26/2046 . (1.
..64831M-AA-0 | NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO .... [. 06/01/2026 . |PAYDOIN . 28,291 28,201 28,185 |. 28,201 |. 0 0| 0| . 03/27/2062 . (1.
.. 74332X-AA-9 | PROGRESS RESIDENTIAL MASTER TR SENIOR SE .... [. 06/01/2026 . |PAYDONN . 13,604 13,604 13,599 |. 13,599 |. 0 0| 0| . 05/17/2041 . (1.
..872635-AA-5 | TOORAK MORTGAGE TRUST TRK_22-1 SENIOR WH .... [. 06/01/2026 . |PAYDOIN . 53,546 |. 0 0| 0| . 02/25/2057 . (1.
..89616Y-AA-2 | TRICON RESIDENTIAL TRUST TCN_2 LCF SENIO .... [. 06/01/2026 . |PAYDOIN . L3,177 . 0 0| 0| . 08/17/2041 . (1.
..92258X-AA-1 | VELOCITY COMMERCIAL CAPITAL LO SENIOR WH .... [. 06/01/2026 . |PAYDOIN ... R R . . ..., 60,939 | .0 . 0 e . .. .0 . . 02/25/2052 . (1.
..92812V-Y5-9 |VIRGINIA ST HSG DEV AUTH MUNITAX BND REV .... |. 04/01/2026 . |RECLASS FROM ABS TO 100 ...ccoooe |oveeveineeienennnens |oeees 3,006,618 |........ 3,000,000 |........ 3,013,110 |........ 3,006,618 0 [ 3,006,618 0 . 04/01/2051 . [1.
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 3,817,085 3,806,461 3,813,044 3,801,127 0 0 3,817,085 0 XXX XXX
..054977-AB-9 |BHG SECURITIZATION TRUST BHG_2 SUB ABS_A .... [. 05/17/2026 . |PAYDOIN ... .. 191,739 ..191,739 191,726 ).......... 191,726 |.... .0 . 0 191,739 |.. 0 . 02/17/2035 . [1.A FE ...
..054977-AC-7 |BHG SECURITIZATION TRUST BHG_2 SUB ABS_A .... [. 06/17/2026 . |PAYDOIN . .. 143,867 ..143,867 ..143,813 |. .. 143,843 |. 0 0| .143,867 0| . 02/17/2035 . [1.B FE ...
..28165A-AA-7 | EDVESTINU PRIVATE EDUCATION LO SENIOR AB .... [. 06/25/2026 . |PAYDOIN . ..5,109 .5,109 . 4,983 | .5,023 | 0 0| 0| . 11/25/2040 . [1.A FE ...
..28628C-AA-4 |ELFI GRADUATE LOAN PROGRAM ELF SENIOR AB .... [. 06/25/2026 . | PAYDOIN . 30,663 30,663 30,662 |. 30,662 |. 0 0| 0| . 08/26/2047 . [1.A FE ...
..35042T-AA-0 | FOUNDATION FINANCE TRUST FFIN SENIOR ABS .... [. 06/15/2026 . |PAYDOIN . .. 103,820 ..103,820 . 103,816 |. . 103,816 |. 0 0| 0| . 08/15/2052 . [1.A FE ...
..38150Y-AA-1 | GOLDMAN HOME IMPROVEMENT TRUST SENIOR AB .... [. 06/25/2026 . | PAYDOIN . 22,107 22,107 21,865 |. 21,865 |. 0 0| 0| . 06/25/2052 . [1.A FE ...
..38237J-AA-1 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... [. 06/20/2026 . |PAYDOIN ... ....45,425 ... 45,425 45,414 45,414 | .0 . 0 0 . 01/20/2049 . [1.F FE ...
..38237K-AA-8 | GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... [. 06/20/2026 . |PAYDONN ......ccooiiiiiiiiiiiiiiiiies oo e, 5,331 ....5,331 ....5,260 |............. 5,282 |.... .0 . 0 0 . 04/20/2049 . [2.C FE ...
..539480-AA-4 | LOANPAL SOLAR LOAN LTD LPSLT_2 SENIOR AB .... [. 06/20/2026 . |PAYDOIN . 33,070 33,070 33,018 |. 33,041 |. 0 0| 0| . 03/20/2048 . [1.D FE ...
..61945L-AA-1 | MOSAIC SOLAR LOANS LLC MSAIC_1 SENIOR AB .... [. 06/20/2026 . |PAYDOIN . 12,368 12,368 13,126 | 12,949 |. 0 0| 0| . 09/20/2040 . [1.A FE ...
..61946F-AA-3 | MOSAIC SOLAR LOANS LLC MSAIC_1 SENIOR AB .... [. 06/20/2026 . |PAYDOIN ... ... 15,3713 ...16,373 ...16,540 |............16,040 |.... .0 . 0 0 . 06/22/2043 . [1.D FE ...
..619460-AA-9 | MOSAIC SOLAR LOAN TRUST MSAIC SENIOR ABS .... [. 06/20/2026 . |PAYDOIN ... . 22,713 ...22,713 ...21,873 |............ 22,022 |.... .0 . 0 0 . 01/20/2053 . [1.D FE ...
..63942E-AA-6 | NAVIENT PRIVATE EDUCATION REFI SENIOR AB .... [. 06/15/2026 . |PAYDOIN . 44,930 44,930 39,610 |. 40,134 |. 0 0| 0| . 12/16/2069 . [1.A FE ....
..64032B-AA-1 | NELNET STUDENT LOAN TRUST NSLT ABS_ABS _ .... [. 06/15/2026 . |PAYDOIN . .. 208,306 ..208,306 ..208,254 |. ..208,257 |. 0 0| .208,306 0| . 05/15/2055 . [1.A FE ....
..68267H-AA-5 | ONEMAIN FINANCIAL ISSUANCE TRU SENIOR AB .... [. 06/14/2026 . |PAYDOIN . .. 250,749 .250,749 .250,706 ..250,722 |. 0 0| .250,749 0| . 05/14/2035 . [1.A FE ....
..75007D-AB-3 |REGIONAL MANAGEMENT ISSUANCE T SUB ABS_A .... [. 06/15/2026 . | PAYDOIN . .. 147,751 ..147,751 ..147,738 |. .. 147,743 |. 0 0| 147,751 0| . 03/15/2082 . [1.A FE ...
..78443C-BP-8 | SLM STUDENT LOAN TRUST SLMA_04 SENIOR AB .... [. 06/15/2026 . |PAYDOIN . .. 165,668 . 165,668 . 161,112 | ..164,550 |. 0 0| 165,668 0| . 09/15/2033 . [1.A FE ...
..78449C-AA-6 | SMB PRIVATE EDUCATION LOAN TRU SENIOR AB .... [. 06/15/2026 . | PAYDOIN . 78,955 78,955 78,954 |. 78,954 |. 0 0| 78,955 0| . 05/16/2050 . [1.A FE ...
..78450F-AE-7 | SMB PRIVATE EDUCATION LOAN TRU SUB ABS_A .... [. 06/15/2026 . |PAYDOIN . 14,070 14,070 14,064 |. 0 0| 0| . 11/16/2054 . [1.F FE ...
..832070-AA-7 | SMB PRIVATE EDUCATION LOAN TRU SENIOR AB .... [. 06/15/2026 . | PAYDOIN . 64,830 64,830 64,808 |. 0 0| 0| . 07/15/2053 . [1.A FE ...
..83207V-AA-6 | SMB PRIVATE EDUCATION LOAN TRU SENIOR AB .... [. 06/15/2026 . |PAYDOIN . 50,335 50,335 50,335 |. 0 0| 0| . 03/16/2054 . [1.A FE ...
..850220-AP-9 | SPRINGCASTLE SPV SCFT_20-AA SENIOR ABS_A .... . 06/25/2026 . | PAYDOIN . 77,344 77,344 77,340 | 0 0| 0| . 09/25/2037 . [1.A FE ...
..86745A-AA-4 | SUNNOVA HEL10S VII1 ISSUER LLC SENIOR AB .... [. 06/20/2026 . |PAYDOIN ... .. . 17,972 ... 17,972 ...17,693 |.... 0. 0. .0 . . 02/20/2049 . [1.D FE ...
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 1,752,495 1,752,495 1,742,710 1,746,363 1,752,495 XXX XXX
..36271V-AB-3 ] GM FINANCIAL AUTOMOBILE LEASIN SENIOR AB ... |. 06/20/2026 . [PAVDOIN . ... .. ..613,825 613,825 613,824 |...........613,824 |.... .613,825 |.. . 05/20/2027 . [1.A FE .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 613,825 613,825 613,824 613,824 0 0 0 0 0 613,825 0 0 XXX XXX
..12693#-AA-1 | UNIVERSITY OF WISCONSIN SECURED CORP_BND ..... . 04/18/2026 . | REDEMPTION 100.0000 . . 04/18/2046 . (1.B ........
..233046-AL-5 |DB MASTER FINANCE LLC DNKN_19 SENIOR ABS .... . 05/20/2026 . | PAYDONN . 05/20/2049 . [2.B FE .
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21

10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative

ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol

1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical

expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 29,254 29,254 29,496 29,431 0 (178) 0 (178) 0 29,254 0 0 0 580 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 18,492,743 18,480,821 18,303,696 15,832,633 0 120,868 0 120,868 0 18,492,743 0 0 0 285,783 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 18,492,743 18,480,821 18,303,696 15,832,633 0 120,868 0 120,868 0 18,492,743 0 0 0 285,783 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 18,492,743 18,480,821 18,303,696 15,832,633 0 120,868 0 120,868 0 18,492,743 0 0 0 285,783 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 48,538,879 48,526,321 47,701,591 45,822,824 0 194,256 0 194,256 (1,415) 48,553,462 (1,440) (14,583) (16,023) 696,115 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 48,538,879 XXX 47,701,591 45,822,824 0 194,256 0 194,256 (1,415) 48,553,462 (1,440) (14,583) (16,023) 696,115 XXX XXX




STATEMENT AS OF JUNE 30, 2026 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

903

CALL OPTION
AUG30SPXCE5600 Index Linked Annuities JPUORGAN CHASE BANK
BHFAHQSY3 ..vevvvevees [ oo Exh 5 ... Equity/Index |N.A. weoervereinnns THBGLXORUGOFUSTRNED7 . 09/24/2024 |. 08/16/2030 |............ 200 |........ 1,117,424 . 5600 |......... 303,349 [covoveiennes (L] S () 595,278 [ cveuvevenes frorrnne 505,278 |......... 124,112 [ (1) (L] S (1) (L] I 0005 ............
CALL OPTION

SEP30SPXC85600
09/20/2030 5600. CALL [ Index Linked Annuities JPUORGAN CHASE BANK
BHFAKFXLO v [ oo Exh 5 ..o Equity/Index |N.A. eoeeveveinnns THBGLXORUGOFUSTRNES7 . 10/16/2024 |. 09/20/2030 |............ 382 [ 2,137,968 |-vcvenennnnnn 5600 |......... 640,346 |...vevrreeeenen (L] S 0l..... 1,147,528 | oo o 1,147,528 |......... 238,175 |- voverevene (1) (L] S (1) (L] I 0005 ............
CALL OPTION

SEP30SPXC85800
09/20/2030 5800. CALL [ Index Linked Annuities JPUORGAN CHASE BANK
BHEAKSTXT o [ Exh 5 ... Equity/Index |N.A. weoervereinnns THBGLXORUGOFUSTRNES7 . 10/16/2024 |. 09/20/2030 |............ P TN - 1,457,482 ... 5800 |......... 395,00 |.vuvevrnernnnn (L] S () 720,384 [ oo [ 720,344 |........ 154,744 oo (1) (L] S (1) (L] I 0005 ............
CALL OPTION

0CT30SPXC85800
10/18/2030 5800. CALL | Index Linked Annuities JPUORGAN CHASE BANK
BHFALUCBT v [ Exh 5 ... Equity/Index |N.A. eoeeveveinnns THBGLXORUGOFUSTRNES7 . 10/31/2024 |. 10/18/2030 |............ 404 |........ 2,342,678 ... 5800 |......... 629,296 |.v.vevrriernnns (L] S 0l..... 1,165,288 |.cvvvevens fornn 1,165,288 |......... 249,308 [ (1) (L] S (1) (L] I 0005 ............
CALL OPTION

0CT30SPXC86000
10/18/2030 6000. CALL | Index Linked Annuities GOLDMAN SACHS
BHFAMZLYS .o [, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 |, 11/20/2024 |. 10/18/2030 |............ 12 freee 733,020 |..cvennnee 6000 |......... 194,049 |.vovvvennee (L] S () 335,724 [ cvoeeenns [ 335,724 |.......... 74,349 [ (1) (L] S (1) (L] I 0005 ............
CALL OPTION

NOV30SPXC85800
11/15/2030 5800. CALL | Index Linked Annuities GOLDMAN SACHS
BHFAMZSHY ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 11/20/2024 |. 11/15/2030 |....
CALL OPTION

NOV30SPXC86000
11/15/2030 6000. CALL | Index Linked Annuities GOLDMAN SACHS
BHFAMZSUS .. [ e . Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 11/20/2024 |. 11/15/2030 |....
CALL OPTION

APR25C0J508130
NOV30SPXCE6000
BHF4PVOJ1 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2030-11-18 . [.eovrereeerecieecene EXh 5 oo Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 12/19/2024 |. 11/15/2030 |............ k72— 1,962,180 [...vveneee 6000 |......... 719,920 |.......... [CE0)) (1] 909,569 [ ".vevvre fervrne 909,569 |......... 197,225 |- voveriene (L P ) (L) [0 0005 ...voveee
CALL OPTION

APR2500J508130
DEC30SPXC86000
BHF4PV0O5 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2030-12-23 . [..covoeriiiiiiiiine, Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 12/19/2024 |. 12/20/2030 |............ 26 |....... 1,477,620 v 6000 |......... 502,647 |.......... (2,301 () 691,156 |N.veers fornennnn 691,156 |......... 148,740 [ (L] 2,301 [ereeerinnne (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
DEC30SPXCE6000
BHF4R3XW6 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2030-12-23 . [..coooeriiiiiieine, EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO3TNB27 . 01/13/2025 |. 12/20/2030 |............ 26 |....... 1,778,220 [ 6000 |......... 523,872 |.......... (2,03)].c0cvernine (] 830,480 |".vvevis fornenens 830,480 |........ 179,601 [.evvveviinene (L 2,034 [covoveriiinne (L) [0 0005 ...voveee
CALL OPTION

FEB2BRTYC82900
DEC30SPXC85800
BHF4R3ZUS Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2030-12-23 . [..covveeriiiiiiiinne, Exh 5 e Equity/Index | vveeeveereeiriennns BATYDEBBGKMZOO31MB27 |, 01/13/2025 |. 12/20/2030 |............ 140 | 811,536 |-.cvevnnee 5800 |......... 262,973 |.......... (1,021)] v () 1,199 | o 411,200 |........ 85,960 [ovvvevrennns (L] L3 (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
JAN31SPXCE5800
BHF4RULH2 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Matur ity 2031-01-21 . Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53 |. 01/21/2025 |. 01/17/2031

.10005 ...

........ 1,116,442 ....558,852

.10005 ...

1,410,300 ....650,337 |...

.... 980,664 -10005 ...

Mveeeeen feee.....500,329 ...




STATEMENT AS OF JUNE 30, 2026 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)
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CALL OPTION
FEB2BRTYC82900
JAN31SPXC86000
BHF4RULJB Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2031-01-21 . [.ccoviriiiiiiiie, Exh 5 ..o Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 01/21/2025 |.01/17/2031 |............ 128 | 769,800 [.....vvenne 6000 |......... 246,668 |............ [C76)) () 362,194 [Aeveren [ 362,194 |.......... %1 (1) 975 [ (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
JAN31SPXCE6000 Index Linked Annuities MORGAN STANLEY & CO
BHFASQ3RB ...vevveveves [ eeveeiieiiee Exh 5 ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 |, 01/30/2025 |.01/17/2031 |............ 187 |ovoee 1,121,820cvenenee 6000 |......... 371,456 | (L] S () 525,319 [ oo [ 525,319 [......... 14,561 [oveeeeenene (1) (L] S (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
JAN31SPXCE6000
BHFAT4GNT Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-01-21 . [.coooieiiciiiiiiee, EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31MB27 . 02/05/2025 |. 01/17/2031
CALL OPTION

FEB2BRTYC82900
FEB31SPXCE6000
BHF4TNS55 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-02-24 . [.ccoveveriiiiiiiine, Exh 5 e Equity/Index | vveeeveereeiriennns BATYDEBBGKMZOO31MB27  |. 02/12/2025 |. 02/21/2031 |............ L] - 1,155,720 [+vvennee 6000 |......... 380,328 |.......... (1,531 () 548,565 | "..veevee [revrnne 548,565 |......... 17,082 [ (L] 1,581 [rveieieiine (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
JAN31SPXCE6200
BHF4UTM70 Premium at [ Index Linked Annuities JPUORGAN CHASE BANK
Maturity 2031-01-21 . [.ererereeeeericecene EXh 5 e Equity/Index |N.A. eovervrreninnns 7THBGLXORUGOFUSTRNES7 . 02/20/2025 |.01/17/2031 |....ecee. LK 815,176 [cveveeenes 6200 |......... 244,349 |............ (9B6)-.veveeenen (1] - 353,775 [ ferveene 353,775 |..vvevee 78,782 [cvveeviinnne (1] 966 [.vvveriinins (1] (L] I 0005 ...coeee.
CALL OPTION

FEB2BRTYC82900
FEB31SPXCE6000
BHF4UX2P5 Premium at [ Index Linked Annuities JPUORGAN CHASE BANK
Maturity 2031-02-24 . [..coovveriiiiiiiinne, Exh 5 e Equity/Index |N.A. eoveeveveennns THBGLXORUGOFUSTRNED7 . 02/27/2025 |. 02/21/2031 |............ 202 [ 1,213,980 [..evennnee 6000 |......... 381,211 | (1,53).cevvnene (o) - 576,110 [Mveeeeees |oeeeenes 576,109 |......... 123,006 [+.vvevreenene (L] 1,535 [overeieiine (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
FEB31SPXCE6200
BHF4UX549 Premium at [ Index Linked Annuities JPUORGAN CHASE BANK
Maturity 2031-02-24 . [..evvverveieerieircenes EXh 5 e Equity/Index |N.A. eovervrveinnns THBGLXORUGOFUSTRNES7 . 02/27/2025 |. 02/21/2031 |............ 181 | 1,124,928 .o 6200 |......... 308,897 |- (1,283).covenne (1] 492,609 [~ [ 492,609 |........ 109,066 [..vvvveveneanene (1] 1,283 [ (1] (L] I 0005 ...coeee.
CALL OPTION

FEB2BRTYC82900
JAN3TRTYCE2300 Index Linked Annuities JPUORGAN CHASE BANK
BHFAUXBGY ....vveeeves [ oo EXh 5 e Equity/Index |N.A. eovervrveinnns THBGLXORUGOFUSTRNES7 . 02/26/2025 |.01/17/2031 |....ec.ee. 101 |oveereene 232,024 | v 2300 [.vnnnnen 55,948 |..ouvevenenene (L] (1] 121,890 [.eveeees forenes 121,890 [o.veene 46,174 [eeveceiinnne (1] (L] (1] (L] I 0005 ...coeee.
CALL OPTION

FEB2BRTYC82900
FEB31SPXC85800
BHF4W2RG4 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-02-24 . [.ccoveveriiiiiiiiine, Exh 5 e Equity/Index | vveeeveereeiriennns BATYDEBBGKMZOO31MB27 . 03/13/2025 |. 02/21/2031 |............ 156 |oveerenene 902,770 |-.cvevnee 5800 |......... 237,673 v (7)) I () 463,751 | forennne 463,751 |.......... 96,137 [evvvereennns (1] L7 A (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
MAR31SPXCE5600
BHF4WRRA2 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-03-24 . Equity/Index
CALL OPTION

FEB2BRTYC82900
FEB31SPXC85600
BHF4WRRCS Premium at | Index Linked Annuities BANK OF AMERICA NA
Matur ity 2031-02-24 . [.ooooiiiiiiiiiiiine, Exh 5 ........ Equity/Index | .oovvenieiiicnnas BATYDEB6GKNZO031MB27 _|. 03/21/2025 |. 02/21/2031 |............ 135 [reenee 754,600 .............. 5600 |......... 27,382 .o (916)]-.veeee o) P 419,992 (M | 419,993 |.......... 84,230 | (] P 915 | (] P [ [ 0005 ............

... 783,120

M oeeeenn.. 368,465 [t 79,162 [eneeiiiiiiiin 0 996 [ O e O s 0005 ...

. BATYDEBBGKMZ0031MB27  |. 03/21/2025 |.03/21/2031 |............. 299 |....... 1,676,360 |.............. 5600 |......... 507,132 | (2,069)f...cvvrennnnne (V) FO 938,532 | Mevieean [ 938,533 |........ 187,370 | (V) FO 2,069 [..ovvvieeenns [V FO 0




STATEMENT AS OF JUNE 30, 2026 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)

¢'903

CALL OPTION
FEB2BRTYC82900
MAR31SPXCE5800
BHF4WRZ88 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-03-24 . [..coovoeriiiiiiiiine, Exh 5 ..o Equity/Index | vveeeveereeiriennns BATYDEBBGKNZO031MB27 . 03/21/2025 |. 03/21/2031 |............ LEC 804,692....vvnnee 5800 |......... 221,674 | [C073) I (o) - 416,076 M | 416,075 |......... 85,792 [oveverrennne (1) L (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
MAR31SPXCE5600 Index Linked Annuities JPUORGAN CHASE BANK
BHFAX9630 .vvveeeees [ oo Exh 5 ... Equity/Index |N.A. weoervereinnns THBGLXORUGOFUSTRNES7 . 03/27/2025 |. 03/21/2031 |............ 192 |....... 1,076,600 [....vevnnee 5600 |......... 330,827 v (L] S () 600,399 |.vevevens fornennns 600,399 |......... 121,420 [oveeernee (1) (L] S (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
MAR31SPXCE5800 Index Linked Annuities JPUORGAN CHASE BANK
BHEAXOTPO v [ Exh 5 ..o Equity/Index |N.A. eoeeveveinnns THBGLXORUGOFUSTRNES7 . 03/27/2025 |. 03/21/2031 |............ LK) 755,392 | v 5800 |......... 197,435 |- (L] S () 389,090 | .vevevens forennne 389,090 |.......... 81,232 [ (1) (L] S (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
0CT30SPXCE5800
10/18/2030 5800. CALL | Index Linked Annuities JPUORGAN CHASE BANK
BHFAYDH20 <vovvveeee [ e EXh 5 oo Equity/Index |N.A. ceoveverininnnnne 7THBGLXDRUGOFUSTRNES7 . 04/11/2025 |. 10/18/2030 |............ 267 [ 1,549,354 ... 5800 [......... 319,022 |.vvvernnee U S (o A 770,687 [.eveeee [rreenne 770,687 |......... 164,885 [..vvevevennnne (L] U S (L) [0 0005 ...voveee
CALL OPTION

FEB2BRTYC82900
DEC30SPXC86200
12/20/2030 6200. CALL | Index Linked Annuities JPORGAN CHASE BANK
BHFAYDHES ... [, Exh 5 ... Equity/Index |N.A. ooverveveinnns THBGLXORUGOFUSTRNES7 . 04/11/2025 |. 12/20/2030 |............ 129 [reeee 801,970 [ 6200 |......... 135,903 |-vevverenennnne (L] S () 343,799 [ oo [ 343,799 |.......... 78,128 [oevvveriinnns (1) (L] S (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
MARSRTYCE2100
03/21/2031 2100. CALL [ Index Linked Annuities JPUORGAN CHASE BANK
BHFAYDHFT oo [ EXh 5 oo Equity/Index |N.A. ceoveverininnnnne 7THBGLXDRUGOFUSTRNES7 . 04/11/2025 |. 03/21/2031 |............ 18 [ 246,855 ... 2100 [.......... 49,232 [covviis U S L S 159,374 [ eveveeees |oerinnn 159,374 |.......... 55,851 [.evovevirrnennne (L] U S (L) [0 0005 ...voveee
CALL OPTION

FEB2BRTYC82900
MAR31SPXCE5600
03/21/2031 5600. CALL [ Index Linked Annuities MORGAN STANLEY & CO
BHFAYDHU3 v [ Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 04/11/2025 |. 03/21/2031 |............ 310 [ennnen 1,738,744 v 5600 |......... 492,609 |.......... [E2031) () 973,218 | M forennne 973,218 |......... 194,455 |..veneennn (L] 2,010 frvenrrerienne (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
APR31SPXCE5600
04/18/2031 5600. CALL [ Index Linked Annuities MORGAN STANLEY & CO
BHFAYDHKO v [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 04/11/2025 |. 04/18/2031 |............ 124 .o 694,848 ..o 5600 |......... 146,145 |- (B04)-evevenne (1) 390,830 | forneiene 390,830 |.......... 77,990 [evvveviinnns (L S 604 [.vovrerernnnn (L) [0 0005 ...voveee
CALL OPTION

FEB2BRTYC82900
JAN31SPXC86000
01/17/2031 6000. CALL [ Index Linked Annuities JPUORGAN CHASE BANK
BHFAYDLBB vvveveeeeres [ eeveieieiiieesen Exh 5 e Equity/Index |N.A. eoverveveinnns THBGLXORUGOFUSTRNES7 . 04/11/2025 |.01/17/2031 |............ 164 |oveernnene 983,340 |- v.vevvennn 6000 |........ 188,651 [vevvverennns (L] S () 460,482 | v fornnnnn 460,482 |......... 100,422 [..vveereene (1) (L] S (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
FEB31SPXCE6000
02/21/2031 6000. CALL [ Index Linked Annuities JPUORGAN CHASE BANK
BHFAYDLGG ... Equity/Index |N.A. eovervrreinnns 7THBGLXORUGOFUSTRNES7 . 04/11/2025 |. 02/21/2031 |............ 175 | v 1,049,400 [...vevvnee 6000 |......... 204,201 |-voveennnene U S L S 495,672 ...
CALL OPTION

FEB2BRTYC82900
MAR31SPXCE5800
03/21/2031 5800. CALL [ Index Linked Annuities MORGAN STANLEY & CO
BHFAYDLOO .ovvevevee [, Exh 5 ........ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 04/11/2025 |. 03/21/2031 |............ 177 ] 1,028,630 ...venenene. 5800 |......... 281,290 |.......... [GIRL:)) TN o) R 531,834 [ | 531,834 |........ 109,670 [.ovvviviianns (] P LIRL O (] P [ [ 0005 ............

495,672 |......... 107,413 [..oeeeees [V FO [V R [V FO 0




STATEMENT AS OF JUNE 30, 2026 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)

€903

CALL OPTION

FEB26RTYC@2900
MAR31SPXC@5400
03/21/2031 5400. CALL | Index Linked Annuities
BHFAYTMCT oo [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 04/17/2025 |. 03/21/2031 |............ 123 [ 665,550 |.............. 5400 |........ 189,106 |............ (772)eceeeeiens (1) T 403,162 "o | 408,162 |.......... 78,028 |..eveeeennee (1) PR 712 [ (U FO 0f oo 0005 ............
CALL OPTION

FEB26RTYC@2900
APR31SPXC@5400
04/18/2031 5400. CALL | Index Linked Annuities
BHF4YTP18 ... .

CALL OPTION

FEB26RTYC@2900
APR31SPXC@5400
04/18/2031 5400. CALL | Index Linked Annuities BANK OF AMERICA NA
BHFAZA4Q6 .....evvvvennn [ oo Exh 5 ........ Equity/Index [....ccooviviunnnnnnnnne BATYDEB6GKMZ0031MB27 | 04/25/2025 |. 04/18/2031 |............ (7 I 872,208 |....evvvnnnne 5400 |......... 269,828 |.......... (1,115)] e [V 531,374 | Mot [ 531,374 |......... 102,315 [cueeeeees (1 I 1,415 [ (U FOT 0f oo 0005 ............
CALL OPTION

FEB26RTYC@2900
APR31SPXC@5200
04/18/2031 5200. CALL | Index Linked Annuities BANK OF AMERICA NA
BHFAZAAVS ...ovvvvvevinn [ Exh 5 ........ Equity/Index [...ccoorrrieninnanin. BATYDEBBGKMZO031MB27 . 04/25/2025 |. 04/18/2031 |............ 27 |...... 1,181,440 (... 5200 [.vvvvees 403,725 |.......... (1,668)]......cccennnnn [V O 779,080 Mevvvvens fornnnnen 779,060 |......... 145,103 [....coeennnes (V) F 1,668 [.ooeeeiininnns [V 0f cooeenns 0005 ............
CALL OPTION

FEB26RTYC@2900
APR31SPXC@5000
04/18/2031 5000. CALL | Index Linked Annuities BANK OF AMERICA NA
BHFAZAAXT ..o oo Exh 5 ........ Equity/Index |..cocoovvriiiiinnnnnnns BATYDEB6GKMZO031MB27 . 04/25/2025 |. 04/18/2031 |............ 127 [ 633,400 .......neeee 5000 |......... 239,052 |...eveennn (110 UU (1) T 452,375 | M [ 452,375 |..oveneen 81,687 | (U PR 988 [ (U FOT 0f oo 0005 ............
CALL OPTION

FEB26RTYC@2900
APR31RTYC@1900
04/18/2031 1900. CALL | Index Linked Annuities
BHFAZPBDA ......ovveeees [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 05/05/2025 |. 04/18/2031 |............ 100 |.......... 190,646 |.............. 1900 |.......... 64,953 |...ooiiiiienns [0 R (1) R 150,471 [ .eeeeeiis [ 150,471 |.......... 49,102 ..o (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

FEB26RTYC@2900
APR31SPXC@5400
04/18/2031 5400. CALL | Index Linked Annuities
BHF4ZPCJO ... .

CALL OPTION

FEB26RTYC@2900
APR31SPXC@5600
04/18/2031 5600. CALL | Index Linked Annuities BANK OF AMERICA NA
BHFSOAXUD ..o [ Exh 5 ........ Equity/Index [...ccoorrrieninnanin. BATYDEBBGKMZO031MB27 [ 05/13/2025 |. 04/18/2031 |............ 25 |........ 1,537,592 ..cccvvieennn 5600 |......... 528,203 |.......... (P21:7)) A [V O 866,348 |"......... |oeeeeeens 866,347 |........ 171,886 |..vvveeennne (V) F 2,182 [ [V 0f oo 0005 ............
CALL OPTION

FEB26RTYC@2900
MAY31SPXC@5600
05/16/2031 5600. CALL | Index Linked Annuities BANK OF AMERICA NA
BHFB0B430 ......eeveeees [ e Exh 5 ........ Equity/Index |..cocoovvriiiiinnnnnnns BATYDEB6GKMZO031MB27 [ 05/13/2025 |. 05/16/2031 |............ X 1,324,512 5600 |......... 460,623 |.......... (1,925)]-ceeeecees 0fnes 750,685 ["..eeeeees | 750,655 |......... 148,246 |................ (1) I 1,925 | (U FOT 0f oo 0005 ............
CALL OPTION

FEB26RTYC@2900
MAY31SPXC@5800
05/16/2031 5800. CALL | Index Linked Annuities
BHF519908 ......ovveeees [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 05/22/2025 |. 05/16/2031 |............ 187 ... 1,082,222....ccuveennn 5800 |......... 330,347 |.......... (1,418).cceeeeeeess [V O 566,905 |Muuuiiiiin |oeeeeens 566,996 |......... 115,595 | (V) F 1418 [ [V 0f cooeenns 0005 ............
CALL OPTION

FEB26RTYC@2900
MAY31SPXC@6000
05/16/2031 6000. CALL | Index Linked Annuities
BHFS19AYY ... oo, Exh 5 ........ Equity/Index [BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 . 05/22/2025 |. 05/16/2031 |............ 154 ].......... 921,000.............. 6000 |......... 262,455 |.......... [ST) [ PR 445,891 | M [ 445,891 |.......... 93,881 [..eeeeeennnnnes {1 AP 1,097 | [0 PP 0] ooonnees 0005 ............

Equity/Index |BNP PARIBAS ........ ROMUNWSFPUBMPROBKSP83 . 04/17/2025 |. 04/18/2031 |............ 228 |........ 1,232,388

Mvveeeees oeneeenn. 750,596 |... -10005 ...

Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 05/01/2025 |. 04/18/2031 .... 751,086 .10005 ...

Meeeeees [oenenn.. 457,641 |




STATEMENT AS OF JUNE 30, 2026 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

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
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8
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of

Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
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(Paid)

12

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

14

Book/

Adjusted
Carrying

Value

15

Code

21

Potential
Exposure

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

903

CALL OPTION
FEB26RTYC@2900
VMAY31RTYC@2100
05/16/2031 2100. CALL
BHFS2HTWS ..............
CALL OPTION
FEB26RTYC@2900
MAY31SPXC@5800
05/16/2031 5800. CALL
BHF52HBO7 ...
CALL OPTION
FEB26RTYC@2900
MAY31SPXC@6000
05/16/2031 6000. CALL
BHFS2HBUT ..............
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@6000
06/20/2031 6000. CALL
BHFS3GOVS ..............
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@6000
06/20/2031 6000. CALL
BHF53T308 ..............
CALL OPTION
FEB26RTYC@2900
MAY31SPXC@6000
05/16/2031 6000. CALL
BHFS3TAZT ...
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@6000
06/20/2031 6000. CALL
BHFS4FXM3 ...
CALL OPTION
FEB26RTYC@2900
JUN31RTYCE2100
06/20/2031 2100. CALL
BHFS53PZY ..............
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@6200
06/20/2031 6200. CALL
BHF553Q39 ..............
CALL OPTION
FEB26RTYC@2900
JUL318PXC@6200
07/18/2031 6200. CALL
BHFS6K3Y7 ..o
CALL OPTION
FEB26RTYC@2900
JUL31SPXC@6200
07/18/2031 6200. CALL
BHFS78UK3 ..............

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5673

BARCLAYS BANK PLC  G5GSEF7VJPS170UK5573

BANK OF AMERICA NA

MORGAN STANLEY & CO

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

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BANK OF AMERICA NA

........................ B4TYDEB6GKMZ003 1MB27

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

. BATYDEBGGKMZ0031MB27

. 06/04/2025

. 06/04/2025

. 06/04/2025

. 06/12/2025

. 06/20/2025

. 06/20/2025

. 06/26/2025

. 07/02/2025

. 07/02/2025

. 07/16/2025

. 07/24/2025

. 05/16/2031

. 05/16/2031

. 05/16/2031

. 06/20/2031

. 06/20/2031

. 05/16/2031

. 06/20/2031

. 06/20/2031

. 06/20/2031

. 07/18/2031

. 07/18/2031

......... 229,383

1,077,698

...... 1,129,860

....... 1,002,840

......... 998,040

......... 856,860

1,042,860

......... 211,911

...... 1,010,538

....... 1,063,424

......... 813,068

......... 544,582

......... 531,139

......... 485,042

......... 412,908

......... 138,919

......... 454,320

......... 481,487

......... 368,137

-10005 ...

.10005 ...




STATEMENT AS OF JUNE 30, 2026 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

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
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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

14

Book/

Adjusted
Carrying

Value

15

Code

21

Potential
Exposure

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

G903

CALL OPTION
FEB26RTYC@2900
JUL31SPXC@6400
07/18/2031 6400. CALL
BHF57ZGQ6 ..............
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@6400
08/15/2031 6400. CALL
BHFS8PNLO ...
CALL OPTION
FEB26RTYC@2900
JUL31RTYCE2200
07/18/2031 2200. CALL
BHFSOFOTY ..............
CALL OPTION
FEB26RTYC@2900
JUL318PXC@6200
07/18/2031 6200. CALL
BHFSOFOUS ..............
CALL OPTION
FEB26RTYC@2900
JUL31SPXC@6400
07/18/2031 6400. CALL
BHFSOFOV4 ..............
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@6400
08/15/2031 6400. CALL
BHFSOFOXO0 ...t
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@6400
08/15/2031 6400. CALL
BHFSATEWO ... .
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@6200
08/15/2031 6200. CALL
BHFOARF24 ..............
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@6400
08/15/2031 6400. CALL
BHFBARF32 ..............
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@6600
08/15/2031 6600. CALL
BHFSBEDAG ..............
CALL OPTION
0CT318PXC€6600
10/17/2031 6600. CALL
BHFSFYVEQ ...ooeennen.

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

BANK OF AMERICA NA

........................ B4TYDEB6GKMZ003 1MB27

MORGAN STANLEY & CO
INTL. PLC ...

BANK OF AMERICA NA

........................ B4TYDEB6GKMZ003 1MB27

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5673

JPMORGAN CHASE BANK

NA THBGLXDRUGQFUS7RNES7

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

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

GOLDMAN SACHS

INTERNATIONAL ...... W22LROWP2 | HZNBBBKS28

. 4PQUHN3JPFGFNF3BB653

. 07/30/2025

. 08/06/2025

. 08/14/2025

. 08/14/2025

. 08/14/2025

. 08/14/2025

. 08/20/2025

. 08/27/2025

. 08/27/2025

. 09/04/2025

. 10/16/2025

.07/18/2031

. 08/15/2031

. 07/18/2031

. 07/18/2031

. 07/18/2031

. 08/15/2031

. 08/15/2031

. 08/15/2031

. 08/15/2031

. 08/15/2031

. 10/17/2031

........ 1,997,120

....846,784

.......... 248,314

.......... 818,8%

.......... 910,400

.......... 810,688

....806,080

.......... 745,426

........ 1,263,360

.......... 997,524

.......... 800,382

......... 148,715

........ 370,778

......... 381,349

......... 342,137

......... 339,864

......... 533,196

......... 389,497

......... 318,122

-10005 ...

.10005 ...
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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 Inception
and at
Quarter-end

(b)

CALL OPTION
0CT318PXC€6800
10/17/2031 6800. CALL
BHFSFYVF7
CALL OPTION 0CT26 SPX
C @ 6600 10/16/2026
6600. CALL BHFSGII4G8
CALL OPTION
0CT31SPXC€6800
10/17/2031 6800. CALL
BHF5KOGPO
CALL OPTION
NOV31SPXCe6800
11/21/2031 6800. CALL
BHFSKOKU4
CALL OPTION
DEC31SPXC€6800
12/19/2031 6800. CALL
BHFEM7C44
CALL OPTION
NOV31SPXCe6800
11/21/2031 6800. CALL
BHFEMSEX2
CALL OPTION
DEC31SPXC€6800
12/19/2031 6800. CALL
BHFEMSEYO ...
CALL OPTION
JAN27SPXC@6800
BHFSS5EWS
CALL OPTION
FEB325PXC@7000
BHFSSIXC2
CALL OPTION
FEB27SPXC@6800
BHFSTZYDA
CALL OPTION
FEB27RTYC@2600
BHF5VHGNS
CALL OPTION
MAR32SPXC€6800
BHFSW7P31
CALL OPTION
JUL26MXEACG2600
BHFSWSUHB
CALL OPTION
MAR27MXEAC@2200
BHFSWSVH?
CALL OPTION
NOV28RTYC@1800
BHFSWSVUS
CALL OPTION
SEP26MXEACE2700
BHFSWSH78
CALL OPTION
DEC29SPXC@4600
BHFEWSHCT

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

GOLDMAN SACHS

INTERNAT I ONAL W22LROWP2 IHZNBBBKS28

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5673

GOLDMAN SACHS

INTERNAT | ONAL W22LROWP2 |HZNBB6K528

GOLDMAN SACHS

INTERNAT | ONAL W22LROWP2 |HZNBB6K528

BNP PARIBAS ROMUNSFPUBMPROBKSP83

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5673

BANK OF AMERICA NA

B4TYDEB6GKMZ003 1MB27

B4TYDEB6GKMZ003 1MB27

BARCLAYS BANK PLC  G5GSEF7VJPSI170UK5573

CITIBANK NA E570DZWZ7FF32THEFA7E

BNP PARIBAS ROMUWSFPUBMPROBKSP83

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

GOLDMAN SACHS

INTERNAT | ONAL W22LROWP2 |HZNBB6K528

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

GOLDMAN SACHS

INTERNAT | ONAL W22LROWP2 | HZNBBBK528

. 10/16/2025

. 10/23/2025

. 11/14/2025

. 11/14/2025

. 12/11/2025

. 12/18/2025

. 12/18/2025

. 02/05/2026

. 02/12/2026

. 02/26/2026

. 03/11/2026

. 03/18/2026

. 03/27/2026

. 03/27/2026

. 03/27/2026

. 03/27/2026

. 03/27/2026

. 10/17/2031

. 10/16/2026

. 10/17/2031

. 11/21/2031

. 12/19/2031

. 11/21/2031

. 12/19/2031

. 01/15/2027

. 02/20/2032

. 02/19/2027

. 02/19/2027

. 03/19/2032

. 07/17/2026

. 03/19/2027

. 11/17/2028

. 09/18/2026

. 12/21/2029

.......... 857,956

.......... 880,638

........ 1,258,204

1,312,060

.......... 856,800

........ 1,049,376

....929,016

........ 1,030,540

1,075,480

.......... 860,064

.......... 204,684

........ 1,143,420

.......... 304,980

.......... 265,738

.......... 188,622

.......... 271,512

........ 2,637,226

......... 369,160

......... 389,277

......... 270,134

......... 208,946

...... 1,456,033

......... 315,746

......... 136,919

......... 463,046

......... 487,891

......... 323,556

......... 390,220

......... 147,815

......... 380,979

...... 2,053,684

...348,203 (...

......... 315,746

......... 136,919

......... 463,046

......... 487,891

......... 323,566

......... 390,220

......... 147,815

......... 380,979

....348,293 |...

........... 1,200

...... 2,063,684




STATEMENT AS OF JUNE 30, 2026 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
DEC2BIIXEACE2800 Index Linked Annuities MORGAN STANLEY & €O
BHFSWSXVA <.eeeeeeeeee | Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 03/27/2026 |. 12/18/2026 |............ 107 |.......... 298,424 ... 2800 [oeneeeeeiennnns ()] N 27,180 [ceeeeeeeennnnn (V)] N LXN17C I 43,023 |.......... 15,843 [o.eeieeiinennnn [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
FEB27MXEACE2200 Index Linked Annuities MORGAN STANLEY & CO

BHFSWSYPG ...
CALL OPTION

. 4PQUHN3JPFGFNF3BBE53  |. 03/27/2026 |. 02/19/2027 |....

.... 255,156

... 112,303 |...

Equity/Index [ INTL. PLC ...

APR27MXEAC@2300 Index Linked Annuities MORGAN STANLEY & CO

BHESHSZH3 v [ e Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 04/16/2027 |............ L] 350,934 |v.veurnnenn 2300 [oevreeriiinne (1) 99,202 [..vveerennene () 134,950 |.ovevevens forninns 134,950 |......... 35,748 | (1) U] O (L (0] 0005 ...
CALL OPTION

MAY27MXEACE2300 Index Linked Annuities MORGAN STANLEY & CO

BHFSHSZUA oo [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 . 03/27/2026 |. 05/21/2027 |............ 150 [o.voeve 344,747 | 2300 [+vovevereienne (L TR TAT L S FRPIN7 2 I I 132,652 [.......... 37,481 | (L] U S (L) [0 0005 ...voveee
CALL OPTION

MAY27RTYC82200 Index Linked Annuities GOLDMAN SACHS

BHFSHSZV2 oo [ EXh 5 ........ Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 05/21/2027 |............ M7 [ 258,324 ... 2200 |ovovvererann [ 56,142 [.vcvceeenn L 108,269 [ .vovvevvs frrrerannn 108,269 |.......... 52,427 |ocvcrrererean (L) U] O (L (0] 0005 ...
CALL OPTION

JUL27RTYCE2200 Index Linked Annuities GOLDMAN SACHS

BHFSHTODS ..o [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 07/16/2027 |............ 121 [ 265,540 ...ocvnenn 2200 |-vovevereiennn (L 50,850 [.cvvevevrnnnne L S 113,480 [ v frriane 113,480 [..vovoee 53,630 [.evverrrrnnnne (L] U S (L) [0 0005 ...voveee
CALL OPTION

0CT27MXEAC82300 Index Linked Annuities MORGAN STANLEY & CO

BHESHTI96 .vvevveveee [ e Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 10/15/2027 |............ LEL] 311,213 | 2300 [ovreeriiinne (1) 90,387 [evvveveinnns () 123,712 [ e | 123,712 | 33,325 |oeveenn (1) U] O (L (0] 0005 ...
CALL OPTION

DEC27MXEAC82300 Index Linked Annuities MORGAN STANLEY & CO

BHFSHTIXS oo [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBB53 . 03/27/2026 |. 12/17/2027 |........... 100 [o.oveve 230,621 |+ 2300 [.vreeviiine (1) - 101,088 |-v.vovvvenee (L 93,311 [ cveveeeens oo 93,311 | (1770 e (1] U S (L) [0 0005 ...voveee
CALL OPTION

DEC27RTYCE2200 Index Linked Annuities GOLDMAN SACHS

BHFSITAYY ... Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBBEK528 . 03/27/2026 |. 12/17/2027 |.... ... 328,328 ... 147,415,

CALL OPTION ) o

FEB28RTYC82000 Index Linked Annuities GOLDMAN SACHS

BHFSIT2EA v [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 02/18/2028 |............ 158 [o.eoeen 316,520 [..vveveennne 2000 [+2voviine (o A 109,811 |ovovvrrenne L S 185,429 [.eveveeenes |rvrinnen 185,429 |.......... 75,618 |ovveverernene (L] U S (L) [0 0005 ...voveee
CALL OPTION

MAY28RTYC21800 Index Linked Annuities GOLDMAN SACHS

BHFSITB78 .o [ e EXh 5 ... Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 05/19/2028 |............ 120 [ooe. 215,640 [....vveee 1800 [.vvereenen (] S 102,829 [.vveveerennne L 163,009 [ .vvvevens [ 163,009 |.......... 60,270 |-vovvrrenee (L) U] O (L (0] 0005 ...
CALL OPTION

JUN2BRTYC81700 Index Linked Annuities GOLDMAN SACHS

BHFSIT3U2 v [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 06/16/2028 |............ 149 [ 253,283 L0 O L S 139,835 [.vovrerennnen L S 216,420 |veveeenes |orinen 216,420 |.......... 76,585 |- (L] U S (L) [0 0005 ...voveee
CALL OPTION

JUL28RTYC@1800 Index Linked Annuities GOLDMAN SACHS

BHESHTANS v [ e EXh 5 ........ Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 07/21/2028 |............ 102 [oveee. 183,258 |..ueveeen 1800 [.vvereenen [ 88,674 |...veverrenen L 139,890 [ .vvvevens frrranne 139,890 |.......... 51,216 |ovvererernnn (L) U] O (L (0] 0005 ...
CALL OPTION

AUG28RTYC@1900 Index Linked Annuities GOLDMAN SACHS

BHFSHTABE ... [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 08/18/2028 |............ 101 [orenvenen. 191,273 v 1900 [.vvevrerannne (L 81,062 |-vuvevvernnnes L S 130,549 [ evveeenes fovrinnen 130,549 [.......... 49,487 |.cvveennnn (L] U S (L) [0 0005 ...voveee
CALL OPTION

OCT28RTYC@1700 Index Linked Annuities GOLDMAN SACHS

BHFSITE0T o [ e EXh 5 ... Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 10/20/2028 |............ 187 [ 233,614 |0 1700 [ocvveerereane (] S 132,235 [.veeeeen L 202,755 | covrvia e 202,755 |.......... 70,520 |ovovvvrnen (L) U] O (L (0] 0005 ...
CALL OPTION

DEC28RTYC@1800 Index Linked Annuities GOLDMAN SACHS

BHFSNTSG6 ... Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 12/15/2028 |............ 16 [ 209,646 [....vvevenne 1800 [.vvvrerennne L S 104,837 [evvevvrnnnne L S 163,412 | ... 163,412 [.......... 58,575 [.cvvererrnenns (L] U S (L) 0

CALL OPTION

FEB29RTYC@1900 Index Linked Annuities GOLDMAN SACHS

BHESHTENT oo [ EXh 5 ........ Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 02/16/2029 |............ LX) 270,845 ....vevee 1900 [ovvrerereene (L 120,108 |ovevvevvenen L 190,470 [ vvevevens frrrnnnn 190,470 |.......... 70,362 | (L) U] O (L (0] 0005 ...
CALL OPTION

MAR29RTYC@ 1800 Index Linked Annuities GOLDMAN SACHS

BHFSITB34 vovvecees [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 03/16/2029 |............ 125 [ 225,432 |0 1800 [.vvvrerennne L S 114,636 [covoveverennnne (o 178,086 | ..vevveee fornenne 178,066 |.......... 63,430 [ccvoveverinnnnne (L) U] S (L) [0 0005 ...voveee
CALL OPTION

MAY29RTYC@1800 Index Linked Annuities GOLDMAN SACHS

BHFOUTBHS ... oo, Exh 5 ........ Equity/Index [ INTERNATIONAL ...... W22LROWP2 |HZNBB6KS28 . 03/27/2026 |. 05/18/2029 |............ 135 ).......... 242,802).............. 1800 ... 0]nnnes 124,950 |..ouenee. 0fennes 193,540 |.0vveees o, 193,540 |.......... 68,590 |.......ce...... O, 0f i, O, 0f oo 0005 ............
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SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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
AUG29RTYC@1900 Index Linked Annuities GOLDMAN SACHS
BHFSWT7A7 e | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 08/17/2029 |............ N . 264,423 ... 1900 [-ooveeeeennes [V 121,667 |oeeeeeeeeenee [V 191,412 [ o 191,412 |.......... 69,745 |..ovveieaenne [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
SEP29RTYC@1800 Index Linked Annuities GOLDMAN SACHS
BHFOWT782 ... Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 09/21/2029 |.... ... 272,682 143,507 |... ...221,087 |... ....221,087 |...
CALL OPTION
0CT29RTYCE1700 Index Linked Annuities GOLDMAN SACHS
BHFSWT7J8 eeeeeeeeee | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 10/19/2029 |............ 121.......... 206,516 .....ceeennnn 1700 [ooeeeeeeees [V 124,048 [..coovennennees [V 187,439 [ v oo 187,439 |.......... 63,391 |oeeeeiieeene [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
NOV29RTYC@1800 Index Linked Annuities GOLDMAN SACHS
BHFOWT7TE ovvvveiiiies | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |. 11/16/2029 |............ 144 |.......... 259,560 |....uunnnnnnnn 1800 [.vvvveinnnnnns Of...... 138,011 |ovveiiee (U R 211,987 [.eveeeeees o 211,987 |.......... 73,976 [ceeiiiiiinnnnn [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
DEC29RTYCE2000 Index Linked Annuities GOLDMAN SACHS
BHFSWT824 ...oeeeeeeees | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 12/21/2029 |............ 131 .......... 261,640 .......cce.. 2000 [eeeeeeeennnnns [V 108,947 [.ooeeeeinnnees [V 173,546 [.oveneeees oo 173,546 |.......... 64,599 |..ooeiiiaenne [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
JAN3ORTYCE2000 Index Linked Annuities GOLDMAN SACHS
BHFOWT899 ....cevvviees | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |.01/18/2030 |............ 146 .......... 291,060 |........ccun 2000 [ouueriiiinnnnns (U R 121,996 [..oovvvennnnnnns (U R 193,937 | cevvviee [ 193,937 [ouvnnnnene A RT3 T O [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
FEB30RTYCE2000 Index Linked Annuities GOLDMAN SACHS
BHFSWTBUT oeeeeeeeee | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 02/15/2030 |............ 109 |.......... 217,200 f...eeeeeen 2000 [reeeeeeennnnns ()] N 91,688 |.....cevvvnnnnnn [V 145,384 | .oovvvnnns [ 145,384 |.......... 53,69 |.eevvuneeeennns [V [V PO (U [V (. 0005 ..ovvennnnnn
CALL OPTION
MAR3ORTYCE2100 Index Linked Annuities GOLDMAN SACHS
BHFOWTBRI ....eevvvnees | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/15/2030 |............ 16 |.......... 243,684 ).....eunnnnnnn 2100 [ouveniiiiinnnnns Oferens 91,418 [ (U R 147,637 [ o 147,637 |.......... 56,219 |.evvenniiiinns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
CALL OPTION
JUNSORTYCE2000 Index Linked Annuities GOLDMAN SACHS
BHFSWTIG2 .... Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 06/20/2030 |.... .... 274,180 118,809 |... 187,180 | ... ... 187,180 |...
CALL OPTION
MAR32SPXC@6600 Index Linked Annuities
BHFOWNHJO ...ovvvvviees | Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 03/26/2026 |. 03/19/2032 |............ 272 |....... 1,793,088 (...cccvvnnnnns 6600 [...uiiiiinnnnns (U R 533,242 [...covvvnnnnnnns (U R 742,869 [..evnnenns [ 742,869 |......... 209,627 [ovvuniiiiinnnnnn [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
MAR27SPXC@6400
BHFSWWHK7 Premium at | Index Linked Annuities
Maturity 2027-03-22 . |.coeerieiiiiieeeiiiinnns Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/26/2026 |. 03/19/2027 |............ 177 ........ 1,133,824 ... 6400 [ooenniiiiinnnnns Of...... 130,871 |ovvveieie (U R 247,130 (M [ 247,130 |.cveenn 7,227 [ Ofiiiiinnnns [(EL515)) [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
APR32SPXC@6600
04/16/2032 6600. CALL | Index Linked Annuities
BHFSYPIG ......ccvvvnns | eoeeeemeiiiieeeeeeiiis Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UKS573 |. 04/16/2026 |. 04/16/2032 |............ 165]........ 1,001,574 (......ouennnns 6600 [...uiiiiinnnnns (U R 391,530 |.oevvneninnns (U R 455,520 | .eeevvnnnnn [ 455,520 |.......... 63,990 |..evvnnniiiinns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
APR32SPXC@7000
04/16/2032 7000. CALL | Index Linked Annuities
BHFSZHZAI ...oevvvviees | oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 04/23/2026 |. 04/16/2032 |............ 201 |....... 1,408,960 ......c0unnnns 7000 [ouuenieiiinnnnns (U R 441,449 ..o (U R 507,475 [ .eveeeeees o 507,475 |.cevuennns 66,026 [.......ccevnnnnn [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
APR27RTYC@2700
04/16/2027 2700. CALL | Index Linked Annuities
BHFEOHMET ...evveiivies | oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 04/29/2026 |. 04/16/2027 |............ 10 |.......... 298,215 |.ceveenns 2700 [ouveniiiiinnnnns Oferens 32,322 | Oferenes 54,553 [.oeeeiiiis | 54,553 |.......... 2,281 | [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
APR32SPXC@7200
04/16/2032 7200. CALL | Index Linked Annuities
BHFBOHVPE .......evvvvee | oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 04/30/2026 |. 04/16/2032 |............ 121f......... 871,344 ......ccennn 7200 [oeenniiiiinnnnns (U R 257,565 |..evvnenaiins (U R 291,453 | oo [ 201,453 |.......... 33,888 [.....covvinnnnnn [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
CALL OPTION
MAY32SPXC@a7200
05/21/2032 7200. CALL | Index Linked Annuities BANK OF AMERICA NA

BHF619192 ..vvvvvvvvinnn oo Exh 5 ........ Equity/Index |.....ccooeeiinnnnnnnne. BATYDEB6GKMZ0031MB27 _|. 05/07/2026 |. 05/21/2032 |............ 146 )....... 1,048,104 ].............. 7200 ...ccccnnnnnnn [ IO 340,579 ). 0fennes 354,421 | .veeeee o 354,421 .......... 13,842 .eeiiennnns O, [\ OO O, 0f cooneee 0005 ............
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7

Date of
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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

15

Code

Fair Value

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

CALL OPTION
MAY27SPXC@7000
05/21/2027 7000. CALL
BHFE191B7 ..............
CALL OPTION
APR27SPXC@7200
04/16/2027 7200. CALL
BHFE24AFS ..............
CALL OPTION
JUN328PXC@7600
06/17/2032 7600. CALL
BHFBSLITA ..............
CALL OPTION
JUN278PXC@7200
06/17/2027 7200. CALL
BHFBSPTA ..............
CALL OPTION MAY27 MXEA
C @ 3000 05/21/2027
3000. CALL BHF66C4K2
CALL OPTION
MAY325PXC@7400
05/21/2032 7400. CALL
BHFB6CCET ..............

Index Linked Annuities

BANK OF AMERICA NA
........................ B4TYDEB6GKMZ003 1MB27

BARCLAYS BANK PLC  G5GSEF7VJPS170UK5573

BANK OF AMERICA NA

........................ B4TYDEB6GKMZ003 1MB27
BANK OF AMERICA NA

........................ B4TYDEB6GKMZ003 1MB27
UBS AG ..oonniiieees BFMBT61CT2L 1QCEMIK50

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5673

. 05/07/2026

. 05/14/2026

. 06/11/2026

. 06/11/2026

. 06/17/2026

. 06/18/2026

. 05/21/2027

. 04/16/2027

. 06/17/2032

. 06/17/2027

. 05/21/2027

. 05/21/2032

......... 945,350

....... 1,313,424

......... 943,464

...... 1,681,776

......... 306,450

...... 1,105,708

......... 126,456

......... 155,812

......... 269,991

......... 352,896

......... 133,239

......... 144,256

......... 277,798

......... 347,353

0159999999. Subt

otal - purchased options - hedging other - cal

| options and warrants

8,620,589

48,639,631

6903

PUT OPTION
AUG26MXEAP@2429
08/21/2026 2429. PUT
BHFOXGHIT ..............
PUT OPTION
AUG26MXEAP@2426
08/21/2026 2426. PUT
BHFEX6HZO ..............
PUT OPTION
NOV26MXEAP@1821
11/20/2026 1821. PUT
BHFEX6J21 ..............
PUT OPTION
DEC26MXEAP@1640
12/18/2026 1640. PUT
BHFEX6J47 ..............
PUT OPTION
FEB27MXEAP@1992
02/19/2027 1992. PUT
BHFEX6J70 ..............
PUT OPTION
MAY27MXEAP@1848
05/21/2027 1848. PUT
BHFEX6J96 ..............
PUT OPTION
MAY27MXEAP@2017
05/21/2027 2017. PUT
BHFOX6JBT ..............

Index Linked Annuities

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

MORGAN STANLEY & CO

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

. 03/27/2026

. 03/27/2026

. 03/27/2026

. 03/27/2026

. 03/27/2026

. 03/27/2026

. 03/271/2026

. 08/21/2026

. 08/21/2026

. 11/20/2026

. 12/18/2026

. 02/19/2027

. 05/21/2027

. 05/21/2027

....... 1,056

......... 347,347

......... 526,442

......... 196,668

......... 905,280

......... 105,576

....... 1,951,488

......... 141,190

........... 8,590

........... 2,699

........... 7,640

........... 2,672

........... 4,102

........... 1,132

.......... 11,559

........... 1,127
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STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
AUG27MXEAP@2078
08/20/2027 2078. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBUF2 v [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 08/20/2027 |....eveeee 60 [oecvenn 124,680 [...o.vevnee 2078 | (1] 4,783 v 0 |, 1,513 [ e [ 1,513 oo [C3700)) T (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
NOV27HXEAP@ 1937
11/19/2027 1937. PUT | Index Linked Annuities MORGAN STANLEY & CO
BHFSXBUKT v [ EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/19/2027 |.......... 1,019 |........ 1,973,803 v 1937 | (1) 56,310 [.evvvevrreeens O frreiinnns 20,204 | e o 24,294 |......... (32,016))..vvrnne (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
NOV27HXEAP@2068
11/19/2027 2068. PUT | Index Linked Annuities MORGAN STANLEY & CO
BHFSXBJPO v [ EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/19/2027 |...eueeeeee [ P 130,284 [.cveiceinns P (1] 5,364 |.overreens 0 |, 1,949 [ o [ 1,949 [ (3,415).cvvernine (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
FEB2BIXEAPE2136
02/18/2028 2136. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBUSA v [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 02/18/2028 |......e..... L] 168,744 [, 2136 [eveeiiiine (1] 7,721 [ O [ 3,34 | e e 3,344 | [C3%:72) U (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
MAY28XEAP@2207
05/19/2028 2207. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBIN5 v [ EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/19/2028 |.....eeeee. [ P 139,081 [eeveieeins 2207 [eviieiiiine (1] 7,855 |ovvveereens 0 |, 3,536 | everrees o 3,536 |ovevenene (4,119 (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
MAY2BIXEAP@ 1644
05/19/2028 1644. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBIX3 vvvveceien [ EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/19/2028 |............ 884 |........ 1,453,296 |- v.veovennnn 1644 | (1) 36,863 [ O [ 17,904 | v o 17,904 oo (18,959 vevvvennn (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
AUG28IXEAP@2366
08/18/2028 2366. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBUZ8 v [ EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |.08/18/2028 |.............. [ P 130,130 feveverenee 2366 [.veeveiine (1] ;1 AR A 4,499 | v e 4,499 | [C35:1::)) (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
NOV28HXEAP@ 1508
11/17/2028 1508. PUT | Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKS7 v [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/17/2028 |............ 674 |........ 1,016,392 ..cvcnnee 1508 -2 (1) 26,926 [voveriieeins 0 | 12,993 | e e 12,993 [ [GRHx)) (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JUN29MXEAP@ 1684
06/15/2029 1684. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKT8 .vvvvevvee [ eeveerieericcicce EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 06/15/2029 |............ 868 |....... 1,461,712 v 1684 [+ (1) [ 00T AN | ) RS 32,829 [.eoveenes [ 32,829 ... [CAR: 1)) (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
NOV29MXEAP@ 1676
11/16/2029 1676. PUT | Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKO4 .vvveeven [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/16/2029 |............ 639 [....... 1,070,964 [+.vennee 1676 [+ (1) 43,145 [ 0 | 27,328 [ oo [ 27,328 |........ (15,817)) v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
FEB30MXEAP@ 1876
02/15/2030 1876. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKBY . [ eoveinieeiceeiece EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 02/15/2030 |............. 529 [.veenn 992,404 | v.vvvvnnnn 1876 [+ (1) 49,017 [oevveeveeeenn O [ 32,570 [.eeveenes foreiins 32,570 [........ (16,4470 (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
MAY30MXEAP@ 1877
05/17/2030 1877. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKFO ..o Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/17/2030 |............ 431 [ 808,987 [cveuvevnes 1877 [ (1) 2,17 [ O [ 28,264 [ .eoveveres |oeer 28,264 | [GRIE::)) (1) SRR | IS (1]
PUT OPTION
AUG3OMXEAP@1969
08/16/2030 1969. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHF5XBKHS ... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53  |. 03/27/2026 |.08/16/2030 |.... ... 669,460 (12,111)|. 0. {0005 ...
PUT OPTION
NOV3OMXEAP@1918
11/15/2030 1918. PUT | Index Linked Annuities MORGAN STANLEY & CO
BHF5XBKNS ... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53 |. 03/27/2026 |. 11/15/2030 |.... ... 412,370 . {0005 ...
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STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
FEB31MXEAPE2025
02/21/2031 2025. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKPS .vvvevenee [ eeveerieiicescce EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 02/21/2031 |............ 158 |oveeeeene 319,950 |+ vvervvenenn 2025 [.viiiinne (1) 20,986 [.vvvevrrieens O [ 14,705 | v forreeene 14,705 |ovvnee [CI02:5)) P (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
MAY31MXEAP@2085
05/16/2031 2085. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKS2 vvvvenceven [ erveinieeiieeeeie EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/16/2031 |............ 156 |oveveeene 325,260 |- vvenrnnnn 2085 [ (1) 22,926 [oveveiieinn 0 | 16,183 | eveeeven forreeeenes 16,183 [+.eoveen [(IZX)) (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
AUG31MXEAP@2204
08/15/2031 2204. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFSXBKXT v [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 08/15/2031 |...euveeeee L 200,564 |2 204 [eviiiiiiine (1) 16,030 |+vvvevevrienns 0 foreees TR <72 PRV B 1,192 | [C35:7:)) I (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
AUG26RTYP&2091
08/21/2026 2091. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBLE2 .vevvevees [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/21/2026 |............ 621 |........ 1,298,511 [ovvenenee 2091 [oeviieiiiine (1) 36,418 [.enveveervennn O oo [T RO FRN 539 |..ouee [T 72:)) (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
AUG26RTYP&2072
08/21/2026 2072. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBLFO . [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/21/2026 |............ 614 |........ 1,272,208 |..ecveneee 2072 [eeeieiiiine (1) 34,082 [ O [ -7 R A 487 [ (33,545)).cvcvevnene (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
NOV26RTYP@1589
11/20/2026 1589. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBLUT v [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 11/20/2026 |............. 315 [ 500,535 | vvenerenn 1589 |- (1] 7,21 | 0 | 472 [ | 472 [ [CIZL:)) I (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
DEC26RTYP@1518
12/18/2026 1518. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBLMA .oveevees [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 12/18/2026 |............ 898 |........ 1,363,164 [+.evennee 1518 [ (1) 19,320 [oevvrvenvrieeenn O oo 1,678 | ceveveene e 1,678 | (17,642))..veveene (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
FEB27RTYP@1776
02/19/2027 1776. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBLR3 .vveveceien [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 02/19/2027 |............ 166 |vvvvneene 294,816 ... 1776 [ (1] 8,083 [veuveveirenn O [ L% 72 POV 1,377 e (V)] P (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
MAY27RTYP@1767
05/21/2027 1767. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBLTO . [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 05/21/2027 |............ 308 |.cuveee 544,236 ..o L1( 7 R (1) 17,886 [vevevererins 0 |, 4,382 | e o 4,382 e (13,504)] evevvveeenee (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
MAY27RTYP21833
05/21/2027 1838. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBLUB v [ eeveenieeiceicce EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/21/2027 |.......... 1,373 [ 2,523,574 v 1838 [+ (1) 93,202 | 0 o 23,082 [ .eeveeeenes [ 23,052 |-vonee (70,190)..vveenne (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
AUG27RTYP@1884
08/20/2027 1884. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBLXO .vvvveevee [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/20/2027 |............ A75 | 329,700 |-.evvnee 1884 [ (1) 15,021 |ovevvrveeriaees O o 4,802 e o 4,602 [......... (10,419)..vvnne (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
NOV27RTYP@ 1865
11/19/2027 1865. PUT | Index Linked Annuities GOLDMAN SACHS
BHESXBIOT ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/19/2027 |.......... 1,449 ... 2,702,385 .. 1865 [+vvveveeeeene (1] 133,647 [vrverireeins 0 o 47,220 [ oo | 87,220 | (86,427)+.veveeennes (1) SRR | IS (1]
PUT OPTION
NOV27RTYP@2008
11/19/2027 2008. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBI2T ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 11/19/2027 |.... ... 331,320 (12,760)|. 0. {0005 ...
PUT OPTION
FEB2BRTYP21897
02/18/2028 1897. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5X6MB4 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2 I HZNBBBKS28 _|. 03/27/2026 |. 02/18/2028 |.... ... 350,945 . {0005 ...
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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
05/19/2028 1571. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBMO2 .vvveeeeen [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/19/2028 |.......... 1,571 [ 2,468,041 ..o LA (1) 99,829 [..vvevrienne (1) 277 [ [ 41,277 [ [ 173 I (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
MAY28RTYP@1775
05/19/2028 1775. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBUET . [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 05/19/2028 |............ LT P 268,025 |...vvnene 775 [ (1) 14,081 |ovoveieienes (1] 5,879 |.evevrees o 5,879 [coecvnen (8,202)]..v v (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG28RTYP&2030
08/18/2028 2030. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBIHA .o [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/18/2028 |............ 129 |eueee 261,870 [ 2030 [eveneeriiine (1) 19,768 |-veveervennns (1] 8,928 |.everees o 8,928 |........ (10,840)....veveee (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
NOV28RTYP@1432
11/17/2028 1432. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBMJO v [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/17/2028 |.......... 1,502 ........ 2,150,864 |- L1572 (1) 2V (1) 35,336 [.eoveneenes [ 35,336 ... (51,408)) v (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
JUN29RTYP@1497
06/15/2029 1497. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBINT . [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 06/15/2029 |.......... 1,885 |........ 2,821,845 ... 1497 | (1) - 136,788 [covvvereinnne (1) 68,501 [ ..cvevenen ferrerrnan 68,501 |........ (68,287)+.veveeeene (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
NOV29RTYP@1515
11/16/2029 1515. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBIR2 .vveeve [ eeveinieinicccee EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/16/2029 |.......... 1,420 ... 2,151,300 |+vevenrrnnnn 1515 | (1] 12,237 [coveieene (1) 61,796 [ veveeees ferrenennn 61,796 ... [CORTAD) (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
FEB30RTYP21672
02/15/2030 1672. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBMVS . [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 02/15/2030 |.......... 1,035 [ 1,730,520 [+.evennene 1672 [ (1] 107,625 [+ (1) 62,492 [.eoveeenes [ 62,492 |......... [CETREKX)) (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
MAY30RTYP@1652
05/17/2030 1652. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBMXD . [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/17/2030 |.......... 1,070 |.v.vee 1,767,640 [...evevnee 1572 (1) - 110,571 [oevvieveiiene (1) 65,912 [.eeveernes [ 65,912 [.c...ne. [C25:5)) I (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG30RTYP@1804
08/16/2030 1804. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBN2G ...vveeeven [ eeveirieiicciece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 08/16/2030 |............ 699 [..... 1,260,996 [...vevnee 1804 [+ (1) 92,238 [ (1) 56,269 [..veverrs [rreeanns 56,269 [......... [T:X)) I (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
NOV3ORTYP@1950
11/15/2030 1950. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBNA2 ..o [ eeveiiecicce EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 11/15/2030 |............ 517 [....... 1,008,150 [...e.vevnee 1950 |- vveeeeenee (1) 84,648 [...oveveennnnn (1) 52,961 [.eeveeerres foreianns 52,91 |........ (31,887 (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
FEB31RTYP@1821
02/21/2031 1821. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBNTS .oveveceven [ eeveinieenicceiece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 02/21/2031 |............. K7X ) N 588,183 |-...vevenene L2  F (1) 4,902 | (1) 28,641 [ oo [ 28,641 |........ (16,301)[+vvveveeennes (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
MAY31RTYP@1731
05/16/2031 1731. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBNAS ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 05/16/2031 |............ K7 617,967 [covevevennns 731 [ (1) 44,398 [ (1) 28,827 | oo ferrern 28,827 | [GET-AD (1] (L] (1] 0
PUT OPTION
AUG31RTYP@1933
08/15/2031 1933. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5XBNCA ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 08/15/2031 ... 525,776 {0005 ...
PUT OPTION
JUL26SPXPE3870
07/17/2026 3870. PUT | Index Linked Annuities GOLDMAN SACHS
BHF5XBPST ... Equity/Index | INTERNATIONAL ...... 1122LRONP2I HZNBBBKS28 _|. 03/27/2026 |. 07/17/2026 |.... 1,404,810 . {0005 ...




€17903

STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
JUL26SPXPE5670
07/17/2026 5670. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBPBT v [ v EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 07/17/2026 |............ 515 [vueene 2,920,050 [...eovevnene 5670 v (1) 60,508 [..vvenvrveeas O e K2 ISR FN 379 foeuene (60,127)+.vveeenne (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
JUL26SPXP@2506
07/17/2026 2506. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBPC2 .ovvvveveies [ eeeeirieeicesice EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |.07/17/2026 |.......... 3,288 |........ 8,239,728 [...cvevnne 2506 [..veneeveneins (1) 17,913 | 0 o (1) PSRRI (1] (17,913))ccvenne (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JUL26SPXP@5672
07/17/2026 5672. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBPDO ..vvveveves [ v EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 07/17/2026 |............ 385 [ 2,183,720 |- veveniennenn 77 (1) 45,345 | 0 o P2: 7 IO FON 284 .o (45,081))-.veveeennes (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
AUG26SPXPE5747
08/21/2026 5747. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBPU7 vevveceve [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/21/2026 |............ 517 [oevnnen 2,971,199 [ IZTH (1) 81,581 [.evveeeiriennn O oo 3,165 | o 3,165 | (78,416))..vcveee (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
AUG26SPXPE5763
08/21/2026 5763. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBPL2 vvvveceves [ v EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 08/21/2026 |............. 343 ... 1,976,709 v IGX] (1) 55,107 [.evvevervreerens O oo 2,136 | e o 2,136 [ (52,971 v (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
SEP26SPXPE5925
09/18/2026 5325. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBPNB ...vveveves [ eoveinieeiceec EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 09/18/2026 |............ 416 |........ 2,464,800 |...venveeennnn 5025 |1 (1) 89,103 [.evvvevvreenns O oo (5 PN 6,753 ..o (82,350 vevvvennee (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
SEP26SPXP@5937
09/18/2026 5037. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBPT5 .vvveceves [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 09/18/2026 |............. 423 ... 2,511,351 oo [k (1) 91,772 [eeveeireennn O s 6,951 |everrees o 6,951 [..oven [E:78:72)) (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
0CT265PXP@2664
10/16/2026 2664. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBQ15 vvvvenceven [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 10/16/2026 |.......... 3,186 [ 8,487,504 ..o 2664 [.voreiiinne (1) 40 [ 0 [ 27 | o 127 | (41,283)] v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
NOV26SPXP@3901
11/20/2026 3901. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXB049 ... [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 11/20/2026 |............. 49 |....... 1,868,579 [.vennee 3901 [eveieiiiine (1) 19,815 |- vevvreerireees O o 3,208 | o 3,28 |....... (18,517))c. v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JAN27SPXP@2927
01/15/2027 2927. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBB0 .o [ eeveenieiiceeiece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 01/15/2027 |.......... 3,505 |...... 10,259,135 |+.vevnene 27 (1) 79,626 [...vveveriennn O s 3,402 | o 3,402 |oveenen (CCI 225 (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
FEB27SPXP@4345
02/19/2027 4345. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBOAS .vvveeeeves [ eeveerieiicceee EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 02/19/2027 |............ KT - 1,525,005 |...vevveennnn 4345 [ (1) P15 AR | 7,801 [ [ 7,601 [.euennee (19,957 evevvrvenenee (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
APR27SPXPE3156
04/16/2027 3156. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5XB0G2 ..o Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 04/16/2027 |.......... 4176 |...... 13,179,456 [...o.vevnene 3156 [oveneveiine (1) - 146,807 [ovvveverraenn O [ 19,325 [ oo fereennn 19,325 |, (127,482)f..vcvevee (1) SRR | IS (1]
PUT OPTION
APR27SPXP@4448
04/16/2027 4448. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5X606 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 04/16/2027 |.... ... 684,992 (10,267)|. 0. {0005 ...
PUT OPTION
MAY27SPXP@4532
05/21/2027 4532. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5XB0K3 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 _|. 03/27/2026 |. 05/21/2027 |.... ... 580,096 . {0005 ...




¥1°903

STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
JUN27SPXPa4661
06/17/2027 4661. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBONT v [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 06/17/2027 |............ 126 | 587,286 |-...vevnene 4661 v (1) 16,481 |ovevvvervriares O o 5,958 |.evevrees forreeninn 5,958 |...vunnnn (10,523)] evevvrvenenee (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
JUL27SPXP@4751
07/16/2027 4751. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBRB ...vvveveves [ eeveerieiniceeiece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 07/16/2027 |............ 124 .o 589,124 |.vvenrrnenn 4751 [ (1) R T2 1 FRR f IS 6,843 |.everees o 6,843 [......... (11,405 (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JUL27SPXP@3448
07/16/2027 3448. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBOSE vvvvevvaven [ eeveerieenieiiecne EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |.07/16/2027 |.......... 3,799 |...... 13,098,952 ....vvnvene 3448 [ (1] 201,586 |-vvevvevenire O o 56,179 [ cveveeees ferrerines 56,179 |....... (145,407)[..coevee (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
AUG27SPXP@4T741
08/20/2027 4741. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBAY3 vvvveceve [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/20/2027 |............ 100 |oveveeene 474,100 |- FYZY N (1) 15,386 |-vovveerrriaes O v 6,033 |.everrees e [0 - [Tk (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
SEP27SPXP@4865
09/17/2027 4865. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBR0B . [ eeveieieiicceece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 09/17/2027 |............ 109 |ovevveene 530,285 |..veurrnnnn 4865 [..voeeenne (1) RCIRT:(N IR f IS 7725 | o 7,725 [ (11,468)..cvvee (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
0CT27SPXPE3710
10/15/2027 3710. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBR30 ..vvvevceves [ eereeniiinieeeieee EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 10/15/2027 |.......... 3,2 |...... 12,228,160 [.....vevnnene 3710 | (1] 248,683 | O e 105,269 [.cuvevees frrenennen 105,269 |....... (143,414)) .. (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
0CT27SPXP@5061
10/15/2027 5061. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBRB3 ..vvvevceven [ eeveerieiieeeiece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 10/15/2027 |............ 108 |ovevveene 546,588 |-...vvnee LT (1) p2:72 ) AR | R 9,369 |.veveees o 9,369 |- [GRILL)) (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
NOV27SPXP@5214
11/19/2027 5214. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBRBY ....vveeeven [ eeveirieiieieec EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 11/19/2027 |....eeeeee L1 422,334 [ [7217) (1) 19,906 |-vevvvevrreaes O v 8,388 [ oo [ 8,388 |-....... (11,518))c.vevenne (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
DEC27SPXP@5248
12/17/2027 5248. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBRB2 ....vveeeven [ eeveirieiiiceeieee EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 12/17/2027 |.v.euveeee [ 388,352 v [721: | (1) 19,167 |ovevvvereniaeen O o 8,279 |.eeerees o 8,279 |..uee (10,888)]...c.vvennene (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JAN28SPXP@5268
01/21/2028 5268. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBRHI ... [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 01/21/2028 |............ 129 |eeeee 679,572|.cveenee 5268 [.eveneeriiine (1) 34,974 [ 0 | 15,512 | cevreees oo 15,512 |ovvenee [GLI:7)) (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JAN28SPXPE3809
01/21/2028 3809. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBRK2 v [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 01/21/2028 |.......... 3,057 |...... 11,644,113 [ 3809 [ovveeviiiine (1] 285,417 v 0 o 135,096 [.eveveres frrenenen 135,096 |....... (150, 321)f..v v (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
FEB28SPXP&5280
02/18/2028 5280. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBRLO ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 02/18/2028 |............ RAT P 612,480 |-.evevnnene 72 (1) k728111 RN | ) R 14,890 |.ovenvven v 14,690 [ (17,819). v (1) SRR | IS (1]
PUT OPTION
MAR28SPXP@4966
03/17/2028 4966. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5XBROY ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 03/17/2028 |.... ... 928,642 {0005 ...
PUT OPTION
APR28SPXP@4643
04/21/2028 4643. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5XBRSS ... Equity/Index | INTERNATIONAL ...... 1122LRONP2 I HZNBBBKS28 _|. 03/27/2026 |. 04/21/2028 |.... ..... 650,020 . {0005 ...




G1903

STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
APR28SPXPE3480 . »
04/21/2028 3480. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBRUO v [ eeveerieiicceiece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 04/21/2028 |.......... 3,899 |...... 13,568,520 [...c.vevenene 3480 [eveeviiine (1] 318,626 |v.vevvverires O e 124,679 [.oveeees | 124,679 |....... (193,947 ). (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
MAY28SPXP&5106 . »
05/19/2028 5106. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBRXA .eveveeee [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 05/19/2028 |............ 129 |eeeee 658,674 ..c.vcvnee [0 S (1) 34,661 [ O [ 16,568 |.vereven forreanenes 16,568 |......... (18,093))...veveenne (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JUN28SPXP@5259 . »
06/16/2028 5259. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBS39 ..o [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 06/16/2028 |.............. 98 e 515,382 vverrrennnn 5259 [.eveeeeiene (1) 29,708 [..vvveviieenn O [ 14,342 | oo e 14,342 [ [RET5) (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
JUL28SPXP@5511 . »
07/21/2028 5511. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBS54 ..o [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 07/21/2028 |............ 105 |oveeeeene 578,855 |-.cvevenene TR (1) 38,109 [.vvvevrrveenn O [ 18,882 v foreene 18,882 |......... (19,227 v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JUL28SPXPE3210 . »
07/21/2028 3210. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBS70 v [ eeveenieeieeeicc EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/21/2028 |.......... 3,832 |..... 12,300,720 [.cveveennne k2[0S (1] 282,724 [.coviieaeenn O [ 89,504 [.evevers foreinns 89,504 |....... (193,220))-.veveeene (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
AUG28SPXPE5559 . »
08/18/2028 5559. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBS09 .evvvveveien [ eeveenieiieeeee EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |.08/18/2028 |.............. L 505,869 |-...vvnee T (1) 34,503 | 0 o 7,373 | e o 17,373 |ovovee (7,170 v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
SEP28SPXP@5702 . »
09/15/2028 5702. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBSF2 vvvveceve [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 09/15/2028 |......eeee L] 450,458 |..venenn L7007 (1) 33,124 [ 0 | 16,927 | v forreeeenns 16,927 |........ (16,197))+.vveveenne (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
0CT285PXP@2985 . »
10/20/2028 2985. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBIM7 v [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 10/20/2028 |.......... 3,656 |...... 10,913,160 |- v.vevvevenene 2985 [, (1] 209,158 [ O [ 65,338 [.eoveverres [rreianns 65,338 |....... (183,820)[..cvvevenee (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JAN29SPXP@3073 . »
01/19/2029 3073. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBS08 vvvvevcaves [ eeveenieinieeeieee EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 01/19/2029 |.......... 2,918 |....... 8,967,014 v 3073 [eeveeiine (1] 230,409 [.vvvevieiaenn O [ 72,677 [ cevvveeenen [ 72,677 |....... (157,732)f. v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
APR29SPXP@3 148 . »
04/20/2029 3148. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBSS4 .ovvvveveies [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 04/20/2029 |.......... 3,708 |...... 11,672,784 | 3148 [eviiie (1] 326,242 [.evviriirenn O [ 123,783 [.eeeenes | 123,783 |....... (202,459)..veveeene (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JUL29SPXP@3429 . »
07/20/2029 3429. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBINE v [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/20/2029 |.......... 3,610 [...... 12,378,690 [...evevnnne 3429 [ (1] 410,742 | v 0 o 205,173 | v o 205,173 |....... (205,569)...veveneeene (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
NOV29SPXP@3465 . »
11/16/2029 3465. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBSYT . Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/16/2029 |.......... 5,131 |...... 17,778,915 | v 3465 [ (1] 637,632 |- vovevrreiren O o 325,876 ... 325,876 |....... (311,756)]. v (1) SRR | IS (1]
PUT OPTION
FEB30SPXP&3888 . »
02/15/2030 3888. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5X6TO4 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 02/15/2030 |.... 15,590,880 693,716 |... 100 426,909 |....... (266,807)]. 0. {0005 ...
PUT OPTION
APR30SPXPE3993 . »
04/18/2030 3993. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5X6T38 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 _|. 03/27/2026 |. 04/18/2030 |..........1,441 |........ 5,753,913 274,293 |... 2o 172,658 ... (101,635). L0 . {0005 ...
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STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
MAY30SPXP4098
05/17/2030 4098. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBT79 .vvevevees [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/17/2030 |.......... 1,316 | 5,392,968 [......c.cune 4098 [.ovnviene (1] 271,036 |- veveeeviieens 0 o 71,875 [ v [ 171,875 [eveee [CEIRT)) (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
JUN30SPXP@4287
06/20/2030 4287. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBTO5 .vvveeeen [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 06/20/2030 |.......... 1,211 [ 5,191,557 [.evvverenne 4287 [ (1] 284,348 [ O [ 180,777 [ cveevevees [ 180,777 |- (103,57 1) (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JUL30SPXP@4372
07/19/2030 4372. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBTDB v [ eeveerieeieeeiece EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/19/2030 |.......... 1,263 [ 5,521,836 [.cvevevenenne 4372 [ (1] 315,088 | vvevvverrrees O e 201,525 [ oo [ 201,525 |....... (113,543 (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
AUG30SPXP@4280
08/16/2030 4280. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBTH7 . [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/16/2030 |............ L 4,207,240 [ 4280 [oveiiiinne (1] 234,059 [.veveviirenn O [ 151,961 [.eveeerens forenees 151,961 [oovonnene (82,098)...veveeeenne (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
SEP30SPXP@4581
09/20/2030 4581. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBTLS .vovvveveee [ eeveirieiiicceicce EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 09/20/2030 |............. 454 ... 2,079,774 v 4581 [ (1) - 130,610 [.evvvevervrens O [ 84,482 [ .oovceennes [ 84,482 |......... (46,128)...veveeeenne (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
0CT30SPXP@4744
10/18/2030 4744. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBTPY ..vveceien [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 10/18/2030 |............ 401 |........ 1,902,344 | G744 [ (1] 127,448 .o 0 | 82,877 [ cevveeees ferveninns 82,877 |.vuveen (44,571 v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
NOV30SPXP@4758
11/15/2030 4758. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBTS3 vvvveceven [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 11/15/2030 |............ 509 [o..ee 2,421,822 .00 4758 [ (1] 164,216 [ovovevieens O | 107,568 [ vevvevenen fervanns 107,568 |......... (56,648)...vcveeeenne (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
DEC30SPXP@4885
12/20/2030 4885. PUT | Index Linked Annuities GOLDMAN SACHS
BHFSXBTUB v [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 12/20/2030 |............. 434 ... 2,120,090 |- v.venvvenenn 4885 [ (1] 151,408 [..vvevvrierrns 0 foreeiins 99,627 [.vveverves [ 99,627 |........ CIIC]D (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
JAN31SPXP@4991
01/17/2031 4991. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBTYO . [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 . 01/17/2031 |.....ecee. k57— 1,681,967 [...evevenne 4991 [oviiiinne (1] 125,599 |-vvenveveine O e, 82,524 [ .oovceeis [ 82,524 |......... (43,075)] v (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
FEB31SPXP4923
02/21/2031 4923. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBTZ7 .vvvvveevaee [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 02/21/2031 |............. K 1,649,205 ..o 4923 [ (1] 122,037 [ovrveirieiins 0 o 80,509 [ .vcuvvenes ferveninnan 80,509 [......... [CA:7.:)) (1) SRR | IS (1) FRRR 1 f IR 0005 ...coeee.
PUT OPTION
MAR31SPXP@4595
03/21/2031 4595, PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBU28 ....oveeves [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 03/21/2031 |............ 405 |....... 1,860,975 [+.vennene 4595 [ (1] 124,928 |.vovenveveine O e, 83,240 [.eoveeennes [ 83,240 |........ (41,888)...veveeeene (1) SRR | IS (1) R 1 f IR 0005 ...coeee.
PUT OPTION
APR31SPXP@4309
04/18/2031 4309. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFSXBUST ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 04/18/2031 |............ 451 [ 1,943,359 [ 4300 [eviiine (1] RACT:STH NN | R 80,822 | ..cvvevenes ferrernnn 80,822 oo (38,819))..veveenne (1) SRR | IS (1]
PUT OPTION
MAY31SPXPa4758
05/16/2031 4758. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5XBU3 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 05/16/2031 |............ 462 |........ 2,198,196 158,811 |... ... 105,711 ... {0005 ...
PUT OPTION
JUN31SPXP@4885
06/20/2031 4885. PUT [ Index Linked Annuities GOLDMAN SACHS
BHF5XBUAD ... Equity/Index | INTERNATIONAL ...... 1I22LROWP2HZNBBBKS28 _|. 03/27/2026 |. 06/20/2031 |.....cvrve. 476 |..veee. 2,325,260 176,908 |... .. 117,527 ... . {0005 ...




STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
JUL31SPXP@5049
07/18/2031 5049. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFOXBUE2 .....ccvvvnees | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |.07/18/2031 |............ 412....... 2,080,188 |..ccvvnnnnnnns 5049 |..evviiine (U R 167,635 [..oevveennnnnns Of....... 11,075 | oo | 11,075 |......... (56,560)[.....ccvvnnnnnnn [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
AUG31SPXP@5203
08/15/2031 5203. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFOXBUKB ....evvvveeee | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 08/15/2031 |............ 340 |....... 1,769,020 [....ccvvennnns 5203 |.eeviiiiene (U R 150,114 [..oovvennnnnnnns Oferenes 99,246 | .oevvvninnn [ 99,246 |........ (50,868)[......ccvnnnnnnn [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
SEP31SPXP@5397
09/19/2031 5397. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFOXEUMA ......cvvvees | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 09/19/2031 |............. 299]....... 1,613,703[....ccvvnnnnns 5397 |ivveiiiins [l 145,719 [t (V)] 96,433 | ..ooevnn | 96,433 |......... (49,286)]....0ieeeennnns [ [0 (U] O cevvennnns 0005 ...evvnnnnns
0169999999. Subtotal - purchased options - hedging other - put options 0 10,303,134 0 5,039,986 | XXX 5,039,986 (5,263,148) 0 0 0 0] XXX XXX

21903

Interest Rate Swap
With DMGSW RCV SR10Y

PAY 5.00 02/05/2028 Interest

BME2HCYGS .............. |Asset Portfolio ...... D1 .o | Raten.. . | DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |.02/01/2018 |.02/05/2028 |...............0]..... 250,000,000 |............ 0.048 |...... 3,317,500 [.eveverevrieen O [ 0 215,082 | o 10 215,042 | (152,317 O oo O [ O feeecce O] e 0004 ...
Interest Rate Swap

With JPMORGAN CHASE BK

RCV SR10Y PAY 5.00 Interest JPUORGAN CHASE BANK

02/05/2028 BNE2HCYJ9 [ Asset Portfolio ...... ) I Rate....con. NAL s 7THBGLXORUGOFUSTRNES7 . 02/01/2018 |. 02/05/2028 |....veveeeeve 01..... 150,000,000 |............ 0.048 |...... 2,160,000 |-+.voveveveeene U] S L S 128,332 [.eveveeees frerinnnn 128,332 [......... (91,709)..vevene (1] (L] (L) [0 0004 ..o
Interest Rate Swap

With PARSIH RCV SR10Y

PAY 5.00 02/06/2028 Interest

BVE2HF2NG .............. Asset Portfolio ...... ) I Rate....con. BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 02/02/2018 |. 02/06/2028 |......v.evevee 01.....200,000,000 |............ 0.048 |...... 3,111,000 |-vovovvrennnen U S L S 167,852 [ vovvevees frrinne 167,852 |....... (120,331 (1] (L] (L) [0 0004 ..o
Interest Rate Swap

With PARSII RCV SR10Y

PAY 5.00 02/08/2028 Interest

BVE2HLAAG .oveveene Asset Portfolio ...... DA v, Rate........... BNP PARIBAS ........ ROMUWSFPUBNPROBK5P83 _|. 02/06/2018 |. 02/08/2028 |.....cveueues 0].....200,000,000 |......c.v.. 0.048]...... 2,960,000 |...oviienenes [0 T [ 168,975 [ coveveeees o 168,975 |....... (120,655)[...c.covenceens (] AP (L] N [ o) I 0004 ..ovcveee
0179999999. Subtotal - purchased options - hedging other - caps 11,548,500 0 0 680,201 [ XXX 680,201 (485,012) 0 0 0 0] XXX XXX
EQUITY OPTION COLLAR

SPX @7158 04/21/2028 | Index Linked Annuities MORGAN STANLEY & CO

BHESWSTR ... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBE53  |. 10/02/2023 |. 04/21/2028 |.... 27,907,093 ... 4251 / 10064 |...... 4,580,162 |.......... 16,154 |... .. 0f.....13,586,195 [~........ |..... 13,586,195 |...... 2,204,603 |.

EQUITY OPTION COLLAR

SPX @7890 10/20/2028 | Index Linked Annuities MORGAN STANLEY & CO

BHFSNSTHB ..o [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBB53 . 10/02/2023 |. 10/20/2028 |.......... 3,656 |...... 28,844,012/... 3812 / 11967 |...... 5,650,905 [........... 6,480 [c0voviveinene 0/....14,675,761 | "o [onnee 14,675,760 |...... 2,289,153 [oveuvvenne (1) (8,480 vvnvvenene L S PATRVCN 0005 ...voveee
EQUITY OPTION COLLAR

SPX @5559 07/17/2026 | Index Linked Annuities MORGAN STANLEY & CO

BHEBNSBO05 ..vvveeeves [ e Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |.07/17/2026 |.......... 3,288 |...... 18,276,348 .....3224 / 7893 |...... 5,359,504 |.......... 96,059 [..vevrennene 0].....14,070,783 | Av.ones fonne 14,070,733 |...... 2,099,194 [.vovvennns (o) - TCTHC0)) (1) R 19,721 e 0005 ............
EQUITY OPTION COLLAR

SPX @5986 10/16/2026 | Index Linked Annuities MORGAN STANLEY & CO

BHF3NSB3Y ..o [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBB53 . 10/02/2023 |. 10/16/2026 |.......... 3,186 |...... 19,069,803 .....3458 / 8513 [...... 4,723,312 | IR TAT) O 0]....12,939,198 | ".cooens fonnen 12,939,197 |...... 1,933,772 v (1) - [CCIRTA) ST [ 51,866 | .ovevennne 0005 ...voveee
EQUITY OPTION COLLAR

SPX @6399 04/16/2027 | Index Linked Annuities MORGAN STANLEY & CO

BHEBNSBEA ... [ e Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 04/16/2027 |.......... 4176 |...... 26,720,136 |.....4071 / 8726 |...... 4,654,274 |.......... 55,323 |ovoveiaiennnn 0]....14,528,678 | "......... [.... 14,528,678 |...... 2,362,582 [c.vcvvennnnne () (3 7%)) (o) - 119,086 | v.vovenene 0005 ............
EQUITY OPTION COLLAR

SPX @6519 07/16/2027 | Index Linked Annuities MORGAN STANLEY & CO

BHFSNSBAS vovvvevves [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBB53 . 10/02/2023 |.07/16/2027 |.......... 3,799 |...... 24,763,782/.....4338 / 8699 |...... 3,733,121 [ 35,015 [vverreennes 0 ... 12,154,361 | "o fonnee 12,154,361 |...... 1,962,895 |...vcvvvennne (1] (35,015)]cvevvenne L S 126,504 | eoveeee 0005 ...voveee
EQUITY OPTION COLLAR

SPX @7091 10/15/2027 | Index Linked Annuities MORGAN STANLEY & CO

BHEBNSBCY .o [ oo Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 10/15/2027 |.......... 3,2 |...... 23,371,936 |.....4507 / 9675 |...... 3,059,296 |.......... 22,023 [ 0].....10,519,665 | "......... [.... 10,519,664 |...... 1,887,212 |.oiernnee () [C2X074)) IO () 132,889 | vevenne 0005 ............
EQUITY OPTION COLLAR

SPX @5420 07/17/2026 | Index Linked Annuities MORGAN STANLEY & CO

BHFINSBRE ....cvcvveee Equity/Index | INTL. PLC ....ce.e.. 4POUHN3JPFGFNF3BB653 _|. 10/02/2023 |. 07/17/2026 |............ 363 ........ 1,967,279].....4426 / 6413 |......... 263,736 |...ccvoneee 4,727 |, o) P A ZT A 718,744 ..o 63,076 [eoviveirinnns (o) (4,720 o) AP 2,123




STATEMENT AS OF JUNE 30, 2026 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

81903

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)
EQUITY OPTION COLLAR
SPX @6538 01/15/2027 | Index Linked Annuities MORGAN STANLEY & CO
BHEBNSBUY oo [ eeveieieeieece Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 01/15/2027 |.......... 3,505 |...... 22,913,938 .....3786 / 9289 |...... 4,478,684 13,260,474 (Moo |ovene 13,260,474 |...... 2,121,623 |-.evvverrrians O v (64,320) v (1) R 84,506 [ .oeovenr 0005 ...
EQUITY OPTION COLLAR
SPX @7541 01/21/2028 | Index Linked Annuities MORGAN STANLEY & CO
BHF3NSBZ8 ... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53  |. 10/02/2023 |.01/21/2028 |..........3,057 |...... 23,052,837 |....4554 / 10528 |...... 2,912,488 [.......... 14,853 [ 0 e 9,860,832 R 9,860,832 144,041
EQUITY OPTION COLLAR
SPX @9103 07/20/2029 | Index Linked Annuities MORGAN STANLEY & CO
BHEBNS53 ... [ e Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 10/02/2023 |. 07/20/2029 |.......... 3,610 [...... 32,861,830 ... 4441 / 13765 |...... 4,631,834 13,066,915 [A..oveve. |oveee 13,066,915 |...... 2,266,505 |.....coveveerees O |oeieren 6,808 |ovoveennee () 287,308 | .o.vevenn |0005 ...
EQUITY OPTION COLLAR
SPX @8912 04/20/2029 | Index Linked Annuities MORGAN STANLEY & CO
BHFINSOA2 oo [ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 04/20/2029 |.......... 3,708 |...... 33,043,842 ... 4080 / 13743 |...... 5,402,243 14,393,220 | Moo oo 14,393,219 |...... 2,375,250 [o.vvevvrerinn O o 3,846 [ (1) - 276,870 | ....c..... | 0005 ...
EQUITY OPTION COLLAR
SPX @8408 01/19/2029 [ Index Linked Annuities MORGAN STANLEY & CO
BHFONSOES ..o [ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 01/19/2029 |.......... 2,918 |...... 24,533,085 |... 3976 / 12839 |...... 4,318,621 11,441,476 (Moo | 11,441,475 |...... 1,849,931 |..ovrvevreeens O Joreeerens (699)[eeviniiinnnne () 196,223 | .evvevennn |0005 ...
EQUITY OPTION COLLAR
SPX @7249 07/21/2028 | Index Linked Annuities MORGAN STANLEY & CO
BHFANSS3 ...vvvvevie [ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 07/21/2028 |.......... 3,832 |..... 27,776,252... 3984 / 10513 |...... 5,316,115 14,465,467 [M...ce. |ovene 14,465,466 |...... 2,236,986 |-...eoveereres O Jovrrees (11,898)cvincvininnne (1] 199,345 | .ovevennn [0005 .o
EQUITY OPTION COLLAR
RTY @2833 11/19/2027 | Index Linked Annuities MORGAN STANLEY & CO
BHEBNSOUB ... [ e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 11/19/2027 |.......... 1,449 |....... 4,105,017 |.....2198 / 3468 |......... 336,184 |vvevreen 2,156 [ooviieieieenn O foaes 1,146,985 |Mvevris e 1,146,986 [...ve 857,000 |ovvreevreiens O v (2,156)e v (1) R 24,190 [ .o | 0005 ...
EQUITY OPTION COLLAR
RTY @2882 05/21/2027 | Index Linked Annuities MORGAN STANLEY & CO
BHFIWSANZ v [ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 05/21/2027 |.......... 1,373 [ 3,956,986 |..... 2240 / 3524 |......... 261,822 ..o 2,857 [ O [ 1,085,913 |Meeveis v 1,085,913 |.........508,874 |....overrerrn O oo (2,857 (1) 18,669 | .eovevenr [0005 oo
EQUITY OPTION COLLAR
RTY @3008 11/17/2028 | Index Linked Annuities MORGAN STANLEY & ©
BHFNSBAY ..o Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 |. 10/02/2023 |. 11/17/2028 |..........1,502|........ 4,517,265(.....1804 / 4211|.........756,635 [.......ee0et B30 [orrierricnna 0 e 1,901,014 I 1,901,014 |...
EQUITY OPTION COLLAR
RTY @249 12/18/2026 | Index Linked Annuities MORGAN STANLEY & CO
BHFIWSBF8 .vevevees [ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 12/18/2026 |............ 898 |........ 2,198,753(.....1886 / 3011 |......... 279,410 |.vuveveees 4,223 [ 0 | 860,038 [M.veveven |oveene 860,038 |-........295,545 |...overinn O oo (4,228)) (1] 7,525 | evveeennn | 0005 oo
EQUITY OPTION COLLAR
RTY @2619 06/15/2029 | Index Linked Annuities MORGAN STANLEY & CO
BHFBNSBLS vvvveeeeves [ oo Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 06/15/2029 |.......... 1,885 |........ 4,936,815(.....1838 / 3400 |......... 894,180 |-.o.veveen (1,073)) v O [ 1,859,906 |M.vcvreins e 1,859,906 |.........444,845 |.......oooeern O ooreieen 1,072 [ (1) R 42,480 | ..........|0005 ............
EQUITY OPTION COLLAR
RTY @277 05/19/2028 | Index Linked Annuities MORGAN STANLEY & CO
BHFINSBY3 vveveeven [ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 05/19/2028 |.......... 1,571 [ 4,361,882/.....1884 / 3669 |......... 664,198 |....veern 2,082 | O [ 1,721,393 [N [ 1,721,393 |- veve 553,557 [ O oo (2,083 (1) 29,965 [ ..ceevenr 0005 ...
EQUITY OPTION COLLAR
GODUEAFE 4021 Index Linked Annuities MORGAN STANLEY & CO
11/19/2027 BHFBNSCE7 | .vuvveevevevererieneeane Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 11/19/2027 |.......... 1,019 |........ 4,096,890 |.....2303 / 5738 |......... 248,058 |....evrve 1,590 [ooveniiieieen 0 [ 938,298 " [ovnene 038,298 |...vevrs 224,627 [ O | (1,590)] e (1) R 20,142 | ... | 0005 ...
EQUITY OPTION COLLAR
GODUEAFE 63689 Index Linked Annuities MORGAN STANLEY & CO
05/21/2027 BHFIWSCID [ ..vvvveirciiie Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 05/21/2027 |.......... 1,056 |........ 3,895,056 |.....2291 / 5086 |......... 227,296 |.v.veveve 2,480 [ 0 [, 942,870 | fovenene 942,870 |- 230,974 [ O [ (2,480)] e (1) 18,377 | evveennn [0005 e
EQUITY OPTION COLLAR
GODUEAFE 63664 Index Linked Annuities MORGAN STANLEY & CO
06/15/2029 BHFAWSCSO [ ..vevvveneveniiiiie Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 10/02/2023 |. 06/15/2029 |............ 868 |........ 3,180,352|.....2110 / 5218 |......... 376,442 |- (452) e O [ 994,207 A [ 994,207 |......... 186,249 [.vovrverees O | 852 | (1) R 27,366 | vovevernn [0005 ..o
EQUITY OPTION COLLAR
GODUEAFE 83371 Index Linked Annuities MORGAN STANLEY & CO
12/18/2026 BHF3IISCY6 Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 12/18/2026 |............. 582 |....... 1,860,792/.....2086 / 4676 |......... 171,934 | 2,599 v 0 [ 596,726 |".vvevis fornenene 506,726 |...veven 122,523 [ O [ (2,598)) e (1] 6,368
EQUITY OPTION COLLAR
GODUEAFE 04415 Index Linked Annuities MORGAN STANLEY & CO
11/17/2028 BHFBISD7 | .vovevveeiieieieieine Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 11/17/2028 |............ 674 |........ 2,975,373|.....1898 / 6931 |......... 357,618 |.vevevee 298 v O o 887,528 | fornennne 887,529 |........ 160,089 [...cvrverrees O |oeieries (298] (1) R 2,981 [ .oveerenn | 0005 ...
EQUITY OPTION COLLAR
GODUEAFE 83825 Index Linked Annuities MORGAN STANLEY & CO
05/19/2028 BHFIWSDBE [ ...o.vveeveeereiee Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 05/19/2028 |............ 884 |........ 3,380,858 |.....1978 / 5671 |......... 392,131 v 1,218 i O [ 1,079,153 | Meeveis v 1,079,153 |-+v0..208,301 [.eevenrriennn O [ (1,218) (1) 23,225 | eveeeenn |0005 <o
EQUITY OPTION COLLAR
SPX @5975 11/20/2026 | Index Linked Annuities JPUORGAN CHASE BANK
BHEA4N0B0 .oveevee [, Equity/Index [N.A. eoeoviininns THEGLXORUGOFUSTRNES7 _|. 02/23/2024 |. 11/20/2026 |............ 160 |.vovens 956,000).....3451 / 8499 |......... 313,569 |.rveveiveeee O oo 0 | 650,737 |.ovevvvens forennnd 650,737 |.veve e 96,447 | O e O o o) P 2,992 | oo [0005 ...
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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)
EQUITY OPTION COLLAR
SPX @9458 11/16/2029 [ Index Linked Annuities JPUORGAN CHASE BANK
BHFAMNOGE ..vevveveee [ oo EXh 5 ... Equity/Index |N.A. eoveeveveinnns THBGLXORUGOFUSTRNED7 . 02/23/2024 |. 11/16/2029 |.......... 4,607 |...... 43,570,703 ... 4280 / 14635 |...... 8,177,585 |-vevererenen (L] S 017,494,154 | oo fonnee 17,494,154 |....... 2,923,063 [.vevrvennnns (1) (L] S () 400,730 | .ovenee 0005 ............
EQUITY OPTION COLLAR
RTY @2217 11/20/2026 | Index Linked Annuities MORGAN STANLEY & CO
BHFA4NOLT ..o Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53  |. 02/23/2024 |. 11/20/2026 |.... ....390,192[.....1651 / 2783 .......... 88,629 ...184,308 |... ... 184,308 |.......... 45,639 |. 0. 1,221
EQUITY OPTION COLLAR
RTY @2595 11/16/2029 | Index Linked Annuities MORGAN STANLEY & CO
BHEABNOMS ... [ Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 02/23/2024 |. 11/16/2029 |.......... 1,195 ... 3,100,428 |.....1751 / 3438 |......... 737,926 |.vveeriene (L] S 0l..... 1,253,882 | ..evenees frnene 1,253,882 |......... 275,827 |ovovereveene (1) (L] S (1) R 28,515 | e 0005 ............
EQUITY OPTION COLLAR
GODUEAFE 83511 Index Linked Annuities MORGAN STANLEY & CO
11/16/2029 BHFAANOZE | ...vevveveeeeeeieienne EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 02/23/2024 |. 11/16/2029 |............. 454 ... 1,593,767 |..... 1827 / 5194 |......... 321,085 |.e.voveenen (L] (] 628,275 |.oveeeren [ 628,275 |......... 100,754 [+ovveveienne (1] (L] (1) 14,658 | .ooenee 0005 ...coeee.
EQUITY OPTION COLLAR
GODUEAFE 62662 Index Linked Annuities MORGAN STANLEY & CO
11/20/2026 BHFAAII28 | .oveveveeiieieieieine Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 02/23/2024 |. 11/20/2026 |.............. K73 R 90,508 .....1597 / 3727 |.......... 26,088 |v.vevenennnnnn (L] S (o) 52,047 [veveeries foeianns 52,047 [ecveunne 8,017 fervererernnns (1) (L] S (1) p2: ) 0005 ............
EQUITY OPTION COLLAR
RTY @2398 02/19/2027 | Index Linked Annuities MORGAN STANLEY & CO
BHFATUTDS v [ EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 04/15/2024 |. 02/19/2027 |.vevuveeeees [ 177,452.....1716 / 3080 |.......... 36,129 [covevviveneians (L] (1) 83,748 | .o ferrenins 83,748 |.......... 25,571 [covevenrieennes (1] (L] (1] A1) R 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2762 02/15/2030 | Index Linked Annuities MORGAN STANLEY & CO
BHFATUTOB e [ oo Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 04/15/2024 |. 02/15/2030 |............ 814 |........ 2,248,268 |.....1866 / 3658 |......... 440,365 |...vevenn (L] S () 844,487 | oo [ 844,487 |........ 205,738 |-vovenrereenn (1) (L] S (1) R 21,426 | v 0005 ............
EQUITY OPTION COLLAR
SPX @6511 02/19/2027 | Index Linked Annuities JPUORGAN CHASE BANK
BHFATUTHR o [ EXh 5 e Equity/Index |N.A. eovervrreninnns THBGLXORUGOFUSTRNED7 . 04/15/2024 |. 02/19/2027 |............ 124 .o 807,302|.....3937 / 9084 |......... 203,126 |.vuveveenes (L] (1] 451,791 | o 451,791 |.......... 74,623 | (1] (L] (1] 3,282 e 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @9803 02/15/2030 | Index Linked Annuities JPUORGAN CHASE BANK
BHFATUTZ6 ... Equi ty/Index THEGLXORUGOFUSTRNES7 . 04/15/2024 |. 02/15/2030 |.... .. 4238 / 15368 |...... 5,825,196 012,125,686 | ..cvevenns fonnen 12,125,686 |...... 1,998,110 |. L0f.
EQUITY OPTION COLLAR
GODUEAFE 62921 Index Linked Annuities GOLDMAN SACHS
02/19/2027 BHFATUU3S [ .vveveiiciiccee EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 04/15/2024 |. 02/19/2027 |.v.evuveerees L1 46,728).....1681 / 4160 |.......... 11,755 | (L] (1) 23,389 [.eoveeenes [ 23,389 [eovenne 3,883 |eeeiiinnne (1] (L] (1] 187 | e 0005 ...coeee.
EQUITY OPTION COLLAR
GODUEAFE 63949 Index Linked Annuities GOLDMAN SACHS
02/15/2030 BHFATUUBA [ ..voveveniiiiiie, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 04/15/2024 |. 02/15/2030 |............ 29 |....... 1,141,117|..... 1649 / 6248 |......... 245,240 ..o (L] S () 449,674 | ..o [ 449,674 |........... 68,764 [..uvvevrnennnne (1) (L] S (1) R 10,875 | eeeeee 0005 ............
EQUITY OPTION COLLAR
SPX 66031 04/16/2027 | Index Linked Annuities
BHFABIYAG v [ EXh 5 e Equity/Index | BARCLAYS BANK PLC  GBGSEF7VJP5I7OUKS573 . 06/05/2024 |. 04/16/2027 |........... 154 [ 928,697 |.....5093 / 6968 |......... 132,220 |ovenevenee (L] (1] 259,866 | v [ 251,866 |.......... 30,766 [.evvverienens (1] (L] (1] 4139 e 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @9002 04/18/2030 | Index Linked Annuities
BHFABIVUS v [ Exh 5 e Equity/Index | BARCLAYS BANK PLC ~ GBGSEF7VJP5IZOUKS573  |. 06/05/2024 |.04/18/2030 |.......... 1,44 |...... 12,971,162|... 5107 / 12896 |...... 2,259,113 [ovoveienns (L] S 0l..... 4,543,698 [..cooene [ovnne 4,543,698 |......... 823,697 |-vvenrrennn (1) (L] S () 126,473 | vovenne 0005 ............
EQUITY OPTION COLLAR
SPX @9552 05/17/2030 | Index Linked Annuities GOLDMAN SACHS
BHFAC2002 ..vvveeee [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 06/21/2024 |. 05/17/2030 |.......... 1,316 |...... 12,569,774 ... 5232 / 13871 |...... 2,003,228 [voveieiinns (L] 0]..... 4,100,893 | ..evevens fernene 4,100,893 |......... 773,625 |- voverecees (1] (L] (1] 123,833 | veeeee 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @6257 05/21/2027 | Index Linked Annuities JPUORGAN CHASE BANK
BHFAC20G5 ...vvvveveves [ oo Exh 5 ... Equity/Index |N.A. eoverveveinnns THBGLXORUGOFUSTRNES7 . 06/21/2024 |. 05/21/2027 |............ 128 | 800,832).....5230 / 7283 |......... 117,839 [covoveieens (L] S () 220,179 | ovenerien e 220,179 |.......... 29,682 [.vveerennene (1) (L] S (1] 3,778 v 0005 ............
EQUITY OPTION COLLAR
GODUEAFE 62635 Index Linked Annuities MORGAN STANLEY & CO
05/21/2027 BHF4E9ES2 Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 07/23/2024 |. 05/21/2027 |.vevuveereeee 70 [ 184,4501......2310 / 2960 |.......... 18,088 |-.evveveneeene (L] (1) 37,477 ...
EQUITY OPTION COLLAR
GODUEAFE 3535 Index Linked Annuities MORGAN STANLEY & CO
05/17/2030 BHFAEIEA0 [ .vovvvveniiiiiiecee, Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 07/23/2024 |. 05/17/2030 |............ 431 [ 1,523,370 |.....2325 / 4744 |......... 208,893 |..veveniennen (L] S () 425,156 [ v [ 425,156 |........... 82,959 [.voverrenene (1) (L] S (1) R 15,008 | .eveeeene 0005 ............
EQUITY OPTION COLLAR
RTY @2311 05/21/2027 | Index Linked Annuities JPUORGAN CHASE BANK
BHFAEIEST vovveveeene [ EXh 5 .o Equity/Index |N.A. eovervrveinnns THBGLXORUGOFUSTRNES7 . 07/22/2024 |. 05/21/2027 |............ 308 |.cuveee 711,634).....2024 / 2597 |.......... 85,316 [covevvrveneiane (L] (1] 150,720 [.eveeenes forenen 150,720 ..o 36,295 [.vvenrinnne (1] (L] (L] 3,358 | ceeeene 0005 ...ooeee.
EQUITY OPTION COLLAR
RTY @2765 05/17/2030 | Index Linked Annuities JPUORGAN CHASE BANK
BHFAEEKA oo [, Exh 5 ........ Equity/Index [N.A. eoeoviininns THEGLXORUGOFUSTRNEQ7 | 07/22/2024 |. 05/17/2030 |.......... 1,070 |........ 2,958,550 |.....2031 / 3499 |......... 610,572 ... [ TN o) RO 906,082 | .vevvvens fornnnns 906,082 |......... 217,226 | (] P [ N o) P 20147 oo 0005 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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)
EQUITY OPTION COLLAR
SPX 9657 06/20/2030 | Index Linked Annuities MORGAN STANLEY & €O
BHFAEOEVO ..evvveeeeee | Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 07/22/2024 |. 06/20/2030 |.......... 1,211 ... 11,694,627 [....5420 / 13894 |...... 1,935,844 |.....eeeee [V O 0f..... 3,625,932 [....ccevvnn |oenne 3,625,932 |......... 703,727 [ceeeeeeeeennnnnn [V [V PO [V 116,585 [ .......... 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX @6411 06/17/2027 | Index Linked Annuities MORGAN STANLEY & CO
BHFAE9EWS .... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 07/22/2024 |.06/17/2027 |.... ....807,723]..... 5413 / 7408 |........ 111,300 ...204,835 |... ....204,835 |..........29,318 |. 0. ... 3,966
EQUITY OPTION COLLAR
SPX 6843 07/16/2027 | Index Linked Annuities JPMORGAN CHASE BANK
BHFAGHIKO ...eevvveeees | Exh 5 ........ Equity/Index |N.A. coooieiiinieees 7HBGLXDRUGQFUS7RNES7  |. 08/27/2024 |.07/16/2027 |............ 124 |...eeeeeee 848,470 |..... 5529 / 8156 |........ 117,081 |eeeeeeeee [V O [V 239,314 | .o [ 239,314 |.......... 44,579 |ceeeaeaene [V [V PO (U 4,33 .......... 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX 9597 07/19/2030 | Index Linked Annuities JPMORGAN CHASE BANK
BHFAGHIS3 ......oevvvven | Exh 5 ........ Equity/Index |N.A. coooiiiiininnnns 7HBGLXDRUGQFUSRNES7  |. 08/27/2024 |. 07/19/2030 |.......... 1,263 |...... 12,120,380 |....5539 / 13654 |...... 1,883,221 [cooeiiiiininnnns [V PR 0f..... 3,675,022 | ..covvnnnnn fennnnn 3,675,022 |........ 720,088 [....covvvnnnnnne [ [V R (U R 122,031 [ .oeeeennes 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX 9079 08/16/2030 | Index Linked Annuities GOLDMAN SACHS
L2 2 N )  E E, Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 09/25/2024 |. 08/16/2030 |............ 983 |........ 8,924,166 |....5453 / 12704 |...... 1,573,424 .o [V O 0f..... 2,871,224 | .ccovvven fennnnn 2,871,224 |......... 534,312 |eeeeieeeeee [V [V PO (V)] 90,697 [ .eevunnnns 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX 6120 08/20/2027 | Index Linked Annuities GOLDMAN SACHS
BHFAJSY58 ...coevvvvies | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 09/25/2024 |. 08/20/2027 |............ 100 |.......... 612,000]..... 5452 / 6788 |.......... 72,608 |..ccvvvnnnnns [V PR Of....... A7 | | 11,197 | 12,621 [ [ [V R [N R 3,267 | weveernnnn 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
GDDUEAFE @2860 Index Linked Annuities BANK OF AMERICA NA
08/20/2027 BHFALGERS | ..vvvvvvvniniieiciininnnns Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 10/28/2024 |. 08/20/2027 |.............. 60 [ 171,600 |..... 2369 / 3351 |.......... 19,097 [ooeeeeeininnns [V O (V)] N 41,160 [.eveenneens o 41,160 |........... FAY ALY T [V [V PO [V 916 [ .ovvennnns 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
GDDUEAFE @3413 Index Linked Annuities BANK OF AMERICA NA
08/16/2030 BHFALGSWA | ..eeeeeeineeeeeiiiienes Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/28/2024 |. 08/16/2030 |............ 340 |....... 1,160,420 |..... 2385 / 4441 1......... 159,416 [...eevvennnnnns [V PR (U R 308,893 [.evvuneens o 308,893 |.......... 56,679 [coviiiiinnnnns [ [V R Ofienns 1,793 e 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
RTY @2797 08/16/2030 | Index Linked Annuities BANK OF AMERICA NA
BHFALG686 ... Equi ty/Index . BATYDEB6GKMZ0031MB27  |. 10/25/2024 |.08/16/2030 |............ 699 [........ 1,955,103 [..... 2161 / 3433 |.. ...504,097 | ... ....504,097 |...
EQUITY OPTION COLLAR
RTY @2534 08/20/2027 | !ndex Linked Annuities BANK OF AMERICA NA
BHFALGEBY .......eovvvee | eoeeeeeeiiiiee e Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/25/2024 |. 08/20/2027 |............ 175 |.......... 443,450 1..... 2158 / 2910 |.......... 53,303 |..covvnnins [V PR (U R 100,485 [.eveneeeees oo 100,485 |.......... 32,183 |oevveiiiiie [ [V R [N R 2,367 | ceeeernnnn 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX @9182 09/20/2030 | Index Linked Annuities BANK OF AMERICA NA
BHFALGBKI ..eevveeeeeee | Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 10/25/2024 |. 09/20/2030 |............. 454 |....... 4,168,401 ... 5642 / 12721 |......... (7 ) [V O 0f..... 1,270,349 [ .ovveneens fonees 1,270,349 |......... 282,195 |.eeiieeeeeee [V [V PO (V)] 42,852 ..o 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX 66468 09/17/2027 | Index Linked Annuities BANK OF AMERICA NA
BHFALGERA ......ccvvvves | oeeeeeeeiiiee e Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/25/2024 |. 09/17/2027 |............ 109 |.......... 704,958 1..... 5606 / 7329 |.......... 93,949 |..oovviins [V PR (U R 148,009 [.eeuneeenes [oennenne 148,009 |.......... 19,750 [ooovviiiiinnnns [ [V R [N R 3,888 ..ovnnnnns 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX €7678 10/18/2030 | Index Linked Annuities MORGAN STANLEY & €O
BHFANAST3 ...eeeeiies | Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 | 11/25/2024 |. 10/18/2030 |............ 401 |....... 3,078,878 ]..... 5794 / 9562 |......... 593,806 |-..uueeeeennnnn [V O [V 827,402 [ evveneeees [ 827,402 |........ 108,621 |.eeveeneeenee [V [V PO (V)] 31,938 | ...ooee 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX @6151 10/15/2027 | Index Linked Annuities MORGAN STANLEY & CO
BHFANAS2T ...coeivviies | oo Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 11/25/2024 |. 10/15/2027 |............ 108 |.......... 664,308 |..... 5800 / 6502 |.......... 45,207 |ovuenieiiinnnnn [V PR Oferenes 62,001 [.eeeeeeens o 62,001 [ 6,801 [..ccevivnnnnnnns [ [V R [N R LI AL0 . 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX @752 11/15/2030 [ Index Linked Annuities JPMORGAN CHASE BANK
BHFAPKFS9 ....eeeevvees | Exh 5 ........ Equity/Index |N.A. coooieininieees 7HBGLXDRUGQFUS7RNES7  |. 12/12/2024 |. 11/15/2030 |............ 509 |........ 3,843,968 |..... 5934 / 9170 |......... 693,090 |-..euneeeennnn [V O [ 920,900 [.eeveneees forreennn 920,900 |......... 13,675 [ [V [V PO (V)] 40,228 | .......... 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX @7059 11/19/2027 | Index Linked Annuities JPMORGAN CHASE BANK
BHFAPKF67 .............. Equity/Index |N.A. coooiiiiininnnns 7HBGLXDRUGQFUSTRNES7  |. 12/12/2024 |. 11/19/2027 |.............. 81| 571,7791..... 5935 / 8183 |.......... 78,813 [ i [V PR (U R 126,972 | ... 125,972 |.......... 22,653 |ovveiniiene [ [V PR [N R 3,369
Interest Rate Swap
With NOMURA GLOBAL
FINANCIAL RCV SOFR PAY NOMURA GLOBAL
5.00 01/03/2032 Interest FINANCIAL PRODUCTS
BHF4Q3Z62 .............. Asset Portfolio ...... D1 .t Rate........... INC o 0Z3VO05H2G7GRS05BHJI1  |. 12/19/2024 |. 01/03/2032 |............... 0f.... 300,000,000 |-.eveeenneeeen 0.05(...... 5,992,746 |.......... 18,913 [ 0f..... 2,919,057 | ™ eeeeiein feeenns 2,919,057 |....... (488,554)]....cuueeene [V [RERCIK)) " 0f..... 3,522,627 | ....ceen 0004 ....eennnnnn
EQUITY OPTION COLLAR
GDDUEAFE 62520 Index Linked Annuities MORGAN STANLEY & CO
11/19/2027 BHF4S2V74 Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 01/22/2025 |. 11/19/2027 |.... ... 158,760]..... 2343 / 2697 |..........10,362 ....18,095 ... .. 1,453 | . 0].. ...936
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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)
EQUITY OPTION COLLAR
GDDUEAFE @2884 Index Linked Annuities MORGAN STANLEY & €O
11/15/2030 BHF4AS2VI0 [ .oovvvvnnnieiiiiiinieees Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 | 01/22/2025 |. 11/15/2030 |............ AL IO 619,953 ]..... 2308 / 3459 |.......... 85,769 |..euneeeeennnn [V O [V 144,249 | oo [ 144,249 |.......... 13,694 ..o [V [V PO (U 6,488 .......... 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
RTY 62828 11/15/2030 | Index Linked Annuities MORGAN STANLEY & CO
BHF4S2X15 ... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 01/22/2025 |. 11/15/2030 |.... 1,461,8181..... 2291 / 3364 |.. ....309,513 |...

LR

EQUITY OPTION

RTY @2500 11/19/2027 | Index Linked Annuities MORGAN STANLEY & CO

BHFAS2KA9 ..vevvvevees [ e Exh 5 ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 01/22/2025 |. 11/19/2027 |............ 165 |oveerenene 412,418).....2271 / 2128 |.......... 34,933 |.eierene (L] S (o) 57,255 [ eeveneeies foerianns 57,254 |..eeeen 16,480 |-vvrnvevennnns (1) U] O (L 2,430 [ ceoveene 0005 ...
EQUITY OPTION COLLAR

SPX @7250 12/20/2030 | Index Linked Annuities MORGAN STANLEY & CO

BHFAS2XD9 .oovveveves [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBB53 . 01/21/2025 |. 12/20/2030 |.............. 434 | 3,146,500 .....8507 / 5993 |......... 480,827 [ovovvreinene U S L S 636,633 |.veveeens |orennnn 636,633 |.......... I (L] U S [ 33,287 | covenne 0005 ...voveee
EQUITY OPTION COLLAR

SPX @7389 12/17/2027 | Index Linked Annuities MORGAN STANLEY & CO

BHFAS2KLY e [ Exh 5 ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 01/21/2025 |. 12/17/2027 ... I3 546,786 |.....6006 / 8772 |.......... 76,456 [ccvoereenes (L] S () 127,537 [ e | 127,537 |oveernee 27,022 [eveeeerinen (1) U] O (L 3,310 [ covernen 0005 ...
EQUITY OPTION COLLAR

SPX @7003 01/17/2031 | Index Linked Annuities JPUORGAN CHASE BANK

BHFATDZ43 oo [ e EXh 5 oo Equity/Index |N.A. ceoveverininnnnne 7THBGLXDRUGOFUSTRNES7 . 02/11/2025 |.01/17/2031 |............ 337 | 2,360,011).....6004 / 8002 |......... 320,538 |-vovevenrnnnne U S L S 404,929 e [ 404,99 |.......... 38,998 [.evvevrrrnnnne (L] U S [ 25,180 | .eveeennne 0005 ...voveee
EQUITY OPTION COLLAR

SPX @6926 01/21/2028 | Index Linked Annuities JPUORGAN CHASE BANK

BHFATDZAD e [ Exh 5 e Equity/Index |N.A. eoveevereinnns THBGLXORUGOFUSTRNES7 . 02/11/2025 |. 01/21/2028 |............ 129 [reeee 893,454 |.....5987 / 7865 |........ 111,086 [eoveevvenenens (L] S (o) - 71,581 [ cveneevees [ 171,581 [ 26,793 [.voveerenene (1) (L] S (L 5,583 [ covree 0005 ...

EQUITY OPTION COLLAR
SPX 66793 02/18/2028 | Index Linked Annuities
BHFAVYB52 .....evveeees [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 03/11/2025 |. 02/18/2028 |............ 116 [ 787,988 |..... 6014 / 7572 |.......... 68,005 |...evveeeeennns [0 R (1) R 130,658 [..ooeennns [ 130,688 |.......... 17,991 | (1 [0 R (V) F 5,043 ... 0005 ............
EQUITY OPTION COLLAR
SPX @6937 02/21/2031 | Index Linked Annuities

BHFAVYBGS ............. Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROSKSPS3 . 03/11/2025 |. 02/21/2031 |.............335 |........ 2,323,728 .....6037 / 7836 |.. ....363,928 ...

EQUITY OPTION COLLAR

GODUEAFE 62773 Index Linked Annuities GOLDMAN SACHS

02/21/2031 BHFAYSPMO [ ..o EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 04/08/2025 |. 02/21/2031 |............ 158 [o.eoeen 438,134|.....2423 / 3123 |.......... 40,490 |ovoeiieee U S (L 66,778 [.eveeeees [rrerennn 66,778 |-.vvnnnne 4,761 | (L] U S (L 4724 e 0005 ...coeee.
EQUITY OPTION COLLAR

GODUEAFE 62668 Index Linked Annuities GOLDMAN SACHS

02/18/2028 BHFAYPX5 [ .veveveniieiiieiie, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 . 04/08/2025 |. 02/18/2028 |.............. 79| 210,733.....2420 / 2915 |.......... 13,039 v (L] S (o) 29,421 [eoveeies foeine 20,421 [ovenen 3,027 |ereeeriinnne (1) (L] S (1] 1,349 | v 0005 ............
EQUITY OPTION COLLAR

RTY @2434 02/18/2028 | Index Linked Annuities WELLS FARGO BANK,

BHFAY3048 .o [ EXh 5 oo Equity/Index |NA .ovovevevenininennne KB1H1DSPRFMYMCUFXTO9 . 04/07/2025 |. 02/18/2028 |............ 185 [ 450,198 .....2165 / 2702 |.......... 24,746 | U S (L 75,115 | o 75,115 oo 18,719 [ v (L] U S (L 2,881 oo 0005 ...coeee.
EQUITY OPTION COLLAR

RTY @2550 02/21/2031 | Index Linked Annuities WIELLS FARGO BANK,

BHFAY3ATT v [ Exh 5 e Equity/Index |NA ceooveveriireinnne KB1HIDSPRFMYMCUFXTO9 . 04/07/2025 |. 02/21/2031 |............. K72 823,650 |.....2160 / 2940 |.......... [TI: ;72 O (L] S () 152,577 [ e fooeenn 152,577 |oveernee 27,651 [evreeriennns (1) (L] S (1] 8,880 [ cvovnen 0005 ............
EQUITY OPTION COLLAR

SPX @6342 03/17/2028 | Index Linked Annuities MORGAN STANLEY & CO

BHFAY3MD8 ... [ e EXh 5 oo Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 . 04/08/2025 |.03/17/2028 |............ 187 |........ 1,185,954.....5694 / 6990 |.......... 82,201 |ovuvvirnee U S L S 185,590 [ vvvvevees frrrinne 185,590 [.......... 19,286 [ovvvienen (L] U S (L 7,766 [ oo 0005 ...coeee.
EQUITY OPTION COLLAR

SPX @6531 03/21/2031 [ Index Linked Annuities MORGAN STANLEY & CO

BHFAY3LO v [ oo Exh 5 ... Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 04/08/2025 |. 03/21/2031 |............ 405 |........ 2,645,055.....5694 / 7368 |......... 287,158 |.vevvrennee (L] S () 426,230 [ oo [ 426,230 |........... 33,232 |oerreienn (1) (L] S (1) R 28,751 | oo 0005 ............
EQUITY OPTION COLLAR

SPX 86150 04/18/2031 | Index Linked Annuities

BHFSOHCFT ... Equity/Index |BARCLAYS BANK PLC  GBGSEF7VJP5I7OUKS573 . 05/13/2025 |. 04/18/2031 |............ 451 [ 2,773,425(.....5404 / 6895 |......... 347,446 |- (L] (1] 436,341 | ... 436,341 |.......... 28,850 [.vvveviinnns (1] (L] (1) 30,390

EQUITY OPTION COLLAR
SPX @5950 04/21/2028 | Index Linked Annuities
BHFBOHCU3 ... [ oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  [. 05/13/2025 |. 04/21/2028 |............ 140 |.......... 832,930..... 5312 / 6587 |......... 105,647 |...eeveeennnee (1 (1) T 141,280 [.oooeiinns [ 141,250 |.......... 11,448 | (U FO (1 (1) IO 5,604 | .......... 0005 ............
EQUITY OPTION COLLAR
SPX @6489 05/19/2028 | Index Linked Annuities
BHFS3BANS .....evvveeies [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 06/12/2025 |. 05/19/2028 |............ 129 oo 837,081]..... 5831 / 7147 |.......... 90,181 |oeviieeenne [0 R (1) 125,837 [.eeeeeniis [ 125,837 |.......... 13,331 [ (1 (I R (V) F 5750 | ... 0005 ............
EQUITY OPTION COLLAR
SPX @6660 05/16/2031 | Index Linked Annuities
BHF538AQ6 ........eeeeee [ooiiiiiiiiiiiiiiiieee, Exh 5 ........ Equity/Index [BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 . 06/12/2025 |. 05/16/2031 |............ 462]....... 3,076,689..... 5795 / 7524 |......... 386,412 ... [\ A [ PR 491,746 | ..o e 491,746 |.......... 39,481 | {1 PP [\ A [ P 33,981 ..oeeeenn 0005 ............
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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
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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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EQUITY OPTION COLLAR
SPX @6814 06/16/2028 | Index Linked Annuities
BHFBOMBHA .........eeeee | e Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 07/17/2025 |. 06/16/2028 |.............. [ 667,772|..... 6003 / 7625 |.......... 83,648 |.......ceees (1 [ R 111,821 | e 111,821 | 14,512 [ (U FO (1 (1) IO 4,680 | ... 0005 ............
EQUITY OPTION COLLAR
RTY @2296 05/19/2028 | Index Linked Annuities
BHFS6MBZ7 ...
EQUITY OPTION COLLAR
SPX @6882 06/20/2031 | Index Linked Annuities
BHFBOM745 .......eeveees [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 07/17/2025 |. 06/20/2031 |............ 476 |........ 3,275,5%|..... 6045 / 7718 |......... 394,685 |......euveeenns (1 (1) T 476,495 |.ooeeeeein e 476,49 |.......... 4,257 [, (U FO (1 (1) P 36,532 ..uveennnn 0005 ............
EQUITY OPTION COLLAR
RTY @2398 05/16/2031 | Index Linked Annuities
BHFSBM7DS ....evvveees [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/17/2025 |. 05/16/2031 |............ 357 | 855,908 |..... 2061 / 2734 |........ 17,628 | [0 R (1) R 150,261 [.eeeeennis fereennne 150,261 |.......... 22,764 |..ocooiiinanns (1 [0 R (V) F 9,453 [ .eeeis 0005 ............
EQUITY OPTION COLLAR
GDDUEAFE @2827 Index Linked Annuities
05/19/2028 BHFSEMING | ...vvvveeeeeiiiiieeeenne Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJP5I70UK5573 . 07/17/2025 |. 05/19/2028 |.............. 63 [.......... 178,101 ]..... 2526 / 3128 |.......... 17,530 | (1 (1) P 25,927 [ oo | 25,927 | 3,523 [ceeeiiiiiiiens (U FO (1 (1) IO 1,228 oo 0005 ............
EQUITY OPTION COLLAR
GDDUEAFE 82824 Index Linked Annuities
05/16/2031 BHFSEM706 | ....vvvveeeeeniiieeaenns Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 07/17/2025 |.05/16/2031 |............ 156 |.......... 440,544 1..... 2549 / 3099 [.......... 4,459 | [0 R (1) F 50,461 | eeeeeenns [ 50,461 |........... 3,704 [eeeiiennns (1 [0 R (V) F 4,866 | .......... 0005 ............
EQUITY OPTION COLLAR
SPX @6302 07/17/2026 | Index Linked Annuities
BHFSOASQ6 .....evvvvveee [eeeeiiiiiiiiiii Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 08/14/2025 |.07/17/2026 |.......... 1,708 |...... 10,763,816 ..... 6211 / 6393 |......... 223,081 |eeeeeeeieees (I [V 309,547 | oo | 309,547 |.......... 55,165 [..oeeieiiieenns (U FO (1 (1) P 11,615 ... 0005 ............
EQUITY OPTION COLLAR
SPX @7088 07/21/2028 | Index Linked Annuities
BHFB9ASRY ...ovveiveiies [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 08/14/2025 |. 07/21/2028 |............ 105 |.......... 744,188 ..... 6293 / 7882 |.......... 85,279 [cveeeeinnns [0 R (1) R 11,795 (oo [ 11,795 | 16,810 [ooeeeiiinneenns (1 [0 R (V) F 5,341 it 0005 ............
EQUITY OPTION COLLAR
SPX @7261 07/18/2031 | Index Linked Annuities
BHF59ASTO ...
EQUITY OPTION COLLAR
SPX @6739 07/17/2026 | Index Linked Annuities
BHFBOASKT .oiiiiees [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 08/14/2025 |.07/17/2026 |............ 385 |........ 2,594,515]..... 6302 / 7176 |........ 184,11 |, [0 R (1) 330,558 |.uveeeeees e 330,558 |........ 101,165 | (1 [0 R (V) F 2,800 | .oeennne 0005 ............
EQUITY OPTION COLLAR
SPX @6383 08/21/2026 | Index Linked Annuities
BHFBC3633 ....oevveeeees [ eeiiiieeiecciiiieeeeee Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  [. 09/29/2025 |. 08/21/2026 |.......... 1,29 |........ 7,844,093(..... 6249 / 6516 |......... 242,027 |- (1 (1) PO 319,181 [ | 319,181 [.......... 60,780 |....eeeeeenne (U FO (1 (1) P 14,804 | .......... 0005 ............
EQUITY OPTION COLLAR
SPX @7411 08/15/2031 | Index Linked Annuities
BHFEC3666 ........eevvee [ eevnriieieeeiiiiieeee, Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 09/29/2025 |. 08/15/2031 |............ 340 |........ 2,519,570 ..... 6427 / 83%4 |......... 326,733 |.eeeiiiiiennn [0 R (1) 373,755 | uveeeeees e 373,755 ... 38,603 |...ceeeeinnnes (1 [0 R (1) F 28,530 [ .vveeennn 0005 ............
EQUITY OPTION COLLAR
SPX @6856 08/21/2026 | Index Linked Annuities
BHFBC3690 ......evveeees [ eeiniiiiiiciiiiieeeee Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  [. 09/29/2025 |. 08/21/2026 |............. 343 ........ 2,351,437 |..... 6403 / 7308 |........ 180,768 |- (1 (1) PO 284,068 [...ovveee |oeennnnen 284,068 |.......... 87,514 ... (U FO (1 (1) IO 4,438 .......... 0005 ............
EQUITY OPTION COLLAR
SPX @7228 08/18/2028 | Index Linked Annuities

Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 (. 07/17/2025 |. 05/19/2028 |.... .... 346,69 |..... 2029 / 2563 |..

....62,09 ... ... 2,382

Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 08/14/2025 |.07/18/2031 |............ 412 |........ 2,901,326 ..... 6318 / 8203 |.. ...443,639 | ... ....443,639 |...

BHF5C36C3 ©vovvveves [ erererereeieeeieieeeens EXh 5 oo Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 09/29/2025 |.08/18/2028 |.............. L 657,748 .....6414 / 8042 |.......... 78,487 |.vevereennnn U S (L 96,393 [ voveveeens oo 96,393 [....voen 15,216 [ (L] U S (L 4,808 | .ouenene. 0005 ...voveee
EQUITY OPTION COLLAR

SPX @6723 09/18/2026 | Index Linked Annuities ..6440 / 6597 /

BHFSFLABT .vevvevevees [ ereererieieieieeeenns EXh 5 ... Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 10/10/2025 |.09/18/2026 |............ 631 |........ 4,242 485[6730 / 7399 |......... 345,470 ..o U O L 518,277 | eveverenes |orraen 518,277 ... 141,551 [ (L) U] O (L 9,931 v 0005 ...

EQUITY OPTION COLLAR
SPX @7592 09/19/2031 | Index Linked Annuities

BHFSFLAET .vcvneee Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I7OUKS573 [ 10/10/2025 |.09/19/2031 [............. 299 [ 2,269,859 .....6601 / 8582|......... 285,431 | (L] (1] - 322,287 [ oo [ 322,287 | 34,773 [ (1] (L] (1) 25,942

EQUITY OPTION COLLAR

SPX @7315 09/15/2028 | Index Linked Annuities

BHFSFLAJD .vvenveveee [ oo Exh 5 e Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJP5IZOUKS573 [ 10/10/2025 |.09/15/2028 |.............. 79| 577,885).....6583 / 8047 |.......... 60,293 [cvoveevenrnes (L] S (o) 73,957 [ [ 73,957 |.......... 11,828 |ovoveienne (1) (L] S (1] 4,29 oeee 0005 ............
EQUITY OPTION COLLAR

GODUEAFE 62802 Index Linked Annuities GOLDMAN SACHS .. 2613 / 2696 /

08/21/2026 BHFSFLAM3 [ ..vevvceiiciiccee EXh 5 .o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 10/10/2025 |. 08/21/2026 |............ 195 [.vueeeene 544,949 (2792 / 3065  [......... 68,064 |...veveneennnnn (L] (1) 98,645 [.eveeers [ 98,645 |.......... 28,245 [ (1] (L] (L] 1,08 oo 0005 ...ooeee.
EQUITY OPTION COLLAR

GODUEAFE 83039 Index Linked Annuities GOLDMAN SACHS

08/15/2031 BHFSFLAWT [ ...covvveeeeiiiiiieeenns Exh 5 ........ Equity/Index [ INTERNATIONAL ...... W22LROWP2 | HZNBBBKS28 . 10/10/2025 |. 08/15/2031 |.............. Mo 276,504..... 2719 / 3358 |.......... 24,269 ... 0f i 0. 31,261 | e [ 31,261 1........... 3196 [.ueeennnnns O, 0f i, 0. 3131 .ot 0005 ............
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1 2 4 5 6 7 8 9 10 1 12 15 16 17 19 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- Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized Year's of at Inception
Income of Maturity | Number Index Premium Premium Valuation (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Increase/ zation)/ ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Code | Fair Value | (Decrease) Accretion Entity (b)
EQUITY OPTION COLLAR
GDDUEAFE €3019 Index Linked Annuities GOLDMAN SACHS
08/18/2028 BHFSFLAY7 | ..vviviiiiieiiiiininnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 10/10/2025 |. 08/18/2028 |.............. S . 166,045(..... 2712 / 3326 |.......... 13,893 [t O foeereeemnneen 0 e 20,419 [ e 20,419 |.eenneeeen 3,804 |ueeeieeeeeen O e 0 foeeeeeeernnenn O e 1,214 L0005 ...
EQUITY OPTION COLLAR
RTY @2758 08/15/2031 | Index Linked Annuities
BHFSFLBOO ... Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 10/10/2025 |. 08/15/2031 ... 750,040]..... 2332 / 3183 |.. ....26,712 .
EQUITY OPTION COLLAR
RTY 62417 08/21/2026 | Index Linked Annuities .. 2160 / 2323 /
BHFSFLB26 ...oevveeeeee | eeeeeeiinieeeeceiiis Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 [. 10/10/2025 |. 08/21/2026 |............ 608 |........ 1,468,442 2450 / 2726 |......... 233,735 | eeeeeieeees O foeeeeeeeerneneen 0 eeenn. 408,506 [.oveennes [ 408,506 |......... 153,660 [...oeeevveeeeeee O | 0 foeeeeeernnenn 0 e 2,771 ceeeeel 0005 ...
EQUITY OPTION COLLAR
RTY @2661 08/18/2028 | Index Linked Annuities
BHFSFLBB ....evvvnvveee | eeeeeeeeeiieee s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 10/10/2025 |.08/18/2028 |............ 129 [ s 343,269 |..... 2323 / 2999 |.......... 39,680 |..euuniiiiinnnnn (V1N PR | AU A (- PSRRRRUUIIR IR 57,776 | 17,204 [ O e 0 feeeriiiinnenn 0 e 2,509 | ..eell {0005 ...
EQUITY OPTION COLLAR
SPX 6121 09/18/2026 | Index Linked Annuities GOLDMAN SACHS ..5800 / 6600 /
BHFEFXYO0 evvviieeeee | Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 10/16/2025 |. 09/18/2026 |............ 131 .......... 799,51516000 ... 192,340 [oeeeeeinnnnns O foeeeeeeeeennneen 0 eeennn 160,094 [ Lonennnnis [ 160,09 |.......... 51,046 [..cooeeeeiieee O | 0 fooeeeeeeernnnenn 0 e 1,872 oeeeell 0005 ...
EQUITY OPTION COLLAR
SPX 8040 08/15/2031 | Index Linked Annuities GOLDMAN SACHS .6400 / 12400 /
BHFSFYB28 .....ovvvvveee | eeeeeeeeiiiee e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6KS528 | 10/16/2025 |. 08/15/2031 |............ 163 |........ 1,232,44915600 ... 315,806 [.....ccvvvnnnnns O foeeeeiiiiiinnnnn 000l 430,654 [ oeeeneenn [ 430,654 |......... 104,452 |ooveeeiiiinnnn O | 0 foeeeirriiinnnenn 0 ]eennnnn 13,956 | .eellt {0005 ...
..6400 / 6600 /
6800 / 11600 /
EQUITY OPTION COLLAR 12400 / 4800 /
SPX 6969 09/19/2031 [ Index Linked Annuities GOLDMAN SACHS 5000 / 5600 /
BHFSFYF73 eeeeieeeeee | eeeeeiieeiieeecceiiis Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 10/16/2025 |. 09/19/2031 |............ 265 |........ 1,849,685(5800 |[...... 1,671,947 |ceeeneees 0 foeeeeeeenennn 000 2,392,519 [ [ 2,392,519 |......... 633,580 [...eeeeeeeeennn O oo 0 feeeeeeernnnenn 0 ]eeennnnn 21,140 eelll [ 0005 ...
EQUITY OPTION COLLAR
SPX €7086 10/17/2031 | Index Linked Annuities 6600 / 11600 /
BHFSGHAKI ....eevvveees | oo Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 10/23/2025 |. 10/17/2031 |............ 195 |........ 1,384,843 5600 / 5000  |......... 309,710 [oreieiiininnnns O foeeeeiiiiiinnenn 0 0eennn 402,750 favnennenns o 402,750 |......... 123,492 |oeveeiiiiienn O o O foveeirriiinnnenn 0 ]eennnnn 15,043 Loelllll 0005 ...
EQUITY OPTION COLLAR
SPX @9175 10/17/2031 | Index Linked Annuities BANK OF AMERICA NA 6800 / 15200 /
BHFSHJYES ...eeevveeeee | Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 10/30/2025 |. 10/17/2031 |............ 178 ........ 1,629,413[5800 |......... 381,650 [..oeeeeennennnns O foeeeeeemnnnen 0 oeeennn 463,157 [ [ 463,157 |........ 127,617 e O [l O foeeeeeeernnneen 0 ]eeennnn . 18,758 | eelll[0005 ...
EQUITY OPTION COLLAR ..6567 / 6708 /
SPX @6652 10/16/2026 | Index Linked Annuities MORGAN STANLEY & CO 6883 / 7627 /
BHFBKNO36 .......cevnves | ooeeemmmeiiieeeeeeiiins Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 11/20/2025 |. 10/16/2026 |............ 485 |........ 3,222,81416037 / 6056 |.......... 87,613 |cccvviiins O foeeeeiiiiiinnenn O e 434,572 [ | 434,572 |......... 241,657 [oveeiiiiinnnn O i O feeiiiiiinnenn 0 eennnnn. . 8,765 .eeelll . [0005 ............
EQUITY OPTION COLLAR
SPX 6923 10/17/2031 | Index Linked Annuities MORGAN STANLEY & €O .. 6752 / 8673 /
BHF5KNO44 .... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 11/20/2025 |. 10/17/2031 2,610,097 [5345 ....267,19 |..........66,058 |.
EQUITY OPTION COLLAR
SPX 6975 10/20/2028 | Index Linked Annuities MORGAN STANLEY & CO .. 6726 / 8359 /
BHFBKNOCE ......cevvnvee | ooeeeemmniiieeeeeeiiins Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 11/20/2025 |. 10/20/2028 |.............. 67 [ 467,347 6841 |l 33,422 i 0 foeeeiriiiinnnnn 0 e 50,433 [ e o 50,433 |.......... LTS N PO | F (VN PR | FURRRRRRR. Y-+ I (RPN 1111 SR
EQUITY OPTION COLLAR ..6600 / 6800 /
SPX 6782 11/21/2031 | Index Linked Annuities 11600 / 5000 /
BHFELAUX2 ...oeeeeeies | Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 [. 12/04/2025 |. 11/21/2031 |............ 209 |........ 1,419,638 [5600 / 5800  |......... 869,255 |.......... (3,842)).eueeeeeennn. 0]l 1,159,296 (Aeeeees |ennees 1,159,295 |......... 323,843 |.eoveeeeeeeen O e 3,842 | 0 el 16,491 | Llllll. {0005 ...
EQUITY OPTION COLLAR ..7000 / 6800 /
SPX 7124 12/19/2031 | Index Linked Annuities JPMORGAN CHASE BANK 11600 / 5800 /
BHFONZHBO .....ccvvvnees | ooeeeeeeeiiiee s Equity/Index |N.A. cooiiiiiinnnnnns 7HBGLXDRUGQFUS7RNES7 | 01/08/2026 |. 12/19/2031 |............ 21 | 1,572,929[5200 / 6200  [........eennnnns (U R 698,999 |.....ovviinnnnn 0 933,415 | i [ 933,415 |......... 284,416 |.eeeeeneeeen O [ 0feeiiiiiinnnnnn 0 ]eeeennn.. 18,401 | Loeellll {0005 ............
EQUITY OPTION COLLAR
SPX @6920 01/16/2032 | Index Linked Annuities BANK OF AMERICA NA
BHFSPVEO4 ....ceevveeee | Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27 | 01/15/2026 |. 01/16/2032 |............ 167 |........ 1,154,672|.... 7000 / 6800 [.......ccennnnnn [ R 685,478 |.....oovevennenn 0 eeenn 834,338 [ [ 834,338 |........ 148,860 |.eevvveeeeeeenn O et 0 feeereeernnnenn 0 ]eeennnn . 13,602 | ...l [ 0005 ...
..7000 / 6800 /
EQUITY OPTION COLLAR 11600 / 14000 /
SPX 8186 01/16/2032 | Index Linked Annuities JPMORGAN CHASE BANK 6000 / 6200 /
BHFSRDKWS ...oeeeeevies | Equity/Index |N.A. coooieininies 7HBGLXDRUGQFUS7RNES7  |. 01/29/2026 |. 01/16/2032 |............ 157 |........ 1,281,849[5800  [eeeeeeeeeeinnns [V R 477,002 [oveeeeeeeneneen 0 e 612,576 [ [ 612,576 |......... 135,574 | O | 0 feeeeeeernnenn 0 ]eeennnn 15,100 | ..ol {0005 ...
EQUITY OPTION COLLAR
SPX @8472 01/16/2032 | Index Linked Annuities BANK OF AMERICA NA 7000 / 13600 /
BHFSSWXBA .....cvvvvees | oo Equity/Index |..ceeereieerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 02/12/2026 |. 01/16/2032 |............ 134 |........ 1,133,836[5200 [ Ofeeees 203,604 [....ooovvvennnen 0]00eennn 260,828 [aenenneenns [ 260,823 |.......... 4 1 F | F (VN PR | AU < T < (RPN 1111 S
EQUITY OPTION COLLAR
SPX @6389 02/20/2032 | Index Linked Annuities
BHFSTLUJ3 ...ooiiiviies | Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 |. 02/19/2026 |. 02/20/2032 |............ 146].......... 935,830]..... 6800 / 5800 [....ccvvnuunnnns [0l 292,342 [ 00 .00399,907 [ e 399,907 )......... 107,565 [...oeevveeeee e O Ofieeiieeeneeen 0 eeenn 11,119 Lellll {0005 ...
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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)
EQUITY OPTION COLLAR ..7000 / 6800 /
SPX @9540 02/20/2032 | Index Linked Annuities 14000 / 11600 /
BHFSTZYFB v.vovvveeeees [ oo EXh 5 ... Equity/Index | BARCLAYS BANK PLC  GBGSEF7VJP5ITOUKSS73 . 02/26/2026 |. 02/20/2032 |............ 159 |........ 1,521,523 13600 / 5200  |oveverrerennnns () 515,890 |-vvevrevennns () 590,624 [ .vevvevenes [ 590,624 |.......... 74,734 | (1) (L] S (1) R 18,078 | vveveneee 0005 ............
EQUITY OPTION COLLAR
SPX 86515 02/20/2032 | Index Linked Annuities
BHFSVHBIIT ... Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBK5P83 . 03/12/2026 |. 02/20/2032 |.... ....890,0201.....6800 / 6200 |.. 196,664 |... ...311,605 |... ....311,605 ...
.. 3400 / 5800 /
2600 / 2500 /
6000 / 6400 /
6600 / 3300 /
EQUITY OPTION COLLAR 3500 / 7600 /
SPX @5461 09/18/2026 | Index Linked Annuities GOLDMAN SACHS 6800 / 7800 /
BHESHSTBS vvvveeeeees [ oo Exh 5 ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 09/18/2026 |............. 305 |....... 1,663,626[7400 oo 0l..... 2,345,962 |....eovnnenn 0l..... 3,403,152 [ eoveens [ovnne 3,403,152 |...... 1,057,190 |.vonvevennene (1) (L] S (1] 3,804 | voenne 0005 ............
..3200 / 5800 /
5600 / 3100 /
3300 / 6200 /
EQUITY OPTION COLLAR 6400 / 7200 /
SPX @5583 07/17/2026 | Index Linked Annuities GOLDMAN SACHS 7400 / 7000 /
BHESHSTFA oo [ e, Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 07/17/2026 |............. 504 |........ 2,816,224 2400 | 0l..... 2,856,909 [...ovevennnnns 0l..... 3,903,988 [..coveere [ovnne 3,903,988 |...... 1,047,079 |- (1) (L] S (1] 3,099 | voeinne 0005 ............
EQUITY OPTION COLLAR
RTY @2305 10/16/2026 | Index Linked Annuities GOLDMAN SACHS
BHFSISUZY ...vvvvevie [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 10/16/2026 |............ p2:: ) 526,193 ].....2400 / 2200 |...cvvveennnen (1) 41,003 [.evveriene (1] 155,932 | v e 155,932 ..o 14,929 |- (1] (L] (1] 1,431 | e 0005 ...coeee.
..4400 / 4600 /
4200 / 8000 /
EQUITY OPTION COLLAR 7800 / 6800 /
SPX @4961 03/17/2028 | Index Linked Annuities GOLDMAN SACHS 3900 / 3800 /
BHFSNSUSS .............. Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 03/17/2028 |............ 206 |........ 1,021,383[4000 feeeeeienn 002,312,212 | O [ 3,192,843 [ .ooveenn [ovne 3,192,843
EQUITY OPTION COLLAR
RTY @2194 07/17/2026 | Index Linked Annuities GOLDMAN SACHS .. 2200 / 2300 /
BHFSHSUKT v [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |.07/17/2026 |............. 459 |....... 1,006,088[2000 [ (1) 53,510 [ovoverreennne (1] 112,458 [.oveeees | 112,458 | 58,948 [..oovevrennne (1] (L] (1] 1,086 | vevenee 0005 ...coeee.
EQUITY OPTION COLLAR .. 2200 / 2300 /
RTY @2191 08/21/2026 | Index Linked Annuities GOLDMAN SACHS 2400 / 2000 /
BHESHSUVT v [, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 08/21/2026 |............. 27 | 4535172100 e (1) 48,222 .o () 125,769 [.evevees |orenenn 125,769 |...vvnvee TT,547 [ (1) (L] S (1) 856 | vvevnn 0005 ............
..3400 / 7600 /
2600 / 5800 /
5600 / 2500 /
3300 / 3500 /
EQUITY OPTION COLLAR 6200 / 6400 /
SPX @5520 08/21/2026 | Index Linked Annuities GOLDMAN SACHS 7800 / 6600 /
BHFSHSVNA ..o [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 08/21/2026 |............ k72— 1,773,014[8000 / 7400  |eoerverrrinene 0]..... 2,552,712 [covevrieiinns 0]..... 3,758,696 | ..cvevenee ferrene 3,758,696 |...... 1,205,984 |.v.vevriennns (1] (L] (1] 3,346 | o 0005 ...coeee.
..4000 / 3800 /
EQUITY OPTION COLLAR 3900 / 11200 /
SPX @5555 01/19/2029 [ Index Linked Annuities GOLDMAN SACHS 10800 / 2900 /
BHESHSVYO v [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 01/19/2029 |............. 204 |....... 1,356,036 (3100 / 3000  |.ceoerrrinene 0]..... 2,155,138 [c.vevrveene 0]..... 2,962,612 [.eoveenns [oenne 2,962,612 [......... 807,474 |- (1] (L] (1) 10,846 | .ovonvee 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2352 09/18/2026 | Index Linked Annuities GOLDMAN SACHS .. 2400 / 2300 /
BHESHSIBY ....vveeevee [ e Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 09/18/2026 |............ 193 [oveeee 453,554 (2500 / 2200 [ooeorerieinnne (1) 36,583 [.eoveerenene () 126,246 |.ovevees |oeennn 126,246 |.......... 89,663 [..vvvevrnennnne (1) (L] S (1] 1,062 voveneee 0005 ............
..5600 / 5400 /
EQUITY OPTION COLLAR 10800 / 11200 /
SPX @6465 07/19/2030 [ Index Linked Annuities GOLDMAN SACHS 4000 / 4800 /
BHESHSIPS ...vveeeve [ e Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/19/2030 |............ 314 [ 2,032,906 (4200 [ 0l..... 1,540,763 |.vonveveneene 0l..... 2,314,044 [ ..cooene |ovne 2,314,044 |......... 773,281 |oeovrrieene (1) (L] S (1) R 20,468 | ..oeenen 0005 ............
EQUITY OPTION COLLAR
SPX @4995 09/20/2030 [ Index Linked Annuities GOLDMAN SACHS
BHFSHSITO .oveeeenes feoeiiiiiiiciciicce, Exh 5 .o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 _|. 03/27/2026 |. 09/20/2030 |............ 181 |oeereens 902,160 ......5600 / 4200 |.....coenee o) 380,581 |..overiicnrnes (o) R 503,085 [..oovevees foorerne 593,085 |......... 212,504 [ooveiiiiiinns (] P (L] () P 9,274 oenne 0005 ..oveeeene




STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY
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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)
EQUITY OPTION COLLAR
SPX @7042 02/20/2032 | Index Linked Annuities GOLDMAN SACHS ..6800 / 8400 /
BHESHSIYY v [ EXh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 02/20/2032 |............. 164 |........ 1,157,212[5200 e (L] 4,892 [reinee (o) 12,298 | cvvverens frrennns 12,298 |ovvnee 7,406 [oveneeennne (1) (L] S (1) R 13,749 | toveennne 0005 ............
..3300 / 7400 /
2500 / 2600 /
6000 / 6200 /
3500 / 6600 /
EQUITY OPTION COLLAR 3400 / 7000 /
SPX @5504 10/16/2026 | Index Linked Annuities GOLDMAN SACHS 7600 / 8000 /
BHFSHSX02 vvvveveeeees [ e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 10/16/2026 |.............339 |........ 1,895,023[7800 / 6800  |.eveorrerira O frnee 2,746,408 |.....ocvrenn O [ 3,924,065 [ ..veene [ovnne 3,924,065 |...... 1,177,657 |. 0.
EQUITY OPTION COLLAR .. 1800 / 2300 /
RTY 2268 11/20/2026 | Index Linked Annuities GOLDMAN SACHS 2400 / 2600 /
BHESHSXAD +.veveeveveee [ oo Exh 5 ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 11/20/2026 |............. AL I 320,620[2200  |oeeeereeenn () 119,510 [ovvevreene () 256,259 [ cvevvevens [ 256,259 |......... 136,749 [..vveereeene (1) (L] S (1] 1,003 | veveene 0005 ............
..3500 / 6200 /
2600 / 6000 /
2800 / 3700 /
3600 / 6600 /
EQUITY OPTION COLLAR 7000 / 8400 /
SPX @5468 11/20/2026 | Index Linked Annuities GOLDMAN SACHS 7800 / 8000 /
BHFSHSXFY vvvveceee [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 11/20/2026 |............. 385 [ 1,940,613[2700 | 0]..... 2,936,650 [.vevrveunnens 0]..... 4,290,312 [ ecveeens [oenne 4,290,312 |...... 1,353,662 |.v.vevreennn (1] (L] (1] [R&] - 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2485 12/18/2026 | Index Linked Annuities GOLDMAN SACHS .. 2500 / 2600 /
BHESHSXUB vvvveeeaves [ eevenerieieieiiiecine Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 12/18/2026 |............. 265 [ 709,24612300 oo (1] 9,551 [oveeerennne (o) 82,144 [ ooveees | 82,144 |.......... 72,503 [oveeeerinene (1) (L] S (1] 2,427 | vvis 0005 ............
..3600 / 6200 /
6800 / 3700 /
EQUITY OPTION COLLAR 8400 / 8000 /
SPX @5785 12/18/2026 | Index Linked Annuities GOLDMAN SACHS 7000 / 2700 /
BHFSHSXZ5 vvvveeeven [ eeveinieeniecec EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 12/18/2026 |............ 478 |........ 2,752,684 (2800 / 6000 [...eoveviinnne 0]..... 2,441,267 [ooveiriinn 0]..... 3,661,686 |..cveuens ornen 3,661,686 |...... 1,220,419 | (1] (L] (1] 9,421 v 0005 ...coeee.
..3800 / 6200 /
2000 / 3900 /
6800 / 3700 /
EQUITY OPTION COLLAR 8400 / 8800 /
SPX @5046 01/15/2027 | Index Linked Annuities GOLDMAN SACHS 7000 / 6400 /
BHFSHSYCS .o [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 01/15/2027 |............ 47 [ 2,8%6,939[2800 [ 0]..... 2,658,559 [...euvveniene 0]..... 4,047,612 | e [ 4,047,612 ...... 1,389,053 |.v.vevrvennn (1] (L] (1) 10,474 o 0005 ...coeee.
..6600 / 3000 /
2800 / 2900 /
6200 / 6800 /
3900 / 3800 /
EQUITY OPTION COLLAR 4000 / 7400 /
SPX @5868 02/19/2027 | Index Linked Annuities GOLDMAN SACHS 8400 / 8800 /
BHESHSYIT o [, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 02/19/2027 |............. 501 |........ 2,941,551[7000 [ 0l..... 3,224,645 |- 0l..... 4,762,016 | ..eovenens fernnne 4,762,016 |...... 1,537,371 |.vvereenene (1) (L] S (1) R 1,776 | o 0005 ............
EQUITY OPTION COLLAR
RTY @2306 03/19/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSSZA2 v [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 03/19/2027 |............ 10 | 253,246 |......2200 / 2400 |...vcurneeennnen (1) 85,335 [vverriennne (1] 177,207 [ o | 77,207 [ 91,962 [.vveeinnne (1] (L] (1] 1,073 wevnee 0005 ...coeee.
..4000 / 2900 /
6200 / 6000 /
6600 / 3800 /
EQUITY OPTION COLLAR 3900 / 7000 /
SPX @5237 03/19/2027 | Index Linked Annuities GOLDMAN SACHS 8400 / 7600 /
BHFSISZ3 .vvveeceven [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 03/19/2027 |............ 304 [ 1,590,937 [7400 / 3000  |veverrireninnes 0]..... 2,620,155 [.vouervenene 0]..... 3,674,615 |..eoveens [ 3,674,615 |...... 1,054,460 |-..eovennee (1] (L] (1] 6,739 | voeenne 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @1928 04/16/2027 | Index Linked Annuities GOLDMAN SACHS
BHESHSZUY v [ oo, Exh 5 ........ Equity/Index | INTERNATIONAL ...... 1I22LROWP2 I HZNBBBKS28 _|. 03/27/2026 |. 04/16/2027 |............. 120 | 231,619).....2200 / 1700 |....vovnvenee o) RO 44,986 |...ovovnenen o) RO 98,455 | oo | 98,455 |.......... 53,469 |....cvnnnen (] P [ N o] P 1,082t 0005 ............
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STATEMENT AS OF JUNE 30, 2026 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)
4000 / 4200 /
EQUITY OPTION COLLAR 8000 / 7800 /
SPX @4765 04/16/2027 | Index Linked Annuities GOLDMAN SACHS 3000 / 3200 /
BHFSHSZLA .o [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 04/16/2027 |............ 409 |........ 1,950,969[3500 / 3100 |eeverrrieninnns 0]..... 3,107,196 [.evvvevvreennn O [ 4,250,162 [ .ccvenene [ovnne 4,250,162 |...... 1,142,966 |-.oovevenennnne (1) SRR | IS (1] 8,695 | oo 0005 ...coeee.
..4000 / 3500 /
4200 / 7400 /
EQUITY OPTION COLLAR 7200 / 8000 /
SPX @4803 05/21/2027 | Index Linked Annuities GOLDMAN SACHS 7800 / 3200 /
BHESHSZNO .vveeveveee [ Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/21/2027 |............. 407 |........ 1,954,482[3600 / 3100  |oeeverrerennnns 0l..... 3,482,884 [...oviveienn O [onnes 4,677,363 | v [ 4,677,363 |...... 1,194,479 | (1] SRR ISR (1] 9,21 veeis 0005 ............
.. 4200 / 4400 /
EQUITY OPTION COLLAR 10000 / 7400 /
SPX @4981 06/17/2027 | Index Linked Annuities GOLDMAN SACHS 8000 / 3200 /
BHESHTOB5 ..o [ oo Exh 5 ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 06/17/2027 |............. 336 [ 1,672,201[3100 / 3600  |oceoverrinnene 0l..... 2,483,617 [oovvvereennn O [ 3,415,672 [ eoveens [ovnne 3,415,672 |......... 932,085 [..vvvevinenne (1) PSRRI | ISR (1] 8,211 [ v 0005 ............
.. 4400 / 4200 /
EQUITY OPTION COLLAR 6800 / 8400 /
SPX @4836 07/16/2027 | Index Linked Annuities GOLDMAN SACHS 7600 / 3300 /
BHESHTOFS .o [ e, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/16/2027 |............. /S - 1,648,415[3200 / 3700  |eoreverrinnene 0l..... 2,405,219 [covevrveieen O [ 3,285,916 [.eoveeeres [ovnne 3,285,916 |........ 880,697 [vvevreenene (1] SRR ISR (1] 8,421 | veine 0005 ............
EQUITY OPTION COLLAR
RTY @2081 08/20/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSHTONG . [ eeveineecicccce EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 08/20/2027 |............ 133 [veeeene 276,657 |.....2200 / 1900 |-...vevrnnee (1) 72,197 [vvsvevieennn O [ 150,088 [ .vevveveees ferranne 150,088 |.......... 1 1 (1) SRR | IS (1] 1477 | e 0005 ...coeee.
..4400 / 4600 /
EQUITY OPTION COLLAR 6800 / 7000 /
SPX @5081 08/20/2027 | Index Linked Annuities GOLDMAN SACHS 8400 / 3800 /
BHFSITO09 .ovvveceven [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 08/20/2027 |............. 312 [ 1,587,593[3400 / 3300 |eeverrrieninns 0]..... 2,016,460 [....ovevvreeenn O [ 2,738,010 | cevvveeens frnnne 2,738,010 |......... 721,550 |- voveicee (1) SRR | IS (1] Y2 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2242 09/17/2027 | Index Linked Annuities GOLDMAN SACHS
BHESHTOY2 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 09/17/2027 |.... .. 266,376 .....2200 / 2300 |.. 116,06 |... ..219,727 |... 102:219,727 |- 103,701 |. L0f.
..4600 / 4400 /
8400 / 7000 /
EQUITY OPTION COLLAR 3800 / 3400 /
SPX @4639 09/17/2027 | Index Linked Annuities GOLDMAN SACHS 3700 / 3300 /
BHFSITIZ o [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 09/17/2027 |............ A7 [ 1,146,413[4000 [ 0]..... 2,063,685 [......cvrveenn O [ 2,948,383 [ ..o [ovnne 2,948,383 |......... 884,698 |..veuvvenne (1) SRR | IS (1] 6,322 o 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2174 10/15/2027 | Index Linked Annuities GOLDMAN SACHS .. 2300 / 2200 /
BHESHT1BT ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 10/15/2027 |.... .. 306,225 [2000 .. 126,790 |... ...262,891 ... ....262,891 |........ 136,101 [. L0f. {0005 ...
..4600 / 3900 /
4400 / 8000 /
EQUITY OPTION COLLAR 8400 / 6600 /
SPX @4973 10/15/2027 | Index Linked Annuities GOLDMAN SACHS 4000 / 3800 /
BHFSHTIES v [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 10/15/2027 |............. 233 [ 1,158,3513700 / 3300  |eoeeverrrienene 0]..... 1,981,487 |.oooveveeeenn 0 | 2,774,261 | oo [ 2,774,261 |......... 792,774 | v (1) SRR | IS (1] 6,586 [ ..oovenenn 0005 ...coeee.
..4600 / 4800 /
EQUITY OPTION COLLAR 8400 / 6800 /
SPX @5131 11/19/2027 | Index Linked Annuities GOLDMAN SACHS 3000 / 3500 /
BHFSHTIPO v [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 11/19/2027 |............ 270 [ 1,385,266 (4000 / 4200  |.oeoerrienene 0]..... 1,629,937 |vvevvreernn 0 e 2,318,962 [ ..covvnnes [ovnne 2,318,962 [......... 689,025 |-..veuvvnnen (1) SRR | IS (1] 8,163 [ covveeee 0005 ...coeee.
..4800 / 4600 /
EQUITY OPTION COLLAR 8400 / 6800 /
SPX @5085 12/17/2027 | Index Linked Annuities GOLDMAN SACHS 4000 / 3900 /
BHFSIT204 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 12/17/2027 |............ 276 |....... 1,406,047 (3500 / 4200  |cerveririnnne 0]..... 1,763,895 |..eveverienns 0 |oeee 2,532,884 [ ..oveens [oenne 2,532,884 [......... 768,989 |-vvouriine (1) SRR | IS (1] 8,511 .{o005 ............
..4600 / 4800 /
EQUITY OPTION COLLAR 4400 / 8000 /
SPX @5156 01/21/2028 | Index Linked Annuities GOLDMAN SACHS 8400 / 4200 /
BHFSIT279 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 01/21/2028 |.... ,234,220 |4000 SRR f S 2,058,649 [...c.viverren O [ 2,933,825 |.cueveeen o 2,933,825 |........ 875,176 |. 0. {0005 ...
..4400 / 4600 /
EQUITY OPTION COLLAR 4200 / 8000 /
SPX @5076 02/18/2028 | Index Linked Annuities GOLDMAN SACHS 7800 / 3800 /
BHF5IT2G9 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2 I HZNBBBKS28 _|. 03/27/2026 |. 02/18/2028 |.... ,219,44413700 e 0o 2,094,915 [ oo O | 2,882,264 | oo |onene 2,882,264 |... . {0005 ...
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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)
EQUITY OPTION COLLAR
RTY @1967 03/17/2028 | Index Linked Annuities GOLDMAN SACHS ..2000 / 2100 /
BHESHT2MB . [ oo EXh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 03/17/2028 |............. 124 ... 244,03111800  |oeeeereernn () 160,956 [+.v.vevreeenene () 288,360 | ..vevevens forennns 288,360 |........ 127,404 ..o (1) (L] S (1] 1,508 | coveeenenn 0005 ............
EQUITY OPTION COLLAR
RTY @1962 04/21/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSIT2X2 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 04/21/2028 |.... ... 260,712f.....1900 / 2000 |.. 195,385 |... ...323,011 ... ....323,911|.........128,526 . 0. .. 1,754
..4200 / 3700 /
4400 / 4600 /
EQUITY OPTION COLLAR 4000 / 7800 /
SPX @4670 04/21/2028 | Index Linked Annuities GOLDMAN SACHS 10400 / 3800 /
BHESHT03 vvvveieees [ oo, EXh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 04/21/2028 |............. 215 [ 1,002,949[3300 / 3400 |oeveerrrennnn 0l..... 2,983,315 [c0verriennnns 0l..... 4,231,350 [ eoveenn [ovnne 4,231,350 |...... 1,248,035 |.v.vevriennn (1) (L] S (1] 6,748 | vuvevenen 0005 ............
..4200 / 4000 /
3900 / 7000 /
EQUITY OPTION COLLAR 10000 / 3000 /
SPX @4352 05/19/2028 | Index Linked Annuities GOLDMAN SACHS 3400 / 3100 /
BHFSITIBY .ovvveeeeen [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 05/19/2028 |............. 254 |....... 1,106,048[3500 [ 0]..... 3,051,624 [vovrvenninne 0]..... 4,212,268 [ ..o [onnne 4,212,268 |...... 1,160,644 |..oovevennnee (1] (L] (1] 7,508 | oo 0005 ...coeee.
..4000 / 2800 /
3500 / 3100 /
3200 / 3300 /
2000 / 3900 /
3700 / 4200 /
EQUITY OPTION COLLAR 3800 / 10800 /
SPX @4760 06/16/2028 | Index Linked Annuities GOLDMAN SACHS 11200 / 7000 /
BHFSHTING oo [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 06/16/2028 |............ 205 [ 975,316[7200 e 0]..... 3,353,507 [covevrveiinns 0]..... 4,507,346 [ .eoveeens [ornne 4,507,346 |...... 1,153,839 | vvevriennns (1] (L] (1] 6,835 | oo 0005 ...coeee.
.. 4200 / 3500 /
3000 / 3400 /
3100 / 3300 /
3900 / 4000 /
EQUITY OPTION COLLAR 3800 / 8000 /
SPX @4673 07/21/2028 | Index Linked Annuities GOLDMAN SACHS 11200 / 10800 /
BHESNTA02 <.ovcvveers [ e . Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 07/21/2028 |.... ....955,079(7200 7 2900 [o.eoeeieieeenn O [ 3,350,263 [ovevveveieen O fonee 4,560,504 [...ooeeee |ovee 4,560,504 |....... 1,210,241 |. L0f. {0005 ...
..4000 / 4200 /
EQUITY OPTION COLLAR 8400 / 3100 /
SPX @4268 08/18/2028 [ Index Linked Annuities GOLDMAN SACHS 3500 / 3000 /
BHESNTACE ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 08/18/2028 |.... 1,080,140[3200 [ O [ 2,291,364 [covevriiennn O [ 3,168,379 | ..o frnnne 3,168,379 |........ 877,015 |. L0f.
EQUITY OPTION COLLAR
RTY @1754 09/15/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSHTAKS . [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 09/15/2028 |............ 128 |oeeee 215,938 ... 1700 / 1800 |...cvvvevenees (1] 225,499 ..o (1) 350,578 | v e 350,578 |......... 125,079 [+ (1] (L] (1] 1,606 | vevenee 0005 ...coeee.
..3600 / 2800 /
3000 / 3100 /
2700 / 2900 /
4000 / 3700 /
EQUITY OPTION COLLAR 3000 / 3800 /
SPX @4898 09/15/2028 | Index Linked Annuities GOLDMAN SACHS 8800 / 9200 /
BHESHTAMA .o [ Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 09/15/2028 |............ 230 [ovaene 1,125,247 (8000 / 8400  |ovevervevennnns 0l..... 3,400,564 [....ovvennne 0l..... 4,403,438 [ ..o |onnne 4,403,438 |......... 993,874 [.cvvnverinnnne (1) (L] S (1] 8,371 v 0005 ............
..3900 / 2700 /
2800 / 3800 /
3700 / 3600 /
EQUITY OPTION COLLAR 8000 / 8800 /
SPX @4792 10/20/2028 | Index Linked Annuities GOLDMAN SACHS 8400 / 2900 /
BHESHTSA3 vovvveveies [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 10/20/2028 |............. 284 |....... 1,362,137[3200 oo 0l..... 3,449,031 [oovoeiennns 0l..... 4,394,001 [ .eoveenns |onne 4,394,041 |......... 945,010 |- (1) (L] S (1) R 10,350 | veeeeene 0005 ............
..4000 / 3800 /
EQUITY OPTION COLLAR 3000 / 8800 /
SPX @4922 11/17/2028 | Index Linked Annuities GOLDMAN SACHS 10000 / 3000 /
BHESHTSBY .voveeevene [ eoreiiiiiiiciiiciine Exh 5 ........ Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 | 03/27/2026 |. 11/17/2028 |............. 254 |........ 1,249,165[2900 i 0]..... 2,304,743 [ oo 0]..... 3,072,448 [ ..o |ovne 3,072,448 {........ 767,705 |, (] P [ N o] P 9,648 oonns 0005 ............
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STATEMENT AS OF JUNE 30, 2026 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)
4000 / 3900 /
EQUITY OPTION COLLAR 3800 / 10400 /
SPX @5106 12/15/2028 | Index Linked Annuities GOLDMAN SACHS 10800 / 3000 /
BHFSHTSKT v [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 12/15/2028 |............ 263 ..o 1,341,105[2000 | 0]..... 2,483,029 [..vovviveiren O [ 3,399,859 |.veveuens ornen 3,399,859 [......... 916,830 |- v.vevvveenes (1) SRR | IS (1) 10,524 | cveenene 0005 ...coeee.
EQUITY OPTION COLLAR ..4200 / 4000 /
SPX @5732 02/16/2029 | Index Linked Annuities GOLDMAN SACHS 11200 / 10800 /
BHESHTSY7 v [ eeveieieeciece Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 02/16/2029 |............ 368 |........ 2,111,205[3000 / 3100  |oveerrrrenrnnns 0l..... 2,384,494 |.ooveeeenna 0 e 3,301,922 [eoveiais [oanne 3,301,922 [......... 917,428 |-vvenrene (1] SRR ISR (1) R 7437 | e 0005 ............
..4200 / 4000 /
EQUITY OPTION COLLAR 3000 / 10800 /
SPX @4213 03/16/2029 | Index Linked Annuities GOLDMAN SACHS 3100 / 3000 /
BHESHTE67 . [ oo EXh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 03/16/2029 |............. Kiv3 - 1,315,650 (2900 oo 0l..... 2,979,996 [.ovevvrverrennn O [ 4,144,377 [ oo [ 4,144,377 |..... 1,164,381 |.oeerennee (1] SRR ISR (1) R 10,834 | ereeee 0005 ............
EQUITY OPTION COLLAR
RTY @1605 04/20/2029 | Index Linked Annuities GOLDMAN SACHS
BHFSHTEAS ..ovveeeee [ eeveieieeicccce EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 04/20/2029 |.... ....248,610].....1800 / 1300 |.. 168,262 |... 1.268,155 |venee ....268,155 |.......... 99,893 [. 0 e O e 0 o 2,083 | e 0005
EQUITY OPTION COLLAR ..4000 / 4200 /
SPX @4951 04/20/2029 [ Index Linked Annuities GOLDMAN SACHS 12400 / 3100 /
BHESHTOCA oo [ eoveeeieieieicen Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 |, 03/27/2026 |. 04/20/2029 |............. 502 |........ 2,483,0073000  |eeeeeeennn 0l..... 3,259,145 |.oveveenea 0 | 4,576,630 | ..evevenee fernnne 4,576,630 |...... 1,317,485 | (1] SRR ISR (1) R 20,805 | 1vevenene 0005 ............
EQUITY OPTION COLLAR ..4000 / 4200 /
SPX @6168 05/18/2029 | Index Linked Annuities GOLDMAN SACHS 12800 / 12400 /
BHFSITBUI .o [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 03/27/2026 |. 05/18/2029 |............ 416 |....... 2,567,617 3100 / 3200  |eeeovriennnne 0]..... 2,705,222 [ O [ 3,796,990 [ ..o [ovnne 3,796,990 |...... 1,001,768 [..cvrvennee (1) SRR | IS (1) 21,808 | cvevnene 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @1686 06/15/2029 | Index Linked Annuities GOLDMAN SACHS
BHESHTO03 vvvveeeeves [ eeveerieeiieesieeine Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 06/15/2029 |............ LAV IO 197,358 .....1900 / 1400 [......cvenvenee () 109,299 |+vvevveverees O fornrns 179,673 |.eveveies forennn 179,673 [..ee... 70,374 [ceveerrnnnne (1] SRR ISR (1] 1,698 | veveneee 0005 ............
EQUITY OPTION COLLAR .. 4400 / 4200 /
SPX @6659 06/15/2029 | Index Linked Annuities GOLDMAN SACHS 12800 / 13200 /
BHFSHTET7 e [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 06/15/2029 |............. 432 [ 2,873,557 (3200 / 3300  [oeeoeiiinnne 0]..... 2,576,543 [ovevvrveiienn O [ 3,667,891 | ..coveeens frnnne 3,667,891 |...... 1,001,348 |.ovevennnene (1) SRR | IS (1) 2,726 | e 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @1940 07/20/2029 | Index Linked Annuities GOLDMAN SACHS
BHESHTEV2 .eveeeveee [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 07/20/2029 |............. 126 |1 243,644 .....1900 / 2000 |...vveveeen (o) - 211,617 [oveeeieeens 0 o 336,162 | oveveiens forenne 336,162 |......... 124,545 | (1] SRR ISR (1] 2,130 | veee 0005 ............
EQUITY OPTION COLLAR ..4600 / 4400 /
SPX @6858 07/20/2029 | Index Linked Annuities GOLDMAN SACHS 13200 / 13600 /
BHFSHTEXE ..ovveeeee [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 07/20/2029 |............. 453 ... 3,106,872[3400 / 3300  |eervrienrnnns 0]..... 2,648,012 [.c.eveevrennn O [ 3,810,382 | .eveeens fernine 3,810,382 |...... 1,162,370 | (1) SRR | IS (1) 27,183 | v 0005 ...coeee.
EQUITY OPTION COLLAR ..4400 / 4600 /
SPX @6879 08/17/2029 | Index Linked Annuities GOLDMAN SACHS 13200 / 13600 /
BHESHTT09 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 08/17/2029 |............ 512 |........ 3,524,056 (3400 / 3300  [.eeeevieeenn O [ 2,912,241 [ooveiiieenn O [ 4,174,908 | o [ 4,174,908 |...... 1,262,667 |. L0f.
..4600 / 4400 /
4200 / 13200 /
EQUITY OPTION COLLAR 13600 / 12800 /
SPX @6813 09/21/2029 | Index Linked Annuities GOLDMAN SACHS 3300 / 3200 /
BHFSHTTBS .vevvevees [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 09/21/2029 |............ 348 [ 2,371,359(3400 [ 0]..... 2,962,708 [.e.vveevriennn O [ 4,216,908 | ..eveeens fernene 4,216,908 |...... 1,254,200 [.vvevreennnn (1) SRR | IS (1) 21,310 | coveeenne 0005 ...coeee.
.. 4200 / 4400 /
EQUITY OPTION COLLAR 12400 / 12800 /
SPX @6692 10/19/2029 [ Index Linked Annuities GOLDMAN SACHS 13200 / 3200 /
BHFSHTTKS . [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 10/19/2029 |............. 359 [ 2,404,641(3100 /7 3300 [oeoeiiirnnne 0]..... 2,729,109 [ovevvrveiren O [ 3,845,479 [ .eoveens [ovnne 3,845,479 |...... 1,116,370 [eovevriinne (1) SRR | IS (1) 21,864 | cveenene 0005 ...coeee.
..4600 / 4400 /
EQUITY OPTION COLLAR 4200 / 13200 /
SPX @6487 11/16/2029 | Index Linked Annuities GOLDMAN SACHS 13600 / 3500 /
BHESHTZV o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 11/16/2029 |............ 364 [ 2,359,267 (3300 / 3400  [oooeiiirnnne 0]..... 3,156,816 [.evvvevvriennn O [ 4,500,325 [ ..o [ovnne 4,500,325 |...... 1,343,509 [.vvevreennn (1) SRR | IS (1) 21,699
4800 / 14400 /
EQUITY OPTION COLLAR 13600 / 14000 /
SPX @7881 12/21/2029 | Index Linked Annuities GOLDMAN SACHS 3600 / 3500 /
BHF5ITS32 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 12/21/2029 |............ 338 |........ 2,661,483 [3400 SRR f S 1,122,032 o vveevreree 0 e 1,688,030 [..ovevnre [ovene 1,688,030 |... {0005 ...
..5000 / 4600 /
EQUITY OPTION COLLAR 4800 / 14400 /
SPX @6662 01/18/2030 | Index Linked Annuities GOLDMAN SACHS 14000 / 3600 /
BHF5ITSC2 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2I HZNBBBKS28 _|. 03/27/2026 |. 01/18/2030 |.... 2,087,2063500 / 3700 |.eoeoreeiiini O forneae 2,386,516 [.oocoeerreen 0 [ 3,495,069 [ ...coveve. |ovene 3,495,069 |...... 1,108,553 |. L0 . {0005 ...
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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)
.. 5200 / 4800 /
EQUITY OPTION COLLAR 5000 / 11200 /
SPX 86168 02/15/2030 | Index Linked Annuities GOLDMAN SACHS 11600 / 3800 /
BHFOWTBKA ..oevvveeeees | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |. 02/15/2030 |............ 382 |........ 2,355,270 3700 [ 0f..... 2,462,773 |.cevvneenn 0f..... 3,569,689 |......eunnn [ennnnn 3,569,689 |...... 1,106,916 |.oevvennnnnnne [ [V R Ofienns 2,46 ... 0005 ...ovvnnnnne
..5000 / 5200 /
EQUITY OPTION COLLAR 12000 / 11600 /
SPX 6429 03/15/2030 | Index Linked Annuities GOLDMAN SACHS 3900 / 4400 /
BHFOWTBAT ..evvveeieees | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/15/2030 |............. 442 |........ 2,844.27713800 [ 0f..... 2,435,057 |.eevvnnnnnnns 0f..... 3,605,073 [.evuuneenns [ 3,605,073 |...... 1,170,016 |.eevvennnnnnnne [ [V R Ofienns 27,391 oo 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
RTY 62170 04/18/2030 | Index Linked Annuities GOLDMAN SACHS ..2000 / 3500 /
BHFSWTBY4 .oeeeeeeeeee | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 04/18/2030 |............ 162 .......... 351,708 1500  |eeeeeeeens [V 139,326 |.vueeeeennnnns [V R 219,256 | .oevevnnnns [ 219,256 |.......... 79,930 |evveneeaennes [V [V PO (U 3,429 ... 0005 ..ovvennnnnn
.. 5000 / 5200 /
EQUITY OPTION COLLAR 11600 / 11200 /
SPX 6426 04/18/2030 [ Index Linked Annuities GOLDMAN SACHS 3800 / 4400 /
BHFSWTBZT e | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 04/18/2030 |............ 403 |........ 2,587,736(3700 / 3900  |eeeeiiiiirenn. 0f..... 2,485,331 |ooeeeneee 0f..... 3,627,202 | ..ccovnnnns fennnnn 3,627,202 |...... 1,141,871 | [V [V PO (V)] 25,281 woeeeenn 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
RTY 82057 05/17/2030 | Index Linked Annuities GOLDMAN SACHS
BHFOWTI64 .....cevvvees | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 05/17/2030 |............ 137 ... 282,166 |..... 2100 / 2000 [..eevvvvennnnnns (U R 226,688 |..........cennnn (U R 361,208 [..evuneens [ornns 361,208 |......... 134,520 |ovveeniiiinnnnns [ [V R [N R 2,780 [ wevrnnnnns 0005 ...ovvnnnnne
.. 5400 / 5000 /
EQUITY OPTION COLLAR 5200 / 11600 /
SPX @6641 05/17/2030 | Index Linked Annuities GOLDMAN SACHS 12000 / 3800 /
BHFOWTOAS ..ovvvviieies | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 05/17/2030 |............. 349 |........ 2,319,12914000 / 3900  [....ceeeennnnnns 0f..... 2,340,563 |....ouunnne 0f..... 3,439,272 [ .eeeenis | 3,439,272 |...... 1,008,700 [...cccvvvnnnnnns [ [V R Ofienns 2,847 oo 0005 ...ovvnnnnne

..5200 / 4600 /
5400 / 5600 /

EQUITY OPTION COLLAR 11200 / 12000 /
SPX @6697 06/20/2030 | Index Linked Annuities GOLDMAN SACHS 10800 / 12400 /
BHESHTOHO voveveeenns [ e . Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 06/20/2030 |............. 277 |........ 1,853,775 4000 / 4200 |ooveoeerieerea 0 e 2,029,331 [coveviieieenn O [ 3,042,250 [.eovenees [ovne 3,042,250 |...... 1,012,919 |. L0f. {0005 ...
5200 / 5600 /
EQUITY OPTION COLLAR 5400 / 11200 /
SPX @6542 08/16/2030 | Index Linked Annuities GOLDMAN SACHS 10800 / 4000 /
BHESHTONS .vooveveeenes [ . Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 08/16/2030 |.... 1,626,758 4200  |eeeeeeeeeeen 0 e 1,428,819 |.oveveiennnn 0 | 2,002,205 | evvveiin forne 2,092,295 |...
EQUITY OPTION COLLAR
SPX @7304 03/19/2032 | Index Linked Annuities GOLDMAN SACHS
BHFSITA3D oo [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 03/19/2032 |............ 129 [evene 944,881 ... 6600 / 8000 |......veveveve (L 81,182 | (L 96,607 |vvrveee forreinns 96,607 [.......... 15,425 | (L] U S [ 1,302 [ v 0005 ...voveee
CALL OPTION MAR27 RTY
C @ 2400 03/19/2027 [ Index Linked Annuities MORGAN STANLEY & CO
2400. CALL BHFSXLEZO [ .veveverivieiiiiiiee, Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 04/02/2026 |. 03/19/2027 |............ 107 |oeeerenne 245,667 |......2400 / 2200 |-...eevenvenee (1) 25,000 [.evvvereennns (o) 71,253 [ [ 71,253 ... 46,253 ..vene (1) (L] S (1] 1,041 | e 0005 ............
CALL OPTION MAR27 SPX
C @ 6200 03/19/2027 | Index Linked Annuities ..6200 / 7200 /
6200. CALL BHFSKLF14 [ ..eeeveeeececeeecnnes EXh 5 oo Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 04/02/2026 |. 03/19/2027 |............ 135 [ 858,003[5800  |eeeeeienn (L 58,404 [.cvoveviernnnne (o A 18,416 | e fornnnne 18,416 |...oe. 60,012 |ovovevrernnne (L] U S (L 3,635 [ coveene 0005 ...voveee
CALL OPTION MAR32 SPX
C @ 6600 03/19/2032 [ Index Linked Annuities GOLDMAN SACHS .6600 / 13600 /
6600. CALL BHF5Y0058 [ ...eveveevveerieniiene Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 04/09/2026 |. 03/19/2032 |............ 139 [....... 1,183,022[5800  |eeeeeeeenne () 282,939 [covvveviinnne () 348,370 | v e 348,370 |.......... 65,431 [covoverrenenn (1) (L] S (1) R 14,151 | e 0005 ............
CALL OPTION APR27 RTY
C @ 2500 04/16/2027 | Index Linked Annuities GOLDMAN SACHS
2500. CALL BHF5Y3647 [ ..evvvveececieecenes EXh 5 oo Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 04/09/2026 |. 04/16/2027 |............ 182 [vnene. 463,419/.....2500 / 2600 |.....cvevnnnen (L 10,054 [ovvnviinnen (L 11,685 [eveeeen [ 11,685 |........... 1,631 [eeiieinen (L] U S (L 2,085 [ ceoveee 0005 ...voveee
CALL OPTION
APR27SPXCE6800 6800 / 7000 /
04/16/2027 6800. CALL [ Index Linked Annuities JPUORGAN CHASE BANK 7600 / 7200 /
BHFSZHZTS .o [ e EXh 5 oo Equity/Index |N.A. ceevevevinininnne 7THBGLXDRUGOFUSTRNES7 . 04/23/2026 |. 04/16/2027 |............ 166 |....... 1,158,306 /6200  |eeeeerriennn (1) 61,137 [cevveeriinns (1) 84,828 |".vvien ferienins 84,827 |.......... 23,949 |.ovin (1] R [5:)) (L 5,162 [ veovereee 0005 ...voveee
CALL OPTION
APR32SPXC87000
04/16/2032 7000. CALL | Index Linked Annuities BANK OF AMERICA NA

BHFSZHZWA oo [ Exh 5 ........ Equity/Index |.....ccooeeiinnnnnnnne. BATYDEB6GKMZ0031MB27 _|. 04/23/2026 |. 04/16/2032 |............ 149]........ 1,177,922|.... 7000 / 8800 |................ 0]unes 140,817 ... 0]unes 148,071 )™ foeens 148,071 ). 6,708 ). .ccvveenn. [V EPOTTOOOOOR 546 ... [V PN 14,1841 .......... 0005 ............
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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
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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)

0€'903

CALL OPTION
APR27SPXCE7000 . »
04/16/2027 7000. CALL [ Index Linked Annuities ..7000 / 7200 /
BHFBOHKYD .vevevees [ EXh 5 e Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 04/30/2026 |. 04/16/2027 |............. 233 ... 1,601,158[6400 [ (1) 26,336 [covovenriennnn (1) 57,260 [ ceeveeeen ferreninns 57,260 |.......... 30,924 [ovrvenrinnne (1] (L] (1] FARELCY [ 0005 ...coeee.
CALL OPTION
APR32SPXC87200 . » .7200 / 12800 /
04/16/2032 7200. CALL [ Index Linked Annuities 5200 / 5400 /

BHFBOHUE2 ....oveveven [ EXh 5 e Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 04/30/2026 |. 04/16/2032 |............ 168 |-....... 1,253,048[6000  |eeeeieins (1] 320,104 |-vvenrevcies (1) 363,756 | v foeenns 363,756 |.......... 43,652 [ (1] (L] (1) 15,089 | .evenee 0005 ...coeee.
CALL OPTION

APR32SPXC87200
04/16/2032 7200. CALL | Index Linked Annuities BANK OF AMERICA NA 7200 / 14800 /
BHFB1910T w.vvvevevens [ e EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31NB27 . 05/07/2026 |. 04/16/2032 |............ 124 |....... 1,170,851[6400 [ (1] 207,946 |-vveneenes (1] 209,880 | ..vvevne fornenens 209,880 |........... 1,934 [ (1] (L] (1) 14,009 | cveeenene 0005 ...coeee.
CALL OPTION

MAY32SPXC@7400
05/21/2032 7400. CALL | Index Linked Annuities
BHFB24LXT .o [ e EXh 5 oo Equity/Index |BARCLAYS BANK PLC  GBGSEF7VJP5I7OUKS573 . 05/14/2026 |. 05/21/2032 |............ 136 |oveveeene 882,735.....7400 / 5400 |....oovennnee (1] 299,009 [..vvuveveninene (1] 297,581 |oveeeven e 297,581 |.......... [GIIL:)) P (1] (L] (1) 10,717 | ceeeee 0005 ...voveee
CALL OPTION

MAY27SPXC&7200
05/21/2027 7200. CALL | Index Linked Annuities
BHFB24M73 oo [ e EXh 5 oo Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5ITOUKS573 . 05/14/2026 |.05/21/2027 |............ 154 |....... 1,069,737 |.....7200 / 6600 |.....covneevee. (1] 133,468 [..oveveeennne (I - 128,878 [ v [ 128,878 |.......... [C30)) (1] (L] (1] 5,047 | v 0005 ...voveee
CALL OPTION

MAY32SPXC@7400 . »
05/21/2032 7400. CALL [ Index Linked Annuities GOLDMAN SACHS
BHFB316A9 .ovevvevees [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 05/21/2026 |. 05/21/2032 |............ 134 [ 1,115,214 |.....7400 / 9200 |....ocvvnennee (1) 86,687 |-.cveneiennns (1) 88,305 | .cuvevenes ferreninnn 88,305 [...cvnnne 1,618 v (1] (L] (1) 13,540 | cvevenne 0005 ...coeee.
CALL OPTION

MAY32SPXC@7400 . »
05/21/2032 7400. CALL [ Index Linked Annuities GOLDMAN SACHS 7400 / 13200 /
BHFB316D3 vovvvevres [ erererereeeeeeieeeeens EXh 5 oo Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 05/21/2026 |. 05/21/2032 |............ 184 e 1,505,622[5600  |eeeerieinns (1] 376,836 |-.vevvvenne (1] - 344,300 [ cveeevenen [ 344,300 |......... (€55 (1] (L] (1) 19,372 coveeenne 0005 ...voveee
CALL OPTION

MAY27SPXC&7400 . »
05/21/2027 7400. CALL [ Index Linked Annuities GOLDMAN SACHS
BHFB316M3 .vvvevees [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 |, 05/21/2026 |. 05/21/2027 |............ 336 [0 2,521,245 |.....7400 / 7600 |.....cvvnnnee (1) 23,672 [cevrvenienne (1) 24,953 | v o 24,953 [..enee 1,281 v (1] (L] (1) 11,895 | o 0005 ...coeee.
CALL OPTION

APR32SPXC@7400 . »
04/16/2032 7400. CALL [ Index Linked Annuities GOLDMAN SACHS 7400 / 13200 /
BHFB316US v.vevvevves [ e EXh 5 oo Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 05/21/2026 |. 04/16/2032 |............ 140 | 1,210,763[5600  [eeeeeiienene (1] 223,856 [.cvvveviiinne (1] 215,349 [ oo [ 215,349 [..oeee (8,507 +venevenenea (1] (L] (1) 14,580 | .o 0005 ...voveee
CALL OPTION

MAY27SPXC&7400 . »
05/21/2027 7400. CALL [ Index Linked Annuities .. 7400 / 6800 /
BHFB3VANO ..o [ e EXh 5 oo Equity/Index |BARCLAYS BANK PLC  GBGSEF7VJP5I7OUKS573 |, 05/28/2026 |. 05/21/2027 |............ 159 [..vvnve 1,105,052/8600  feeeeririenenn (1) 64,586 [...cveveinnne (1) 61,698 [ ..cveeenen ferrenennn 61,698 |.......... [CX:1:1)) (1] (L] (1] 5,214 cvenn 0005 ...voveee
CALL OPTION

MAY27RTYC82800
05/21/2027 2800. CALL | Index Linked Annuities
BHFB3VART .o [ e EXh 5 oo Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TNEFAT6 | 05/27/2026 |. 05/21/2027 |............ 144 409,799 ].....2800 / 2900 |-...evvuvennnnen (1] 1,450 [ovenieiine (1] 412 [ foee 42 e (1,038)] v (1] (L] (1] 1,983 [ e 0005 ...voveee
CALL OPTION

MAY32SPXC@7400 . »
05/21/2032 7400. CALL [ Index Linked Annuities 7400 / 15600 /
BHFB3VAXS ... Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5I7OUKS573 |, 05/28/2026 |. 05/21/2032 |............ 154 [...e 1,459,187 16400 e (1] 419,515 [cevvieviinene (1) 393,878 |...
CALL OPTION

MAY32SPXCE7600 . »
05/21/2032 7600. CALL [ Index Linked Annuities 7600 / 13600 /
BHF6ALIVA ... Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 06/03/2026 |. 05/21/2032 |............ 178 |........ 1,736,222 13200 / 5600

CALL OPTION

MAY27SPXC&7400
05/21/2027 7400. CALL | Index Linked Annuities
BHFBALPM7 .o [ .

393,878 |......... (25,637)) 0 [V FO [V R [V FO 17,716

....265,137 |... -10005 ...

2,088,607{..... 7400 / 7600 |.. -10005 ...

Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [, 06/03/2026 |. 05/21/2027 |....
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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

MAY27SPXC@7200

05/21/2027 7200. CALL | Index Linked Annuities BANK OF AMERICA NA .. 7200 / 7400 /

BHFBEPV32 ....cccvvvies | oo Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27 | 06/11/2026 |. 05/21/2027 |............ 186 |........ 1,325,62016800 [ Of...... 101,779 | (U R 127,147 [ o 127,147 |.......... 25,368 |..evvnniiienns [ [V R [N R 6,254 .oooennnnn 0005 ...ovvnnnnne

CALL OPTION

JUN328PXC@7400

06/17/2032 7400. CALL | Index Linked Annuities

BHFBBCT17 ovvveiiiien | oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UKS573 |.06/18/2026 |. 06/17/2032 |............ 170 ........ 1,139,189]..... 7400 / 5600 [...cccvvnnnnnnne (U R 454,029 |....ovvnnnnnnnnn Ofeeeees 441,630 [.eevnneenns o 441,630 |......... (12,399)). v [ [V R Ofienns 18,97 e 0005 ...ovvnnnnne

CALL OPTION JUN27 SPX

C @ 7400 06/17/2027 | Index Linked Annuities GOLDMAN SACHS

7400. CALL BHFB74GNOD | .....ccvvvvnniieriinnannnns Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/24/2026 |. 06/17/2027 |............. K I 2,587,315]..... 7400 / 7600 [...ccvvnnnnnnnnn [V 152,538 |eeeeeeennnnnn [V 134,090 [.eeenveeens foeeeenee 134,090 |......... (18,448)....cccvvnenneee [V [V PO (V)] 12,459 | ..ot 0005 ..ovvennnnnn

CALL OPTION JUN27 RTY

C @ 2900 06/17/2027 | Index Linked Annuities GOLDMAN SACHS

2900. CALL BHFB74L53 | ..ceeeeeeiinneeeieeinnnnnns Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/24/2026 |. 06/17/2027 |.... ... 459,5771..... 2900 / 3000 |.. 14,006 ... .. 770 ). 0 O e O [ 2,257 0005

CALL OPTION JUN32 SPX

C @ 7400 06/17/2032 | Index Linked Annuities GOLDMAN SACHS .7400 / 13200 /

7400. CALL BHFB74NY8 |...cceevvveeniiviiiinnnnnns Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/24/2026 |. 06/17/2032 |............ 157 |....... 1,815,765[13600  [oceeeieeieennnn [V 239,836 |.eevvnneeeenes [V 204,315 | .oovenins [ 204,315 |......... (35,521)]veeeeeeeennnnn [V [V PO (V)] 22,183 | .ooeeeee 0005 ..ovvennnnnn

CALL OPTION JUN32 SPX

C @ 7600 06/17/2032 | Index Linked Annuities GOLDMAN SACHS .. 7600 / 7400 /

7600. CALL BHFG74PB6 | ....eeevvvvnneeeeeennnnnnns Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBK528  |. 06/24/2026 |. 06/17/2032 |............ 168 |........ 1,231,769(9200 / 5600  [oeeiiviinnnnns (U R 433,456 |..oovnnnnnne Ofeeeees 447,270 [ eeveneeees o 447,270 | 13,814 ..o [ [V R Ofienns 15,048 | .......... 0005 ...ovvnnnnne

CALL OPTION

JUN278PXC@7200

06/17/2027 7200. CALL | Index Linked Annuities

BHFE7QYZ4 ...ovvveiies | oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/30/2026 |. 06/17/2027 |............ 1641........ 1,190,3451..... 7200 / 7400 [..oovivinnnnnnns Oferens 92,235 [ Oferenes 91,373 | e [ 91,373 [eueens [£:157)) A [ [V R [N R 5,845| ...t 0005 ...ovvnnnnne

CALL OPTION

JUN328PXC@7400

06/17/2032 7400. CALL [ Index Linked Annuities .. 7400 / 7600 /

BHFE7R3Z6 .....oevvvvee |oeeeiiiiiiieeeeceiianns Exh 5 ........ Equity/Index | BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 ). 06/30/2026 |. 06/17/2032 |............ 182 s 893,1795600 [ [l 518,254 |..ouvvnnnnnns [l 508,798 |...oeeeeen o 508,798 |.......... (9,456))....iiinnnnnns [ [0 (V)] I 10,912 .......... 0005 ..oevvnnnnns
0199999999. Subtotal - purchased options - hedging other - collars 111,274,603 | 138,470,143 0f 454,787,395 [ XXX 454,787,388 99,858,811 0 (428, 442) 0 9,163,179 [ XXX XXX
0219999999. Subtotal - purchased options - hedging other 145,050, 156 157,393,866 0 509,147,213 [ XXX 509, 147,206 105,206,706 0 (389,294) 0 9,163,179 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 22,227,053 8,620,589 0 48,639,631 XXX 48,639,631 11,096,055 0 39,148 0 0 XXX XXX
0449999999. Total purchased options - put options 0 10,303,134 0 5,039,986 | XXX 5,039,986 (5,263,148) 0 0 0 0] XXX XXX
0459999999. Total purchased options - caps 11,548,500 0 0 680,201 [ XXX 680,201 (485,012) 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 111,274,603 138,470,143 0 454,787,395 [ XXX 454,787,388 99,858,811 0 (428,442) 0 9,163,179 XXX XXX
0489999999. Total purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total purchased options 145,050,156 | 157,393,866 0 500,147,213 XXX 509,147,206 | 105,206,706 0 (389,294) 0 9,163,179 | XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

CALL OPTION

AUG30SPXC@11200 Index Linked Annuities JPMORGAN CHASE BANK

BHFAHQOFY .....ccvvvees | Exh 5 ........ Equity/Index |N.A. coooeeininies 7HBGLXDRUGQFUS7RNES7  |. 09/24/2024 |.08/16/2030 |............ 121........ 1,355,536 ......neeen 11200 |.......... (6,424)..eeeeeeennnnn [V O [V (122 I R (40,228)|......... [QEN:77)) [V [V PO (U [V (. 0005 ..ovvennnnnn

CALL OPTION

SEP30SPXC@11200

09/20/2030 11200. CALL| Index Linked Annuities JPMORGAN CHASE BANK

BHFAKFXF3 ©.eeeeeeeeeee | e Exh 5 ........ Equity/Index |N.A. coooieeiinieees 7HBGLXDRUGQFUS7RNES7  |. 10/16/2024 |. 09/20/2030 |............. 282 oo 2,595,936 |...ccuunnnnn 11200 |......... (18,304)[...cceeevenennns [V O [V [CEH7L5)) [ R (81,626)|......... (37,281 [V [V PO (U [V (. 0005 ..ovvennnnnn

CALL OPTION

SEP30SPXC@11600

09/20/2030 11600. CALL| Index Linked Annuities JPMORGAN CHASE BANK

BHFAKSU27 ...oiiiivvies | Exh 5 ........ Equity/Index [N.A. ..oooeviininnes 7HBGLXDRUGQFUS7RNES7 ). 10/16/2024 |. 09/20/2030 |............ 136 |........ 1,582,936............ 11600 |.......... (8,082)]-cceeeennnnnns [V T o)l (40, 107)f.eeeneiins oo (40,107)]........ (18,685)[-..ceevennnnnnes [ [V T [ O covvennnns 0005 ..oeeunnnnes




STATEMENT AS OF JUNE 30, 2026 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)

¢e’903

CALL OPTION
0CT30SPXCE10800
10/18/2030 10800. CALL| Index Linked Annuities JPUORGAN CHASE BANK
BHFALUCAT oo [ e EXh 5 oo Equity/Index |N.A. ceevevevinininnne 7THBGLXORUGOFUSTRNES7 . 10/31/2024 |. 10/18/2030 |............ L] - 1,652,508 ............ 10800 |......... (15,5572 (L] (1] [CERL:)) [P N (69,518)......... [CZIR1:)) (1] (L] (L) [0 0005 ...voveee
CALL OPTION

0CT30SPXCE11600
10/18/2030 11600. CALL| Index Linked Annuities GOLDMAN SACHS
BHFAMZLXT v [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1122LRONP2HZNBBBKS28 |, 11/20/2024 |. 10/18/2030 |............ 127 | 1,471,460 ............ 11600 |.......... [R5 (L] (1] [CLIRPZY) IS (39, 124)|......... (18,031))+.vveveeenne (1] (L] (L) [0 0005 ...voveee
CALL OPTION

NOV30SPXC@10800
11/15/2030 10800. CALL| Index Linked Annuities GOLDMAN SACHS
BHFANZSLO .o [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1122LRONP2HZNBBBKS28 |, 11/20/2024 |. 11/15/2030 |............ 128 |........ 1,380,456 |............ 10800 |........ (7,772)f e (L] (I - (60,417)evevees |oreren. (60,417)]......... [C:0)) (1] (L] (L) [0 0005 ...voveee
CALL OPTION

APR2500J508130
NOV30SPXCE11200
BHF4PVOM4 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2030-11-18 . [.ccovveeriiiiriiiine, Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 12/19/2024 |. 11/15/2030 |............ 257 oo 2,881,648 |...vnnee 11200 [oveereeneen [0 (L] S () (98,859)| v fornennns (98,859)|.......... (44,207).ccvcnvenne (1) (L] S (1) (L] I 0005 ............
CALL OPTION

APR25C0J508130
DEC30SPXCE11200
BHF4PVOR3 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2030-12-23 . [.eoeverveeeeeireeene EXh 5 oo Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 12/19/2024 |. 12/20/2030 |............ 182 |........ 2,034,480 ............ 11200 [ [0 (L] (1] (73,482)| M foeneens (73,481)|......... (32,435)).vcvevennene (1] (L] (L) [0 0005 ...voveee
CALL OPTION

FEB2BRTYC82900
DEC30SPXCE11200
BHF4R3ZV6 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2030-12-23 . Equity/Index
CALL OPTION

FEB2BRTYC82900
DEC30SPXC@10800
BHF4R4125 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2030-12-23 . [.ccoooiriiiiiiiinne, EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO3TNB27 . 01/13/2025 |. 12/20/2030 |............ 156 |....... 1,680,372 ... 10800 |......... (23,4410 LI (1] (77,282)[ M o (77,282)|........ (238775 (L S [C1)] I (L) [0 0005 ...voveee
CALL OPTION

FEB2BRTYC82900
JAN31SPXCE10800
BHF4SCB74 Premiun at [ Index Linked Annuities JPUORGAN CHASE BANK
Maturity 2031-01-20 . [.covvreririiiiiiine, Exh 5 ... Equity/Index |N.A. weoervereinnns THBGLXORUGOFUSTRNES7 . 01/23/2025 |.01/17/2031 |............ L3 1,517,724 ... 10800 |......... (21,048))-.cvvvenenee ;X3 R () (72,520)| M fornenns (72,59)|......... (32,298)]2venvevenennn (1] (X)) I (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
JAN31SPXCE11200 Index Linked Annuities MORGAN STANLEY & CO
BHFASQ3D9 ..vvvevveies [ oo Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 01/30/2025 |.01/17/2031 |............ 148 |........ 1,654,912]............ 1200 |........ [FINV)) (L] S () (62,379)]vevevens forneanns (62,379)|....... (27,180))..veveene (1) (L] S (1) (L] I 0005 ............
CALL OPTION

FEB2BRTYC82900
FEB31SPXC@11200
BHF4UTP51 Premiun at [ Index Linked Annuities JPUORGAN CHASE BANK
Maturity 2031-02-24 . [.eovrereeveeeicieene EXh 5 oo Equity/Index |N.A. ceoveverininnnnne 7THBGLXORUGOFUSTRNES7 . 02/20/2025 |. 02/21/2031 |............ 163 |....... 1,822,688 ............ 1200 |......... (28,624))-.cvevenee LR S (1] (72,517) M o (72,517)......... (30,920 vevvvenenee (L (15))eecene (L) [0 0005 ...voveee
CALL OPTION

FEB2BRTYC82900
JAN31SPXCE11200
BHF4U7US5 Premium at [ Index Linked Annuities JPUORGAN CHASE BANK
Matur ity 2031-01-21 . [, Exh 5 ........ Equity/Index [N.A. eoevvieeinns THBGLXORUGOFUSTRNES7 . 02/20/2025 |. 01/17/2031 |............ 137 | 1,534,848 )............ 1200 |......... (22,608))..c0vveeenens 89| o) RO (58,006)| M. o (58,006)|......... [CIRK!S) T () P ()] (] P [ [ 0005 ............

. BATYDEBBGKMZ0031MB27  |. 01/13/2025 |. 12/20/2030 |....

.10005 ...

........ 1,825,376

(66,051)["......... [........ (66,051)...




STATEMENT AS OF JUNE 30, 2026 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

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)

Unrealized
Valuation

Increase/

(Decrease)

21

Potential
Exposure

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

€€'903

CALL OPTION
FEB26RTYC@2900
MAR31SPXC@10400
BHF4IIRRBO Premium at
Maturity 2031-03-24 .
CALL OPTION
FEB26RTYC@2900
FEB31SPXC@10800
BHF4WS100 Premium at
Maturity 2031-02-24 .
CALL OPTION
FEB26RTYC@2900
FEB31SPXC@11200
02/21/2031 11200
CALL BHF4YDH8T ........
CALL OPTION
FEB26RTYC@2900
MAR31SPXC@10800
03/21/2031 10800
CALL BHF4YDLA7 ........
CALL OPTION
FEB26RTYC@2900
MAR31SPXC@10400
03/21/2031 10400
CALL BHF4YDLC3 ........
CALL OPTION
FEB26RTYC@2900
MAR31SPXC@18400
03/21/2031 18400
CALL BHF4YTMKI ........
CALL OPTION
FEB26RTYC@2900
APR31SPXC@10000
04/18/2031

CALL BHFAZA4U7 ...
CALL OPTION
FEB26RTYC@2900
APR31SPXC@9600
04/18/2031 9600. CALL
BHFAZPCA9 ..............
CALL OPTION
FEB26RTYC@2900
APR31SPXC@9200
04/18/2031 9200. CALL
BHFAZPCBT ..............
CALL OPTION
FEB26RTYC@2900
APR31SPXC@10400
04/18/2031 10400
CALL BHF50MB81 ........
CALL OPTION
FEB26RTYC@2900
MAY31SPXC@10000
05/16/2031 10000
CALL BHF51XRS1 ........

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

BANK OF AMERICA NA
........................ B4TYDEB6GKMZ003 1MB27

BANK OF AMERICA NA
. BATYDEBBGKMZ0031MB27

................. THBGLXDRUGQFUS7RNEQ7

MORGAN STANLEY & CO
INTL. PLC ........... 4PQUHN3JPFGFNF3BB653

MORGAN STANLEY & CO
INTL. PLC ........... 4PQUHN3JPFGFNF3BB653

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BANK OF AMERICA NA
. BATYDEBGGKMZ0031MB27

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

NOMURA GLOBAL
FINANCIAL PRODUCTS
INC (oo 0Z3V05H2G7GRSO5BHJ91

BANK OF AMERICA NA
........................ B4TYDEB6GKMZ003 1MB27

. 03/21/2025

. 03/21/2025

. 04/11/2025

. 04/11/2025

. 04/11/2025

. 04/17/2025

. 04/25/2025

. 05/01/2025

. 05/01/2025

. 05/16/2025

. 05/29/2025

. 03/21/2031

. 02/21/2031

. 02/21/2031

. 03/21/2031

. 03/21/2031

. 03/21/2031

. 04/18/2031

. 04/18/2031

. 04/18/2031

. 04/18/2031

. 05/16/2031

....... 1,960,920

....... 1,324,836

....... 1,582,560

....... 1,855,224

....... 3,129,568

....... 6,743,968

1,720,300

....... 1,321,056

....... 1,225,532

....... 1,251,640

....... 1,323,700

............ 10400

............ 10400

............ 10000

o

(55,663)

(26,927)

(41,729)

(54,897)

(36,289)

(46,224)

-10005 ...

.10005 ...
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STATEMENT AS OF JUNE 30, 2026 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
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of
Hedged, Price, of Un- Un- Total
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in
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.

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 Inception
and at
Quarter-end

(b)

CALL OPTION
FEB26RTYC@2900
MAY31SPXC@14000
05/16/2031 14000| Index Linked Annuities
CALL BHFB2HBY3 ......o. | ceevvieeiieiiiiiiceeene Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 06/04/2025 |. 05/16/2031 |............ 138 |........ 1,936,900 .. 14000 |.......... (3,260)]....0vveeennnee (1 (1) T (24,352)] eveeeeeenn e (24,352)|........ (11,674 0
CALL OPTION
FEB26RTYC@2900
MAY31SPXC@10800
05/16/2031

CALL BHF53T4S3 .
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@10800
06/20/2031 10800| Index Linked Annuities
CALL BHFB3TAWA ......o. | cevveeeieeiiiieeeeee Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 06/20/2025 |. 06/20/2031 |............ 122 |........ 1,314,468 |............ 10800 |......... (18,045)....ccnenes (1 (1) T (75,789)[ oo fereannne (75,789)........ (31,776 0
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@14800
06/20/2031 14800| Index Linked Annuities
CALL BHF553Q13 ....euew [ Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/02/2025 |. 06/20/2031 |............ 138 |........ 2,040,772)........... 14800 |.......... (2,288)..cccnnnnes [0 R (1) R [QISRK)) I R (19,453)|.......... (9,509)[...cceeeennnnns 0
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@10800
06/20/2031 10800| Index Linked Annuities BANK OF AMERICA NA
CALL BHFB5U4C3 ....ocee | comrrrneiniiiiiiieneene Exh 5 ........ Equity/Index |..cocoovvriiiiinnnnnnns BATYDEB6GKMZO031MB27  [. 07/10/2025 |. 06/20/2031 |............ 121f....... 1,309,716 |............ 10800 |......... (22,116)f.ceeees (1 (1) T (75,512)] oo oo (75,512)f........ (31,660).....ccccnnnen 0
CALL OPTION
FEB26RTYC@2900
JUN31SPXC@11200
06/20/2031 11200| Index Linked Annuities BANK OF AMERICA NA
CALL BHFSBJZZ2 ........ [ceeeeeeiieiiiiieiiiiieens Exh 5 ........ Equity/Index [...ccoorrrieninnanin. B4TYDEBBGKMZO031MB27  [. 07/16/2025 |. 06/20/2031 |............ 130 |........ 1,455,328 ............ 11200 |......... (22,318)f..ceeeenies [0 R (1) R (67,694) .eoeeennnns fernnnne (67,694)......... (27,589))...cuvveennne 0
CALL OPTION
FEB26RTYC@2900
JUL31SPXC@11200
07/18/2031

CALL BHF5790K4 ...
CALL OPTION
FEB26RTYC@2900
JUL318PXC@15600
07/18/2031 15600| Index Linked Annuities
CALL BHFBATDUT ..oevs [ e Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 08/20/2025 |.07/18/2031 |............ 121 ...l 1,893,684 [............ 15600 |.......... (1,148)].c.cvveeennne [0 R (1) R [RENI73) DR (13,662)f.......... (6,809)]....cvvveennnne 0
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@17600
08/15/2031 17600 Index Linked Annuities JPIORGAN CHASE BANK
CALL BHFBARFS7 ... | ceevveeeeeeiiiiiiiceeene Exh 5 ........ Equity/Index [N.A. ..cooeeeiiiiies THBGLXDRUGQFUS7RNES7 . 08/27/2025 |. 08/15/2031 |............ 175 |........ 3,078,944 [............ 17600 |.......... (1, 13)]eee (1 (1) T (RN PO (10,409)f.......... (5,483)[...cceeeennnnn 0
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@12000
08/15/2031 12000 Index Linked Annui ties JPMORGAN CHASE BANK
CALL BHFBARFB5 ........ | «eeceeeeeieeeiiiiieeeen, Exh 5 ........ Equity/Index [N.A. .oceeeeiinnns THBGLXDRUGQFUS7RNES7 . 08/27/2025 |. 08/15/2031 |............ 185 |........ 2,215,320 |............ 12000 |........ (21,801)] v [0 R [V R (77,960 .cevveveens founnnne (77,960)......... (32,41))cciiee 0
CALL OPTION
FEB26RTYC@2900
AUG31SPXC@12400
08/15/2031 12400 Index Linked Annuities JPIORGAN CHASE BANK
CALL BHFBARF73 ........ [ceeceeeeiiiiiiiiiennens Exh 5 ........ Equity/Index [N.A. ...cooeeennnens 7THBGLXDRUGQFUS7RNES7 _ |. 08/27/2025 |. 08/15/2031 |............ 146 |....... 1,813,748............ 12400 )......... (13,378)]..cccnnnnes [\ A [ PR (53,821)] .cvvveeee | (53,821)]......... (22,8%8).....ceveneee 0

Index Linked Annuities

........ 1,382,724

Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5I70UKS573 . 06/20/2025 |. 05/16/2031

....(76,573)f...

Index Linked Annuities

Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/24/2025 |.07/18/2031 |............ 166 |........ 1,862,336

....(89,658)...

. (0005

.| 0005
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STATEMENT AS OF JUNE 30, 2026 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 Inception
and at
Quarter-end

(b)

CALL OPTION APR31 SPX
C @ 17600 04/18/2031
17600. CALL BHFSHJY40
CALL OPTION
0CT318PXC@12000
10/17/2031 12000. CALL|
BHF5J6Z03
CALL OPTION
JAN32SPXC@12000
BHF5S5EZ1
CALL OPTION
JAN32SPXC@8400
BHFSWSHX1
CALL OPTION
MAR32SPXC@8400
BHFSUTAS4
CALL OPTION MAR27 SPX
C @ 6600 03/19/2027
6600. CALL BHFSXL2L4
CALL OPTION MAR27 RTY
C @ 2600 03/19/2027
2600. CALL BHF5Y3662
CALL OPTION
APR27SPXC€7000
04/16/2027 7000. CALL
BHF5YPOR4
CALL OPTION
APR32SPXC@8400
04/16/2032 8400. CALL
BHF5ZHZB7
CALL OPTION
NOV29SPXC@14000
11/16/2029 14000. CALL
BHF5ZJ0H8
CALL OPTION
APR27RTY(@2800
04/16/2027 2800. CALL
BHFBOHKZ6
CALL OPTION
APR29SPXC@14400
04/20/2029 14400. CALL
BHFBOHSB1
CALL OPTION
APR32SPXC@8800
04/16/2032 8800. CALL
BHFE190B8 ....
CALL OPTION
MAR29SPXC@13600
03/16/2029 13600.
BHF619135 ...
CALL OPTION
FEB30SPXC@14800
02/15/2030 14800. CALI
BHFE191A9 ... .

CALL

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

BANK OF AMERICA NA

B4TYDEB6GKMZ003 1MB27

GOLDMAN SACHS

INTERNAT I ONAL W22LROWP2 IHZNBBBKS28

BANK OF AMERICA NA

B4TYDEB6GKMZ003 1MB27

GOLDMAN SACHS

INTERNAT I ONAL W22LROWP2 IHZNBBBKS28

GOLDMAN SACHS

INTERNAT | ONAL W22LROWP2 |HZNBB6K528

BNP PARIBAS ROMUWSFPUBMPROBKSP83

GOLDMAN SACHS

INTERNAT | ONAL W22LROWP2 |HZNBB6K528

MORGAN STANLEY & CO

INTL. PLC 4PQUHN3JPFGFNF3BB653

BANK OF AMERICA NA

B4TYDEB6GKMZ003 1MB27

BARCLAYS BANK PLC  G5GSEF7VJP5170UK5673

BNP PARIBAS ROMUNSFPUBMPROBKSP83

BNP PARIBAS ROMUWSFPUBMPROBKSP83

BANK OF AMERICA NA
. BATYDEBGGKMZ0031MB27

BANK OF AMERICA NA
. BATYDEBGGKMZ0031MB27

BANK OF AMERICA NA
._BATYDEBGGKMZ0031MB27

. 10/30/2025

. 11/06/2025

. 02/05/2026

. 03/27/2026

. 03/27/2026

. 04/02/2026

. 04/09/2026

. 04/16/2026

. 04/23/2026

. 04/23/2026

. 04/29/2026

. 04/30/2026

. 05/07/2026

. 05/07/2026

. 05/07/2026

. 04/18/2031

. 10/17/2031

. 01/16/2032

. 01/16/2032

. 03/19/2032

. 03/19/2027

. 03/19/2027

. 04/16/2027

. 04/16/2032

. 11/16/2029

. 04/16/2027

. 04/20/2029

. 04/16/2032 |....

. 03/16/2029 |....

. 02/15/2030 |....

........ 3,100,944

....... 1,466,760
........ 1,471,440
1,036,812

1,363,068

.......... 915,156

449,384

.......... 946,890

........ 1,111,092

1,851,360

425,320

........ 5,497,920

........ 1,246,872

........ 2,899,112

........ 1,837,420

.......... (2,134),

(210,804)|...

(3,409)]...

(2,684)...

o

..(63,079)

(210,961)

(285,732)

(169,954)

..(96,434)

(127,171),

(237,928)

... (4,558)

..(63,961)

.. (3,547)

(226,263)]...

....(3,088)...

....(3,883)...

.......... (7,272)

......... (56,112)]

......... (63,079)]

(210,961)|

(285,732)

(169,954)

......... (96,434)

......... (37,736),

......... (42,396)

.......... (3,860)

......... (28,027),

.......... (1,413),

... (1,199)].

.10005 ...

.10005 ...

.10005 ...




STATEMENT AS OF JUNE 30, 2026 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)

9€'903

CALL OPTION

APR27SPXC@7400
04/16/2027 7400. CALL | Index Linked Annuities BANK OF AMERICA NA
BHFE191D3 ...evvvvvvvien [ Exh 5 ........ Equity/Index [...ccoorrrieninnanin. BATYDEBBGKMZO031MB27 [ 05/07/2026 |. 04/16/2027 |............ 185 |........ 1,366,484 .............. LV [VN [V (112,809))..cvvvvvereenns 0...... (119,981)).ceeeeeeees [eveens (119,981)f.......... (7A72)eeeeeeeees (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

0CT30SPXC@17600
10/18/2030 17600. CALL| Index Linked Annuities
BHFB24A92 ......ovveeees [ oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 05/14/2026 |. 10/18/2030 |............ 165 |........ 2,908,576 |............ 17600 |....ooonvveenns [V O ()] IO (1) F (3,469)(..ceeennns fernnnnne (3,469).......... (3,467)f..vvvvnninnnnnns (1 [0 R [V 0f oo 0005 ............
CALL OPTION

MAY27SPXC@7400
05/21/2027 7400. CALL | Index Linked Annuities
BHFB24M32 ... [ oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 05/14/2026 |. 05/21/2027 |............ 197 |....... 1,461,056 |.............. LV [VN [V (149,017)).cevvvevieenns 0...... (137,960)] «.vvvveeeen |oneee (137,960).......... 11,057 |, (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

MAR29SPXC@14000
03/16/2029 14000. CALL| Index Linked Annuities
o O N Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 05/14/2026 |. 03/16/2029 |............ 169 |........ 2,359,000 ............ 14000 |..evvvveennnne [V O ()] IO (1) F (1,740)] e o (1,740).......... [RIVE )] RO (1 [0 R [V 0f oo 0005 ............
CALL OPTION

FEB31SPXC@19200 ) o
02/21/2031 19200. CALL| Index Linked Annuities GOLDMAN SACHS
BHFB316R2 .....cvvveees [ oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 [ 05/21/2026 |. 02/21/2031 |............ 167 |........ 3,213,504 ............ 19200 |- [V PO [27I0)) (1) F (2,979) ceveeenis [ (2,979 [(551)) (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

MAY27SPXC@7600
05/21/2027 7600. CALL | Index Linked Annuities
BHFB3VAUA ... [ oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 05/28/2026 |. 05/21/2027 |............ 208 |....... 1,577,836 ..o 7600 [....uvnnnnnnnnns [V [QRIUNCY)) . 0...... (118, 135)] e | (118,135)f.......... 12,493 [cooveeeenns (1 [0 R [V 0f oo 0005 ............
CALL OPTION

JUN27SPXC@7600
06/17/2027 7600. CALL | Index Linked Annuities
BHFBALAUS ......evvvvven [ Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 06/03/2026 |. 06/17/2027 |............ 189 |........ 1,432,904 |..ceeneeennnn 7600 [....uvnnnnnnnnne [V (127,948)]..ccvvvvenens 0...... (114,084)] c.evvveeee | (114,084)f.......... 13,864 |..cvvneeennne (1 [0 R [V 0f cooeenns 0005 ............
CALL OPTION

MAR29SPXC@ 14400
03/16/2029 14400. CALL|Index Linked Annuities
BHFBALRTO ....ooovinies [ oo, Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 06/03/2026 |. 03/16/2029 |............ 139]........ 2,006,496 |............ 14400 | [V PO [C722)) (1) F (1,080)] evveeeeees foirnannns (1,080)]..cvveennnn [(C102]) E (1 [0 R [V 0f oo 0005 ............
CALL OPTION

JUN27SPXC@7600
06/17/2027 7600. CALL | Index Linked Annuities
BHFBBCTKI ...oooviiiies [ oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 06/18/2026 |.06/17/2027 |............ 179 1. 1,363,744 |.....cueeennn 7600 [....uvnnnnnnnnns [V (113, 419)).ccevvennnns 0...... (108,577 .eeeenenias [ (108,577)f........... [N R (1 [0 R [V 0f oo 0005 ............
CALL OPTION

JUN32SPXC@9200
06/17/2032 9200. CALL | Index Linked Annuities
BHFBBCEJA ....oocvveees oo, Exh 5 ........ Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/18/2026 |. 06/17/2032 |............ 122]....... 1,121,756 ..o 9200 |.evvveeieennnnes [ S (176,674)[........cuu.... 0]....... (179,503)] . oooeeeeee feveees (179,503).......... [R:7:%)) [0 OO o [0 O, 0] oo 0005 ............

0649999999. Subtotal - written options - hedging other - call options and warrants (638,941) (1,795, 119) 0 (5,024,924 XXX (5,024,923)  (1,667,568) 0 (1,618) 0 0] XXX XXX

PUT OPTION
0CT26SPXPE2664
BHF3NIS7T3 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2026-10-20 . [..eovrerveeeeeeeieeenne EXh 5 oo Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 10/16/2026 |.......... 3,186 |........ 8,487,504 ..o 2664 |....... (270,782).......... [CI2:3)) (1] 35 (M e K73 F 6,950 [covveverrnrnnne (L 4,881 [ (L) [0 0005 ...voveee
PUT OPTION

0CT28SPXPE2985
BHF3NIS7Y2 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-10-24 . [..eovvvrveeeeeieecene EXh 5 oo Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 10/20/2028 |.......... 3,65 |...... 10,913,160 |- v.vevvevenene 2985 |........ (653,074)............ ) (o A (67,112)[ M o (67,112)f..eee 2 (L S JZC] (L) [0 0005 ...voveee
PUT OPTION

JUL2BSPXPE2506
BHF3IISB47 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2026-07-21 . [.eovisesnnicicncne, Exh 5 ........ Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 _|. 10/02/2023 |. 07/17/2026 |.......... 3,288 [........ 8,239,728 .....cenns 2506 |....... (212,782)|.......... [C3X: 1K) R [\ 510 [Meeens foveiiianne, 510 fooveeiene 1,782 |, [ 3,814 [ [ [0 A 0005 ..ovveeee
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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
APR27SPXP3156 ) o
BHF3IIS870 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-04-20 . |.coeerrmiiinieeiiiiiinnns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/16/2027 |.......... 4176 |...... 13,179,456 |.............. 3156 |....... (684,194)|.......... [E TR EC)) Of....... (18,981)[*eeeeens |oeenns (18,981).......... 85,722 |ouvviiiiiinn [N R 8,133 [ [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JAN27SPXPa2927 ) o
BHF31IS888 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-01-20 . |.coerrrririieeeiiiiinns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 01/15/2027 |.......... 3,505 |...... 10,259,135 |cuevviinnnnn 2927 |....... (431,064)|.......... ({79 1¢[0)) R Oferenes (2372 AR (2,983)).ccvennnns 23,422 ..o [N R 6,191 [ [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
0CT27PXPa3710 ) o
BHF3NISBII5 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-10-19 . |.coorrrriiiieeiiiiins Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 10/15/2027 |.......... 3,29 |...... 12,228,160 |......ceuenn.. 3710 [....... (949, 771)..cct [(18:X10) R 0f...... (105,863)[M.evvvens [onenns (105,863).......... 83,369 |...uvvnniininns [N R [1R: X7 R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JUL275PXPa3448 ) o
BHF31IS904 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-07-20 . |.coeerreenineeeeiiiiinnnns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |.07/16/2027 |.......... 3,79 |...... 13,098,952 ...uvviinnnn 3448 |....... (849,268)|.......... (7,965)).nueeiiinnnnns (U R (56,207)Meeeeneens foeeienns (56,207).......... 90,867 [...oovvvinnnnnn [N R 7,966 [.coovvvnnnnnnnns [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
APR2BSPXPa3480 ) o
BHF31IS912 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-04-25 . |.cooerreirnnieiiiiiiiennns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/21/2028 |.......... 3,899 [...... 13,568,520 |....ccvvunnnns 3480 |....... (993,216)|.......... [RIR10 ) 0f...... (126,381)(".eeveees [onnnne (126,381)f......... 137,595 [ovveniiiiinnnns [N R 3,503 [cuveniiiiiinnns [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JUL26PXPa3870 ) o
BHF31IS938 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2026-07-21 . |.coeerrmiiiieeeiiiiiinnns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |.07/17/2026 |............ 363 |....... 1,404,810(....cccvunnnns 3870 [..ounnnn. (95,247)).cc0uunnn. (RIV(75) R [ R L7 A R 187 | 5,465 |cvuniiiiinnnns [N R 1,707 oo [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
JUL28SPXPa3210 ) o
BHF3NISID6 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-07-25 . |.cooerreirnnieeiiiiiinens Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/21/2028 |.......... 3,832 ...... 12,300,720 |...cevvnnnnnns 3210 |....... (805,005)f.......... (1,801)]eevvvinnnnns (U R (91,306)(Meeveeeens foeeeenns (91,307)]........ 1,013 | [N R 1,801 oo [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JAN29SPXPa3073 ) o
BHF31IS9G9 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2029-01-23 . |.covrrreiiiieeiiiiinns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 01/19/2029 |.......... 2,918 |....... 8,967,014 .............. 3073 |....... (580, 191)f....ccvvennnns (oL (U R (74,827 M [ (74,527 ). 67,440 [c..eivviinnnnns [N oL PO [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
APR29SPXPA3148 ) o
BHF3NISOPY Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2029-04-24 . |..ccoormrreniiiiiiniannnns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 04/20/2029 |.......... 3,708 ...... 11,672,784 ].....enne 3148 |....... (814,525))...uveeennn 580 [coriiiiiiiinnns 0f...... (126,765)(M.eevvees [onnnnne (126,764)f.......... 94,269 |...ovvnniiinns Ofiiiiinnnns [£51:10)) A [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
MAY27RTYP@1838 ) o
BHF3NISOY0 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-05-25 . |.coerrriiiiieiiiiiiins Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 05/21/2027 |.......... 1,373 |........ 2,523,574 (.....ccuunnnn. 1838 |....... (318,831)f.......... (3,479))ceveieiiinnnnns (U R (22,962)| v fornnns (22,961).......... 52,533 [..oiiiiiiins [N R I YC ) PO [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
DEC26RTYP@1518 ) o
BHF3NISABY Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2026-12-22 . |.coorrrerinneeeiiiiiinns Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 10/02/2023 |. 12/18/2026 |............ 898 [........ 1,363,164 (.....counnnnns 1518 |....... (109,878)f.......... (1,660)[....cccvnnnnnnne Oferenes (1,837 M foeeiieens (1,537)f.......... 12,560 [..ovvieviinnnnns [N R 1,661 [ [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JUL29SPXPa3429 ) o
BHF3NISACG Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2029-07-24 . Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 07/20/2029 |.......... 3,610 |...... 12,378,690 |.....ccvvnnnn. 3429 |..... (1,015,697)........... 1,493 [ 0f...... (209,368)("..evvnns [onnnne (209,368)|......... 129,323 |ovveiiiiiinnns Ofeienes (1,492))c0eeeiiiinnnnns [ 0
PUT OPTION
JAN2BSPXPE3809 ) o
BHF3NISAG7 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-01-25 . Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 01/21/2028 |.... 11,644,113 .. (978,301) [ A I (136,255)|... . 0005 ...
PUT OPTION
MAY28RTYP@1571 ) o
BHF3NISAZS Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-05-23 . Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 10/02/2023 |. 05/19/2028 |..........1,571........ 2,468,041 .. (244,720) ....(41,736))... . {0005 ...




STATEMENT AS OF JUNE 30, 2026 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

8€'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)
PUT OPTION
NOV28RTYP@1432 . »
BHF3IISB84 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-11-21 . [.oooerereiieecicccenes EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 11/17/2028 |.......... 1,502 ........ 2,150,864 ..o 1432 ... (187,706).....vee. (1562 (1] (TR 74)) KN I (€125 - 35,858 [.vverrennne (1] L) I (1] (L] I 0005 ...coeee.
PUT OPTION
JUN29RTYP@1497 . »
BHF3IISBH4 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2029-06-20 . [..ervrvrvevereeeeerereene EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 06/15/2029 |.......... 1,885 |........ 2,821,845 ... 1497 |- (276,563)|.............. K7 FO (1] (89,595)| M. foeneeens (69,595)]......... 48,083 [.vvvevennene (L] (7)) (1] (L] I 0005 ...coeee.
PUT OPTION
JUN29MXEAP 1684 . »
BHF3IISBSO Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2029-06-20 . [..ervrervevereeeeerereenes EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 06/15/2029 |............ 868 |....... 1,461,712 v 1684 |....... (126,010)[.vvvevenee LT I (1] [<I7.:)) LN I (33,327)]. 0. 2,026 |oeeriinnne (1] R (GL7)) R (1] (L] I 0005 ...coeee.
PUT OPTION
NOV27RTYP@ 1865 . »
BHF3NSBI1 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-11-23 . [.ooverereeeeecicecene EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 11/19/2027 |.......... 1,449 ... 2,702,385 .. 1865 [....... (350,263)|........... (2,245). v (1] [CYR-1R)) R RS (47,511 e 65,402 [.ovenrinnne (1] 2,26 |.ociinnne (1] (L] I 0005 ...coeee.
PUT OPTION
MAY28MXEAP@ 1644 . »
BHF3NSCF7 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-05-23 . [..erervrveveeeereereenes EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 05/19/2028 |............ 884 |........ 1,453,296 |- 1644 |....... (102,092)f............. (€170 RO (1] QL1 R (18,095).......e.. 4167 [ (1] 317 oo (1] (L] I 0005 ...coeee.
PUT OPTION
MAY27MXEAP@ 1848 . »
BHF3NISCKG Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-05-25 . [..ervrerveveeeeeieeeenes EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 05/21/2027 |.......... 1,056 |........ 1,951,488 |..vennee 1848 |....... (155,585)|........... (1,698)]cvenvevenene (1] (11,515)[ M o (11,515))ccveee IRRLY (1] 1,698 | (1] (L] I 0005 ...coeee.
PUT OPTION
NOV28HXEAP@ 1508 . »
BHF3NISCL4 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2028-11-21 . [.cooererieeeeciceeene EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 11/17/2028 |............ 674 |........ 1,016,392 ..vcnnnene 1508 |........ (68,865)[......cvenne (7] I (1] [QERIRE) L (QRIRTE()) IR 172 F (1] L7 (1] (L] I 0005 ...coeee.
PUT OPTION
DEC26HXEAP@1640 . »
BHF3NSCT7 Premiun at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2026-12-22 . [.eoererveeeeciceeenne EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 12/18/2026 |............. 72 905,280 |-..vevnee 1640 [......... (50,216))-.c.vvenee (UE)) P (1) (1,088)] M. foveaenes (1,067))+.cvenee 1,981 v (1] 759 [ (1] (L] I 0005 ...coeee.
PUT OPTION
NOV27HXEAP@ 1937 . »
BHF3NISDA1 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2027-11-23 . [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 10/02/2023 |. 11/19/2027 |.......... 1,019 |........ 1,973,803 v 1937 |ovuvee (182,661).......... (GIRT4)) S (1] (24,448)| M [ (24,447)]...eve 9,853 |- (1] TSTAT T (1] (L] I 0005 ...coeee.
PUT OPTION
NOV29RTYP@1515 Index Linked Annuities MORGAN STANLEY & CO
BHFAMNOES ... [ oo Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 02/23/2024 |. 11/16/2029 |.......... 1,420 |........ 2,151,300 |+vvenerenenn 1515 |....... (142,000)]...v v (L] S (o) - (CIIVEL) S (61,79)|.......... 36,010 [evvvevrennns (1) (L] S (1) (L] I 0005 ............
PUT OPTION
NOV29SPXP@3465 Index Linked Annuities JPUORGAN CHASE BANK
BHFAGNON3 oo [ EXh 5 e Equity/Index |N.A. eovervrveinnns THBGLXORUGOFUSTRNES7 . 02/23/2024 |. 11/16/2029 |.......... 5,131 |...... 17,778,915 | v 3465 |....... (914,344)..cvvnee (L] (1)l R (325,876)] vevevees [ (325,876)|.......... 196,957 [+.vvereeeene (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
NOV26HIXEAP@ 1821 Index Linked Annuities MORGAN STANLEY & CO
BHEAANOYY v [ Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 02/23/2024 |. 11/20/2026 |............. 108 |ovevreeene 196,668 |-..vevvevenen 1821 [ (7,265)) v (L] S (1) (G115 ISR R [GLTD) R (7 (1) (L] S (1) (L] I 0005 ............
PUT OPTION
NOV26SPXP83901 Index Linked Annuities JPUORGAN CHASE BANK
BHFA4I136 ..o Equity/Index |N.A. eovervrreinnns THBGLXORUGOFUSTRNES7 . 02/23/2024 |. 11/20/2026 |............. 49 |....... 1,868,579 .vennene 3901 [evvnee (61,391)]- e (L] 0
PUT OPTION
NOV26RTYP@1589 Index Linked Annuities MORGAN STANLEY & CO
BHFAMN44 .o [ Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 02/23/2024 |. 11/20/2026 |............. 315 [ 500,535 | v.vevernenn 1589 |......... (26,934)]...veveeernnnn (L] S (1) (C77)) I [C1r) RE— 4,893 [eeerinene (1) (L] S (1) (L] I 0005 ............
PUT OPTION
NOV29MXEAP@ 1676 Index Linked Annuities MORGAN STANLEY & CO
BHFAAN5T e [ EXh 5 .o Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 02/23/2024 |. 11/16/2029 |............ 639 [....... 1,070,964 [..vevnee 1676 |......... (57,862)-cvvveneaeene (L] (1] (27,328)] v [ [C1:7:)) [Z7 PO (1] (L] (1] (L] I 0005 ...ooeee.
PUT OPTION
FEB27SPXP@4345 Index Linked Annuities JPUORGAN CHASE BANK
BHFATUTES oo [, Exh 5 ........ Equity/Index [N.A. eoeoviininns THBGLXORUGOFUSTRNED7 _|. 04/15/2024 |. 02/19/2027 |............ 351 | 1,525,005 ].cveinnnens 4345 0......... (75,384))- 0 [ TN o) P (7,601)] v o (7,601)]..ceee 11,650 |.voveiicnene (] P [ N (] P [ I 0005 ............




STATEMENT AS OF JUNE 30, 2026 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
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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
FEB27MXEAP@1992 Index Linked Annuities GOLDMAN SACHS
BHFATUTU2 e [ e EXh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 . 04/15/2024 |. 02/19/2027 |.v.eveeee X3 105,576 [..vevevrnes 1992 |...ee. (5,219)f.cvevevirnns (L] S (1) [C:15)| I [C13) 496 [veeeinnene (1) (L] S (1) (L] I 0005 ............
PUT OPTION
FEB30RTYP@1672 Index Linked Annuities MORGAN STANLEY & CO
BHF4TUTKY ... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53  |. 04/15/2024 . 02/15/2030 |..........1,035 |........ 1,730,520 .. (143,718) 1o (62,492).......... 34,007 [. 0.
PUT OPTION
FEB30SPXP&3888 Index Linked Annuities JPUORGAN CHASE BANK
BHFATUTUT e [ Exh 5 ... Equity/Index |N.A. weoervereinnns THBGLXORUGOFUSTRNED7 . 04/15/2024 |. 02/15/2030 |.......... 4,010 [...... 15,590,880 [.....vevnvene 3888 |....... (945,102)f...cvcvevnee (L] S 0. (426,900 .vvvenea forene (426,900)|.......... 142,762 [ (1) (L] S (1) (L] I 0005 ............
PUT OPTION
FEB27RTYP@1776 Index Linked Annuities MORGAN STANLEY & CO
BHFATUTVS v [ EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 04/15/2024 |. 02/19/2027 |............ 166 |vvvvneene 294,816 ... 1776 | (21,333)) v (L] (1) (1,377)] v o (G720 4,935 v (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
FEB30MXEAP@ 1876 Index Linked Annuities GOLDMAN SACHS
BHEATUTXT o [, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 04/15/2024 |. 02/15/2030 |............. 529 [.venne 992,404 |..veverenn 1876 |........ (64,808)[...c.cvevnee (L] S () [C71)) I (32,570).....eee. 1,353 [ (1) (L] S (1) (L] I 0005 ............
PUT OPTION
APR27SPXP@4448 Index Linked Annuities
BHFABYB2 .vvevees [ EXh 5 e Equity/Index |BARCLAYS BANK PLC  GBGSEF7VJP5I7OUKS573 . 06/05/2024 |. 04/16/2027 |............ 154 [ (77 4448 |......... (28,224)].c.vcveinne (L] (1) (4,808)]+.vereven foreaenes (4,808)]........... 5,788 [coverrieiinne (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
APR30SPXP@3993 Index Linked Annuities
BHFABIYK2 . [ Exh 5 e Equity/Index | BARCLAYS BANK PLC  GBGSEF7VJP5IZOUKS573 . 06/05/2024 |.04/18/2030 |.......... 1,44 | 5,753,913 [cueveernne 3093 |....... (351,633)[..cvevnnee (L] S 0. (172,658)] .vvevevs [eorne (172,688)|.......... 51,775 [eereeerrenns (1) (L] S (1) (L] I 0005 ............
PUT OPTION
MAY30SPXP84098 Index Linked Annuities GOLDMAN SACHS
BHFAC20ED ...vvveeveven [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 06/21/2024 |. 05/17/2030 |.......... 1,316 [.nven 5,392,968 [........c... 4098 |....... (298,329)cvvvennee (L] (1)l R (171,875)] v v (171,875)).......... 48,758 [.evveveeene (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
MAY27SPXP@4532 Index Linked Annuities JPUORGAN CHASE BANK
BHF4C20FT ... Equi ty/Index THEGLXORUGOFUSTRNES7 . 06/21/2024 |. 05/21/2027 |.... ... 580,096 ..(23,393)| e (4,932)]...
PUT OPTION
MAY27MXEAP@2017 Index Linked Annuities MORGAN STANLEY & CO
BHFAEETB .vvevvevees [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 07/23/2024 |. 05/21/2027 |.vevuveereees 70 [ 141,190 [eveiis 2017 v (8,355)f..vevvverene (L] (1) (1,927)] e o (1,120 e 750 [oeveeeviinns (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
MAY30MXEAP@ 1877 Index Linked Annuities MORGAN STANLEY & CO
BHFAEED9 ..o [ eeveieieeeeien Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 07/23/2024 |. 05/17/2030 |............ 431 [ 808,987 [.cvevevnnens 1877 [oevee.. (49,484)]...vcveveeeenen (L] S () [CLIPLYS) I (28,264))-.0veeenee 826 [evrveriinnns (1) (L] S (1) (L] I 0005 ............
PUT OPTION
MAY27RTYP@1767 Index Linked Annuities JPUORGAN CHASE BANK
BHFAEEGS .vveveveeees [ oo EXh 5 e Equity/Index |N.A. eovervrreinnns THBGLXORUGOFUSTRNES7 . 07/22/2024 |. 05/21/2027 |............ 308 |.cuveee 544,236 ..o 1767 ... (29,568)-.cvvveneeeene (L] (1) [€35:1:73) IRUURUN S (C35:1:7)) I 9,935 |1 (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
MAY30RTYP@1652 Index Linked Annuities JPUORGAN CHASE BANK
BHFAEIENS ....vveeveves [ e Exh 5 e Equity/Index |N.A. eoverveveinnns THBGLXORUGOFUSTRNES7 . 07/22/2024 |. 05/17/2030 |.......... 1,070 |...... 1,767,640 [...eveeenee 1652 |....... (127,330). oo (L] S () (172 P (65,912)].......... 33,848 [.eoveerenee (1) (L] S (1) (L] I 0005 ............
PUT OPTION
JUN30SPXP@4287 Index Linked Annuities MORGAN STANLEY & CO
BHFAEEQT ..vvveeeevee [ oo EXh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 07/22/2024 |. 06/20/2030 |.......... 1,211 [ 5,191,557 [evvverenee 4287 |...... (341,638)[...cvcvennne (L] (1)l R (180,777« vvvvae forvne (180,777 v 50,038 [..vvveveenene (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
JUN27SPXPa4661 Index Linked Annuities MORGAN STANLEY & CO
BHFAEEU2 v [ oo Exh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 07/22/2024 |. 06/17/2027 |............ 126 |1 587,286 |-...vvvnnee 4661 |......... (25,865))-v0vvveneeeenes (L] S (o) [E31:1:)) PR S (5,958)[...cnveen 5,733 |eeeerinnne (1) (L] S (1) (L] I 0005 ............
PUT OPTION
JUL27SPXP@4751 Index Linked Annuities JPUORGAN CHASE BANK
BHFAGHIFT ... Equity/Index |N.A. eovervrreinnns THBGLXORUGOFUSTRNED7 . 08/27/2024 |. 07/16/2027 |............ 124 | 589,124 |.vvenrrnenn 4751 [ (28,8420 (L] 0
PUT OPTION
JUL30SPXP@4372 Index Linked Annuities JPUORGAN CHASE BANK
BHFAGHOHT ..o [ Exh 5 e Equity/Index |N.A. eoveeveveienns THBGLXORUGOFUSTRNES7 . 08/27/2024 |. 07/19/2030 |.......... 1,263 ... 5,521,836 [.cvevevenne an2|....... (383,826)[..cvcuvenes (L] S 0. (201,525)]evvveneas fovaens (201,525)|........... 54,163 [..eoveerneeee (1) (L] S (1) (L] I 0005 ............
PUT OPTION
AUG30SPXP@4200 Index Linked Annuities JPUORGAN CHASE BANK
BHFAHQ7PO ... [ eeeeieieeiece EXh 5 .o Equity/Index |N.A. eovervrveinnns 7THBGLXORUGOFUSTRNED7 . 09/24/2024 |. 08/16/2030 |............ 134 [ 562,884 ....vcvnee 4200 |......... [R5 R (L] (1] (19,812)] e fovenen (19,812))...vvevee 4,953 |t (1] (L] (1] (L] I 0005 ...ooeee.
PUT OPTION
AUG27SPXP@4T741 Index Linked Annuities GOLDMAN SACHS
BHFAUSYT4 e [, Exh 5 ........ Equity/Index | INTERNATIONAL ...... 1I22LROWP2 I HZNBBBKS28 _|. 09/25/2024 |. 08/20/2027 |............ 100 |oveeees 474,100 4741 |......... (23,739).cveveiennes [ TN o) P (6,033)cveveveee ferrenans (6,033)).cvnvee 5,135 | (] P [ N (] P [ I 0005 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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
AUG30SPXPE4280 Index Linked Annuities GOLDMAN SACHS
BHFAJSYB2 ...oeeevves | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 09/25/2024 |. 08/16/2030 |............ 983 |........ 4,207,240 ... 4280 |....... (279,469)-.. e eeeeeennn [V O 0f...... (151,961)( cevvenenes fonnnns (151,961).......... 38,540 |.eevvnneaenee [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
SEP30SPXPE4200 Index Linked Annuities JPMORGAN CHASE BANK
BHFAKFXTS .... Equity/Index |N.A. ... 7HBGLXDRUGQFUSRNES7  |. 10/16/2024 |. 09/20/2030 |.............349 [........ 1,465,044 ..(87,623), ...(52,760)| ... ....(52,760)|...
PUT OPTION
SEP30SPXPE4400 Index Linked Annuities JPMORGAN CHASE BANK
BHFAKSUS5 ....oeveveee | Exh 5 ........ Equity/Index |N.A. coooieiiinieees 7HBGLXDRUGQFUS7RNES7  |. 10/16/2024 |. 09/20/2030 |............ LS 673,860 |..cccvvnunnnns 4400 |......... (43,709)...ceeeeeennns [V O [V (25,834)] .cevvvnnns fernns (25,834)).cccuunnnn 6,356 |ceuueeeeennnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
AUG30MXEAP@1969 Index Linked Annuities BANK OF AMERICA NA
BHFALGESS .....ccvvvvies | oo Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/28/2024 |. 08/16/2030 |............ 340 |..ovvennn 669,460 .............. 1969 |......... [CXIVE)) F. [V PR (U R (IS I (26,795)).eveeennnn [T . [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
AUG27MXEAP@2078 Index Linked Annuities BANK OF AMERICA NA
BHFALGEX2 ..eevvveneeee | eeeeeieiiiie e Exh 5 ........ Equity/Index |..ceevrriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 10/28/2024 |. 08/20/2027 |.............. 60 [.......... 124,680 |....cccvnennnt 2078 [oeeeennnen (5,608)[.....ccvvnennnns [V O (V)] (1,513)] e o (1,513)fceeeeeees G P [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
AUG30RTYP@1804 Index Linked Annuities BANK OF AMERICA NA
BHFALGBAT .ovvveiiiien | oo Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/25/2024 |. 08/16/2030 |............ 699 |........ 1,260,996 |........eenn.. 1804 |......... (98,454)...0uvniiiiinnnn [V PR (U R (56,269)] ..evvvnnnnn fornnnnns (56,269)f.......... 28,049 |...ovnnninins [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
AUG27RTYP@1884 Index Linked Annuities BANK OF AMERICA NA
BHFALGBCT ..eevveeeeeee | eeeereeiiniee e Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 10/25/2024 |. 08/20/2027 |............ 175 |.......... 329,700 ...eeeeeenn 1884 |......... (21,096)-...cceevvennnns [V O (V)] N (31175 PR (4,602)........... 7,800 [-eeeeeeennnns [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
SEP30SPXP@4581 Index Linked Annuities BANK OF AMERICA NA
BHFALGENS ......cevvnees | eeeeeeemiiiiee s Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 10/25/2024 |. 09/20/2030 |............. 454 |........ 2,079,774 |......ccevnnnn 4581 |....... [QETARC)) [V PR (U R (84,482)] .eevvvnnnnn fennnns (84,482).......... 20,987 [coiiiiiiinnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
SEP27SPXP@4865 Index Linked Annuities BANK OF AMERICA NA
BHFALG6QS ... Equi ty/Index . BATYDEB6GKMZO031MB27  |. 10/25/2024 |. 09/17/2027 |.... .... 530,285 ..(25,445)| e (7,725)] ...
PUT OPTION
0CT30SPXP@4400 Index Linked Annuities JPMORGAN CHASE BANK
BHFALUCB2 .......covvues | oeeeeemenniieeeeceiiins Exh 5 ........ Equity/Index |N.A. coooiiiiiinnnns 7HBGLXDRUGQFUS7RNES7  |. 10/31/2024 |. 10/18/2030 |............. 252 .o 1,110,120 ).ceveennnnnens 4400 |......... (69,334)..cuvnniiiinnnn [V PR (U R (43,201)] cevvvnenns [ (43,291)).ccvvennns 10,217 [ [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
0CT30SPXPE5000 Index Linked Annuities GOLDMAN SACHS
BHFAMZLS2 ...oeevvieeee | e Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 11/20/2024 |. 10/18/2030 |............ 182 [oeees 660,600 |....ccvvunnnns 5000 |......... (44,607)....cccvvnnnnnns [V O [V . (31,161)[ e oo (31,161)........... 7462 | [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
NOV30SPXP@4400 Index Linked Annuities GOLDMAN SACHS
BHFAMZSK2 ....cevvvnees | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 11/20/2024 |. 11/15/2030 |............ 168 |.......... 738,100 |...ccvvunnnnns 4400 |......... (39,988)[......ccvvnnnnns [V PR (U R (29,263)] .eevvvnnnnn fernnnns (29,263))........... 6,625 |cuuniiiiinnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
0CT27SPXPE5061 Index Linked Annuities MORGAN STANLEY & €O
BHFANAGWE ......oevveeee | e Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 | 11/25/2024 |. 10/15/2027 |............ 108 |.......... 546,588 .............. 5061 |......... (24,496)]-.eveeeeeeeennnn [V O (V)] N (9,369)] .evvvnneeee foeeeeeenne (9,369)-.cvvennnes T4 | [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
0CT30SPXP@4744 Index Linked Annuities MORGAN STANLEY & CO
BHFANASAT ...coevvviies | oo Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 11/25/2024 |. 10/18/2030 |............ 401 |........ 1,002,344 ... 4744 1....... (116,474)......covvennnn. [V PR Of....... (82,877)ceeeeeeccn oo (82,877)]..cccvven 19,507 [ooovviiiiinns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
NOV30SPXPe4758 Index Linked Annuities JPMORGAN CHASE BANK
BHFAPKF26 .....coevveee | Exh 5 ........ Equity/Index |N.A. coooieininieees 7HBGLXDRUGQFUS7RNES7  |. 12/12/2024 |. 11/15/2030 |............ 509 |........ 2,421,822 4758 |....... (144,556)]....ceeeeeenn [V O 0f...... (107,568)] ...ccvvvnnn |vnnnnn (107,568)|.......... 24,365 |.eevneeaenee [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
NOV27SPXP@5214 Index Linked Annuities JPMORGAN CHASE BANK
BHFAPKFAS .............. Equity/Index |N.A. coooiiiiininnnns 7HBGLXDRUGQFUSTRNES7  |. 12/12/2024 |. 11/19/2027 |.............. 81| 422,334 (...cconninnns 5214 |......... (20,574).eeeeiiinnnnns [V PR 0
PUT OPTION
NOV30SPXPa4400 ) o
BHFAPVOKS Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2030-11-18 . Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 12/19/2024 |. 11/15/2030 |.... .... 556,776 .. (230)] ....(22,076)|... . 0005 ...
PUT OPTION
NOV30SPXPa5000 ) o
BHFAPVOL6 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2030-11-18 . Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 12/19/2024 |. 11/15/2030 |.... ... 141,350 .. (356)) ....(35,451)... . {0005 ...




STATEMENT AS OF JUNE 30, 2026 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

L4903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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
NOV30SPXPa5200 ) o
BHFAPVON2 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2080-11-18 . |.coorrrriiiieeeeiiis Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 12/19/2024 |. 11/15/2030 |............ 124 |oeeennnns 644,748 1.............. 5200 |..eevnnnnnnns (5] FRN L (U R (32,656)] ".cevvvnnn fernnns (32,656)(...00vvnee FANLE T . [N () . [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
NOV30SPXPa4600 ) o
BHFAPVOP7 Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2080-11-18 . |.covrrrrriieeeieiis Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 12/19/2024 |. 11/15/2030 |............ 178 |.......... 820,824 |....cceeennnn 4600 [............ [R<5510) L (U R [ReZL ) KA (34,649))........... X I PO [N () . [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
DEC303PXPa4600 ) o
BHF4PVOST Premium at [ Index Linked Annuities MORGAN STANLEY & CO
Maturity 2080-12-23 . |.coerrriiiiieeeiiiiins Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 12/19/2024 |. 12/20/2030 |............ 137 ... 629,280 |.......cccun 4600 [............ (268)...ceevvnnnnnns L Of....... (27,071) M eeeeees o (27,071)].ccnnnnnn 5,906 [c.vuniiiinnnnns [N () . [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
DEC30SPXP@5200
BHF4R3YX3 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2080-12-23 . |.coeerriiiiieeeiiiis Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27 | 01/13/2025 |. 12/20/2030 |............ 127 ......... 662,584 |.......cccunn 5200 |......... (52,848)[...0vvvvnnnne 205 |oeeiiiiiaeee (U R (34,427 M [ (34,427)........... 7,949 | Ofiiiiinnnns (20015 [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
DEC30SPXP@4400
BHF4R4190 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2080-12-23 . |.coerrriiiiieeeiiiiins Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27 | 01/13/2025 |. 12/20/2030 |............ 270 |........ 1,189,936 ....ccvvvnnnns 4400 |......... (70,849).....cceeeenn 275 | (U R (48,604)(".eeeeeres [oeeeennnn (48,604)f.......... 10,565 [..oovvvvennnnnns Ofiiiiinnnns (V16 . [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
NOV3ONXEAP@1918 Index Linked Annuities MORGAN STANLEY & €O
23 AT U I, Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 | 01/22/2025 |. 11/15/2030 |............ AL T 412,370 . 1918 |......... (28,741 [V O [V (16,594)] .ccvvvenns fennnns (16,594)......ccven L R [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
NOV27MXEAPG2068 Index Linked Annuities MORGAN STANLEY & CO
BHFAS2VE6 .........coovn | eeeeeemeiniiieeeeeiiiis Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 01/22/2025 |. 11/19/2027 |.............. [ . 130,284 (.....ccvnnnnns 2068 |.......... (6,651)[...cccevnnnnnnns [V PR Oferenes (1,949 evveeees [ (1,949).ccvvnnnnnns L1V [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
NOV27RTYPE2008 Index Linked Annuities MORGAN STANLEY & €O
BHFAS2HY4 ...oeeeees | e Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53 | 01/22/2025 |. 11/19/2027 |............ 165 .......... 331,320 |.ceveeeen 2008 |......... (20,567)[.ceeeeennnnns [V O (V)] N [(UARTX) P S (7,143)f........... 9,638 |..uueeeeenennnn [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
NOV3ORTYP@1950 Index Linked Annuities MORGAN STANLEY & CO
BHFAS2X64 ......ccevvees | eeeeeeeeeiiie e Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 01/22/2025 |. 11/15/2030 |............ 517 |....... 1,008,150 |...vvnnnnnnnns 1950 |........ (76,606)].....00unnennenn [V PR (U R (52,961)] +evvvvnnnnn fonnnns (52,961).......... 25,095 |.oeveenniiinns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
DEC30SPXPE4885 Index Linked Annuities MORGAN STANLEY & €O
BHFAS2XET .... . Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 |.01/21/2025 |. 12/20/2030 |.............434 |........ 2,120,090 .. (137,256) ...(99,627)] ... ....(99,627)|...
PUT OPTION
DEC27SPXP@5248 Index Linked Annuities MORGAN STANLEY & CO
BHFAS2XUB .....cevvvnns | oo Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 01/21/2025 |. 12/17/2027 |.............. L) . 388,352 |....uuunnnnnns 5248 |......... (18,492)f....cevvvnnnnnns [V PR Oferenes (8,279)] cevvvneens o (8,279)........... [T RV R [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JAN31SPXPE5000 ) o
BHFASC7X2 Premium at [ Index Linked Annuities JPMORGAN CHASE BANK
Maturity 2031-01-20 . |.coerrrmriieeeiiiiinns Exh 5 ........ Equity/Index |N.A. coooiiiiiinnnns 7HBGLXDRUGQFUS7RNES7  |. 01/23/2025 |.01/17/2031 |............ 12 [ 607,750 |..cccvvnnnnnns 5000 f...unn.ne (42,582).cccvvnnnns LLCE: ) (U R (30,189)Meveeeees [ (30,189)........... 6,677 [cevvvirnnnnnnns Ofiiiiinnnns [RC15)) A [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JAN31SPXPa4400 ) o
BHF4SCB17 Premium at [ Index Linked Annuities JPMORGAN CHASE BANK
Maturity 2031-01-20 . |.coerrrminieeeeiiiinns Exh 5 ........ Equity/Index |N.A. coooiiiininnnns 7HBGLXDRUGQFUS7RNES7  |. 01/23/2025 |.01/17/2031 |............ 169 |.......... 743,116 [o.eveeennn 4400 |......... (41,000)f..0vvvvnnnnnns K1 R (U R (30,743)| M [ (30,744)........... (1570 R Ofiiiiinnnns [R1:7)) R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JAN31SPXP@4600
BHF4T4610 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-01-21 . |.corrrriiiiieeeieiis Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 02/05/2025 |.01/17/2031 |............ 173 .......... 795,064 .......cccunn 4600 |......... (50,594)...ccunnnnnns 200 [oeiiiiiininnns (U R (34,995)["..evvinn Jovvnnnnns (34,995))......0n... 7,600 [oeevvieinnnnnnns Ofiiiiinnnns [(Z0[0)) R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
JAN31SPXP@5200
BHF4T46B8 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-01-21 . |.corrrriiiiieeeieiis Exh 5 ........ Equity/Index |..ceeereieerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 02/05/2025 |.01/17/2031 |............ 120|.......... 626,496 |.............. 5200 |......... (49,279).ccvvvnnnnns 194 [ (U R (32,931 M [ (32,930))........... 7,486 [.ccccvnnnnnnnnns Ofiiiiinnnns QS5 [ R Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
JAN2BSPXPE5268 Index Linked Annuities JPMORGAN CHASE BANK
BHFATD719 ...ievvvviiaes | i Exh 5 ........ Equity/Index [N.A. ..ooooviniienes 7HBGLXDRUGQFUS7RNES7 ). 02/11/2025 |. 01/21/2028 |............ 129t 679,572 cceieeeenn 5268 |......... (35,000)f--cceeeennnnnns [ T [0l (15,512)] o eevvvnnn [ (15,512)].......... 10,916 f...oevvennnnnees [ [ I [ O covvnnnnns 0005 ..oeeennnnes
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¢v'903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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
JAN31SPXPE4991 Index Linked Annuities JPMORGAN CHASE BANK
BHFATD735 ...oeeeeeiies | e Exh 5 ........ Equity/Index |N.A. coooieiiiiies 7HBGLXDRUGQFUS7RNES7  |. 02/11/2025 |.01/17/2031 |............ 337 |....... 1,681,967 |-eeveeeees 4991 |....... (111, 149)....ceeeees [V O [V (82,524)] .ecvvvnnns feunns (82,524)|.......... 18,031 [ [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
FEB31SPXPE4600 ) .
BHFAUZNQ7 Premium at [ Index Linked Annuities JPMORGAN CHASE BANK
Maturity 2031-02-24 . |..cooovvvrnniiiiiiininnnns Exh 5 ........ Equity/Index |N.A. coooeeininies 7HBGLXDRUGQFUS7RNES7  |. 02/20/2025 |. 02/21/2031 |............ 131 .......... 604,578 .......cce. 4600 |......... (36,447)..ceeeeeenn U7 | [V (27,019)[ M [ (27,019)........... 5,749 |oeueeieiinnnnnn [ R [RLY)) (U [V (. 0005 ..ovvennnnnn
PUT OPTION
FEB31SPXPE5200 ) .
BHF4UX4U2 Premium at [ Index Linked Annuities JPMORGAN CHASE BANK
Maturity 2031-02-24 . |..ccoovvvrnnnniiiiininnnns Exh 5 ........ Equity/Index |N.A. coooieininins 7HBGLXDRUGQFUS7RNES7  |. 02/27/2025 |. 02/21/2031 |............ 160 |.......... 830,128 |.....cceeenn 5200 |......... (68,459).....cceennnn L P [V (44,269)| "o s (44,269)|........... 9,880 [-eeeeeeennnnes [ R (V1[5)) T (U [V (. 0005 ..ovvennnnnn
PUT OPTION
FEB31SPXP@4400 Index Linked Annuities JPMORGAN CHASE BANK
BHFAVJRRA ....oviivviin | oo Exh 5 ........ Equity/Index |N.A. ... 7HBGLXDRUGQFUS7RNES7  |. 03/06/2025 |. 02/21/2031 .... 623,920 ..(40,147)) ...(25,992)] ... e (25,992t 5,38 | O e O [ O e O 0005
PUT OPTION
FEB28SPXP@5280 Index Linked Annuities
BHFAVYBBY ...oevveeeeee | Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/11/2025 |. 02/18/2028 |............ 16 |.......... 612,480 .......cce.. 5280 |......... (44,402))...eeeeeeeennnn [V O [V (14,690) .eevveeees o (14,690)f........... 9,960 |euuueeernnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
FEB31SPXP84923 Index Linked Annuities
BHFAVYBES ....oovvvviee | oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/11/2025 |. 02/21/2031 |............. G 1,649,205|.......cce 4923 |....... QIR 7)) [V PR (U R (80,509 .vvvneeens o (80,509)f.......... 17,082 [ [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
FEB31SPXP@5000
BHF4W2RJ8 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-02-24 . |.coorrrrriieeieiinins Exh 5 ........ Equity/Index |.eeeerereennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 03/13/2025 |. 02/21/2031 |............ 126 .......... 631,100 |...cccvunnnnns 5000 f..eunnnne (60,095))....ceeeennn 22|, (U R (31,919 M [ (31,920)f..00vveeee 6,954 |ouuiiiiiiinnns [} R [22:73) [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
MAR31SPXP@4200
BHF4WRR61 Premium at | Index Linked Annuities BANK OF AMERICA NA
Maturity 2031-03-24 . |.coorrrrriiieeiiiinns Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 03/21/2025 |. 03/21/2031 |............ 199 [oneennnns 835,506 .......ceunnnn 4200 |......... (56,491)[...evvvvnnnns P2 F (U R (33,623)| " cevvennn fernnns (33,623)....0unnn.. 6,651 [....cccvvnnnnnns Ofiiiiinnnns (7)) [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
MAR31SPXP@4800 Index Linked Annuities
BHF4X97R6 .... Equi ty/Index 7HBGLXDRUGQFUSRNES7  |. 03/27/2025 |. 03/21/2031 |............ 228 |........ 1,098,152 . (81,151) ....(52,065)|...
PUT OPTION
FEB28MXEAPE2136 Index Linked Annuities GOLDMAN SACHS
L2 La R, Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/08/2025 |. 02/18/2028 |.............. L] . 168,744 ........eennet 2136 |..oovnenn (13,854)[...eiiiinnnnns [V PR Oferenes (3,344)] oo [ (3,344)..cuvunnnns 1,058 [ [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
FEB31MXEAPE2025 Index Linked Annuities GOLDMAN SACHS
BHFAY3PP2 ....eveeeeees | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/08/2025 |. 02/21/2031 |............ 158 .......... 319,950 |.cevueneees 2025 | (28,631)[.ceeeeenennnns [V O [V (14,705) .oevneeees o (14,705))...c e S P [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
FEB28RTYP@1897 Index Linked Annuities WELLS FARGO BANK,
BHFAY3022 ......cccvvvee | oo Exh 5 ........ Equity/Index |NA ...coovvvinnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/07/2025 |. 02/18/2028 |............ 185].......... TR E 1897 |........ (47, 118)]..cevvvs [V PR Oferenes [(WAY(K)) [T R (7,763)........... 9,006 [...evvvvennnnnns [ [V R [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
FEB31RTYP@1821 Index Linked Annuities WELLS FARGO BANK,
BHFAY3030 ....ccevvvees | Exh 5 ........ Equity/Index |NA ...cooiierninnnns KB1H1DSPRFMYMCUFXTO9  |. 04/07/2025 |. 02/21/2031 |............. K7 IR 588,183 |......ccvnnnn 1821 |......... (87,465)[....cceeennnnnns [V O [V (28,641).ceeneeces oo (28,641).......... 12,920 [oeeeieeeinnnnnn [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
MAR28SPXP@4966 Index Linked Annuities MORGAN STANLEY & CO
BHFAY3QEB .......cevvves | ooeeeemmniiiee e Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  |. 04/08/2025 |. 03/17/2028 |............ 187 |.......... 928,642 ).....uuvnnnnns 4966 |......... (83,615)[...cevevennnnns [V PR (U R (20,104) cevnneeees o (20,104)f.......... 13,227 [oeiiiiininnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
MAR31SPXP@4595 Index Linked Annuities MORGAN STANLEY & €O
BHFAY3QJ5 ...eeeeeeeeen | Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 04/08/2025 |. 03/21/2031 |............ 405 |....... 1,860,975(...ccevvennnns 45% |....... (187,014)....cevvnnennnns [V O [V (83,240)] .ccvvvnnnns fernnns (83,240)f.......... 17,284 e [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
0CT30SPXP@4200 Index Linked Annuities JPMORGAN CHASE BANK
BHF4YDH12 ... Equity/Index |N.A. ... 7HBGLXDRUGQFUSRNES7  |. 04/11/2025 |. 10/18/2030 |.... ... 627,144 ..(49,577)) ...(22,989)] ... ....(22,989)|...
PUT OPTION
0CT30SPXPE4400 Index Linked Annuities JPMORGAN CHASE BANK
BHFAYDHAB .....ccovveee |oiiiiiiiniiiiiiiiiiiinnnns Exh 5 ........ Equity/Index [N.A. ..oooeviniiinnnes 7HBGLXDRUGQFUS7RNES7 ). 04/11/2025 |. 10/18/2030 |............ 149].......... 654,324 ).....unnnnnees 4400 |......... (55,725)].cevueeeeeennns [V T [0 (25,517)] cevvvvnnnns foaaees (25,517)]uueeees 6,023 |.uuiiiiiannnns [ [V T [ O covvnnnnns 0005 ..oovennnnes
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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 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
DEC30SPXPE4600 Index Linked Annuities JPMORGAN CHASE BANK
BHFAYDHS3 ....eeeeveee | eeeeeeeeiiiee e Exh 5 ........ Equity/Index |N.A. coooieiiiiies 7HBGLXDRUGQFUS7RNES7  |. 04/11/2025 |. 12/20/2030 |............ 125 [ceenees 574,724 |.............. 4600 |......... (53,074).ceeeeenennnns [V O [V (24,722)] cevvvve feens (24,722)).ccvvennnn 5,393 |.ceeiiiiies [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
MAR31SPXP&5000 Index Linked Annuities MORGAN STANLEY & CO
BHF4YDHBO ... Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BB653  |. 04/11/2025 |. 03/21/2031 .... 180,550 ..(88,039)] ... (40,024)|M...oeiiin |eeeennn. . (40,024)]... ..8,612 0.
PUT OPTION
MAR31SPXP@4800 Index Linked Annuities MORGAN STANLEY & €O
BHFAYDHHT ..ooeeeeees | Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 04/11/2025 |. 03/21/2031 |............ 126 |.......... 604,512]..ceeeeenn 4800 |........ (64,010)]..ccvvvennnns P I [V (29,252) M. Jeeeennnnn (29,253)].ccvvennnns 6,121 [ [ R [VL:1)) (U [V (. 0005 ..ovvennnnnn
PUT OPTION
DEC30SPXPE5000 Index Linked Annuities JPMORGAN CHASE BANK
BHFAYDLAT ...ovvvviiiees | Exh 5 ........ Equity/Index |N.A. coooiiiiininnnns 7HBGLXDRUGQFUS7RNES7  |. 04/11/2025 |. 12/20/2030 |............ 126 .......... 629,050 ....cceeeeenn 5000 f...unn.ne (66,414)......ccevnnnnn. [V PR (U R (30,575)] cevvvvnnnn fornnns (30,575))uuvvennnns 6,795 [cuuniiiiiinnnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
FEB31SPXP@4600 Index Linked Annuities JPMORGAN CHASE BANK
22 S I U I, Exh 5 ........ Equity/Index |N.A. coooieininies 7HBGLXDRUGQFUS7RNES7  |. 04/11/2025 |. 02/21/2031 |............ ... 647,956 |......ceennnnn 4600 |......... (60,194)[....cceernnnnnns [V O [V . (28,680)[...eveeeees oeeeenen (28,680)[......c... (07 PO [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION
MAR31SPXP@4400 Index Linked Annuities MORGAN STANLEY & CO
BHFAYDL82 ......cevvnees | eeeeeeeeniie e Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 | 04/11/2025 |. 03/21/2031 |............ 201 1 884,092|....cceeeennn 4400 |........ (81,604).....ccvnnnnns XK F (U R (37,882)[Meeeeees [ (37,882))...uvvneeee 7,869 [.coiviiiinnnnnns [} R [Reic)) [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
MAR31SPXPE4200 Index Linked Annuities MORGAN STANLEY & €O
BHFAYDLBS ....ccvvvneeee | eeeeieiiiiieeeeceiiis Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BBE53  |. 04/11/2025 |. 03/21/2031 |............ 313 ....... 1,315,776 |..ceeeees 4200 |....... (112,846).............. 461 [t [V (53,122)| M [ (53,122))..ccue.. 10,553 [veeeeeeinennnn [ R [LE00)) A (U [V (. 0005 ..ovvennnnnn
PUT OPTION
APR31SPXP@4200 Index Linked Annuities
BHFAYTMU7 .oovveeiies | e Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 04/17/2025 |. 04/18/2031 |............ 158 |.......... 662,760 |.....cc0unnnns 4200 |......... (54, 137)[.vvvvvviinnnns 24 i, Of....... (27,078)Meeeeens [ (27,078)]........... 5,289 |cuuiiiiiiinnns [} R (2223 [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
APR31SPXP@4400 Index Linked Annuities BANK OF AMERICA NA
BHFAZAANS .... Equi ty/Index . BATYDEB6GKMZO031MB27  |. 04/25/2025 |. 04/18/2031 .... 541,156 ..(44,315)| (28,431 M e (23,431)].
PUT OPTION
APR31SPXP@4000 Index Linked Annuities BANK OF AMERICA NA
BHFAZAATO ..ovvviiiiees | oo Exh 5 ........ Equity/Index |..oeeerereerunnnnnnnnns BATYDEB6GKMZ0031MB27  |. 04/25/2025 |. 04/18/2031 |............ AL F 814,440 1.............. 4000 |......... (57,673).uveeeeeannnn 238 | (U R (31,202)) M [ (31,201)f.0vvvnens 5,9% | Ofiiiiinnnns (1)) [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
APR31SPXP@4600 Index Linked Annuities BANK OF AMERICA NA
BHFAZABRS ....ccevvvees | Exh 5 ........ Equity/Index |..ceeviriiinnnnniinnnnns BATYDEBBGKMZO031MB27  |. 04/25/2025 |. 04/18/2031 |............ 160 |.......... 736,828 ......ccennnnn 4600 |......... (64,692).....ccevnnnn LT [V (33,873)| M fereees (33,872)).unneeeen 7,028 |oeeeeeeeennnnns [ R [VL:70) (U [V (. 0005 ..ovvennnnnn
PUT OPTION
APR31SPXP@4800 Index Linked Annuities
BHFAZPCO2 .......ccvvvee | eeeeeeeeniiiee e Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 05/01/2025 |. 04/18/2031 |............ 126 .......... 604,272 4800 |......... (55,654)...cuunnnnnnns 230 |oeeeeiieiee (U R (29,514)| M [ (29,514).cccvunnnn. 6,067 [..ccvvvvnnnnnnns Ofiiiiinnnns (0] [ Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
APR31SPXP@4200 Index Linked Annuities BANK OF AMERICA NA
BHFS0ATPE ..coeveeeeee | eeeeeeiiiiee s Exh 5 ........ Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 05/13/2025 |. 04/18/2031 |............ 154 |oooeeneees 644,742 ).............. 4200 |......... (39,441).cevvenees 163 [ [V (26,244)| "o s (26,244)........... 5,101 [ [ R [RLGK)) T (U [V (. 0005 ..ovvennnnnn
PUT OPTION
APR28SPXP@4643 Index Linked Annuities
BHFBOHCA ....oevvvvies | oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 [. 05/13/2025 |. 04/21/2028 |............ 140|.......... 650,020 |.......cceeen 4643 |......... (28,735)[ceeeeevinnnnns [V PR Of....... (12,700) vevnneeeees o (12,700).......0e.n 8,355 [cuuuniiiiiiinnns [ [V R [ Of cevvnnnnns 0005 ...ovvnnnnne
PUT OPTION
APR31SPXP@4309 Index Linked Annuities
BHFSOHCE4 ....ccevvvees | Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UK5573 [. 05/13/2025 |. 04/18/2031 |............ 451 |........ 1,943,359 .cceeeennneees 4309 |....... (120,575)]- v [V O [V (80,822)[.eevveeees foeeaennee (80,822).......... 15,868 [..oeevveennnnens [V [V PO (U [V (. 0005 ..ovvennnnnn
PUT OPTION . » NOMURA GLOBAL
MAY31SPXP@4200 Index Linked Annuities FINANCIAL PRODUCTS
BHF50MI31 .............. Equity/Index | INC .....ovvvvvinnnnns 0Z3VO5H2G7GRS05BHJ91  |. 05/16/2025 |. 05/16/2031 |............ 134 [ 562,548 |....uuunnnnnnn 4200 |......... (29,631)[..evvvvninnnnns [V PR 0 (22,921)).ccvvennnns 4,316 |ovnniiiiinnnns [ [V PR [ 0
PUT OPTION
MAY31SPXP@4400 Index Linked Annuities
BHFS192J1 oeeiiiiies | Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/22/2025 |. 05/16/2031 |............ 148 .......... 652,696 |......ccennnnn 4400 |......... (43,777 ) 183 e [V (28,525)| e ferneens [ 7)) [IVAKT [ R [REK)) (U [V (. 0005 ..ovvennnnnn
PUT OPTION
MAY31SPXP@5000 Index Linked Annuities
BHFS198V8 ...oevveviees | Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/22/2025 |. 05/16/2031 |............ 138 .......... 688,100 |......c0unnnns 5000 f..eunnnne (56,986)[..0vvvvvrnnnns 289 | (U R (35,892)| v [ (35,892)....00unn.. 7459 | Ofiiiiinnnns (1)) [ R Of cevvennnns 0005 ...ovvnnnnne
PUT OPTION
MAY31SPXP@4800 Index Linked Annuities BANK OF AMERICA NA
BHFS1XRDA ....ooovvvees | i Exh 5 ........ Equity/Index |.oooviiiiinnnnniiinnnns BATYDEB6GKMZ0031MB27 ). 05/29/2025 |. 05/16/2031 |............ 128 588,384 .....cccennnnn 4800 |......... [CCRYAD R, [ T [0l (28,648)..evveeeee fooeeeenes (28,648)|........... 5,698 |...cciiieinnnnns [ [ I [ O covvnnnnns 0005 ..oeeennnnes




STATEMENT AS OF JUNE 30, 2026 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)
PUT OPTION
MAY31SPXP@4400 Index Linked Annuities
BHFB2HTUZ ... [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 06/04/2025 |. 05/16/2031 |............ 126 |.......... 552,860 [...ccoeuenes 4400 |......... (35,778).ceeeeces (1 (1) T [PXIR:1:75) [ N (23,884)........... 471 | (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
MAY31SPXP@5000 Index Linked Annuities
BHFS2HBWT ... Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 06/04/2025 |. 05/16/2031 .... 604,400 ..(48,281)| ...(31,151)[ ... ... (31,151)[... ..6,379|. 0.
PUT OPTION
MAY31SPXP@4758 Index Linked Annuities
BHFB3BAPS .......eeveees [ eeiiiiieieeeiieee Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 . 06/12/2025 |. 05/16/2031 |............ 462 |........ 2,198,196 |......ooeeennn 4758 |....... (141,386)...cccccnees (1 0]...... (105, 711)[ oo [ (105, 711)f.......... 21,082 [ooeeiiiiiens (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
MAY28SPXP@5106 Index Linked Annuities
BHFS3BATO ...ooovvivies [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 06/12/2025 |. 05/19/2028 |............ 129 ooennnes 658,674 .............. 5106 |......... (35,675)[....cccceunnnnns [0 R [V R (16,568)[ ..eeennnn ferennne (16,568)|.......... 10,247 | (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION
JUN31SPXP@4400 Index Linked Annuities
BHFB3TAUB .....eeveeeees [ oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 06/20/2025 |. 06/20/2031 |............ 128 |.......... 563,376 ... 4400 |......... (38,174 (1 (1) T (24,685))..evveeee | (24,685)........... 4774 .o (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
MAY31SPXP@5200 Index Linked Annuities
BHFS3T529 ...ovvvevieies [ oo Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 06/20/2025 |. 05/16/2031 |............ 129 s 668,304 .............. 5200 |......... (48,003).......ccuuneen [0 R (1) R (36,357)[ «envvveees |oeennnns (36,357)f........... 7,658 | (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION
JUN31SPXP@5000 Index Linked Annuities BANK OF AMERICA NA
BHFBAFXR2 .....eevveeees [ oo Exh 5 ........ Equity/Index |..coccoovriiiinnnnnnnne BATYDEB6GKMZO031MB27 . 06/26/2025 |. 06/20/2031 |............ 180 |.......... 747,700 |....ccennne 5000 |......... [(:17410)) (1 (1) T (39,021)] .cevvvveens | (39,021)f........... 7,843 [ (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
JUN31SPXP@4600 Index Linked Annuities BANK OF AMERICA NA
BHFSAFXT8 ..oooeiiiies [ oo Exh 5 ........ Equity/Index [...cocoerriininnain. BATYDEBBGKMZ0031MB27 . 06/26/2025 |. 06/20/2031 |............ 131 [ 601,220 |............. 4600 |......... [CTRIST:)) [0 R (1) R (27,939)] - | (27,939)........ 5,495 (.o (1 [0 R [V 0f oo 0005 ............
PUT OPTION
JUN31SPXP@5200 Index Linked Annuities
BHF553QF2 ... Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 07/02/2025 |. 06/20/2031 ....824,720 ..(65,672)| ....(45,405)|...
PUT OPTION
JUN31SPXP@4600 Index Linked Annuities BANK OF AMERICA NA
BHFSSUABS .....eeeveeies [ oo, Exh 5 ........ Equity/Index [...ccoorrrieninnanin. B4TYDEBBGKMZ0031MB27  [. 07/10/2025 |. 06/20/2031 |............ 21| 555,818 .....ccunnees 4600 |......... (30,042)f.....cccunnnnn [0 R (1) R [ 7:c)) U (25,829)\........... 5,081 | (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION
JUN31SPXP@5400 Index Linked Annuities BANK OF AMERICA NA
BHFBBUZPA ......ooveeees | oo Exh 5 ........ Equity/Index |..cocoovvriiiiinnnnnnns BATYDEB6GKMZO031MB27 . 07/16/2025 |. 06/20/2031 |............ 125 e 675,108 |.............. 5400 |......... (55,068)....ccccuuennn (1 (1) T (39,292)] vvvveeeenn fenvennans (39,292).....ceeuee 8,126 | (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
JUN28SPXP@5259 Index Linked Annuities
BHFSBMBX2 ......oovvvee [ eeeiiieeeeeei Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/17/2025 |. 06/16/2028 |.............. [ 515,382 |..ccuvieenns 5259 |........ (27,076)]...cvvveeennnee [0 R (1) R (14,382)] e | (14,382)........ 8,536 [..oeveeeeinnns (1 [0 R [V 0f oo 0005 ............
PUT OPTION
JUN31SPXP@4885 Index Linked Annuities
BHFBBM703 ...ccoiee [ e Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 07/17/2025 |. 06/20/2031 |............ 476 |........ 2,325,260 |.....cc.n.. 4885 |....... (141,082)f.........eeee (1 0l...... (117,827 e | (117,827).......... 28,225 |- (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
MAY28RTYP@1775 Index Linked Annuities
T R N Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/17/2025 |. 05/19/2028 |............ 151 [ 268,025(.............. 775 |......... (15,772).ceeeees [0 R (1) F (5,879) ceeeeennns [ (5,879)]..cvveennnn 5,938 [.uveeieiiinns (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION
MAY31MXEAP@2085 Index Linked Annuities
BHFBBM760 ....oceoveee [ eemiiieeieeiiiieeeeee Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |[. 07/17/2025 |.05/16/2031 |............ 156 |.......... 325,260 |.....euneennns 2085 |........ (16,182)]....evveeennnee (1 [ R [QETREEX)) P N (16,183)]....eeeeennnee L2 R (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
MAY31RTYP@1731 Index Linked Annuities
BHFSGM7ES .............. Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/17/2025 |. 05/16/2031 |............ 357 | 617,967 |...oveeennnnnn 1731 |......... (46,042)........unnnen [0 R 0
PUT OPTION
MAY28MXEAP@2207 Index Linked Annuities
BHFBBMZMS ..oooiee [ e Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJP5I70UK5573 . 07/17/2025 |. 05/19/2028 |.............. 63 ... 139,041 |...oeeeennnnne 2207 |.......... (5,228)f.cceeeiins (1 (1) P [R:<1)) U T (3,536)f.cccnnns 909 |- (U FO (1 (U FOT 0f oo 0005 ............
PUT OPTION
JUL31SPXP@4600 Index Linked Annuities
BHFS78UJB .....cevvveees [ eeiiiieeeeei Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/24/2025 |.07/18/2031 |............ 125 575,138 f..coeeennnes 4600 |......... (34,335))..cccvvieenne [0 R [ R (27,007 .eeeennins ferennne (27,007)........... L3077 (1 (I R (1 0f oo 0005 ............
PUT OPTION
JUL31SPXP@5400 Index Linked Annuities BANK OF AMERICA NA
BHFS7ZFD6 .....oooeeeee [ coiiiiiiiiiiiiiieeees Exh 5 ........ Equity/Index [..cooooviiiiiinnnnnnn. B4TYDEB6GKMZ0031MB27 _ . 07/30/2025 |. 07/18/2031 |............ 184].......... 995,760 .............. 5400 |........ (77,862)]...c0veeeeennnee [\ A [ PR (58,460)[....cccunns fernnnnnne (58,460)|.......... 11,916 ..o {1 PP [\ A [ PP 0] oo 0005 ............
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G903

PUT OPTION
JUL318PXP@4800

BHFS7ZFHT .............

PUT OPTION
JUL26SPXP@5670
BHFSOASMS ...
PUT OPTION
JUL265PXP@5672

BHFSOASNS ..............

PUT OPTION
JUL28SPXP@5511

BHFSOASS2 ..............

PUT OPTION
JUL31SPXP@5049

BHFBOASVS .............

PUT OPTION
AUG31SPXP@5400

BHFSOFOYS .............

PUT OPTION
AUG31SPXP@4800

BHFBOFOZ5 .............

PUT OPTION
AUG31SPXP@4800

BHFSARFA0 .............

PUT OPTION
AUG28SPXP@5559
BHF5C3625 ....
PUT OPTION
AUG26SPXP@5747

BHF5C3658 .............

PUT OPTION
AUG26SPXP@5763

BHFSC36AT .............

PUT OPTION
AUG31SPXP@5203

BHFSC36B5 .............

PUT OPTION
SEP26SPXP@5937
09/18/2026 5937

BHFSFLAG2 .............

PUT OPTION
SEP26SPXPE5925
09/18/2026 5925

BHFSFLACS ...

PUT OPTION
SEP28SPXP@5702
09/15/2028 5702

BHFSFLAHA ..............

PUT OPTION
SEP31SPXP@5397
09/19/2031 5397
BHFSFLAKY ...
PUT OPTION

AUG26MXEAP@2429
08/21/2026 2429
BHFSFLANT ...

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Index Linked Annuities

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

BANK OF AMERICA NA

........................ B4TYDEB6GKMZ003 1MB27

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

JPMORGAN CHASE BANK

NA THBGLXDRUGQFUS7RNES7

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83

BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83

BARCLAYS BANK PLC  G5GSEF7VJPSI170UK5573

BARCLAYS BANK PLC  G5GSEF7VJPS170UK5573

BARCLAYS BANK PLC  G5GSEF7VJPS170UK5573

BARCLAYS BANK PLC  G5GSEF7VJPS170UK5573

GOLDMAN SACHS

INTERNATIONAL ...... W22LROWP2 | HZNBBBKS28

. 07/30/2025

. 08/14/2025

. 08/14/2025

. 08/14/2025

. 08/14/2025

. 08/14/2025

. 08/14/2025

. 08/27/2025

. 09/29/2025

. 09/29/2025

. 09/29/2025

. 09/29/2025

. 10/10/2025

. 10/10/2025

. 10/10/2025

. 10/10/2025

. 10/10/2025

. 07/18/2031

. 07/17/2026 |....

. 07/17/2026

. 07/21/2028

. 07/18/2031

. 08/15/2031

. 08/15/2031

. 08/15/2031

.08/18/2028 |....

. 08/21/2026

. 08/21/2026

. 08/15/2031

. 09/18/2026

. 09/18/2026

. 09/15/2028

. 09/19/2031

. 08/21/2026 |....

.......... 925,824

........ 2,920,050

........ 2,183,720

.......... 578,655

....... 2,080,188

.......... 752,328

.......... 648,144

.......... 996,624

.... 505,869

........ 2,971,199

....... 1,976,709

....... 1,769,020

........ 2,511,351

........ 2,464,800

.......... 450,458

1,613,703

... 347,347

(60, 167))

..(75,473)|

(30,776),

(141,724)

(41,001),

(63,000))

..(27,376)|

(76,712))

(51,618),

(110, 320)]

.. (123,610)]

(56,522)

(57,529)

(90,843)]

(88,458)|

(27,388)|

(46,130))

... (379)]...

(44,542)

(32,610))

(50,142)

...(17,373) ...

........... 8,865

........... 8,536

... 37,007 |.
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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)

9%'903

PUT OPTION
AUG31MXEAP@2204 . »
08/15/2031 2204 Index Linked Annuities GOLDMAN SACHS
BHFSFLASO v [ v EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 10/10/2025 |. 08/15/2031 |....eeeee L 200,564 |+.evevnee 2004 ... (12,708)) e (L] (1] (11,192)] e foeeien (1,192))- v 130 | (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG26IXEAP@2426 . »
08/21/2026 2426 Index Linked Annuities GOLDMAN SACHS
BHFSFLATS v [ oo EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 10/10/2025 |. 08/21/2026 |............ 207 v 506,442 | vvenennnn 2426 |......... (12,506 v (L] (1] R [GR11)/ USRI [GR10)! [8:1: A (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG28IXEAP@2366 . »
08/18/2028 2366 Index Linked Annuities GOLDMAN SACHS
BHFSFLAVS o [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 10/10/2025 |.08/18/2028 |.............. [ P 130,130 feveverenee 2366 [ (8,709)) . vevevevenns (L] (1) (CIC)) U R (4,499)...c.vevnes 984 [ (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG26RTYP&2072
08/21/2026 2072 Index Linked Annuities
BHFSFLB18 .vovvveevee [ oo EXh 5 e Equity/Index | BARCLAYS BANK PLC ~ GBGSEF7VJP5I7OUKS573 . 10/10/2025 |.08/21/2026 |............ 614 |........ 1,272,208 |..ecvennee 2072 | [CXIAT)) R (L] (1] R [C:75) ISR R [C:70) R 26,277 [oevvveviinns (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG26RTYP&2091
08/21/2026 2091 Index Linked Annuities
BHFSFLBAZ .ovveveveee [ EXh 5 e Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJP5I7OUKS573 . 10/10/2025 |. 08/21/2026 |............ 621 |........ 1,298,511 [ovvennene 2091 [..onnee [C1373)) (L] (L] [E555)) PRSI U (X)) I 28,109 [.evvveveinens (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG31RTYP@1933
08/15/2031 1933 Index Linked Annuities
BHFSFLBB7 .vovvveveee [ eeveenieenieceiece EXh 5 e Equity/Index | BARCLAYS BANK PLC ~ GBGSEF7VJP5I7OUKS573 . 10/10/2025 |. 08/15/2031 |............ 272 [ 525,776 |-.cveeeneee 1933 |-vovennee (42,078))..cvvevennne (L] (1] (29,468)] ..vvvveee foeneens (29,468)|.......... 12,301 |oveveiriens (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG28RTYP&2030
08/18/2028 2030 Index Linked Annuities
BHFSFLBT5 .vvevvevees [ eeveenieeieeieee EXh 5 e Equity/Index |BARCLAYS BANK PLC  GBGSEF7VJP5I7OUKS573 . 10/10/2025 |.08/18/2028 |............ 129 |eueee 261,870 [ 2030 |........ (G117 A (L] (1) (8,928)] c.cuvevees fervenens (8,928)v.vnee 7,985 |eeeriinne (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG31SPXPE5400 . »
08/15/2031 5400 Index Linked Annuities GOLDMAN SACHS
BHFSFYBBY .vevvevees [ v EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 10/16/2025 |. 08/15/2031 |............ 128 |oeeee 662,526 |-...vevnee 5400 |......... (49,287 (L] (1] (39,227)] v [ (39,227)].c.vveneee 7,881 [ (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
AUG31SPXP@4800 . »
08/15/2031 4800 Index Linked Annuities GOLDMAN SACHS
BHFSFYBBS ..ovvvevvee [ v EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 10/16/2025 |. 08/15/2031 |............ 132 [veenne 635,568 |-...vevenee 4800 |........ (38,811)fveeeveiane (L] (1] (31,976)] e foeeene (31,976)|........... [0 (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
0CT265PXPE6000 . »
10/16/2026 6000 Index Linked Annuities GOLDMAN SACHS
BHFSKOET4 v [ EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 11/14/2025 |. 10/16/2026 |............ 129 |eeeee 772,380 |- 6000 |......... (32,337 v (L] (1) (3,624)] e ferreins (3,624).......... 16,209 |-vovearenan (1] (L] (1] (L] I 0005 ...coeee.
PUT OPTION
NOV31SPXP@5200
11/21/2031 5200 Index Linked Annuities
BHFSM7C36 .o [ eeveinieinieeicce EXh 5 e Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 12/11/2025 |. 11/21/2031 |............ 136 |oveveeene 709,228 .. 5200 [..vnee (49,416)-.c.vevnee P (1] (41,336)] "o fornerens (41,3360 8,001 [rveuerveiiene (1] R (218))+eeenne (1] (L] I 0005 ...coeee.
PUT OPTION
JAN32SPXP@5200
01/16/2032 5200. PUT | Index Linked Annuities BANK OF AMERICA NA
BHFSONBF1 ... Equi ty/ Index
PUT OPTION
JAN27SPXPE6200
01/15/2027 6200. PUT | Index Linked Annuities
BHFSTLURS ...
PUT OPTION
FEB32SPXP@5800
02/20/2032 5800. PUT | Index Linked Annuities
BHFSURKV2 ...

. BATYDEBBGKMZ0031MB27  |. 01/21/2026 |. 01/16/2032 |............ 137 [ 714,792 5200 [..vveeieeinnnns (V) F (46,220))...cvvveennnn 0 (41,846)........... 4374 e [V FO [V R [V FO 0

... 755,842 -10005 ...

Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI7OUKSS73 . 02/19/2026 |.01/15/2027 |.... (9,816)]...

.... 720,070 -10005 ...

Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [, 03/04/2026 |. 02/20/2032 |.... ....(49,458)]...




STATEMENT AS OF JUNE 30, 2026 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)

L¥'903

PUT OPTION

FEB32SPXP@6000
02/20/2032 6000. PUT | Index Linked Annuities
BHFSURKWO .....eevvveees [ oo Exh 5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 03/04/2026 |. 02/20/2032 |............ 21| 724,620 |.............. 6000 |..evveeennnne (1) (67,365)[...veeeeennnnes (1) R (52,136)[ -evvvveees |oeennnns (52,136)f.......... 15,229 [cuvveeieenns (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION JUL26 SPX P ) o
@ 2500 07/17/2026 Index Linked Annuities MORGAN STANLEY & CO
2500. PUT BHFSXLF71 . | .coeveeeieeiiiiiieeene Exh 5 ........ Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 04/02/2026 |.07/17/2026 |............ 71 [ 427,600 |........eeee 2500 [..oeeeeees [ FO (664)...cccnvenenns (U FO (1] P TR (1) PR 664 ..o (U FO (1 (U FO 0f oo 0005 ............
PUT OPTION MAR27 RTY P ) o
8 2300 03/19/2027 Index Linked Annuities GOLDMAN SACHS
2300. PUT BHF5Y3688 . Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 [ 04/09/2026 |. 03/19/2027 |....
PUT OPTION

APR27RTYP@2500
04/16/2027 2500. PUT | Index Linked Annuities
BHF619184 ...
PUT OPTION

APR32SPXP@6200
04/16/2032 6200. PUT | Index Linked Annuities
BHFB24M16 ......oovvies [ e Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 05/14/2026 |. 04/16/2032 |............ 124 |......... 767,126 6200 |..vviiennnne (1) (59,405)).....cvvveennne (1) R (58,504)[-evvreens oo (58,504).........c... 901 [ooveeiiiiiiens (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION

APR27SPXP@6600 ) o
04/16/2027 6600. PUT [ Index Linked Annuities GOLDMAN SACHS
BHFB30NKO ...eoeeeiiis [ oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 [ 05/21/2026 |. 04/16/2027 |............ L7 886,248 |.............. 6600 |...uvveeennnne (1) (29,379))...ccvveeennne (1) R (22,874) e | (22,874)........... 6,505 [...eeeeeiinnnns (1 [0 R [V 0f cooennns 0005 ............
PUT OPTION

MAY27RTYP@2600 ) o
05/21/2027 2600. PUT [ Index Linked Annuities MORGAN STANLEY & CO
BHFBALNCT ..o [ oo Exh 5 ........ Equity/Index [ INTL. PLC ........... 4PQUHN3JPFGFNF3BB653  [. 06/03/2026 |. 05/21/2027 |............ 104 |.......... 270, 114 .o 2600 |- (1) (12,527))..cccvviennne (1) F (9,373) ceveeenns [ (9,373)..c... 3,164 [ (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION

MAY32SPXP@6600
05/21/2032 6600. PUT | Index Linked Annuities BANK OF AMERICA NA
BHFE5LUYA ..evvvvvieien [ Exh 5 ........ Equity/Index [...ccoorrrieninnanin. B4TYDEBBGKMZ0031MB27  [. 06/11/2026 |. 05/21/2032 |............ L7 884,598 .............. 6600 |...uvvveennne (1) (82,247))..ccvviennne (1) R (74,200)( «eeeennnns fernnnne (74,200)f........... 8,047 | (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION

MAY32SPXP@6200
05/21/2032 6200. PUT | Index Linked Annuities BANK OF AMERICA NA
BHFE5LV3T ..o [ Exh 5 ........ Equity/Index [...ccoorrrieninnanin. B4TYDEBBGKMZ0031MB27  [. 06/11/2026 |. 05/21/2032 |............ 122 753,610 f.ceeeennnnes 6200 |..vvieennnne (1) (64,096).....ccccennnnnn (1) R (57,796 «eveeennnns fereannne (57,7%)........... 6,300 |..ooiiiiinnnne (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION

JUN27SPXP@6600
06/17/2027 6600. PUT | Index Linked Annuities
BHFBBCB5T ....oooiiiies [ eeiiieeeeeei Exh 5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 06/18/2026 |.06/17/2027 |............ 152 |....... 1,002,804 .............. 6600 |...uvvveennne (1) (31,815)[.ceeeeennes (1) R (30,754) ceeevvreens oo (30,754)f........... 1,061 [ooeeeiiiinens (1 [0 R [V 0f cooeenns 0005 ............
PUT OPTION

JUN27SPXP@6800
06/17/2027 6800. PUT | Index Linked Annuities
BHFBECBBS ......oocvvee [ eeeiiiieieeiiiiiieeee, Exh 5 ........ Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 06/18/2026 |.06/17/2027 |............ 131 ] 891,616 ].............. 6800 |...ccouveennnn. [/ (31,893)]. v 0]ees (30.887)[..ccennnne foennnne (30,887)........... 1,006 |0 [0 OO o [0 O, 0] oo 0005 ............

.... 296,631

.......... 0005 ...

Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 (. 05/06/2026 |. 04/16/2027 |.... .... 258,025

0659999999. Subtotal - written options - hedging other - put options (22,353,664) (597, 163) 0 (7,535,911)) XXX (7,535,913) 3,371,385 0 54,552 0 0 XXX XXX

EQUITY OPTION COLLAR
RTY @2583 01/15/2027 | Index Linked Annuities GOLDMAN SACHS ..2600 / 2700 /
BHESHSYBA .o [ e EXh 5 ........ Equity/Index | INTERNATIONAL ... 1I22LRONP2IHZNBB6K528 . 03/27/2026 |. 01/15/2027 |........... 199 [ovveee 513,652[2400  |eeeeeeeeenne [ (5,695))..vvererene [ 45,051 | cvovevenens o 45,051 |.......... 50,746 |...vcverreen (L) U] O (L 1,896 | overennne 0005 ...
EQUITY OPTION COLLAR
RTY @2588 02/19/2027 | Index Linked Annuities GOLDMAN SACHS ..2600 / 2700 /
BHFSHSYNT v [ e EXh 5 oo Equity/Index | INTERNATIONAL ... 1i22LRONP2IHZNBB6K528 . 03/27/2026 |. 02/19/2027 |............. 232 [ 600,506 2400 [ (1) (2] (L 48,763 e o 48,763 |.......... 54,508 [.vveviernnnne (L] U S (L 2,404 [ o 0005 ...voveee
EQUITY OPTION COLLAR
GODUEAFE 62802 Index Linked Annuities MORGAN STANLEY & CO .. 2613 / 2696 /
08/21/2026 BHFSXBHY3 [ ..vevvveneieiiiiiee, Exh 5 e Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 08/21/2026 |............ 195 [.vneee 544,949 (2792 / 3065  [..veereririnnns () (61,089)..veveeeeene () TCLHYLY) D (98,645)|.......... (37,586)-.cvevreeeenen (1) U] O (L 1,028 | eerennne 0005 ...
EQUITY OPTION COLLAR
GODUEAFE 62662 Index Linked Annuities MORGAN STANLEY & CO
11/20/2026 BHF5X6J13 Equity/Index | INTL. PLC ... . 4POUHN3JPFGFNF3BB653 |, 03/27/2026 |. 11/20/2026 |....

90,508]..... 1597 / 3727 |..

...(52,047)] ... ....(52,047)........ (11,266)].
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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)
EQUITY OPTION COLLAR
GODUEAFE 3371 Index Linked Annuities MORGAN STANLEY & CO
12/18/2026 BHFSX6U3D | .vuveververiiereieieens Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 12/18/2026 1,860,792/.....2086 / 4676 |-....evreverrens O |oveeens (452,789)..evceien O [ (596,947 ) evvveneas |oraene (596,947)|....... (144,158)]....ceverreeers O forereeeieeiees O oo O [ 6,368 | o | 0005 e
EQUITY OPTION COLLAR
GODUEAFE 62921 Index Linked Annuities MORGAN STANLEY & CO
02/19/2027 BHF5X6J62 Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53  |. 03/27/2026 |. 02/19/2027 |.... 46,728 .....1681 / 4160 |.. ...(23,389)]... ....(23,389)...
EQUITY OPTION COLLAR
GODUEAFE 63689 Index Linked Annuities MORGAN STANLEY & CO
05/21/2027 BHFSXBJA3 [ .veveveniieiieiie Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/21/2027 |..........1,06 |........ 3,895,056 |.....2291 / 5086 [......cveevevens O foeenes (684,795) v O e (942,935 ..vvenvees forene (942,935)|....... (258,140)]...veveveveeees O feoririeiiieecn O e 0 | 18,377 | e [0005 .
EQUITY OPTION COLLAR
GODUEAFE 62635 Index Linked Annuities MORGAN STANLEY & CO
05/21/2027 BHFSX6UES [ .vvvrvrvveeeecieecnenes Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/21/2027 |.vevveuvsenn 0 [ 184,450.....2310 / 2960 [...c.vovevrens O [ (28,610)) e 0 o (37,477) v | (37,477 (8,867 O e O e O [ 870 | {0005 e
EQUITY OPTION COLLAR
GODUEAFE 62860 Index Linked Annuities MORGAN STANLEY & CO
08/20/2027 BHESXBJGO [ +.vevvverevenirieniiee Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 03/27/2026 |. 08/20/2027 |....v.vvv.vrn60 [ooeene 171,600 .....2369 / 3351 |v.vevrreerrees O forneeen (29,088 O | [CAIRT:01) I R (41,160)f.....e. (12,092)) e 0 Joveieieiieens O e O e 916 | e ] 0005 e
EQUITY OPTION COLLAR
GODUEAFE 62520 Index Linked Annuities MORGAN STANLEY & CO
11/19/2027 BHFSX6JJA | vvveneeeieeieieienens Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/19/2027 |.v.vvvevvvrn83 [ 158,760 |..... 2343 / 2697 |v.vevvrverrre O v (13,364) e O [ (18,005)[.cvveves |oreeae (18,095)]-.c.evee (4,781 i O oo O e O [ 936 | {0005 e
EQUITY OPTION COLLAR
GODUEAFE 4021 Index Linked Annuities MORGAN STANLEY & CO
11/19/2027 BHFSXBUNS | .evveveeveneieicieieine Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/19/2027 |..........1,019 |........ 4,096,890 |...... 2303 / 5738 |-..veuveverrrens O v (677,299 0 o (938,092)].vveveneas forens (938,002)]........ (260,793)]-.cvveverrereens O foreeeeeieiees O o O e 24,142 | il 0005 e
EQUITY OPTION COLLAR
GODUEAFE 62668 Index Linked Annuities MORGAN STANLEY & CO
02/18/2028 BHFSXBURE [ ..vvvvevevececneneennes Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 02/18/2028 |....vvevvrvn 79 [ 210,733 |.....2420 /7 2915 |oveeeviieiins 0 foreeen (22,439) e O [ (29,421)] evenveven orrnnns (29,421)]..veveeve (6,982)[. v O [ O e 0 o 1,349 | 0005 e
EQUITY OPTION COLLAR
GODUEAFE 62827 Index Linked Annuities MORGAN STANLEY & ©
05/19/2028 BHF5X6JU9 Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 |.03/27/2026 |.05/19/2028 |.... ....178,101[.....2526 / 3128 |.. ..(25,927)]... 1 (25,927)...
EQUITY OPTION COLLAR
GODUEAFE 83825 Index Linked Annuities MORGAN STANLEY & CO
05/19/2028 BHFSX6UYT [ ..evueveeececiccennes Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/19/2028 |............ 884 |........ 3,380,858 |.....1978 / 5671 |-.evevevererees O e (829,846)f..vvcveenn O onee (1,078,418)] «vevvevnes [onne (1,078,418)|....... (248,572)(....ccuvvvecnnc O | O e 0 [ 28,225 | il ]0005 e
EQUITY OPTION COLLAR
GODUEAFE 63019 Index Linked Annuities MORGAN STANLEY & CO
08/18/2028 BHFSXBKO3 [ ..vevvveveveneicniiee, Equity/Index | INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 03/27/2026 |. 08/18/2028 |....vvevvevnn 55 [ooeeene 166,045 |.....2712 / 3326 [coveveveirens O [ (13,427 e 0 o [CAIAL:)) D (20,419)]-.cveves (8,992)] e O v O oo O [ 1,214 | {0005 e
EQUITY OPTION COLLAR
GODUEAFE 84415 Index Linked Annuities MORGAN STANLEY & CO
11/17/2028 BHFSXBK2D | +-vvveereereeeeeeeienns Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/17/2028 |............ 674 |........ 2,975,373 (.....1898 / 6931 [....oeevevrrenn O [ (692,447) v O s (886,505)( v.vvvvves [ornen (886,505)....... (194,088)f.....cecvveee O fovieiiiins 0 o 0 o 22,981 | ol ] 0005 e
EQUITY OPTION COLLAR
GODUEAFE 3664 Index Linked Annuities MORGAN STANLEY & CO
06/15/2029 BHFSXBKE2 [ ..vevvvenvveniiieniiee Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 06/15/2029 |............ 868 |........ 3,180,352 |.....2110 / 5218 [ce.eoveveieens O [ (761,358)) v O o (992,718) cvovevvevs fernnn (992,718)|....... (231,360)]-..uvcvevrereens O fooeeeeereeiees O e 0 [ 27,366 | oo | 0005 e
EQUITY OPTION COLLAR
GODUEAFE 83511 Index Linked Annuities MORGAN STANLEY & CO
11/16/2029 BHFSXBKEE | +-vvvvererereeeeeeeennns Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/16/2029 |.............454 |........ 1,593,767 |..... 1827 / 5194 [..ovevvrvcins 0 |oveeens (502,396)].c.veveienen O [, (628,275)] cvvvevens [orene (628,275)|........ (125,879)]....cvevvrccns 0 o O o O [ 14,658 | el {0005 e
EQUITY OPTION COLLAR
GODUEAFE 83949 Index Linked Annuities MORGAN STANLEY & CO
02/15/2030 BHFSXBKDS [ ..vevvveneveneieniie Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 02/15/2030 1,141,117 ... 1649 / 6248 [...o.veveveees O [oeeenes (365,276)) v O e [CTNCYZY) I (449,674)|..........(84,398)]....ccvereeens O foreeeeneiees O oo 0 [ 10,875 | el | 0005 e
EQUITY OPTION COLLAR
GODUEAFE 83535 Index Linked Annuities MORGAN STANLEY & CO
05/17/2030 BHF5XBKE3 Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 05/17/2030 |......ve.e. 431 [oeeeeee 1,523,370 |.....2325 / 4744 |..vevrecrre O fornn (323,435))1ceicin 0 | (425,156)| ... (425,156)
EQUITY OPTION COLLAR
GODUEAFE 83413 Index Linked Annuities MORGAN STANLEY & CO
08/16/2030 BHFSXBKKY [ ..vevvveneveniieiiee, Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 08/16/2030 1,160,420 .....2385 / 4441 [..ovevreicnes 0 | (238,357 O [ (308,893)[ v.vevvves [oenn (308,893 (70,536)] v O foveveeeieiees O o 0 e 11,783 | i {0005 e
EQUITY OPTION COLLAR
GODUEAFE 62884 Index Linked Annuities MORGAN STANLEY & CO
11/15/2030 BHFSXBKLT | +-vvvenerereeeeeeeenenens Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 . 03/27/2026 |. 11/15/2030 |.v.vvvevns 215 [ 619,953 ].....2308 / 3459 |....cverveveren O feeeens (119,529)..cvceiiicnn 0 | (144,249)] oo o (144,249)].....c0e (2,720 O i O [ 0 | 6,488 | el [0005 e,
EQUITY OPTION COLLAR
GODUEAFE 62773 Index Linked Annuities MORGAN STANLEY & CO
02/21/2031 BHFSXBKRA [ .ovovoviiiiiiiiiiie, Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |. 03/27/2026 |. 02/21/2031 |....oveve. 158 [ 438,134 ].....2423 / 3123 | oo O e (55,795)) v 0 o [ 02c:)) IR (66,778).........(10,983)]....ceveveeres 0 oo 0 o O oo 4,724 | ol ] 0005 e




STATEMENT AS OF JUNE 30, 2026 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

6%°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)
EQUITY OPTION COLLAR
GODUEAFE 62824 Index Linked Annuities MORGAN STANLEY & CO
05/16/2031 BHESXBKU7 [ ..vevvveneieneiciiee EXh 5 ... Equity/Index | INTL. PLC ........... 4POUHN3JPFGFNF3BB653 |, 03/27/2026 |. 05/16/2031 |............ 156 |oveerenene 440,544 |......2549 / 3099 |...vcvevennnnn () [CI V7)) () [CRT3)) S R (50,461))vvvnee [T ) (1) (L] S (1] 4,866 | coovennnn 0005 ............
EQUITY OPTION COLLAR
GODUEAFE 83039 Index Linked Annuities MORGAN STANLEY & CO
08/15/2031 BHF5XBKW3 Equity/Index | INTL. PLC ... . 4PQUHN3JPFGFNF3BBB53  |. 03/27/2026 |.08/15/2031 ... 276,504 .....2719 / 3358 |.. (24,037)|... ...(31,261)]... e (31,261)]. e (7,228). 0. ...3,131
EQUITY OPTION COLLAR
RTY @2417 08/21/2026 | Index Linked Annuities GOLDMAN SACHS .. 2160 / 2323 /
BHFSXBLBE .vovvveeveee [ eeveirieiiieeieie Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 08/21/2026 |............. 608 |........ 1,468,442[2450 / 2726 |oevrererennns 0. (246,237 ). 0. (408,508)( +.vvvvvs [oonn (408,50)....... (162,269))...0.veveeeene (1) (L] S (1] 2,771 e 0005 ............
EQUITY OPTION COLLAR
RTY @2217 11/20/2026 | Index Linked Annuities GOLDMAN SACHS
BHFSKELHS v.vvvevves [ eeeereneeieeeieeeeens EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 11/20/2026 |............. 176 | 390,192].....1651 / 2783 |-v.vevvvnnnnes (1) R (134,787 (1)l R (184,308)[ .v.vevveves [oenee (184,308)].......... [CERTAD) (1] (L] (1] 1,21 e 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @249 12/18/2026 | Index Linked Annuities GOLDMAN SACHS
BHFSXBLLE .vvvveereee [ eeveeeieieieieieie Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 12/18/2026 |............. 898 |........ 2,198,753.....1886 / 3011 [....cvevennnee 0. (551,480)..vcnvevennenne 0. (860,398)[ .vvvveves [ornn (860,398)|....... (308,918)[..cnvvennene (1) (L] S (1] 7,525 | veveene 0005 ............
EQUITY OPTION COLLAR
RTY @2398 02/19/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSKBLNZ .vvvevves [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 02/19/2027 |.v.vvuveeenves [ 177,452.....1716 / 3080 [....vevennne (1] (56,995 vevvvenenee (1] [CRIZL:)) IS (83,748)|......... [CLIEK)) (1] (L] (1] A1) R 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2311 05/21/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBLVA .voveeeeees [ eeeeieiececc Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 05/21/2027 |............ 308 |.......... 711,634.....2024 / 2597 |.ovevrnenee. 0. (109,704).....evennene 0. (150,720) v forrnn (150,720)........ (41,016))..veveee (1) (L] S (1] 3,358 | voennne 0005 ............
EQUITY OPTION COLLAR
RTY @2882 05/21/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXELIZ ..o [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/21/2027 |.......... 1,373 [ 3,956,986 |..... 2240 / 3524 [...oveviuinnee (1) R (585, 417)[..veeveveiene 0o (1,085,987)] cecnvvens feren (1,085,987)|....... (500,570)..vveveveneene (1] (L] (1) 18,669 | .ovenee 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2534 08/20/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBLYS .............. Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 08/20/2027 |.... ... 443,450(.....2158 / 2910 |.. (66,456)|.... (100,485)|.........(34,029). L0f.
EQUITY OPTION COLLAR
RTY @2500 11/19/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXBM35 vovveeves [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 11/19/2027 |............ 165 |oveveeene 412,418 |.....2271 / 2728 |.oeernnee (1] (T2 (1] [C74055) I (57,254)|....... (17,967))+. v (1] (L] (1] 2,430 | coene 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2833 11/19/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBMA3 v [ oo Exh 5 ... Equity/Index | INTERNATIONAL ...... 1I22LRONP2HZNBBBKS28 . 03/27/2026 |. 11/19/2027 |.......... 1,449 |....... 4,105,017 .....2198 / 3468 |-...coveveenen 0. (688,769)]..vevvvevnne 0en(1,146,708)] c.covvenne fonne (1,146,706)|....... (457,937 ). (1) (L] S (1) R 2,190 | o 0005 ............
EQUITY OPTION COLLAR
RTY @2434 02/18/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSXBMBE ....vveveee [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 02/18/2028 |............ 185 |ovevreene 450,198 |......2165 / 2702 |..o.vevnnnee (1] (730K} (1] (75, 115) v [ (75,115)........ (20,977 (1] (L] (1] 2,881 oo 0005 ...coeee.
EQUITY OPTION COLLAR
RTY 2296 05/19/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBMB7 . [ v Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 05/19/2028 |............ 151 | 346,696 |.....2029 / 2563 |................ () (G725 () [C20:7)) I (62,092)|......... (14,468)|.....cvoneen. (1) (L] S (1] 2,382 veenne 0005 ............
EQUITY OPTION COLLAR
RTY @2777 05/19/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSKBNCS vovvvevres [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 05/19/2028 |.......... 1,571 [ 4,361,882].....1884 / 3669 |-...cvrvnnnnen 0o (1,149,988)]. v 0 e (1,720, 147)] e fenne (1,720, 147)|........ (570,189). v (1] (L] (1) 29,965 | vovenne 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2661 08/18/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBIFS .. [ e Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 08/18/2028 |............ 129 [reeee 343,269 |.....2323 / 2999 |..veurvennne () [EEIL)) (o) - (G| P R (57,776)........ (18,307))+vvveveeenne (1) (L] S (1] 2,500 | veeveene 0005 ............
EQUITY OPTION COLLAR
RTY @3008 11/17/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSXBIKT ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/17/2028 |.......... 1,502 [..oee 4,517,265(.....1804 / 4211 [coooveuennns 0o (1,279,180). v 01.....(1,898,848) ..covvnc | (1,898,848)|........ (619,668)]..vcvvvevne (1] (L] (1) 34,891
EQUITY OPTION COLLAR
RTY @2619 06/15/2029 | Index Linked Annuities GOLDMAN SACHS
BHESXBIPG ... [ e Exh 5 e Equity/Index | INTERNATIONAL ...... 1I22LROWP2HZNBBBKS28 . 03/27/2026 |. 06/15/2029 |.......... 1,885 |........ 4,936,815(.....1838 / 3400 [......cvenenne. 0. (1,357,840)c.vcveeenne 0. (1,856,370)] c.evevene foren (1,856,370)|........ (498,530 v (1) (L] S (1) R 42,480 | oo 0005 ............
EQUITY OPTION COLLAR
RTY @2505 11/16/2029 | Index Linked Annuities GOLDMAN SACHS
BHFSXBMA v [ e EXh 5 .o Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/16/2029 |.......... 1,195 [ 3,100,428 |..... 1751 / 3438 |-.oeuvvnnnnee (1) E (936,984)-..veveneeene 0 er(1,253,882)] e fonnen (1,253,882)|........ (316,898)[.....ccvennene (1] (L] (1) 28,515 | cveene 0005 ...ooeee.
EQUITY OPTION COLLAR
RTY @2762 02/15/2030 | Index Linked Annuities GOLDMAN SACHS
BHESXBMUS ... [, Exh 5 ........ Equity/Index | INTERNATIONAL ...... 1122LROWP2 I HZNBBBKS28 _|. 03/27/2026 |. 02/15/2030 |............ 814 |........ 2,248,268 .....1866 / 3658 [.........c.... 0]...... [(RI:()) O 0]...... (844,487)[ oo | (844,487)|........ (230,597)]-.cvcveeenne (] P [ N o) P 21,426 | o 0005 ............




STATEMENT AS OF JUNE 30, 2026 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
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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)
EQUITY OPTION COLLAR
RTY @2765 05/17/2030 | Index Linked Annuities GOLDMAN SACHS
BHESXBMNT . [ e EXh 5 ... Equity/Index | INTERNATIONAL ...... 1I22LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/17/2030 |.......... 1,070 |........ 2,958,550 |.....2031 / 3499 [......cvonvenee 0. (658,414)[.....vcvennene 0. (906,082)[ ...vevvves [ornn (906,082)....... (247,668)......cvennene (1) (L] S (1) R 20,147 | v 0005 ............
EQUITY OPTION COLLAR
RTY @2797 08/16/2030 | Index Linked Annuities GOLDMAN SACHS
BHFSXBNOO ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 08/16/2030 |............ 699 |........ 1,955,103 .....2161 / 3433 |.. (365,485)|.... (504,007) ... (504,007)|........ (138,612). 0.
EQUITY OPTION COLLAR
RTY @2828 11/15/2030 | Index Linked Annuities GOLDMAN SACHS
BHESXBN3A ... [ v Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/15/2030 |............ 517 |....... 1,461,818 .....2291 / 3364 [....coovennee 0. (223,981))-vcvevreeene 0. (309,513)[vvevenea forrnns (309,513)|.......... [C578:%7)) (1) (L] S (1) R 15,298 | vvevennen 0005 ............
EQUITY OPTION COLLAR
RTY @2550 02/21/2031 | Index Linked Annuities GOLDMAN SACHS
BHFSKBNG7 ..o [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 02/21/2031 |............. K7X ) N 823,650 |.....2160 / 2940 |....ocvnvenee (1) R (117,790)) v (1)l R (152,577)| cvevvevenes ferrene (152,577 ... (34,787 (1] (L] (1] 8,880 [ coovnenn 0005 ...coeee.
EQUITY OPTION COLLAR
RTY @2398 05/16/2031 | Index Linked Annuities GOLDMAN SACHS
BHESXBNB3 ....vveeveves [ eevenerieieieiiiein Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 05/16/2031 |............ 357 [eoverne 855,908 |.....2061 / 2734 |.ouvevennenee. 0. (119,960)f...0.veveneeene 0. (150,261)[ vevvvvevs foone (150,261)|......... (30,301))+vvveveeenne (1) (L] S (1] 9,453 | evvnen 0005 ............
EQUITY OPTION COLLAR
RTY @2758 08/15/2031 | Index Linked Annuities GOLDMAN SACHS
BHFSKBNBE .....voveveve [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/15/2031 |............ 272 [ 750,040 |......2332 / 3183 |.oeevennnee (1] (96,851))+.veveeennes (1)l R (129,255) v |orrene (129,255)].....e (32,408)) v (1] (L] (1] 8,493 oo 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @6739 07/17/2026 | Index Linked Annuities GOLDMAN SACHS
BHESXBP32 v [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/17/2026 |............. 385 [ 2,594,515 .....6302 / 7176 |.ovevnenee. 0. (153, 151)[..vcoveveee 0. (330,558)[vvveneas |orenns (330,558)|........ (177,407 v (1) (L] S (1] 2,800 [ cvovnene 0005 ............
EQUITY OPTION COLLAR
SPX @5420 07/17/2026 | Index Linked Annuities GOLDMAN SACHS
BHFSXEPB5 ..vvveveve [ ereerereeeeeeieieeneens EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 07/17/2026 |............ 363 [ 1,967,279 .....4426 / 6413 [..ovevrnnnee (1) R (616,845)[.....cvennee (1)l R (719,376)| cvvvvens [ornee (719,376)....... (102,531, (1] (L] (1] 2,123 e 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @5559 07/17/2026 | Index Linked Annuities GOLDMAN SACHS
BHESXBPAB ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 07/17/2026 |.... 18,276,348 |.....3224 / 7893 |.. .0 ... (10,599,028)|... ..0... (14,083,572)... ... (14,083,572)
EQUITY OPTION COLLAR
SPX @6302 07/17/2026 | Index Linked Annuities GOLDMAN SACHS
BHFSXEPBA ..vvvevres [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |.07/17/2026 |.......... 1,708 |...... 10,763,816 |.....6211 / 6393 |-..vevvvennnnes (1) R (210,387)f..venveveene (1)l R (309,547 )| evvveneas |orrine (309,547)|......... [CEIRT:0)) (1] (L] (1) 1,615 oo 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @6856 08/21/2026 | Index Linked Annuities GOLDMAN SACHS
BHESXBPG3 vvvveeeeves [ eeveeeieiiieiieine Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 08/21/2026  |.............. 343 | 2,351,437 |.....6403 / 7308 [....ceevenenee 0. (130,732)f. v 0. (284,068)[ .vevveves [oonnn (284,068)|....... (153,336 veveeeeene (1) (L] S (1] 4,438 oo 0005 ............
EQUITY OPTION COLLAR
SPX @6383 08/21/2026 | Index Linked Annuities GOLDMAN SACHS
BHFSKBPHT vvvveviees [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 08/21/2026 |.......... 1,229 [ 7,844,003 (.....6249 / 6516 [......cveunen (1) R (212,284)) . (1)l R (319,181)] cvcvvvens [oaee (319, 181)....... (106,897)]..vvvvvne (1] (L] (1) 14,804 | .ouenee 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @6723 09/18/2026 | Index Linked Annuities GOLDMAN SACHS ..6440 / 6597 /
BHESXBPST vevveeeeves [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 09/18/2026 |............ 631 |........ 4,242,4856730 / 7399 |eererereinenn 0. (266,501)[.....ccvennene 0. (518,277)| cvevvvenes feorne (518,277)|....... (251,776)). v (1) (L] S (1] 9,931 | vevene 0005 ............
EQUITY OPTION COLLAR ..6567 / 6708 /
SPX @6652 10/16/2026 | Index Linked Annuities GOLDMAN SACHS 6883 / 7627 /
BHFSKEPY4 vovcvveeiees [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 10/16/2026 |............ 485 ... 3,222,814[6037 / 6056 [...eoveriinene (1) [C7%) AT (1)l R (434,572)] evvevees |ornne (434,572)|........ (429,149)..veveene (1] (L] (1] 8,765 [ cvevenene 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @5986 10/16/2026 | Index Linked Annuities GOLDMAN SACHS
BHESXBPZT .vvevvevee [ eeveieieecieee Exh 5 ... Equity/Index | INTERNATIONAL ...... 1I22LROWP2HZNBBBKS28 . 03/27/2026 |. 10/16/2026 |.......... 3,186 ...... 19,069,803 .....3458 / 8513 [......cvenvenee 0/....(9,637,212)..ccurreenn 0]....(12,947,424)] ..o ....(12,947,424)|.....(3,310,212)[....cvennnne (1) (L] S (1) R 51,866 | vvevennn 0005 ............
EQUITY OPTION COLLAR
SPX @5975 11/20/2026 | Index Linked Annuities GOLDMAN SACHS
BHFSXB031 ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 11/20/2026 |............. 160 |ovveneene 956,000 |.....3451 / 8499 |.....cvvnnnee. (1) R (486,510)..vcvvevennene (1)l R (650,737) ... (650,737)....... (164,227 (1] (L] (1] 2,992
EQUITY OPTION COLLAR
SPX @6538 01/15/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXB0B4 .vvveneeves [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 01/15/2027 |.......... 3,505 |...... 22,913,938 .....3786 / 9289 |...vevvneenenn 0/....(9,636,615)...c0cvenennnn 0]....(13,265,353) ...cvnvee ....(13,265,353)|.....(3,628,738)[......cvennne (1) (L] S (1) R 84,506 | ueveuene 0005 ............
EQUITY OPTION COLLAR
SPX @6511 02/19/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXBQ98 ....vveevevee [ eeveeeeeieieeeieeine EXh 5 oo Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 02/19/2027 |............ 124 .o 807,302.....3937 / 9084 |.....cvrnennee. (1) E (325,105)-..veveeeene (1)l B (451,791 oo [ (451,791)|........ (126,686)]....cvvvvvne (1] (L] (L] 3,282 v 0005 ...ooeee.
EQUITY OPTION COLLAR
SPX @6031 04/16/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXB0CT oo [ eoriiiiiiiiiicie, Exh 5 ........ Equity/Index | INTERNATIONAL ...... 1I22LROWP2 I HZNBBBKS28 . 03/27/2026 |. 04/16/2027 |............ 154 | 928,697 ......5093 / 6968 |................ 0]...... (195,785)).....ccvenees 0]...... (251,866)[ .vevvvenes |oonnnes (251,866)........ [CN:ED) (] P [ N o) P 4139 s 0005 ............
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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)
EQUITY OPTION COLLAR
SPX @6399 04/16/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBOF4 v [ oo EXh 5 ... Equity/Index | INTERNATIONAL ...... 1I22LROWP2IHZNBBBKS28 . 03/27/2026 |. 04/16/2027 |.......... 4176 |...... 26,720,136 |.....4071 / 8726 |..c.vevenvenee. 0]... (10,503,825),................ 0. (14,531,017)].vevenne ... (14,531,017)]..... (4,027,192)[.....ccvennee (1) (L] S (o) - 119,086 | v.vovenene 0005 ............
EQUITY OPTION COLLAR
SPX @6257 05/21/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXB0HO ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 05/21/2027 |.... ....800,832.....5230 / 7283 |.. (165,542)|.... (220,179) ... (220,179)|............(54,637)|. 0. ...3,778
EQUITY OPTION COLLAR
SPX @6411 06/17/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBQMI v [ oo Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 06/17/2027 |............ 126 |1 807,723.....5413 / 7408 |............. 0. (150,727)f. v 0. (204,835)[evvveneas forens (204,835)|.......... (54,108)...vcveneeene (1) (L] S (1] 3,966 | eoveenne 0005 ............
EQUITY OPTION COLLAR
SPX @6519 07/16/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXB000 ...vvveevevee [ eereeeieieieieieeeine EXh 5 oo Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |.07/16/2027 |.......... 3,799 |...... 24,763,782/.....4338 / 8699 |.....cvvneee. 0]... (8,768,010)....cervenennee 0. (12,154,238)]..ccvnvne ... (12,154,238).....(3,386,228)[......cvcnnnnn (1] (L] (1] 126,504 | ooeenne 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @6843 07/16/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBQVY v [ oo Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 07/16/2027 |............. 124 ... 848,470 |.....5529 / 8156 |-....cvueveee. 0. (160, 744)[.....cveneene 0. (239,314)]evvevens o (239,314)|........ (78,570)..veveene (1) (L] S (1] 4,33 oo 0005 ............
EQUITY OPTION COLLAR
SPX @6120 08/20/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXBOXS vvvveevevee [ eeveeeeeieieeeieeeine EXh 5 oo Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/20/2027 |............ 100 |oveveeene 612,000.....5452 / 6788 [......cveuenee (1] [CI% 75 (1)l R (11,197 e o (11,197)].......... [CXIC0)) (1] (L] (1] 3,267 | v 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @6468 09/17/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXB0Z0 v [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 09/17/2027 |............ 109 |oveereene 704,958 |.....5606 / 7329 |....ecvenvenee. 0. (110,912)f. v 0. (148,000)( ...vevveves foonnen (148,009)|......... (37,097)+eveveveeienne (1) (L] S (1] 3,888 [ .o 0005 ............
EQUITY OPTION COLLAR
SPX @6151 10/15/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXBRA8 ..vvvevies [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 10/15/2027 |............ 108 |ovevveene 664,308 |......5800 / 6502 |.....coenenee. (1] [CLHOE)) (I - (62,001)]+eveveees Jorrenn (62,001)f......... (12,996)] v evvvenenee (1] (L] (1] KNzl - 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @7091 10/15/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBR7T ..o Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 10/15/2027 |.... 23,371,936 |.....4507 / 9675 |v.vevreverrennn O [onne (7,328,590)|... .0 ... (10,517,752)... ... (10,517,752) 132,889
EQUITY OPTION COLLAR
SPX @7059 11/19/2027 | Index Linked Annuities GOLDMAN SACHS
BHFSXBRI7 vovvvevves [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 11/19/2027 |....eveeee L1 571,779).....5935 / 8183 |.....cvenenee. (1] [CLTRLEL)) I (1)l R (125,972)] covvevees |orrnne (125,972)......... (40,773)c.vevenne (1] (L] (1] 3,369 | oo 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @7389 12/17/2027 | Index Linked Annuities GOLDMAN SACHS
BHESXBRCO .vvvveeeeves [ eoveeeieiiieiiieeine Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 . 03/27/2026 |. 12/17/2027 ... I3 - 546,786 |.....6006 / 8772 |....ecvrnenee. () JCL:KLY) 0. (127,537)| s vevevenes feorne (127,537)|.......... (46,702)(..veveeeene (1) (L] S (1] 3,310 | veene 0005 ............
EQUITY OPTION COLLAR
SPX @6926 01/21/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSKBRGT .vvvevvevens [ erererereeeeeeieieeneens EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 01/21/2028 |............ 129 |eeeee 893,454 |.....5987 / 7865 |..vevvvennnen (1) R (122,570)..vceevene (1)l R (171,581)] oo [ (171,581)]......... [CERVIRD) R (1] (L] (1] 5,583 | oo 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @7541 01/21/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBRUS oo [ eeveieieieieese Exh 5 e Equity/Index | INTERNATIONAL ...... 1I22LROWP2IHZNBBBKS28 . 03/27/2026 |. 01/21/2028 |.......... 3,057 |...... 23,052,837 |....4554 / 10528 |....cvneeenne 0]....(6,840,574)....curveeennn 0]-....(9,857,380)] «.cvevene foren (9,857,380)|......(3,016,806)]......c.veeve (1) (L] S () 144,06 | oo 0005 ............
EQUITY OPTION COLLAR
SPX @6793 02/18/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSKBRMS ....vveveve [ ereerereeeeeeieieeeens EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 02/18/2028 |............ RAT P 787,988 |.....6014 / 7572 [..uevruinnne (1] [CL:07)) (1)l R (130,658)[ .vvvvveves [oenen (130,658)].......... (33,996)]-vevvvenenne (1] (L] (1] 5,003 coveeene 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @6342 03/17/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBRPT . [ eeveieieciece Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 03/17/2028 |............ 187 |oveve. 1,185,954 .....5694 / 6990 |......vovenennn 0. (146,690)[......cveneene 0. (185,590) vvevvevs forrnn (185,590)|.......... (38,900))-.veveeeene (1) (L] S (1] 7,766 | cveenen 0005 ............
EQUITY OPTION COLLAR
SPX @5950 04/21/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSXBRVB ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 04/21/2028 |............ 140 | 832,930 .....5312 / 6587 |-..vevrennnes (1) R (116,290)f..cvevenee (1)l R (141,250) ... (141,250)|.......... (24,980)]-vevvvenne (1] (L] (1] 5,604
EQUITY OPTION COLLAR
SPX @7158 04/21/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBRY2 vovveeeee [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1I22LRONP2IHZNBBBKS28 . 03/27/2026 |. 04/21/2028 |.......... 3,899 |...... 27,907,093 ... 4251 / 10064 |................ 0. (9,812,172)) v 0]... (13,578,348)] ...vnvee ... (13,578,348).....(3,766,176)[......cvennnee (1) (L] S (o) - 187,775 | vvevenene 0005 ............
EQUITY OPTION COLLAR
SPX @6489 05/19/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSXBRZO v.vvvevies [ erererenieieieieieeeens EXh 5 .o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 05/19/2028 |............ 129 |eeeee 837,081.....5831 / 7147 [covevrviinnne (1] (98,819)..veveenne (1)l B (125,837)| cvevvvens [eoee (125,837)........ (27,018))..vceee (1] (L] (L] 5,750 | eevenenne 0005 ...ooeee.
EQUITY OPTION COLLAR
SPX @6814 06/16/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSX6S21 oo [ oo, Exh 5 ........ Equity/Index | INTERNATIONAL ...... 1I22LRONP2IHZNBBBKS28 _|. 03/27/2026 |. 06/16/2028 |.............. 98] 667,772].....6003 / 7625 |................ o) R (84,575) v 0]...... [GEEIK:75)) P (111,821)......... (27,246).cvcvvvnne (] P [ N o) P 4,680 [ .oovnnnn 0005 ............




STATEMENT AS OF JUNE 30, 2026 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

¢5'903

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)
EQUITY OPTION COLLAR
SPX @7088 07/21/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBSB8 .vevevvevee [ eevererieiiieiieie EXh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/21/2028 |............. 105 |oveereeene 744,188 |.....6293 / 7882 |.ovevnrenee. (o) - (81,808)[..vcuveveneannne 0. (A11,795) cvovvvens feorne (111,795)......... (29,987))cvevvevennnns (1) (L] S (1] 5,31 | veee 0005 ............
EQUITY OPTION COLLAR
SPX @7249 07/21/2028 | Index Linked Annuities GOLDMAN SACHS
BHF5XBS96 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 07/21/2028 |.... 27,776,252/... 3984 / 10513 |.. ... (10,629,586)... .. (14,453,560)] ... .. (14,453,560)|..... (3,823,974)|. 0. 199,345
EQUITY OPTION COLLAR
SPX @7228 08/18/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBSA3 vvvveeeies [ oo Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 . 03/27/2026 |. 08/18/2028 |.............. L 657,748 |.....6414 / 8042 |................ () (69,407)..cveveeeeene () (96,393)] vevevens fornenns (96,393)].......... (26,986))-..veveneenenen (1) (L] S (1] 4,808 ..oeeenn 0005 ............
EQUITY OPTION COLLAR
SPX @7315 09/15/2028 | Index Linked Annuities GOLDMAN SACHS
BHFSKBSES vovevvevrres [ erererereeeeeeeeieeneens EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 09/15/2028 |......eeee L] 577,885).....6583 / 8047 |..ecvrnenene. (1] (52,856)]-vevvvenenne (1] (TEK <175 I (73,97)|........ (21,101) e (1] (L] (1] 4,299 oo 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @7890 10/20/2028 | Index Linked Annuities GOLDMAN SACHS
BHESXBSKT v [ oo Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 . 03/27/2026 |. 10/20/2028 |.......... 3,656 |...... 28,844,012/... 3812 / 11967 |.covevnvenee. 0]... (10,823,245),............... 0]... (14,660,408)]........... ... (14,660,406)..... (3,837, 161)[......cvennnnn. (1) (L] S () 219,176 | wovevee 0005 ............
EQUITY OPTION COLLAR
SPX @6975 10/20/2028 | Index Linked Annuities GOLDMAN SACHS ..6726 / 8359 /
BHFSXBSLY vovevvevvres [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 10/20/2028 |.............. (74 A 467,3715841 e (1] [GETX"S) (1] (50,433)evvvens |ovennen (50,433)]. ..o [0t} (1] (L] (1] 3,551 | e 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @8408 01/19/2029 [ Index Linked Annuities GOLDMAN SACHS
BHESXBSPO .vvveeeeves [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1I22LROWP2IHZNBBBKS28 . 03/27/2026 |. 01/19/2029 |.......... 2,918 |...... 24,533,085 |... 3976 / 12839 |....cuveveenn 0/....(8,358,652)....c0venennnn 0. (11,427,702)] c.vvnee ... (11,427,702)|......(3,069,050)f......c0cnnvee (1) (L] S () 196,223 | .eveneee 0005 ............
EQUITY OPTION COLLAR
SPX @9103 07/20/2029 | Index Linked Annuities GOLDMAN SACHS
BHFSXBST2 vovvverves [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 07/20/2029 |.......... 3,610 [...... 32,861,830 ... 4441 / 13765 |....ocvrnenee. 0/....(9,305,856)]....cvvnnnnnn 0]... (13,047,782)] ..ecvnee ... (13,047,782)].....(3,741,926)[.....covenrnne (1] (L] (1] 287,308 | .oeonnee 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @8912 04/20/2029 | Index Linked Annuities GOLDMAN SACHS
BHESXBSU9 ... Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 03/27/2026 |. 04/20/2029 |.... 33,043,842 ... 4080 / 13743 .. .0 ... (10,437,381)|... ....(14,373,444) ... ...(14,373,444)|.......(3,936,063)|. L0f. 276,870
EQUITY OPTION COLLAR
SPX @9458 11/16/2029 | Index Linked Annuities GOLDMAN SACHS
BHFSXBSZB .vvvovvevere [ erererereeeeieieieeeenes EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 11/16/2029 |.......... 4,607 |...... 43,570,703 ... 4280 / 14635 |....vcvneee. 0. (12,658,193)...cvvvernnen 0 ... (17,494,154) ..cveneeve ... (17,494,154)|.....(4,835,961)|.....ccvenrnnene (1] (L] (1] 400,730 | vevennee 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @9803 02/15/2030 | Index Linked Annuities GOLDMAN SACHS
BHESXBT20 .vveevevee [ oo Exh 5 ... Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 . 03/27/2026 |. 02/15/2030 |.......... 3,130 |...... 30,683,390 ... 4238 / 15368 |................ 0]... (8,816,101)..cerveeenne 0]... (12,125,686)]........... ... (12,125,686)..... (3,309,585)[........cenv.n. (1) (L] S () 202,444 | e 0005 ............
EQUITY OPTION COLLAR
SPX @9002 04/18/2030 | Index Linked Annuities GOLDMAN SACHS
BHFSXBTA6 .. [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 04/18/2030 |.......... 1,441 ... 12,971,162[... 5107 / 12896 [.....voveunee 0. (3,216,743) v 0. (4,543,698)] ..covvns fennen (4,543,698)]....... (1,326,955)[.....ccveneneene (1] (L] (1] 126,473 | oo 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @9552 05/17/2030 | Index Linked Annuities GOLDMAN SACHS
BHESXBTB7 .vvvveeeeee [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1I22LROWP2IHZNBBBKS28 . 03/27/2026 |. 05/17/2030 |.......... 1,316 |...... 12,569,774 ... 5232 / 13871 [..vevevrnnne 0]....(2,860,850)]....c0envenenenn 0. (4,100,893)] c.covevnve fonnen (4,100,893)|...... (1,240,043).....cooveeene (1) (L] S () 123,833 | .eveeee 0005 ............
EQUITY OPTION COLLAR
SPX @9657 06/20/2030 | Index Linked Annuities GOLDMAN SACHS
BHFSXBTAZ .o [ e EXh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 06/20/2030 |.......... 1,211 ... 11,694,627 |....5420 / 13894 [......ovennnee 0/....(2,507,442)]....covvnnnnnn (L) (3,625,932)] «vcvvevenns fonne (3,625,932)]......(1,118,490)[......ovennee (1] (L] (1] 116,585 | vovenne 0005 ...coeee.
EQUITY OPTION COLLAR
SPX @9597 07/19/2030 | Index Linked Annuities GOLDMAN SACHS
BHFSXBTEA .vveveveee [ oo, Exh 5 ... Equity/Index | INTERNATIONAL ...... 1I22LROWP2HZNBBBKS28 . 03/27/2026 |. 07/19/2030 |.......... 1,263 |...... 12,120,380 ....5539 / 13654 [......cvevvee 0. (2,540,903 cvcvveenne 0. (3,675,022)] ceenvevens fonnen (3,675,022)|...... (1,134, 119)]. ..o (1) (L] S () 122,031 | veeeenene 0005 ............
EQUITY OPTION COLLAR
SPX @9079 08/16/2030 | Index Linked Annuities GOLDMAN SACHS
BHF5XBTGY ... Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 |, 03/27/2026 |. 08/16/2030 |............ 983 [ 8,924,166 |....5453 / 12704 |-..veuvvnnnnes 0. (2,029,819)...ccvvvnnnnen 01....(2,871,228) oo | (2,871,224)...... (841,405)[...c.evenee (1] (L] (1) 90,697
EQUITY OPTION COLLAR
SPX @9182 09/20/2030 | Index Linked Annuities GOLDMAN SACHS
BHESXBTKD v [ oo Exh 5 e Equity/Index | INTERNATIONAL ...... 1122LROWP2IHZNBBBKS28 . 03/27/2026 |. 09/20/2030 |............. 454 |....... 4,168,401 ... 5642 / 12721 |-.veuvneenene 0. (892,575)...vevreeene 0.er(1,270,349)] oo fonnen (1,270,349)|........ (377, 774).cv e (1) (L] S (1) R 42,852 | e 0005 ............
EQUITY OPTION COLLAR
SPX @7678 10/18/2030 | Index Linked Annuities GOLDMAN SACHS
BHFSKBTN v [ e EXh 5 .o Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 03/27/2026 |. 10/18/2030 |............ 401 |....... 3,078,878 .....57%4 / 9562 [.....cuvneeee (1) E (638,264))...c.cevenene (1)l B (827,402)[ vevvevenes [ornen (827,402)f........ (189,138)[..cvveveneee (1] (L] (1) 31,938 | coenne 0005 ...ooeee.
EQUITY OPTION COLLAR
SPX @7552 11/15/2030 [ Index Linked Annuities GOLDMAN SACHS
BHESXBTQ7 .voveeveens [ eoreiiiiiiiiicine, Exh 5 ........ Equity/Index | INTERNATIONAL ...... 1I22LROWP2 I HZNBBBKS28 _|. 03/27/2026 |. 11/15/2030 |............ 50 |........ 3,843,968 .....5934 / 9170 [....coovennnes 0]...... (719,318)]. e 0]...... (920,900) vovvvenes fovnnes (920,900)f........ (201,582)).vcovevieenns (] P [ N o) P 40,228 .o 0005 ............




STATEMENT AS OF JUNE 30, 2026 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
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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)
EQUITY OPTION COLLAR
SPX €7250 12/20/2030 | Index Linked Annuities GOLDMAN SACHS
BHFSXBTTT ovveeieeeee | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 12/20/2030 |............. 434 |........ 3,146,500 ..... 8507 / 5993 |...ccevnnnnnnnns 0f...... (507, 771)] e e 0f...... [CRICKK)) I (636,633)....... (128,862)[....ccevevennnn [V [V PO (V)] 33,287 | .oeeven 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX @7003 01/17/2031 | Index Linked Annuities GOLDMAN SACHS
BHFSX6TW4 ... Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 01/17/2031 2,360,011 ..... 6004 / 8002 |.. (327,943)|.... (404,929)| ... (404,929)........ (76,986)|. 0.
EQUITY OPTION COLLAR
SPX 6937 02/21/2031 | Index Linked Annuities GOLDMAN SACHS
BHFEXBUO2 ...ceevveeeee | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 03/27/2026 |. 02/21/2031 |............. K 2,323,728]..... 6037 / 7836 [.eeeeeeeennnnnns 0f...... (296,649)]....cuuneeeenne 0f...... (363,928)]...ccvvvnns founnnnn (363,928)|......... (67,279 eeeeennees [V [V PO (V)] 25,052 | .ooeeeen 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX 6531 03/21/2031 [ Index Linked Annuities GOLDMAN SACHS
BHFEXBU36 .......cevvves | ooeeeemeiiiieeeeeeiiis Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |. 03/21/2031 |............ 405 |........ 2,645,055]..... 5694 / 7368 |....eeivinnnnnn 0f...... (352,119)).cevvveneenns 0f...... (426,230)] .eevvvnnnn founnnns (426,230)]........ (T4 A1) [ [V R Ofienns 28,751 et 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX 6150 04/18/2031 | Index Linked Annuities GOLDMAN SACHS
BHFSXBUT7 .eeveeeeeee | e Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 04/18/2031 |............ 451 |........ 2,773,425]..... 5404 / 6895 |.......euunnnnnn 0f...... (365,525)].ccvvveeeeens 0f...... (436,341)] .cevvvnnns founnnnn (436,341)|........ (70,816)]ccvvveeeeeees [V [V PO (V)] 30,390 | ...cceen 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX 86660 05/16/2031 | Index Linked Annuities GOLDMAN SACHS
BHFOXBUBS ......cevvvees | oo, Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 05/16/2031 |............ 462 |....... 3,076,689 ..... 5795 / 7524 |.....cevvvnnnnnn 0f...... (406,990)(.......cevvnnnns 0f...... (491,746)( .evvnnnnn [ (491,746)|......... (84,756)[.....cccvnnnnnne [ [V R Ofienns 33,981 ..oceen 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX 6882 06/20/2031 | Index Linked Annuities GOLDMAN SACHS
BHFSXBUBB .....eeeeeeeee | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 06/20/2031 |............ 476 |........ 3,275,5%..... 6045 / 7718 [.eeeeeeeennnnes 0f...... (393,736)]-cvvvnneeeeenns 0f...... (476,495)] ...covvnnns founnnnn (476,495)|......... (82,759)]-eveeeeeeennnn [V [V PO (V)] 36,532 .ooeeeen 0005 ..ovvennnnnn
EQUITY OPTION COLLAR
SPX @7261 07/18/2031 | Index Linked Annuities GOLDMAN SACHS
BHFOXBUF ....cevvviees | oo Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |.07/18/2031 |............ 412t 2,991,326 |..... 6318 / 8203 [c.uuuiiiinnnnns 0f...... (363,796)[....ceevevennnnn 0f...... [LEXTGK')) U R (443,639)......... (79,843)).cuveiiiinnnnns [ [V R Ofienns 33,618 .....ennn. 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX 7411 08/15/2031 | Index Linked Annuities GOLDMAN SACHS
BHF5X6UGT ... Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 08/15/2031 |............ 340 |........ 2,519,570 |..... 6427 / 83%4 .. (306, 130)f... (373,755)] ... (373,755)|.........(67,625)|. 0.
EQUITY OPTION COLLAR
SPX 7592 09/19/2031 | Index Linked Annuities GOLDMAN SACHS
BHFOXBUNZ ......ccvvnes | oo, Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 09/19/2031 |............. 299 |......n. 2,269,859|...... 6601 / 8582 [.....cevvvnnnnns 0f...... (263,433))..ccvvnnnnnnns 0f...... (322,287)] «eevvvvnnnn feunnnnn (322,287).cuuenn (58,854))..uuuniiinnnnns [ [V R Ofienns 25,942 .......... 0005 ...ovvnnnnne
EQUITY OPTION COLLAR
SPX 6923 10/17/2031 | Index Linked Annuities GOLDMAN SACHS .. 6752 / 8673 /
BHFSXBUPT ...eeeveeeeee | Exh 5 ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 10/17/2031 |............ 377 |....... 2,610,097 6345 | 0f...... (135, 747). oo 0f...... (267,196)( .evvvnneee foennee (267,196)....... (131,449)]...ceeeenee [V [V PO (V)] 30,048 [ ... 0005 ..ovvennnnnn
PUT OPTION MAR32 SPX P
@ 5000 03/19/2032 Index Linked Annuities
5000. PUT BHFSXLEW7 . | .oeeeeiiiineeeiiiiinnnnns Exh 5 ........ Equity/Index | BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 ). 04/02/2026 |. 03/19/2032 |............ 138 ).......... 728,703]..... 5000 / 5600 [....ccevnnnnnnns 0f...... (114,669))......cccvnnnnns Of.. (89,106)[.eevveeeeen [ (89,106)]........... 25,563 |..ouunnniiinnns [ [0 Ofiiiinnnns A TA T 0005 ...evvnnnnns
0689999999. Subtotal - written options - hedging other - collars 0| (183,338,889) 0 (253,585,598) XXX (253,585,597))  (70,246,709) 0 0 0 4,445,901 XXX XXX
0709999999. Subtotal - written options - hedging other (22,992,605) (185,731,171) 0 (266,146,433) XXX (266,146,433)  (68,542,892) 0 52,934 0 4,445,901 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 (638,941) (1,795, 119) 0 (5,024,924 XXX (5,024,923)  (1,667,568) 0 (1,618) 0 0] XXX XXX
0939999999. Total written options - put options (22,353,664) (597, 163) 0 (7,535,911)) XXX (7,535,913) 3,371,385 0 54,552 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] (183,338,889) 0 (253,585,598) XXX (253,585,597))  (70,246,709) 0 0 0 4,445,901 XXX XXX
0979999999. Total written options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total written options (22,992,605) (185,731,171) o (266,146,433) XXX (266,146,433)  (68,542,892) 0 52,934 0 4,445,901 | XXX XXX
Currency Swap With
CITIBANK NA RCV 5.10
PAY 3.60 07/30/2034 | BMEOPPGA4 ELENIA
BMEOPLURO .............. FINANCE OYJ ............ D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 ). 07/25/2014 |. 07/30/2034 |............... 0]....... 2,688,200 ... 5.1%[3.601%] |...cvvuurirnns [ [ 26,641]........ 401,600 [..ooeeiennn Jovennnnns 436,234 ..o [ 62,300 |....oiiiinnnnnn [0 (V)] 38,225 .......... 100/100 ........




STATEMENT AS OF JUNE 30, 2026 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)

G903

Currency Swap With
CITIBANK NA RCV 4.02 [BMEQWODJ5 ERAC UK
PAY 2.27 02/03/2027 | FINANCE LTD/ EHI
BVEQWODX4 .............. INTERNATI ... D1 . Currency..... CITIBANK NA ........ E5S70DZWZ7FF32TWEFATE  [. 12/04/2014 |. 02/03/2027 |............... 0]..... 8,300,941 .. 4.02%[2.272%] [.....vvvvnnnnnnn [V O [\ ER 78,473 |......... 629,398 |...oeeeees e 635,247 |...oovnninennn (O R 209,017 [cuveeeeeinnns [0 R (1) F 32,076 | .......... 100/100 ........
Currency Swap With
CITIBANK NA RCV 3.73
PAY 2.97 10/15/2035  |BME12ETP5 HEATHROW
BUE12GV6O .............. AIRPORT LTD CLASS A . [D 1 ........... Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA7E  [. 04/15/2015 |. 10/15/2035 |............... 0f..... 11,362,890 .. 3.725%[2.97%] [...vvvvvnnnnnnnn [V O [\ ER 57,028 |...... 1,143,065 [.cevvneees |- 1,859,352 [...oeeveinnnes [0 R 137,060 |...ovveeeennnne [0 R (1) 173,248 | .......... 100/100 ........
Currency Swap With
CITIBANK NA ROV 4.27
PAY 3.68 05/15/2030  [BME13EV06 SOUTH WEST
BUE134325 .............. AIRPORTS LIMITED ..... D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 04/24/2015 |. 05/15/2030 |............... [\ R 1,332,740 .. 4.268%[3.68%] |..........eee.n [V O (1) E 6,971 ........ 166,087 |.vvveeeeees [eurnnens 194,120 [ooeeeeennnnes [\ E 15,646 |...ovveeeennnnn [0 R (1) F 13,120 | ..o 100/100 ........
Currency Swap With
CITIBANK NA ROV 5.11
PAY 5.18 03/13/2040  [72908P9A6 PLENARY
BME10ZOAT .............. HEALTH NORTH BAY ..... D1 Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 04/27/2016 |. 03/13/2040 |............... [\ E 879,270 (.5.105%[5.182%] |................ [V O (1) E 1,641 ... [ L POUUUTRRRI O 48,979 [coveeeeinns [\ E 19,757 | [0 R (1) F 16,280 | .......... 100/99 .........
Currency Swap With
CITIBANK NA RCV 3.94
PAY 3.68 09/20/2027  |BVE26P2Y4 KEYERA CORP
BUE27H2HB ......eovveees [ oo D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA7E  [. 06/20/2017 |. 09/20/2027 |............... 0]...... 5,349,608 .. 3.943%[3.68%] |................ [V O [\ ER 12,008 |......... 343,315 |t e 261,747 [ceveeeens [0 R 175,241 [oooeeeenns [0 R (1) F 29,601 .......... 100/100 ........
Currency Swap With
CITIBANK NA RCV 4.69
PAY 2.55 09/30/2028  |BVE284LX0 SCANDLINES
BUE283I10 .............. APS e D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  [. 07/05/2017 |. 09/30/2028 |............... 0]...... 1,358,558 |.. 4.693%[2.55%] [.....ceeunnnnns [V O (1) E 3,328 |......... 195,673 [.eeeeenis [ [QILCI0)) [\ E U TUN . [0 R (1) F 10,200 | .......... 100/100 ........
Currency Swap With
CITIGROUPINC RCV 3.78

PAY 4.86 10/01/2032

BME297XN1 AUSGRID

BUE297Y83 .............. FINANCE PTY LTD ...... D1 . CITIBANK NA ........ E570DZWZ7FF32TWEFA76 . 08/02/2017 |. 10/01/2032 |......eeeeeeen 0| 4,944,128 |.3.777%[4.857%] |..eevvvvvennnnns (V1) RN | R (13,072)f........ 646,660 |........... [.........512,045 [................ 0...... (160,890)f...eeeeeiieeen O ferereii O s 61,852 .......... 100/100 ........
Currency Swap With

CITIBANK NA RCV 4.09 |BME2C82S8 BROADCAST

PAY 4.97 12/14/2027 | AUSTRALIA FINANCE PTY

BUVE2CBF13 .............. [ D1 . CITIBANK NA ........ ES70DZWZ7FF32TWEFATE  [. 10/17/2017 |. 12/14/2027 |........oeee.o.0 e 4,310,900 |.. 4.088%[4.97%] [....evveeennnnns (18 FURRRRN | R (9,038)......... 496,650 [..ovvvenes |oeennnn 476,595 | 0...... (142,725)). e O e O s 26,022 ..ooeeenn 100/100 ........
Currency Swap With

CITIBANK NA RCV 4.20 |BME2C87KO BROADCAST

PAY 5.17 12/14/2029 | AUSTRALIA FINANCE PTY

BVE2CBF70 .............. [ D1 . CITIBANK NA ........ ES70DZWZ7FF32TWEFATE  [. 10/17/2017 |. 12/14/2029 |...............0 |........ 1,007,320 .. 4.202%[5.17%] |..vvvvreennnns (18 FURRRRN | R (2,669)......... 126,420 [.ooeennnns [ 111,910 | [\ FO (36,330)f.vveeeeiinienn O feriieiii O s 10,206 | .......... 100/100 ........
Currency Swap With

CITIBANK NA RCV 4.51

PAY 3.26 05/31/2033

BVE2DJBED .............. BME2DHPZ6 ANNO 2017 . (D 1 ........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 . 11/09/2017 |. 05/31/2083 |...............0|........ 2,710,591 . 4.512%[3.263%] [.......0vvvnnnne (18 FURRRRN | R 17,972 ... (2,709) +eeeeeee ferreeee 86,225 [eeee [\ E 26,240 [oeveeeeeiii O [ O s 35,661 .......... 100/100 ........
Currency Swap With

CITICORP SECURITIES

MARKETS RCV 3.56 PAY

1.42 02/15/2028 BME2EA707 DIMENSIONAL

BUE2EOZHT .............. FUND ADVISORS LP ..... D1 . CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 11/21/2017 |. 02/15/2028 |........eeeeeni0 |eenneeees 704,100|....3.56%[ 1.42%] |......cvveenns (11 PR | RO 7,602 | 17,580 |.vveeeeees e 28,716 [ [\ R 18,690 |.ooooeeieeeeen O oo O s 4,495 .......... 100/100 ........
Currency Swap With

CREDIT AGRICOLE

CORPORATE AND RCV 4.14

PAY 2.64 06/08/2048 [ BME2K2ER1 WADHAM CREDIT AGRICOLE CIB

BUEK2RIG .............. COLLEGE ...vvvvveennnnes D1 [CUrrency..ee. | eeeeeereeeeiiienea, 1VUV7VQFKU0QSJ21A208  |. 03/08/2018 |. 06/08/2048 |...............0 .ceeenne 2,081,250 |.. 4.143%[2.64%] |....eeeennnns (V) PO | IO 16,326 |.......... 83,550 [..oouvreees |eennnn 576,945 | [\ E 26,700 |-eevveeeeeeenn O e 0 e 48,761 .......... 100/100 ........
Currency Swap With

BARCLAYS PLC RCV 4.82 [BME2NCQF9 SAVILLS

PAY 3.26 06/20/2030  [HOLDING COMPANY

BUE2NCSF7 ........e.... LIMITED .oveeeennees D1 .. BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 05/22/2018 |. 06/20/2030 |...............0........ 2,700,033 ).. 4.824%[3.26%] |.....oeeennnnn. 0)eeeeeeeeeeeea 0 21,702 ].......... 20648 ..o ] 193,010 i, [\ O 3779 i 0 0, 26,917 .......... 100/100 ........




STATEMENT AS OF JUNE 30, 2026 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)

Currency Swap With
CREDIT AGRICOLE
CORPORATE AND RCV 4.74
PAY 2.97 01/15/2049  [BVE2Y7B64 QUEEN MARY CREDIT AGRICOLE CIB
BUE2Y7K23 ... UNIVERSITY OF LONDON [D 1 .o CUPTFENCYcevar | vrenereenereenereeneneas VUV7VOFKUOGSJ21A208  [. 10/31/2018 |. 01/15/2049 |............... (L I 5,740,650 |....4.74%[2.97%] |-.cverrennnnen (1) L S 47,22 |...... (222,750)| v v 1,490,724 |.vevvennee (L 80,100 ovuveveeerenens (L] S () 136,338 | vevennne 100/100 ........
Currency Swap With
BARCLAYS BANK PLC RCV
6.30 PAY SONIA BRSK7ZXA3MBP [ | |} e 6.301% /
04/25/2033 BRSKQUBN2 [ ACQUISITIONS UK LTD . |D 1 ..veenee Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 03/16/2012 |. 04/25/2033 |............... (L I 3,962,500 [(SONIA+355.8BP) [......cvcnvnee (1) L] 4,370 |......... 644,375 [ oo [ 528,459 [..vovvveeenee (L 44,500 [ (L] S (1) R 51,758 | vovevennne 100/100 ........
Currency Swap With UBS
AG RCV 4.56 PAY 6.28 [BMEOMBKT9 GPH FINANCE

08/14/2029 BRSNNBMT3 | CO PTY LTD ............. D1t Currency..... UBS AG ..ocvvvnnnnnnns BFM8T61CT2L1QCEMIKS0 ). 06/11/2014 |. 08/14/2029 |............... [ 469,350 |.. 4.555%[6.28%] [........ceunnnns [ [ (719)......... 122,950 | .ovvennnn o 111,565 | oevenennnens [ (12,975)].eiiiinnnnnns [0 Ofiiiinnnns 4,149) .......... 100/100 ........
1019999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - foreign exchange 0 0 275,786 4,919,623| XXX 7,545,822 0 528,959 0 0 718,909 | XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 275,786 4,919,623| XXX 7,545,822 0 528,959 0 0 718,909 | 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

GG'9039

Currency Swap With
CITIBANK NA RCV 4.44 | BME4ALPTO GREAT

PAY 3.15 11/30/2027  |ROLLING STOCK COMPANY
BHFE7EVHA .............. PLC oo D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 06/26/2026 |. 11/30/2027 |............... [\ R 5,905,100 |.. 4.435%[3.15%] [..vvvvreennnnnns [V O [\ ER 19,860 |......... 175,545 [ oo | 175,545 |......... 175,545 | (1 [0 R (1) F 35174 el 0009 ............
Currency Swap With
CITIGROUPINC RCV 3.75
PAY 1.77 08/17/2027
BUE26BIIA4 ............. BME26GCJ6 SEGRO PLC . [D 1 ........... Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 05/24/2017 |.08/17/2027 |............... [0 R 2,236,000 |... 3.75B[1.77%] [..vvvereeannnns (1 [\ R 21,300 |........ (41,078)[ oo [ (41,078)|.......... 48,439 |.oevviiiiiinns (1 [0 R (1) F 1,892 ..o 0009 ............
Currency Swap With
BARCLAYS BANK PLC RCV
6.48 PAY 6.55 BRSK804TO PEEL PORTS
12/10/2037 BRSKOUCP2 | PP FINANCE LIMITED .. |D 1 ........... Currency..... BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 11/20/2012 |. 12/10/2087 |............... 0...... 2,387,400 |.. 6.475%[6.55%] [...evvrerennnnns [V O [\ ER 1,510 |......... 454,357 | v e 454,357 |.......... 21,756 [oeveeeeeenne (1 [0 R (1) F 40,401 .......... 0009 ............
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 [ IO (2,360)......... T44457 | o 744,457 |........ (17,611)). e (1 [0 R (1) 104,348 | .......... 0009 ............
Currency Swap With
CITIBANK NA RCV 7.01 [BMEOL3SB2 Com -

PAY 6.46 12/05/2033  |Edwardian Hotel Group
BRSLHBIB2 .............. UpSize .iccvverriiiinnnns D1 ., Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 12/02/2013 |. 12/05/2083 |............... o) 4,831,971).. 7.012%[6.46%] |.....ooeennnnn. [0 N [\ 41,252)...... 1,255,271 |vveeeeeen s 1,255,271 ).......... 23,403 ... [0 OO o [/ 65,892 .......... 0009 ............

1139999999. Subtotal - swaps - hedging other - foreign exchange 0 0 91,571 2,588,552 | XXX 2,588,552 251,532 0 0 0 257,707 | XXX XXX

Total Return Swap With
GOLDMAN SACHS BANK USA

R Tot Ret PAY FEDL Index Linked Annuities GOLDMAN SACHS BANK | | | | | S&P 500 /

10/10/2027 BHFANULE | +-vveeerereneeeeeieienns EXh 5 oo Equity/Index |USA wovovevevenrnnnnne KD3XUN7CBT14HNAYLUO2 . 09/30/2024 |. 10/10/2027 |...eevinnee (L) S 4,090,134 |(FEDLO1+-31BP) |[..vvvvuevenen. (L) (L S (69,002)|......... 415,438 | o o 415,438 |......... 248,798 |..vvevnnne. (L] U S [ 23,132 o 0005 ...voveee
Total Return Swap With

GOLDMAN SACHS BANK USA[ | | (e NASDAQ 100

R Tot Ret PAY FEDL Index Linked Annuities GOLDMAN SACHS BANK Stock Index /

10/10/2027 BHF4NI02
Total Return Swap With
GOLDMAN SACHS BANK USA
R Tot Ret PAY FEDL Index Linked Annuities GOLDMAN SACHS BANK .Russel | 2000 /
10/10/2027 BHF4JNIAO Equity/Index KD3XUNZCBT14HNAYLUO2 . 09/30/2024 |. 10/10/2027 |.... ..... 394,588 [(FEDLO1+-438P)
Total Return Swap With
WELLS FARGO BANK NA R
Tot Ret PAY FEDL Index Linked Annuities WELLS FARGO BANK, .Russel | 2000 /
04/10/2028 BHF4NEBB6 | ... . Equi ty/Index ... _KBTHIDSPREMYMCUFXTO9 |. 03/13/2025 |. 04/10/2028 |.... 1,709,882 |(FEDLO1+-64BP)

Equity/Index [USA ................. KD3XUN7CBT 14HNAYLUO2 (. 09/30/2024 |. 10/10/2027 |............... [V FOON 502,327 |(FEDLO1+24BP)  |.....ccceennnnns [V F [V FO (9,8%4)f......... 103,935 |...

........... 2,841

-10005 ...

....260,292 |... -10005 ...
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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)

96903

Total Return Swap With
WELLS FARGO BANK NA R

Tot Ret PAY FEDL Index Linked Annuities WELLS FARGO BANK, | | | | | S&P 500 /

04/10/2028 BHFANEDID [ ..e.vvveveeecececcenne EXh 5 oo Equity/Index |NA .voveveveveninennne KB1HIDSPRFMYMCUFXTO9 . 03/13/2025 |. 04/10/2028 |....eveeveveve (L B 8,180,268 [(FEDLOT+-49BP) |....voveveene (L) (L B (130,535)|......... 874,407 |.eveveeenen |oriaen 874,419 |......... 504,192 |-v.vvvrnnne (L] U S [ 54,562 | oo 0005 ...voveee
Total Return Swap With

VELLS FARGOBANKNAR| | | (0 NASDAQ 100

Tot Ret PAY FEDL Index Linked Annuities WELLS FARGO BANK, Stock Index /

04/10/2028 BHFANEEVY [ ..evuveveeeciciccenne EXh 5 oo Equity/Index |NA .ovovevevenininennne KB1HIDSPRFMYMCUFXTO9 . 03/13/2025 |. 04/10/2028 |.....vuevevee (L) S 2,511,634 [(FEDLOT+3BP)  [oovvveveninee (L) (L) S (46,788)|......... 529,819 | .vvuveen foerernnen 529,819 |......... 413,25 | (L] U S [ 16,759 [ veveeeee 0005 ...voveee
Total Return Swap Withf (| MSCI EAFE -

GOLDMAN SACHS BANK USA PRICE RETURN

R Tot Ret PAY FEDL Index Linked Annuities GOLDMAN SACHS BANK INDEX /

04/10/2028 BHFANJBNT [ ..o EXh 5 oo Equity/Index |USA .ovovevevinnnnnnne KD3XUN7CBT14HNAYLUO2 . 03/13/2025 |. 04/10/2028 |....evenveee (L B 1,218,380 [(FEDLO1+~181BP) |-..veveveene (L) (L S (10,953)..vnvee 38,504 | cvovevenens oo 38,504 |......... [CARETS) (1] U S (L 8,129 [ seoveeee 0005 ...voveee

Total Return Swap With
MORGANSTANLEYCAP | TALSE
RVICE R Tot Ret PAY

FEDL 10/10/2027 Index Linked Annuities MORGAN STANLEY | | | | | S&P 500 /
BHFAIPTT5 e [, Exh 5 ... Equity/Index |CAPITAL SERVICES .. 17331LVCZKOKXST7XV54 |.03/18/2025 |.10/10/2027 |.....cveeeene. L S 279,492 |(FEDLO1+-49BP) |....evveveeeees (1) L S (4,460)]...v..... 29,374 [ e forinns 20,374 ..o 17,264 |ovevreerennn (1) (L] S (1] 1,581 veeene 0005 ............
Total Return Swap With
MORGANSTANLEYCAPI TALSE

RVICE R Tot Ret PAY ) O e e FO e () I I R NASDAQ 100
FEDL  10/10/2027 Index Linked Annuities MORGAN STANLEY Stock Index /
BHFS9BMS7 vovvvevves [ e EXh 5 oo Equity/Index |CAPITAL SERVICES .. 17331LVCZKOKXST7XVS4 |.08/11/2025 |.10/10/2027 |....eveee.. (L) S 2,511,634 |(FEDLOT)  [eceerinne (L) (L S (46,405)|.......... 528,085 |.veveeens |orennnn 528,085 |......... 414,158 [ (L] U] S [ 14,205 | weveernnne 0005 ...voveee

Total Return Swap With
GOLDMAN SACHS BANK USA

R Tot Ret PAY FEDL Index Linked Annuities GOLDMAN SACHS BANK .Russel | 2000 /

10/10/2027 BHFSOBRAT | +-vvevererereereeeeienens EXh 5 e Equity/Index |USA v.voveverveenens KD3XUN7CBT14HNAYLUO2 . 08/11/2025 |. 10/10/2027 |...vvnnee (L B 1,183,765 |(FEDLO1+-66BP) |.....cvvuveee. (1] (L) S (17,614)........ 175,878 | v fornenne 175,878 [......... 137,326 [vvereienne (1] (L] (1] 6,695 | oo 0005 ...coeee.
Total Return Swap Withf (| e MSCI EAFE -

GOLDMAN SACHS BANK USA PRICE RETURN

R Tot Ret PAY FEDL Index Linked Annuities GOLDMAN SACHS BANK INDEX /

10/10/2027 BHFSOA2XD | .-vvmerereeereeieeenens EXh 5 e Equity/Index |USA wvoveverveenene KD3XUN7CBT14HNAYLUO2 . 08/12/2025 |. 10/10/2027 |....eveenene (L B 1,218,380 |(FEDLOT+-176BP) [.....cvvneee. (1] (L S (11,2530 35,771 [ e [ 35,771 [eevnee (20,390 vevvvennee (1] (L] (1] 6,891 coovenee 0005 ...coeee.
Total Return Swap With

BANK OF AMERICANAR [ | (| S&P 500 /

Tot Ret PAY FEDL Index Linked Annuities BANK OF AMERICA NA (FEDLO1+-

10/10/2027 BHFBOANC2 | .vvveveeveveienerienenans EXh 5 oo EQUity/IndeX | eeeeeenvererereeeennne BATYDEBBGKMZOO31MB27 . 08/12/2025 |. 10/10/2027 |....vvueese (L) S 1,704,223 [41.58P) e (1] (L S (27,843)......... 175,230 [ vvrveeees froriane 175,230 |........ 102,607 [.evvveveinnne (1] (L] (1] 9,638 oo 0005 ...coeee.
Total Return Swap Withf (| e MSCI EAFE -

BARCLAYS BANK PLC R PRICE RETURN

Tot Ret PAY FEDL Index Linked Annuities INDEX /

02/10/2027 BHFSONXT [ .vevvveniicieieiiee EXh 5 oo Equity/Index |BARCLAYS BANK PLC  GBGSEF7VJP5IZOUKS573 . 03/31/2026 |. 02/10/2027 |..evevennee (L) S 2,296,225 |(FEDLO1+-160BP) |.....c0vveevee. (1] (L S (19,935)..vcvvee 31,002 | v o 31,002 .......... 31,002 [.evvveriiiene (1] (L] (1] 9,014 vevvene 0005 ...coeee.

Total Return Swap With
BNP PARIBAS SA R Tot

Ret PAY FEDL Index Linked Annuities( | S8P 500 /

02/10/2027 BHFSQNBRS | ...evevvvvnneeieiiinnnnns Exh 5 ........ Equity/Index | BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 03/31/2026 |. 02/10/2027 |............... [ 3,572,989 |(FEDLO1+-44BP) [......cceunnnnns [ [ (47,810)].......... 47,871 [ o 47,871 ... LYAR-TA T [ [0 (V)] I 14,026 | .......... 0005 ...evvnnnnns
1149999999. Subtotal - swaps - hedging other - total return 0 0 (474,431) 3,302,919| XXX 3,302,931 2,202,849 0 0 0 181,134 XXX XXX
1169999999. Subtotal - swaps - hedging other 0 0 (382.860) 5,891,471 [ XXX 5,891,483 2,454,381 0 0 0 438,841 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 0 367,357 7,508,175 [ XXX 10, 134,374 251,532 528,959 0 0 976,616 | XXX XXX
1389999999. Total swaps - total return 0 0 (474,431) 3,302,919 | XXX 3,302,931 2,202,849 0 0 0 181,134 XXX XXX
1399999999. Total swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1409999999. Total swaps 0 0 (107,074) 10,811,094 [ XXX 13,437,305 2,454,381 528,959 0 0 1,157,750 | 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 0 275,786 4,919,623] XXX 7,545,822 0 528,959 0 0 718,909 | XXX XXX
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STATEMENT AS OF JUNE 30, 2026 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)
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 122,057,551 (28,337, 305) (382,860) 248,892,251 | XXX 248,892,256 39,118,195 0 (336,360) 0 14,047,921 [ 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 122,057,551 (28,337, 305) (107,074)  253,811,874] XXX 256,438,078 39,118,195 528,959 (336,360) 0 14,766,830 | XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0004 .... . |Hedges the interest rate risk of liabilities
0005 . . |Hedges the interest rate risks in variable annuities
0009 .... . |Hedges the interest rate risk of assets
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Index Linked
ESUB .ooovees v 15 [ 5,661,188 [S&P500 EMINI SEP 26 [Annuities ............. Exh 5 ........ Equity/Index |.09/18/2026 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...7,462.1134 |...7,548.2500 |............. 36,000 [....oevvnnnnee 36,000 |...ooovnrnnnnnns [N F (V] . [ F 64,602 |.......... 64,602 |........... 340,140 {0005 ..o | e 50
MSCI EAFE INDEX SEP | Index Linked
MFSUB ......o. |oveveiiennnnn 26 |, 4,088,890 [26 .......evvvvriinnnnnns Annuities ............. [Exh 5 ... Equity/Index |.09/18/2026 .| ICE ...........ceeent 5493000F4Z033MV32P92 . |.06/15/2026 .|...3,157.8766 |...3,145.3000 |.... .. (16,350)f........... 145,748 {0005 ........ccooes|eeeeinnnnnnns 50
MSCI EAFE INDEX SEP | Index Linked
MFSUB ........ [eveeeieeeens 94 |........ 14,782,910 26 .....ovvvvvvvnnnnnnns Annuities ............. Exh 5 ........ Equity/Index |.09/18/2026 .| ICE ...........ceeens 5493000F4Z033MV32P92 . |.06/15/2026 .|...3,158.4535 |...3,145.3000 |............. 50,760 [....vvvvennnee 50,760 |..covevreeeennns [N F (V] . [ R (61,821)|........ (61,821)[........... 526,934 10005 ....eevvvvvens ferriiiiiinnnns 50
NASDAQ 100 E-MINI SEP| Index Linked
NOUB .....ooo [vnieiiiiiies L) 3,052,350 |26 ..coooiiiiiiin Annuities ............. Exh 5 ........ Equity/Index |.09/18/2026 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|. 29,858.1108 |..30,523.5000 |............. 47,075 | 47,075 [ [N F (V] . [ F 66,539 |.......... 66,539 |........... 187,960 |0005 ....eevvvveens ferveiiiinnnns 20
RUSSELL 2000 EMINI Index Linked
RTYUB ..ot [eveiiiiiiieens 9 [ 1,370,520 [CME SEP 26 ............ Annuities ............. Exh 5 ........ Equity/Index |.09/18/2026 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...2,982.9056 |...3,045.6000 |.............. 6,750 [ceevveviinnnnns 6,750 |.eoeeeeieennns [N F (V] . [ F 28,212 | 28,212 |l 95,076 {0005 .......ccoeees|eeriiinnnnnns 50
RUSSELL 2000 EMINI Index Linked
RTYUB ..o |oveeeeeeeees 13 [......... 1,979,640 |CME SEP 26 ............ Annuities ............. Exh 5 ........ Equi ty/Index |.09/18/2026 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/15/2026 .|...2,994.8195 |...3,045.6000 |.............. 9,750 |ouevvviiiinnnns 9,750 |.ooeeeieennnns [ P [V A [V 33,007 |.......... 33,007 ..o 137,332 0005 ... i, 50
1539999999. Subtotal - long futures - hedging other 164,375 164,375 0 0 0 114,190 114,190 1,433,190 XXX XXX
1579999999. Subtotal - long futures 164,375 164,375 0 0 0 114,190 114,190 1,433,190 XXX XXX
Index Linked
ESU6 .... T I AP 377,413 | S&P500 EMINI SEP 26 | Annuities ............. |[Exh 5 ........ Equi ty/Index |.09/18/2026 .‘CME .................. SNZ20JLFKBMNNCLQOF39 . ‘.06/15/2026 .|...7,536.5584 |...7,548.2500 588 |, 588 |.ooeiiieeees [ P 0. .. ...585 [............ 22,676 {0005 .......cooeeei]ieiiiiiinnns 50
1609999999. Subtotal - short futures - hedging other 588 588 0 0 0 585 585 22,676 XXX XXX
1649999999. Subtotal - short futures 588 588 0 0 0 585 585 22,676 XXX XXX
1679999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - hedging other 164,963 164,963 0 0 0 114,775 114,775 1,455,866 XXX XXX
1719999999. Subtotal - replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - income generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 164,963 164,963 0 0 0 114,775 114,775 1,455,866 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
O PP FEP PP PPPPPRY (69,519) ..o 234,482 |.vviiiiiiiiiiiiiinnnnns 164,963
Total Net Cash Deposits (69,519) 234,482 164,963
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0005 ..evvneennnns LT LT €T UL G )G I PSPPI
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STATEMENT AS OF JUNE 30, 2026 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY OF NY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 164,963 0 164,963 164,963 0 164,963 1,455,866 1,455,866
BANK OF AMERICA NA ... ... BATYDEBGGKMZO031MB27 . |.... ...9,709,195 |[.... .3,789,283 |... .. 15,840,518 . (2,344,677)).... .. 15,840,518 ....(2,344,676)|.... 3,786,647 |... 171,678 ... .. 168,943
BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 . . 12,165,000 |. 16,435,788 |.. . (1,368,160)|. .2,037,215 16,483,239 (1,368, 160)|. . . 468,972 |.. .. 468,972
BNP PARIBAS .... ROMUWSFPUBMPROBKSP83 . |. . 10,135,502 |[. 14,562,673 |.. . (1,979,136)). 1,005,673 14,562,675 .(1,979,135)). . 335,696 |.. .. 335,695
CITIBANK NA .... ES70DZWZ7FF32TWEFATE . |.... . ..5,757,317 (43,787)|.... ..6,138,937 (42,138)].... . 565,877

CREDIT AGRICOLE CIB .. 1VUV7VQFKUOQSJ21A208 . |.... .. 83,550 . (222,750)].... . 2,067,669 0. . 185,099

DEUTSCHE BANK AG ... 7LTWFZY1CNSX8D621K86 . |. . 959,499 |.. L0 . 959,499 .0 . 104,348 |..

GOLDMAN SACHS BANK USA .. KD3XUN7CBT 14HNAYLUO2 . . . 826,839 |.. L0 . 826,839 .0 49,920 |..

GOLDMAN SACHS INTERNATIONAL . W22LROWP2IHZNBBBKS28 . [evvvvee Yeeeeeeen [ Yo e . .0 .210,577,919 |.. .(247,014,934) . .210,577,919 . (247,014,933)|. .5,362,891 |..

JPMORGAN CHASE BANK N.A. .. THBGLXDRUGQFUS7RNES7 . . 45,466,331 |[. 732,073 48,561,602 |.. . (2,435,375)). 48,561,600 .(2,435,376)). . 975,039 |..

MORGAN STANLEY & CO INTL. PLC . . 4PQUHN3JPFGFNF3BB653 . |. 143,352,078 |. ,224,934 201,190,334 |.. (10,956,614)). . 201,190,322 (10,956,615)|. .2,910,338 |..

MORGAN STANLEY CAPITAL SERVICES . 17331LVCZKOKXST7XVS4 . [.oovveeees Yeooeniin [ Yo i 1,206,352 | L557,459 i 0] L557,459 | i 0f .. 15,786 |..

NOMURA GLOBAL FINANCIAL PRODUCTS INC . 0Z3V05H2G7GRS05BHJIT . |. ..2,919,057 |.. .(105,989)|. ..2,919,057 (105,989)|. .3,522,627 |..

UBS AG ..... BFM8TE1CT2L1QCEMIKSO . |. . 154,934 |.. L0 . 143,549 |. .0 4,149 |..

WELLS FARGO , KB 1H1DSPRFMYMCUFXT09 . ,466, .. ..1,892,221 .. (36,414)].... ..1,892,222 . ,404)].... .. 94,511

0299999999. Total NAIC 1 Designation 237,193,828 68,065,724 520,319,710 (266,507,836) 522,721,504 (266,283,426) 14,766,830

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded) 0 0 0 0 0 0 0 0 0

(266,507 ,836)

3,404,690

(266,283,426)

59,037,438

3,382,258

0999999999 - Gross totals 237,193,828 68,065,724 520,484,673 522,886,467 16,222,696
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 520,484,673 (266,507,836)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2026 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 CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

MIZUHO CAPITAL MARKETS LLC ..... 0V6W8S6QX2D1J857QP30 .. [ Domestic Bond .. . | 052769-AH-9 ... AUTODESK INC CALLABLE NOTES FIXED 2.4% 15/DEC/2031 USD 1000 ... .. 499,350 |... ... 570,000 |... ... 569,044 |....12/15/2031 ...

GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBBBK528 .. | Domestic Bond 718546-AK-0 PHILLIPS 66 CALLABLE NOTES FIXED 4.65% 15/NOV/2034 USD 1000 .3,425,085 .3,553,000 .3,529,178 |....11/15/2034 ..

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBB6KS528 .. | Domestic Bond 219350-BK-0 CORNING INC CALLABLE NOTES FIXED 5.35% 15/NOV/2048 USD 1000 ... 916,196 965,000 .1,265,839 |....11/15/2048 ..

NOMURA GLOBAL FINANCIAL PRODUCTS INC . 0Z3V05H267GRS05BHJI1 .. [ Domestic Bond 58013M-EZ-3 MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.7% 09/DEC/2035 USD 1000 282,787 289,000 331,383 |....12/09/2035 ..

GOLDMAN SACHS INTERNATIONAL W22LROWP2|HZNBBBKS528 .. [ Domestic Bond .. ... |976826-BP-1 WISCONSIN POWER AND LIGHT CO CALLABLE NOTES FIXED 1.95% 16/SEP/2031 USD 1000 .. |[... .4,134,000 |... .4,133,797 |....09/16/2031 ...

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBK528 .. | Domestic Bond .. . | 126408-GY-3 CSX CORP CALLABLE NOTES FIXED 4.1% 15/MAR/2044 USD 1000 .....ceveeemmmnneeeennnnnns ... 486,000 |... ...03/15/2044 ...

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBKS528 .. | Domestic Bond 842400-HF-3 SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 3.65% 01/JUN/2051 USD 1000 . 80,000 ....06/01/2051 ..

NOMURA GLOBAL FINANCIAL PRODUCTS INC . 0Z3V05H267GRS05BHJI1 .. | Domestic Bond 845011-AB-1 SOUTHWEST GAS CORP CALLABLE NOTES FIXED 4.15% 01/JUN/2049 USD 1000 ... 527,000 ...06/01/2049 ..

NOMURA GLOBAL FINANCIAL PRODUCTS INC .... 0Z3VO05H2G7GRS05BHJ91 .. [ Domestic Bond .. ... | 126408-GY-3 CSX CORP CALLABLE NOTES FIXED 4.1% 15/MAR/2044 USD 1000 ... 514,000 |... . ...03/15/2044 ...|.

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBK528 .. [ Domestic Bond .. .|651639-AV-8 ........ NEWMONT CORP CALLABLE NOTES FIXED 5.45% 09/JUN/2044 USD 1000 .1,890, .1,934,000 |... 2,323,722 |....06/09/2044 ...

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBB6KS528 .. | Domestic Bond 701094-AN-4 PARKER-HANNIFIN CORP CALLABLE NOTES FIXED 3.25% 14/JUN/2029 USD 1000 . .1,216,068 .1,260,000 .1,258,699 |....06/14/2029 ..

NOMURA GLOBAL FINANCIAL PRODUCTS INC . 0Z3V05H267GRS05BHJI1 .. [ Domestic Bond 63111X-AB-7 NASDAQ INC CALLABLE NOTES FIXED 3.25% 28/APR/2050 USD 1000 .......... 119,532 ... 177,000 171,338 |....04/28/2050 ..

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBKS528 .. [ Domestic Bond .. 845011-AB-1 SOUTHWEST GAS CORP CALLABLE NOTES FIXED 4.15% 01/JUN/2049 USD 1000 .5,276,679 .6,712,000 .6,709,059 |....06/01/2049 ..

WELLS FARGO BANK NA ... KB1H1DSPRFMYMCUFXTO9 .. [ Government Bond 912797-UX-3 UNITED STATES OF AMERICA BILL ZERO CPN 13/MAY/2027 USD 100 .. .4,838,667 .5,000,000 .4,838,667 |....05/13/2027 ..

GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBB6KS528 .. [ Domestic Bond .. 842400-FZ-1 SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 4.65% 01/0CT/2043 USD 1000 .1,057,159 .1,250,000 .1,434,285 |....10/01/2043 ..

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBK528 .. | Domestic Bond 00287Y-AN-1 ABBVIE INC CALLABLE NOTES FIXED 4.4% 06/NOV/2042 USD 1000 ... 981,441 .1,119,000 1,167,948 |....11/06/2042 ..

NOMURA GLOBAL FINANCIAL PRODUCTS INC . 0Z3V05H2G7GRS05BHJ91 .. [ Domestic Bond 718546-AK-0 PHILLIPS 66 CALLABLE NOTES FIXED 4.65% 15/NOV/2034 USD 1000 430,907 447,000 444,003 |....11/15/2034 ..

GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBBBK528 .. | Domestic Bond 031162-CF-5 AMGEN INC CALLABLE NOTES FIXED 4.663% 15/JUN/2051 USD 1000 .. 336,904 400,000 511,222 |....06/15/2051 ..

GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBB6KS528 .. | Domestic Bond 052769-AH-9 AUTODESK INC CALLABLE NOTES FIXED 2.4% 15/DEC/2031 USD 1000 ,688,183 .4,210,000 .4,202,940 |....12/15/2031 ..

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBK528 .. | Domestic Bond .. 58013M-EZ-3 MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.7% 09/DEC/2035 USD 1000 695,714 711,000 815,270 |....12/09/2035 ..

MORGAN STANLEY CAPITAL SERVICES LLC 17331LVCZKQKX5T7XV54 .. | Local Authority 873547-HP-1 TACOMA WA WTR REV MUNITAX_BND REV 5.621% Due 12/1/2040 JD1 ..........eeeneeeee 376,671 370,000 370,000 |....12/01/2040 ..

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBK528 .. | Domestic Bond .. 976826-BQ-9 WISCONSIN POWER AND LIGHT CO CALLABLE NOTES FIXED 3.95% 01/SEP/2032 USD 1000 .. .2,036,740 .2,145,000 .2,042,301 |....09/01/2032 ..

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBKS528 .. | Domestic Bond 099724-AH-9 BORGWARNER INC CALLABLE NOTES FIXED 4.375% 15/MAR/2045 USD 1000 ....... .2,473,278 .2,975,000 .3,460, 151 |....03/15/2045 ..

NOMURA GLOBAL FINANCIAL PRODUCTS INC . 0Z3V05H267GRS05BHJI1 .. | Domestic Bond 845011-AB-1 SOUTHWEST GAS CORP CALLABLE NOTES FIXED 4.15% 01/JUN/2049 USD 1000 ... .2,141,489 .2,724,000 .2,722,807 |....06/01/2049 ..

MIZUHO CAPITAL MARKETS LLC .. 0V618S6QX2D1J857QP30 .. [ Domestic Bond .. 976826-BP-1 WISCONSIN POWER AND LIGHT CO CALLABLE NOTES FIXED 1.95% 16/SEP/2031 USD 1000 295,327 ... 341,000 340,983 |....09/16/2031 ..

GOLDMAN SACHS BANK USA KD3XUN7CBT14HNAYLUO2 .. | Local Authority .. ... | 873547-HP-1 TACOMA WA WTR REV MUNITAX_BND REV 5.621% Due 12/1/2040 D1 .....ccovveuuiveeennnnnns ,084,202 |... .1,065,000 |... .1,065,000 |....12/01/2040 ...|.

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBKS528 .. [ Domestic Bond .. . |651639-AY-2 ... NEWMONT CORP CALLABLE NOTES FIXED 2.25% 01/0CT/2030 USD 1000 s 1,100,000 |... ....10/01/2030 ...

MIZUHO CAPITAL MARKETS LLC .. 0V618S60X2D1J857QP30 .. | Domestic Bond 845011-AB-1 SOUTHWEST GAS CORP CALLABLE NOTES FIXED 4.15% 01/JUN/2049 USD 1000 29,088 .... 37,000 ...06/01/2049 ..

GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBB6KS528 .. | Domestic Bond 125523-AH-3 CIGNA GROUP/THE CALLABLE NOTES FIXED 4.375% 15/0CT/2028 USD 1000 ... s .5,000, 000 ...10/15/2028 ..

GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBK528 .. | Domestic Bond .. . | 375558-AX-1 ... GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.8% 01/APR/2044 USD 1000 . s . .2,270,000 |... ....2,434,523 |....04/01/2044 ...

GOLDMAN SACHS INTERNATIONAL .....iiiirunnniiiiiuinniiiiiiinnsisiirsisssescennisseaenannans W22LROWP2|HZNBBBK528 .. [ Domestic Bond ...........cceviiiiivuiiiiiiiiiinniiiiinnnns 00846U-AN-1 ........ AGILENT TECHNOLOGIES INC CALLABLE NOTES FIXED 2.3% 12/MAR/2031 USD 1000 ........ |oeeeeiiiievuuiiiiiinnnns 2,682,849 | 2,987,000 [.iiiiiininiiiiinnnn 2,948,606 |....03/12/2031 ...

0199999999 - Total 49,690,618 55,352,000 56,967,540 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

CITIBANK NA .. ESTODZUZTFF2THEFATE . | CaSN...vvvevuvreseersesessssssssesessssssssssesessnsnsns | <eesssssssesesssnsaes | ceesesesessssssssssmsesssnsasnssssnsessssssssnsesesssnsnssssnsesesasnnsnsnsssnssnssssesesassnnnees .2,675,574 |... 12,675,574 [crvucerecenne DO TN FUUTUSN N [T

NEW YORK AND PRESBYTERIAN HOSPITAL/THE CALLABLE BOND FIXED 4.024% 01/AUG/204

JPMORGAN CHASE BANK N.A. ...oovvvvinnnnnns . THBGLXDRUGQFUS7RNE97 .. | Domestic Bond ... |649322-AA-2 ........ |USD 1000 .5,517,000 |... ... 08/01/2045 ... |.

MORGAN STANLEY CAPITAL SERVICES LLC .. 17331LVCZKQKX5T7XV54 .. | Local Authority .. ... |614148-1B-7 ........ MONTGOMERY TWP 4% 8/1/2034 ......ceeeeeieeeeeeee e e e eeeee e e eeenn e e e eenne e e eennnnees feeeeeeeennneeeeeenneeeeee 3,281 [l 3,000 |... ... 08/01/2034 ... |[.

MORGAN STANLEY CAPITAL SERVICES LLC .. ... |7331LVCZKOKX5T7XV54 .. [Local Authority oo |972631-LL-T7 ........ WIMBERLY 18D 4% 8/15/2033 .....cevvvnniiiiiiiiniiiiiiiie e ssrrnns s sennneees foeneeeeennnneeeeeenenn 9,102 [ 5,000 |... ... 08/15/2033 ....[.

JPMORGAN CHASE BANK N.A. ...ceeevvnnennnns . THBGLXDRUGQFUS7RNE9Y .. | Government Bond .. |912810-RH-3 UNITED STATES OF AMERICA BOND FIXED 3.125% 15/AUG/2044 USD 100 .. ... 08/15/2044 ....[.

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BBE653 .. | Domestic Bond .. ... | 882389-CC-1 TEXAS EASTERN TRANSMISSION LP CALLABLE NOTES FIXED 7% 15/JUL/2032 USD 1000 ..... |... ... 07/15/2032 ....|.

JPMORGAN CHASE BANK N.A. ...ceeeerrnennnns . THBGLXDRUGQFUS7RNE9Y .. | Domestic Bond .. ... | 053015-AK-9 AUTOMATIC DATA PROCESSING INC CALLABLE NOTES FIXED 5% 07/MAY/2036 USD 1000 .... ... 05/07/2036 ... |[.

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. | Domestic Bond .. ... |539830-B0-1 ... LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 2.8% 15/JUN/2050 USD 1000 ... 06/15/2050 ...

JPMORGAN CHASE BANK N.A. ...oeeevrrninnnns . THBGLXDRUGQFUS7RNE9Y .. | Domestic Bond .. ... |91324P-DF-6 ... UNITEDHEALTH GROUP INC CALLABLE NOTES FIXED 3.75% 15/0CT/2047 USD 1000 . ... 10/15/2047 ...

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. |Domestic Bond . | 532457-0P-0 ... ELI LILLY & CO CALLABLE NOTES FIXED 5.6% 20/MAY/2056 USD 1000 ... 05/20/2056 ....[.

JPMORGAN CHASE BANK N.A. .....cceeenn . THBGLXDRUGQFUS7RNE9Y .. | Government Bond 912810-TL-2 UNITED STATES OF AMERICA BOND FIXED 4% 15/NOV/2052 USD 100 ..... ... 11/15/2052 ..

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond 512807-AU-2 LAM RESEARCH CORP CALLABLE NOTES FIXED 4% 15/MAR/2029 USD 1000 .. ... 03/15/2029 ..

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond .. . | 681919-BB-1 OMNICOM GROUP INC CALLABLE NOTES FIXED 2.45% 30/APR/2030 USD 1000 .. ... 04/30/2030 ....|.
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WELLS FARGO BANK NA ...eeeeeeeee e e e ee e e e e e e e e e e e e e e e e n e e e e ennnas KB1H1DSPRFMYMCUFXTO9 .. [ Government Bond .........ceeeeeveemereemmmnnaneeennnnnns 91282C-EP-2 ........ UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/MAY/2032 USD 100 .....cevvumneeeeenn fooeeeeemmiieecceeieeccee [ PP 100 [ooeeeeiinnnnn D, 0.0 ST ... 05/15/2032 ...|....... | I

JPMORGAN CHASE BANK N.A. .ottt THBGLXDRUGQFUS7RNESY .. | Government Bond .........ccoeevvvvniiiiiinnnninniinnnnns 912810-UM-8 ........ UNITED STATES OF AMERICA BOND FIXED 4.75% 15/AUG/2055 USD 100 ......ccceevvvnnivins fooonreiiiiniiniieciniianns 84,214 |oovveiiiiiii 84,300 |..cvuunnnnnnns P,9. % TR .. 08/15/2055 ...|...... IV.......
DOMINION ENERGY SOUTH CAROLINA INC CALLABLE BOND FIXED 6.05% 15/JAN/2038 USD

JPMORGAN CHASE BANK N.A. ...oovvvvvnnnnnns . THBGLXDRUGQFUS7RNE97 .. | Domestic Bond .. . |837004-CB-4 ........ [1000 ...01/15/2038 ... [.

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. | Domestic Bond 03073E-Ali-5 CENCORA INC CALLABLE NOTES FIXED 4.85% 15/DEC/2029 USD 1000 ... .. 12/15/2029 ..

MORGAN STANLEY CAPITAL SERVICES LLC 17331LVCZKQKX5T7XV54 .. | Domestic Bond 007903-BH-9 ADVANCED MICRO DEVICES INC CALLABLE NOTES FIXED 4.212% 24/SEP/2026 USD 1000 09/24/2026

GOLDMAN SACHS BANK USA ... KD3XUN7C6T14HNAYLUO2 .. | Cash... . R FEPPPPPPPRRRN . < | I [1[1 1 EEURRPPRRRRRPPPPN . . | 1111 FRRRRRRUID, 9.9 G R

WELLS FARGO BANK NA ...... KB1H1DSPRFMYMCUFXTO9 .. [ Government Bond 91282C-PF-2 UNITED STATES OF AMERICA NOTES FIXED 3.75% 31/0CT/2032 USD 100 ....eeuuvvviinnnnns fonreriiiiiiieecciiiieeeees 10/31/2032

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. | Domestic Bond .| 00287Y-AR-0 ........ ABBVIE INC CALLABLE NOTES FIXED 4.5% 14/MAY/2035 USD 1000 1,118,979 |... .. 05/14/2035 ... [.
ONCOR ELECTRIC DELIVERY CO LLC CALLABLE NOTES FIXED 3.75% 01/APR/2045 USD 100

JPMORGAN CHASE BANK N.A. ...coeevvnnnnnnns . THBGLXDRUGQFUS7RNE9Y .. | Domestic Bond .. . |68233J-8B-9 ... ... 329,437 |... ... 04/01/2045 ....|.

MORGAN STANLEY CAPITAL SERVICES LLC 17331LVCZKQKX5T7XV54 .. | Domestic Bond 30225V-AJ-6 EXTRA SPACE STORAGE LP CALLABLE NOTES FIXED 5.7% 01/APR/2028 USD 1000 ..15,480 ... 04/01/2028 ..

CITIBANK NA ..oeeenneeeee E570DZWZ7FF32TWEFA76 . [Domestic Bond .. 254687-DK-9 WALT DISNEY CO/THE CALLABLE NOTES FIXED 3.375% 15/NOV/2026 USD 1000 779,303 ... 11/15/2026 ..

BANK OF AMERICA NA . BATYDEBBGKMZ0031MB27 . | Government Bond 91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 .... 766,922 ... 08/15/2030 ..

DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . [ Domestic Bond .. 16876B-AA-0 CHILDREN'S HOSPITAL CORP/THE CALLABLE BOND FIXED 4.115% 01/JAN/2047 USD 1000 278,195 ... 01/01/2047 ..

MORGAN STANLEY & CO INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. .|031162-CW-8 ........ AMGEN INC CALLABLE NOTES FIXED 2.3% 25/FEB/2031 USD 1000 ........vvvvvivvnnnninnnnns .5,213,039 |... .. 02/25/2031 ....[.

BNP PARIBAS . ROMUWSFPUBMPROSK5P83 .. . 210,135,502 oo 10,135,502 o bl XXX s

MORGAN STANLEY CAPITAL SERVICES LLC .. 17331LVCZKQKX5T7XV54 .. | Domestic Bond ... | 25179\-BD-4 .. | DEVON ENERGY CORP CALLABLE NOTES FIXED 5.25% 15/0CT/2027 USD 1000 . ... 10/15/2027 ... |.

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond .. ...|654106-AK-9 ........ NIKE INC CALLABLE NOTES FIXED 2.85% 27/MAR/2030 USD 1000 ... 03/27/2030 ....|.

DEUTSCHE BANK AG TLTWFZY1CNSX8D621K86 . [ Domestic Bond .. ...|191216-DP-2 ........ | COCA-COLA CO/THE CALLABLE NOTES FIXED 2.25% 05/JAN/2032 USD 1000 ... ... 01/05/2032 ....[.

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. .[291011-BM-5 ........ EMERSON ELECTRIC CO CALLABLE NOTES FIXED 2.75% 15/0CT/2050 USD 1000 .. ... 10/15/2050 ...

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond 713448-BP-2 PEPSICO INC CALLABLE NOTES FIXED 5.5% 15/JAN/2040 USD 1000 ........ ... 01/15/2040 ..

DEUTSCHE BANK AG .... . 7TLTWFZYICNSX8D621K86 . [Domestic Bond 023135-BJ-4 AMAZON.COM INC CALLABLE NOTES FIXED 4.05% 22/AUG/2047 USD 1000 .. 385,506 ... 08/22/2047 ..

JPMORGAN CHASE BANK N.A. . THBGLXDRUGQFUS7RNE97 .. | Domestic Bond 819892-AL-4 SHARP HEALTHCARE CALLABLE BOND FIXED 2.68% 01/AUG/2050 USD 1000 . 496,176 ... 08/01/2050 ..

WELLS FARGO BANK NA ... . KB1H1DSPRFMYMCUFXTO9 .. [ Domestic Bond 713448-EG-9 PEPSICO INC CALLABLE NOTES FIXED 7% 01/MAR/2029 USD 1000 .... 340,714 ... 03/01/2029 ..

JPMORGAN CHASE BANK N.A. . THBGLXDRUGQFUS7RNE9Y .. | Government Bond 912810-UA-4 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2054 USD 100 ... 05/15/2054 ..

JPMORGAN CHASE BANK N.A. ..... . THBGLXDRUGQFUS7RNE9Y .. | Government Bond .. |912810-RJ-9 ........ | UNITED STATES OF AMERICA BOND FIXED 3% 15/NOV/2044 USD 100 ... 11/15/2044 ... [.

MORGAN STANLEY CAPITAL SERVICES LLC 17331LVCZKQKX5T7XV54 .. | Local Authority .. ... |041807-LQ-9 ........ ARLINGTON HGR EDU FIN 4/13/% 8/15/2049 ... 08/15/2049 ....[.

NOMURA GLOBAL FINANCIAL PRODUCTS INC .... 0Z3V05H267GRS05BHJI1 .. [ Domestic Bond ... | 745332-CG-9 ... PUGET SOUND ENERGY INC CALLABLE BOND FIXED 4.3% 20/MAY/2045 USD 1000 ... ... 05/20/2045 ....|.

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ... |882484-AC-2 TEXAS HEALTH RESOURCES CALLABLE NOTES FIXED 2.328% 15/NOV/2050 USD 1000 .. ... 11/15/2050 ...

MORGAN STANLEY & CO INTERNATIONAL PLC ... . 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. . | 20030N-CJ-8 .. | COMCAST CORP CALLABLE NOTES FIXED 3.9% 01/MAR/2038 USD 1000 .. 03/01/2038 ...

WELLS FARGO BANK NA ..eeeniiiiiiiie e e KB1H1DSPRFMYMCUFXTO9 .. [ EQUItIes ..eeuuviivirruiiiiiiiiinee e 24906P-10-9 ........ DENTSPLY SIRONA INC COMMON STOCK USD 0.01 ...ovvvvvenniiiiiiiiiieiiiiineecciiiinens feenneeeeiiineeceeniineeennn 33 [l 3 e L AR X
CHILDREN'S HOSPITAL OF PHILADELPHIA/THE CALLABLE BOND FIXED 2.704% 01/JUL/2050

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond 16877P-AA-8 ........ S R 843,024 |..ovviiiiiiiis 1,310,000 .. 07/01/2050 ...

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. . | 59562v-BD-8 ... BERKSHIRE HATHAWAY ENERGY CO CALLABLE NOTES FIXED 5.15% 15/NOV/2043 USD 1000 .. |... .2,873,942 |... .3,000,000 |... ... 11/15/2043 ...[.

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond 001306-AC-3 AHS HOSPITAL CORP CALLABLE BOND FIXED 2.78% 01/JUL/2051 USD 1000 ........ .2,265,782 .3,620,000 ... 07/01/2051 ..

DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . | Domestic Bond 742718-FG-9 PROCTER & GAMBLE CO/THE CALLABLE NOTES FIXED 2.8% 25/MAR/2027 USD 1000 ..39,955 ... 03/25/2027 ..

MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond 66988A-AH-7 NOVANT HEALTH INC CALLABLE BOND FIXED 3.168% 01/NOV/2051 USD 1000 .... .6,637,740 ... 1170172051 ..

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond .. . | 369550-BH-0 ... GENERAL DYNAMICS CORP CALLABLE NOTES FIXED 4.25% 01/APR/2040 USD 1000 .. .6,904,190 |... .. 04/01/2040 ...
ENTERPRISE PRODUCTS OPERATING LLC CALLABLE NOTES FIXED 4.2% 31/JAN/2050 USD

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. | Domestic Bond . | 29379v-BI-2 . [1000 .1,659,806 |... .. 01/31/2050 ...

MORGAN STANLEY CAPITAL SERVICES LLC 17331LVCZKQKX5T7XV54 .. . ... 550,000 |... ... 550,000 |...

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. ...|902917-AH-6 ........ | WASTE MANAGEMENT INC CALLABLE NOTES FIXED 7% 15/JUL/2028 USD 1000 .... .1,186,557 |... 1,100,000 |... ... 07/15/2028 ... |.

JPMORGAN CHASE BANK N.A. ...oovvvvvnnnnnns .... THBGLXDRUGQFUS7RNE97 .. . [912810-TT-5 ........ UNITED STATES OF AMERICA BOND FIXED 4.125% 15/AUG/2053 USD 100 ... 326,938 |... ... 363,600 |... .. 08/15/2053 ....[.

JPMORGAN CHASE BANK N.A. ..... .... THBGLXDRUGQFUS7RNE97 .. . . 24,433,000 |... .. 24,433,000 |..eoennereec s XX s

JPMORGAN CHASE BANK N.A. ..... . THBGLXDRUGQFUS7RNE97 .. | Domestic Bond ... | 882508-BD-5 TEXAS INSTRUMENTS INC CALLABLE NOTES FIXED 4.15% 15/MAY/2048 USD 1000 .. ... 05/15/2048 ....[.

CITIBANK NA ... [E570DZWZ7FF32TWEFA76 . | Government Bond .. |91282C-DJ-7 ... UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/NOV/2031 USD 100 . ... 11/15/2031 ... |.

JPMORGAN CHASE BANK N.A. .. . THBGLXDRUGQFUS7RNE97 .. | Government Bond . [912810-UC-0 ... UNITED STATES OF AMERICA BOND FIXED 4.25% 15/AUG/2054 USD 100 .... .. 08/15/2054 ....[.
ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES

MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond . | 03522A-AH-3 ........ [FIXED 4.7% 01/FEB/2036 US ... 02/01/2036 ... |.

CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Government Bond 91282C-EB-3 UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 . ... 02/28/2029 ..

CITIBANK NA . E570DZWZ7FF32TWEFA76 . | Government Bond .. 91282C-FL-0 UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/SEP/2029 USD 100 . ... 09/30/2029 ..

JPMORGAN CHASE BANK N.A. . THBGLXDRUGQFUS7RNE9Y .. | Government Bond .. 91282C-AE-1 UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 . ... 08/15/2030 ..

JPMORGAN CHASE BANK N.A. ..... . THBGLXDRUGQFUS7RNEYY .. | Government Bond . [912810-TS-7 ........ UNITED STATES OF AMERICA BOND FIXED 3.875% 15/MAY/2043 USD 100 ... 05/15/2043 ....|.
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WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. [ Government Bond .........ceeeeeveemereemmmnnaneeennnnnns 912810-UB-2 ........ UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2044 USD 100 .......ccemvuueeeee fooneeeeemmniieeeeeennns 1,347,399 oo 1,373,600 [...ccvvnnnnn D, 0.0 ST .. 05/15/2044 ...
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. [ Equities . [67011P-10-0 .. DNOW INC COMMON STOCK USD 0.01
NOMURA GLOBAL FINANCIAL PRODUCTS INC . 0Z3V05H2G7GRS05BHJI1 .. [ Government Bond 105181-1R-A JAPAN BOND FIXED 1.3% 20/SEP/2030 JPY 50000 .... .. 308 09/20/2030
JPMORGAN CHASE BANK N.A. . THBGLXDRUGQFUS7RNE9Y .. | Government Bond 912810-QC-5 UNITED STATES OF AMERICA BOND FIXED 4.5% 15/AUG/2039 USD 100 .1,923,989 08/15/2039
CREDIT AGRICOLE CIB ... B S g 0T PN 22,150,000 [-oeeevvenneeeeeennennnn2, 150,000 [oevvvnnneed XXX e
JPMORGAN CHASE BANK N.A. . THBGLXDRUGQFUS7RNE97 .. | Domestic Bond 437076-BZ-4 HOME DEPOT INC/THE CALLABLE NOTES FIXED 3.125% 15/DEC/2049 USD 1000 264,742 ... 12/15/2049
BANK OF AMERICA NA BATYDEBBGKMZ0031MB27 . | Government Bond .. . |91282C-CB-5 ... UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 1,239,584 |... .. 05/15/2031 ....[.
INTERNATIONAL BUSINESS MACHINES CORP CALLABLE NOTES FIXED 4.7% 19/FEB/2046 USD
WELLS FARGO BANK NA .. .eeeeeeeeee e e e et e e e e e e e e e e e e e e e e ennnas KB1H1DSPRFMYMCUFXTO9 .. | Domestic Bond 459200-JH-5 ........ 1000 .. e et e e e e e e e e e e e e e n e e e e e e e e e e e nnn e e e e ennnns [eeeeennn e e enne 1,087,088 [..ceeeeeeeeeeeeins 1,173,000 .. 02/19/2046 ...
JPMORGAN CHASE BANK N.A. ..... .... THBGLXDRUGQFUS7RNE97 .. | Domestic Bond ...|010392-FB-9 ... ALABAMA POWER CO CALLABLE NOTES FIXED 6% 01/MAR/2039 USD 1000 .... 89,000 |... ... 03/01/2039 ....[.
JPMORGAN CHASE BANK N.A. ..... . THBGLXDRUGQFUS7RNE9Y .. | Government Bond .. .. |91282C-LV-1 UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/0CT/2029 USD 100 .... ... 762,000 |... ... 10/15/2029 ....|.
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ... | 693506-BR-7 PPG INDUSTRIES INC CALLABLE NOTES FIXED 2.8% 15/AUG/2029 USD 1000 . .. 08/15/2029 ....[.
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. [ Equities ... | 83545G6-10-2 SONIC AUTOMOTIVE INC COMMON STOCK USD 0.071 ...eeveeieeeieenieeeeeenne e eeeenneeeee feeeeeeemmneeeeeeennn 207,446 [ 08,288 [ XX K
MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ... | 369550-BM-9 ... GENERAL DYNAMICS CORP CALLABLE NOTES FIXED 3.625% 01/APR/2030 USD 1000 . ... 04/01/2030 ... [.
MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ... |88579E-AC-9 ... 3\l CO CALLABLE MEDIUM TERM NOTE FIXED 5.7% 15/MAR/2037 USD 1000 s ... 03/15/2037 ....|.
MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond . | 29736R-AG-5 ... ESTEE LAUDER COS INC/THE CALLABLE NOTES FIXED 4.375% 15/JUN/2045 USD 1000 ...... s ... 06/15/2045 ....[.
MORGAN STANLEY CAPITAL SERVICES LLC .. 17331LVCZKQKX5T7XV54 .. | Local Authority 803854-KQ-0 PROVINCE OF SASKATCHEWAN CANADA BOND FIXED 3.25% 08/JUN/2027 USD 1000 .. 170,952 172,000 ... 06/08/2027 ..
MORGAN STANLEY & CO INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond 02079K-BM-8 ALPHABET INC CALLABLE NOTES FIXED 4.8% 15/FEB/2036 USD 1000 ... .2,109, 114 2,100,000 ... 02/15/2036 ..
JPMORGAN CHASE BANK N.A. .....cceennnn . THBGLXDRUGQFUS7RNE9Y .. | Domestic Bond 30303M-8V-7 META PLATFORMS INC CALLABLE NOTES FIXED 5.4% 15/AUG/2054 USD 1000 . ...3,647 .4,000 ... 08/15/2054 ..
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. . | 532457-BY-3 ... ELI LILLY & CO CALLABLE NOTES FIXED 2.25% 15/MAY/2050 USD 1000 .. 05/15/2050 ....[.
CONSOL IDATED EDISON CO OF NEW YORK INC CALLABLE BOND FIXED 4.65% 01/DEC/2048
JPMORGAN CHASE BANK N.A. .. . THBGLXDRUGQFUS7RNE97 .. | Domestic Bond ... |209111-FT-5 ........ USD 1000 . ... 12/01/2048 ...
BANK OF AMERICA NA ... BATYDEBBGKMZO0031MB27 . |Uniform Mortgage Backed Securi ... | 31418D-UG-5 FNVA 30YR UMBS . . .. 15,147,900 |... ... 11/01/2050 ...
JPMORGAN CHASE BANK N.A. ...ooevvvvnnnnnns . THBGLXDRUGQFUS7RNE9Y .. | Government Bond .. .. |912810-SH-2 UNITED STATES OF AMERICA BOND FIXED 2.875% 15/MAY/2049 USD 100 ..........cceunnnnn. ... 106,729 |... ... 147,800 |... ... 05/15/2049 ....[.
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. | Domestic Bond ... | 057224-AZ-0 BAKER HUGHES HOLDINGS LLC CALLABLE NOTES FIXED 5.125% 15/SEP/2040 USD 1000 .... 12,245,504 |... .. 12,500,000 |... ... 09/15/2040 ....[.
MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BBE653 .. | Domestic Bond .. ... |594918-BZ-6 ... MICROSOFT CORP CALLABLE NOTES FIXED 4.1% 06/FEB/2037 USD 1000 . ... 839,606 |... ... 870,000 |... ... 02/06/2037 ...
JPMORGAN CHASE BANK N.A. ...coeevvnnnnnnns . THBGLXDRUGQFUS7RNE9Y .. | Domestic Bond .. ... |983919-AK-7 ... XILINX INC CALLABLE NOTES FIXED 2.375% 01/JUN/2030 USD 1000 ... ... 06/01/2030 ...
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. . | 30231G-BG-6 EXXON MOBIL CORP CALLABLE NOTES FIXED 4.327% 19/MAR/2050 USD 1000 .... ... 03/19/2050 ....[.
DEUTSCHE BANK AG .......... . TLTWFZYICNSX8D621K86 . [Domestic Bond .. 437076-BW-1 HOME DEPOT INC/THE CALLABLE NOTES FIXED 3.9% 06/DEC/2028 USD 1000 . ... 12/06/2028 ..
JPMORGAN CHASE BANK N.A. ..... . THBGLXDRUGQFUS7RNE9Y .. | Government Bond 912810-UB-2 UNITED STATES OF AMERICA BOND FIXED 4.625% 15/MAY/2044 USD 100 ..... ... 525,200 ... 05/15/2044 ..
MORGAN STANLEY & CO INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. 92343V-EA-8 VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 4.5% 10/AUG/2033 USD 1000 . 15,202,398 .. 15,361,000 ... 08/10/2033 ..
JPMORGAN CHASE BANK N.A. ..... . THBGLXDRUGQFUS7RNE9Y .. | Government Bond 912810-SF-6 UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2049 USD 100 .. .1,538,514 .2,054,900 |... ... 02/15/2049 ..
MORGAN STANLEY CAPITAL SERVICES LLC 17331LVCZKQKX5T7XV54 .. | Local Authority 09182T-GM-3 BLACK BELT ENERGY GAS DIST ALA GAS PROJ REV SER G 5% 10/1/2035 .. 10/01/2035
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. [ Equities ... |G6331P-10-4 ... ALPHA & OMEGA SEMICONDUCTOR LTD COMMON STOCK USD .......ccevvunirvrrrmnnnneriirininnns foonnerrvvnnnnnnninnnnnn 185,086 [ooneecennniid 4,207 [ KRR s
CITIBANK NA ... [E570DZWZ7FF32TWEFA76 . | Government Bond .. |91282C-AE-1 ... UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 .... . . ... 08/15/2030 ... [.
JPMORGAN CHASE BANK N.A. .. . THBGLXDRUGQFUS7RNE9Y .. | Government Bond .. |91282C-LF-6 .. | NITED STATES OF AMERICA NOTES FIXED 3.875% 15/AUG/2034 USD 100 .... i ... 418,460 |... ... 08/15/2034 ....[.
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ...|438516-BZ-8 ........ HONEYWELL INTERNATIONAL INC CALLABLE NOTES FIXED 1.95% 01/JUN/2030 USD 1000 ... |... .8,333,964 |... .. 06/01/2030 ... |.
WELLS FARGO BANK NA . KB1H1DSPRFMYMCUFXTO9 .. | Equities . [17243V-10-2 ... CINEMARK HOLDINGS INC COMMON STOCK USD 0.0071 ......cevvuniiiiimnnniiiiiiniiineeeinnnnns
BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 .. | Cash... s
UBS AG ..oovvnnnnnnns BFMBT61CT2L1QCEMIKS0 . | Cash... . . 250,000
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. 539830-BX-6 LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 5.7% 15/NOV/2054 USD 1000 1,331,243 ... 11/15/2054 ..
CITIBANK NA .ovveiniiiiiinnn E570DZWZ7FF32TWEFA76 . | Government Bond 912828-4V-9 UNITED STATES OF AMERICA NOTES FIXED 2.875% 15/AUG/2028 USD 100 .... 782,361 ... 08/15/2028 ..
JPMORGAN CHASE BANK N.A. . THBGLXDRUGQFUS7RNE9Y .. | Government Bond .. 91282C-HP-9 UNITED STATES OF AMERICA NOTES FIXED 1.375% 15/JUL/2033 USD 100 . 997,885 ... 07/15/2033 ..
CITIBANK NA .ovveiniiiiiinnn E570DZWZ7FF32TWEFA76 . [Domestic Bond .. 438516-BL-9 HONEYWELL INTERNATIONAL INC CALLABLE NOTES FIXED 2.5% 01/NOV/2026 USD 1000 . 316,824 ... 1170172026 ..
MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond .. ... | 713448-FG-8 ........ PEPSICO INC CALLABLE NOTES FIXED 2.75% 21/0CT/2051 USD 1000 .....eeunvrevrnnnnnnnnns ... 10/21/2051 ...
MORGAN STANLEY & CO INTERNATIONAL PLC ... 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ...|002824-BG-4 ... ABBOTT LABORATORIES CALLABLE NOTES FIXED 4.75% 30/NOV/2036 USD 1000 . ... 11/30/2036 ...
MORGAN STANLEY & CO INTERNATIONAL PLC ... . 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ...|037735-DA-2 APPALACHIAN PONER CO CALLABLE NOTES FIXED 4.5% 01/AUG/2032 USD 1000 .. ... 08/01/2032 ... |...... IV.......
JPMORGAN CHASE BANK N.A. ...oovvvvvnnnnnns . THBGLXDRUGQFUS7RNE97 .. | Domestic Bond .. ... | 30231G-AW-2 EXXON MOBIL CORP CALLABLE NOTES FIXED 4.114% 01/MAR/2046 USD 1000 .... ... 03/01/2046 ...
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond .. ... | 68235P-AG-3 ONE GAS INC CALLABLE NOTES FIXED 4.5% 01/NOV/2048 USD 1000 . ... 11/01/2048 ...
DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . [ Domestic Bond ... |191216-DK-3 ... COCA-COLA CO/THE CALLABLE NOTES FIXED 2% 05/MAR/2031 USD 1000 . 196,364 |... ... 03/05/2031 ....[.
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. | Government Bond .. .. |912810-UK-2 ........ | UNITED STATES OF AMERICA BOND FIXED 4.75% 15/MAY/2055 USD 100 . .. 1,183 |... ... 05/15/2055 ....|.
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [Domestic Bond .. ...|009158-BA-3 ........ AIR PRODUCTS AND CHEMICALS INC CALLABLE NOTES FIXED 2.8% 15/MAY/2050 USD 1000 . ... .. 05/15/2050 ....[.
WELLS FARGO BANK NA KB1H1DSPRFMYMCUFXTO9 .. [ Equities . [729132-10-0 ... PLEXUS CORP COMMON STOCK USD 0.07 .....eeeveuusiermnnnnaraernnnnaraerennnnasearennnnnaaes fonn
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Collateral Pledged to Reporting Entity

STATEMENT AS OF JUNE 30, 2026 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 (1, V or IV)
MORGAN STANLEY CAPITAL SERVICES LLC ..eeeeeeieeeeeenee e e eeeeeee e e e eeeee e e ennne e 17331LVCZKQKX5T7XV54 .. | Local AUthOFity weveeeeieeeeiiieieeieiee e T4440D-GL-2 ........ KENTUCKY INC KY PUB ENERGY AUTH GAS SUPPLY REV REF-SER C 5% 5/1/2036 .......cccvn [ooreeeemmmiiiiiiiinis 523,337 .. 05/01/2036 ... |....... | I
DEUTSCHE BANK AG .... ... TLTWFZYICNSX8D621K86 . |Domestic Bond . | 30231G-BE-1 EXXON MOBIL CORP CALLABLE NOTES FIXED 2.44% 16/AUG/2029 USD 1000 ... ... 21,007 |... .. 08/16/2029 ... |...... IV.......
BARCLAYS BANK PLC ... . GBGSEF7VJPSITOUKSST3 .. [ CaSN...eeeeeeeeeeeeeeeieeeeeeenie e e eenne e e e eennienes | reeeriniiiiieeriins | oeeeeeiii s e e . 11,180,000 11,180,000 |evvveeneee e XX e
JPMORGAN CHASE BANK N.A. ..... . THBGLXDRUGQFUS7RNE9Y .. | Government Bond 912810-UK-2 UNITED STATES OF AMERICA BOND FIXED 4.75% 15/MAY/2055 USD 100 . 236,735 ... 239,900 ... 05/15/2055 ..
MORGAN STANLEY & CO INTERNATIONAL PLC 4PQUHN3JPFGFNF3BB653 .. [ Domestic Bond .[031162-DT-4 ... AMGEN INC CALLABLE NOTES FIXED 5.65% 02/MAR/2053 USD 1000 . 14,489,291 |... .. 14,801,000 |... ... 03/02/2053 ....|.
0299999999 - Total 237,193,828 263,879,615 XXX




STATEMENT AS OF JUNE 30, 2026 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, 2026 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
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America, NA ............ Charlotte, NC ..oooooeeeeceeee [ ...0.000 (17,081,552)|..
JPMorgan Chase Bank, NA ........ New York, NY ..o [ ...0.000 114,668,534 |..
Truist oo Charlotte, NC ..oooooeeeeceee [ 10,000 | O e O e T e T 25,000,000 |..
US Bank ......cooveeeeeeieeen Minneapolis, MN .. ..0.000 |.. ...3,726,874 |..
Wells Fargo Bank .................... Raleigh, NC ...ccoovoveveveeevees oo |- ..0.000 291,793
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 91,086 90,095 88,737
0199999. Totals - open depositories XXX XXX 0 0 155,628,714 145,049,943 126,694,387
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 0 155,628,714 145,049,943 126,694,387
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0

0599999. Total

155,628,714

145,049,943

126,694,387

E13
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STATEMENT AS OF JUNE 30, 2026 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
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
...................... UNITED STATES TREASURY  TBILL CASH ... iiieeuunniiiiiuunniiiiiusunnissiirssssssiisssasssssessssssssenssssssesessnsssssssssnsnsssssrnssnnssssersssnsssssrsssnnssesresnnnses | oeeeesnnnneeeeeens [eeeeeennss 00/29/2026 coviiviinn Jovvnninnniiiinnnnnnnnnnnnnn3.620 |oonnnnn . 07/28/2026 ceveennns | 831,330,697 v 0 foiiieeeeeen.. . 3,150
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 31,330,697 0 3,150
0489999999. Total - issuer credit obligations (unaffiliated) 31,330,697 0 3,150
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 31,330,697 0 3,150
8589999999. Total cash equivalents (unaffiliated) 31,330,697 0 3,150
8599999999. Total cash equivalents (affiliated) 0 0 0

31,330,697
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