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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. Bonds (SChEAUIE D).....oouvermrrirerrrieririseeeiscsieesiesessesiessssesiessssessssssssessssessesssns | oneesseens 1,677,684,602 | ...oovcvervvrrcrrnerrrerenennen | e 1,677,684,602 | ........... 1,883,041,998
2. Stocks (Schedule D):
2.1 Preferred STOCKS. ... ..t esssessisssssesnins | cossessssessnesssssessnnsssesees | s | e (U SRR
2.2 COMMON SEOCKS. .....vuvrirnrereeisesisissseessssssessesessesssssessesssssssssesssssssssssessesssssessessesss | ssnsssessessassssssssessesssnssesss | sesssssessesssssssssessesssnsnssens | oessessesssssnssessassnssessn (V1
3. Mortgage loans on real estate (Schedule B):
31 FISEIENS oottt sssssnsssnnes | onsssssennns 323,658,419 | .ovooveerereerernneinneinnes | ereereeeinns 323,658,419 | oo 367,916,746
3.2 Other than first IENS.........ccvurvererirceirrieririeeecres s ssssesssessessens | seresessinesssens 8,000,000 | ..coouvvererererirrerinerinees | v 8,000,000 |....oovvrernrenne 8,000,000
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $.
ENCUMDIANCES)....o.vvcveevereeiscsseesiesssssse e ssssessessssesses s sssssssssssssssssesssssssessessnsesssssssnss | essessessessssessessssessessssenses | sessessesssssssessessssesssssnssnses | ersesssssssssessesessssessesn [0 ST
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)....o.vvcveevereerscrseessesssssse s ssssessessssesses s sssssssssssssssssesssssssessessssesssssssnss | essessessessssessessssessessnsenses | sessessessssessessessssessesssssnses | ersesesssssssessesessssesesn [0 ST
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......cviverieicreiieieieisiienieies | eereresisiesiesessssesesnssens | seesessssssesessssssessssensens | oevesesissnssesssesssssssennd [0 U RS
5. Cash ($.....165,371,065, Schedule E-Part 1), cash equivalents ($.....20,612,431,
Schedule E-Part 2) and short-term investments ($.....34,186,894, Schedule DA)...........[ coccorveeeee. 220,170,390 | ..ovvrererveerrveeererieens | cverer0ennnn220,170,390 | oo 156,737,290
6. Contractloans (including §.......... 0 PreMIUM NOLES)......ceurereeeereereereerreeeeseeseeeeeesessessensees | seereressessssssnens 190,588 | ..veveveeeernreneerernerneneis | eevrerneineireneeen 190,588 | i 0
7. Derivatives (SChedUIE DB)..........ccvvuermiirireieiesisssssssessssesssssssssesssssssssessssssssessessesssnsss | svsessessosses 264,307,435 106,818,069
8. Otherinvested assets (SChedule BA)..........c.ceiicieieeeceee et | cresesissesienns 11,055,603 | ...oovovereeeeeecrieieens [ erereiinnnnn 11,085,603 | oo 7,591,307
9. ReCeiVables fOr SECUMLES. ...t enssesstses | eesessieseesenees 1,644,005 | ...cooovvirnincrncreninnns | 1,644,005 | i 818,078
10.  Securities lending reinvested collateral assets (SChedUle DL)........c..cerrrnrrininrnees | rerreerrineneineisessnsinnenes | evrneesssnsensssiesnsnssnnns | eorsenesnsensessssnsensssssenes (01 U
11, Aggregate write-ins for iNVEStEd @SSeLS.........cc.cvviveieirieiesieee e | erseresessesssssaess 444526 | ..o (L]} 444526 | .o, 289,047
12.  Subtotals, cash and invested assets (LINES 110 11)......ovvrerrrerninrnrreiernereseesseneereees | cveveeneens 2,507,155,568 | ....cvevreerrrrireirrineinninns ()N [ 2,507,155,568 | ........... 2,531,212,535
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........cccvveverereeeieieiesireiees [ | ervsseiessseesesssssesens | eevessesssesissesssssssesans (U1 R
14, Investment income due and aCCIUE...........c.veevevereieeiereeese et s sssenaenes | eveeressenssseens 15,464,654 [ ...ovveeveeeereeereeeeens e 15,464,654 |.......cooc.c.. 16,873,157
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............c.. [ ceveeveerrieriinae 596,826 |..ccocvevrerrrnn 301,971 | oo 294,855 | ..o 357,735
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums)..........c.coeereres | verrrernernrennenns (LY 1S R IS 1,652,696 |..ooovrrrrerrrrrrrns (88,336)
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... D).ttt tees sttt es st es st es s s snnss | srtiesies s s seesseesssenss | sreesseessenssensseessenssenssensans | ceevessenses e (O
16. Reinsurance:
16.1  Amounts recoverable from rINSUIENS............cceeveueireeerereeirieeeceeeees e sessesesenens | ceveeererenenns 29,262,929 [ ...coovviereeeeeveceeeeeeiens | e 29,262,929 ..o 22,182,328
16.2 Funds held by or deposited with reinsured COMPANIES............cceevevevrrieesieriererens [ e ieesssissines [ eerevesiesesesessesesesssssens | eeresssesnssssesessssseseenad [0 ST
16.3 Other amounts receivable under reinsurance contracts.............cooceveveeeeeeeeeeeens [ evverereennnnn82,040,994 | oo [ 82,040,994 |................. 89,390,341
17.  Amounts receivable relating to UNINSUIEd PIANS..........c.cviveveicieeesce e iseiesesieses | crvresessssesessssesesessenssnes | creviesisesssessesssssssssssenss | coesssesisssssesesssssesssnns [0 ST
18.1 Current federal and foreign income tax recoverable and interest thereon...........cooeeees [ oo [ | e [0 SR
18.2 Net deferred taX @SSEL..........vwwrrerrrrins e ssnssesees [ coesrenseneonns 75,791,268 |....oovvveenn. 75,791,268 | ..ooovvoervecrirecnnd (U [ 0
19.  Guaranty funds receivable or on depoSit............cccovueveiicveireiciiiresie s | e 300,000 | oo | e 300,000 |..oovvrverererans 300,000
20. Electronic data processing equipment and SOtWArE............c.cvcueievereirceieieieeeseeiesieies | ceveresieesssesessssessssesens | ervevississsssesssesesissesens | eeeriesessisesssesssssseesand (01 S
21.  Furniture and equipment, including health care delivery assets ($.......... 0)eeerereenerreereee | eerreereeneinrensieeeeeneieeees | rrereeiseeesesssens | s [0 O
22. Net adjustment in assets and liabilities due to foreign eXChange rates..........cccvveeeees | eeveveereeeesceeeseeeeeeens | ererieirssseesesiesissenens | eeeeesieeseses s (01 (R
23. Receivables from parent, subsidiaries and affiliates..............cccocovivervevirieieeiieieeeeies [ e 6,745,768 | ..o [ e 6,745,768 |....ccoovveeree 3,384,749
24. Health care (§.......... 0) and other amouNts rECEIVADIE...........cccvuerveuerierseieiesissiseisssienes | covesesiessissesssssssesssenes | cevesesssssssesessssssesesens | oesessssssesisssesssssesessas (V1 R
25. Aggregate write-ins for other-than-invested assets............cccveevereieiceeesieeceeeeieens [ 8747411 | oo 4134 | 8743277 |..ccvvvnnne. 17,026,097
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25)......c.uvverreererirrrieriisiessiessssessesssessseessesessesssesesssenss | evenneeenas 2,727,758,114 | .o 76,097,373 | ........... 2,651,660,741 | ........... 2,680,638,606
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cc.e.| weveeuniee 7,168,202,448 |...ovveveeverceeeereeees | e 7,168,202,448 | ........... 5,979,321,685
28. TOTAL (LIN€S 26 @NA 27)........vvvrreerreiririrecireeriseeeseesisessseesisesssssesesseesssesssessinessssssssnens | ereneeeenns 9,895,960,562 |................. 76,097,373 | ........... 9,819,863,189 | ........... 8,659,960,291
DETAILS OF WRITE-INS
1101. Deposits in connection With INVESIMENES..........c.ccviviieiisieeeeee s | e 44526 | ..o [ e 444526 | ..o 289,047
1102, e
1103 e
1198. Summary of remaining write-ins for Line 11 from overflow page.........ccccoveveveeereeeeieens | v
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 @DOVE).........cccevevrervrrreeiiirieens | v 444526 | .0 | 444526 | ........u.......... 289,047
2501, MISCEIANEOUS........coouvereerrcriririeessesisesesessssessesssessi st ss st sesssesstsssssesnsses | cosessnssessnessnns 7,553,394 | oo 134 | 7,549,260 | ...coovvrrrerrinnns 872,271
2502. Advance Ceded PrEMIUMS..........cvvuereieriieiereessse ettt s bbb sssse s sssessesnsns | sressssessesssenes 1,194,017 | oo [ e 1,194,017 | .o 14,228,534
2503. Receivable from third party administrator. 0. 1,925,292
2598. Summary of remaining write-ins for Line 25 from overflow page.........cocevveeieeerieneviens | covverreirieieseesees 0 | o0 o0 | e 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)..........ccevccniiinisinsciinsiiess | o 8747411 | 4134 | 8,743,277 |..ccovvvvunnce. 17,026,097




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....1,503,645,341 (Exhibit 5, Line 9999999) less $
included in Line 6.3 (including $
2. Aggregate reserve for accident and health contracts (including §.........
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4.  Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 11ess SUm of CoIS. 9, 10 @NG 11).......oviviriiiereieteeesee e sesses s sesss e ens | evsessessssssesesnead 626,852 | ..oocveerereiriieinn 404,941
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of COIS. 9, 10 @NA 11)......ciiuiiiiiiiieieiceis ettt sesesns | cossestesiessssessessssssessessnssnss | sestessessssessessssssessessessssanses
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and unpaid (Exhibit 4, LIN€ 10).........ccvuererverrererens | cereerresieiieessiesesssssesiesiesens | cressesesisssssessssssessessssessenes
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 $
6.2  Policyholders' dividends and refunds to members not yet apportioned (including $..........
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less §.......... 0
discount; including $.......... 0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)...........cccevvvereeveieieieenens | ceevererisesseesessnnas 88,082 | .oveevererernn 109,520
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIBA COMTACES..........cvuueurrieriiiciieissieie st s sttt s bt bbb s b s ntensns | antssssessestensanssestensansssssenses | seessessessasssessessassen s ssensneas
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience
rating refunds of which $
9.3 Other amounts payable on reinsurance, including $
94  Interest Maintenance Reserve (IMR, Line 6)
10. Commissions to agents due or accrued - life and annuity contracts $.....2,190,605, accident and health $...
and deposit-type contract funds §.......... 0.ttt bbb a bbbt b Rt b R b b bR bbbt bR b b st s st bensetennnas | ebesesnaetennterns 2,190,605 | ...coocvervrernnen 4,424,386
11. Commissions and expense allowances payable On reiNSUTANCE SSUMEM............curiuiururrereereeeeseeseesseeseesesssssseeseessesessssssessessesssssessessass | essesssssssssssssessessassssnssns | ressessessnsssssssssassnssessessasens
12.  General expenses due or accrued (EXhibit 2, LINE 12, COL 7)......cvicuiiiieeecieeeee sttt bttt bens | svesssesessansesanns 3,021,345 | oo 1,970,540
13. Transfers to Separate Accounts due or accrued (net) (including $.....(13,542,478) accrued for expense
allowances recognized in reserves, net of reinsured allowances) ..(9,170,116) ....73,256,126
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6) 400,000 598,547
15.1  Current federal and foreign income taxes, including $.....(69,945,112) on realized capital gains (I0SSES)............ccvevvreerrvrrrrreeesierisensens | ervveesersinssssensons 2,632,514 | oo 30,857,154
15.2  Net deferred tax lIADIIIY..........ccoveveiveieciee s sans
16. Unearned investment income.....
17. Amounts withheld or retained by reporting entity as agent or trustee.........
18.  Amounts held for agents' account, including $.......... 0 agents' credit balances
19.  Remittances and itemMs NOt AlIOCALET............c..cucuiuiiieiiiiecc ettt bbbttt
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money §.......... 0 and interest thereon §.......... (|
23. Dividends to stockholders declared and UNPAIM.............ccccuueuiuiiieieiiiieieicisee sttt et ss st
24.  Miscellaneous liabilities:
24,01 Asset valuation reserve (AVR LINE 16, COL 7)......covuiieiiiiieieieieieie ettt bbbt snsenans | suessesssssssessenas 25,948,199 | oo 16,429,710
24.02 Reinsurance in unauthorized and certified ($..........0) COMPANIES...........co.uevverrveeerieeeseesseee e sesessssessssessssssssssssssenss | seesssssssessssssssenes 239,110 | oo 191,892
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) TERINSUIETS.......cvveieeiieireeseisstesse e sssessessessssnss | cosessesssssssessssssesessssessesaens
24.04 Payable to parent, subsidiaries and affiliates... ..11,958,315
24.05  DraftS OUISTANGING. ....ceucuueeueeeceeeeese ettt ss ettt s st sf s s E e E eS8k £ R bR b bbb enbas | £ebsebseesen bt ent et st
24.06 Liability for amounts held under uninsured plans
24,07 FUNdS held UNET COINSUTANCE............cuvueviveiiieiieieesiee ettt bbb bbb s st bbbt bbb ns s 422,698,513 430,823,675
24,08 DEIIVALIVES......couveveecercieceeeiteste e stesaes s s st es s s s s s s bbb et s e e s st bse s e s s bbb s s st be s s bt b st st e sttt s e st st nae 95,411,532 38,814,050
24,09 Payable fOr SECUMHES. .........cvevieeieeicecces ettt ettt s et s st es s bbb e s sttt en s s e bt es s et s s nsesas
2410 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §......... ettt ettt ettt n et rnees
25. Aggregate write-ins for liabilities 139,752,124 89,214,996
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,361,531,608 ...2,102,000,814
27. From Separate Accounts Statement 7,085,430,879 | ............... 5,979,059,730
28. Total liabilities (Line 26 and 27)....... ..9,446,962,487 8,081,060,544
29. Common capital stock............. .2,000,000 ..2,000,000
30, PrEEITEA CAPITAI STOCK. . ... e reureeeeeerereeeireieseese sttt ettt es et es s8££ e84 s8££ e E e E e s e en et e s e st ensantns | SEietsessestansasssessessantansnssente | sesessessantneessentens e sses s st nen
31.  Aggregate write-ins for other-than-special SUMPIUS fUNGS.........c.cciieicieiiccrce et besssesessssnsenns | snresessssssessssssesessnssssnsesersd | sreseeresesissesssessesesssesesnns 0
32.  Surplus notes
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, COL 1)....cuiviieiieeiceiceeeeee e | cvveverinesennns 470,327,949 | .....ccooeune. 442,627,949
34.  Aggregate write-ins for special surplus funds
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... (1) O
362 .. 0.000 shares preferred (value included in Line 30 §.......... (1) ST
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 370,900,702 576,899,747
38. Totals of Lines 29, 30 and 37 (Page 4, LINE 55).........cccuviveeevcieeeieeesee ettt .372,900,702 | .... ..578,899,747
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........cccveviireiieieiieeiie ettt stessss st es st ssss st ssss s ssssenans | sesssesssssanss 9,819,863,189 | ............... 8,659,960,291
DETAILS OF WRITE-INS
2501. Cash collateral reCeived 0N AEIHVALIVES............ccvuiveiiiieieieee ettt sttt bttt et s b en s s ssnsns | 2eves ....136,544,000 | ....... ....84,900,000
2502. Miscellangous...........cccevvvevereererersnerenns 3,118,178 ..3,935,445
2503. Derivative instruments expense payable 379,551
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)..... 139,752,124
3107, oot SRR RS R SRR SRR E SRR E R RS E AR SRR EeRR et s st et as | Hesaestens sttt ettt
3102, ettt a bbb a et be b A AR RSt bA s A S b e s bR S s bR s At s A s A SR s b A s A es st e e s s st s s s st st e s sensntans | eetieseesaestn st st st eeneas
3103. ...
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198) (Line 31 above)
3401. ...
BA02. oA RS ReERE R R SRR E RS RE R R R S R E e R AR n bt ntntans | ensiessessentense s entensnsentents | sen
BA03. et et a et a st bee b A AR e A s A eSS A b e s bR A s bR s At s s A SRt s A s A es st e s e st s s st st essensntans | entieseesaestns et st st et seeneas
3498. Summary of remaining write-ins for Line 34 from overflow page .0
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34 above)




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11) 646,331,268 | ............. (191,244,897)
2. Considerations for supplementary contracts with life CONtINGENCIES. ..........coiviiveiiiiiieiecee et 210714512 | 9,225,897
3. Net investment income (Exhibit of Net Investment Income, Line 17) 17,943,188 | ... .86,097,544
4. Amortization of Interest Maintenance RESEIVE (IMR) (LINE 5)......vuevuiuiieiriiiieiieiicieeis ettt bttt ssssssenns | evsessssssessesnsan 835,083 | ..ccoovererrnn (507,408)
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES..........cucviuiveireiiiriieie et besse s sees | seesesssssenas (68,490,386) | ............. (178,742,583)
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) ...29,338,781 | ... ...103,094,403
7. Reserve adjustments 0N reiNSUIANCE CEABM. ..ottt sttt s bbb ntessesanns | eresssssenans (262,325,761) | ............. (412,332,715)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts | .............. 112,006,019 | ......coo.... 113,041,691

8.2 Charges and fees for depOSIt-tyPe CONMTACES...........c.cciveieiciieie sttt bt bbbt s st s s sansns | snbessessssessessssnsaes 2,628 | oo 14,868

8.3 Aggregate write-ins for MiSCElIANEOUS INCOME.........c.cuiiueiciiiieieieis ettt bbbt ss s s ss bbbt s s bnans | esssssssessenas 25,956,753 | ..ccvrrnen. 26,686,940
0. TOAIS (LINES 110 8.3)....ceueieieciteiiciteiee ettt ettt b st ensnnes | i 572,312,085 | ... ..(444,666,260)
10.  Death BENEAItS. .......urvvrireiicieieie s ..(15,524,507) | ... .26,114,854
11.  Matured endowments (excluding guaranteed annual pure endowments). SO RO e ————————
12. Annuity benefits (Exhibit 8, Part 2, LN 6.4, COIS. 4 + 8)........c.riuriuririiriieieeieeieeieeisesise sttt st esss st ss st et esssenssenssas | sssesssesssness 60,559,221 | ...cevonn 61,735,296
13. Disability benefits and benefits under accident and health CONrACES............c.cucviveiciciiiee ettt | eresessesesnsnes 198,225 | .ovveververe 112,308
14. Coupons, guaranteed annual pure endowments and similar benefits...
15.  Surrender benefits and Withdrawals fOr life CONTTACES............vurereriecrc ettt st aen
16, GTOUD CONVETSIONS.......oceerereseeeeeseeseeseeseeseesessesseeesessessesssessessessesssessesseesssessessastasssessessesssessessessossosssessesseessessessesssssnssessassasssessessassssssssessssnsens
17. Interest and adjustments on contract or deposit-type contract funds | . ..904,973
18. Payments on supplementary contracts with life CONINGENCIES............ovururiirre ettt sttt sestenssnans | eesnsensesnesenes 4,395,059 | ..ocoovrirene 3,686,234
19. Increase in aggregate reserves for life and accident and health CONTACES...........c.eweiuririeecerrieer et ssessenes | eseessesneans 330,039,775 | .oovveenne (917,867,049)
20, TOtaIS (LINES 1010 19)...0uiuuieeieuiisiieieeieesie et ssse s s ss s ss bbb bbbt | enssesssensens 463,837,648 | ... (708,142,727)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

(Exhibit 1, Part 2, LiNE 31, €Ol 1)..u..uuiieriieeiiesiieeiiesisesiesisesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssassssssssssssssssssssssssssnssnssses | sesssenssenssnn® 1,011,098 | tovviveriinnins 63,248,172
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Ling 26.2, COL. 1).......coviuiieiiiireieeieieiiesieesieiesieiesies | cevessesssssssssssesssssssesiesns | eevessessesssssssssssssssssesenns
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1, 2, 3, 4 and 6).......... 162,724,300
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 +2 + 3 + 5)... ...2,228,644
25. Increase in loading on deferred and UnCollected PreMIUMS...........c.rwiererircenrirnireerneireieeneeseesseessesssssssesessssssessessessesssssssssessssssessessessenssessesss | senessnesssssessessenss 10,2200 | wovvereerneeneens (1,322,348)
26. Net transfers to or (from) Separate AcCOUNtS NEt Of FEINSUFANCE. .........covererriirrireieereinrissesereeese et ssssssssessesssssssssessesssssssssessenssnens | sneennsienenn 39 1,458,944 | Lo, 269,681,396
27. Aggregate write-ins for deductions 4,257,164
28, TOAS (LINES 20 0 27)......cuuiveierierieseiiseite sttt s bbbttt s sttt | aniissiians 1,001,585,169 | ............. (307,325,399)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28).............. | ccevveeee. (429,273,084) | ............. (137,340,861)
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30).... | ............. (429,273,084) | ............. (137,340,861)
32. Federal and foreign income taxes incurred (excluding tax on Capital AINS).........c.overuererririrrisnresreeiesissesissssessssssseessesssssssssesssssssssessssssssnes | sresssssssssssens (2,877,181)] oo 32,419,252
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized

capital gains or (I0SSES) (LINE 31 MINUS LINE 32).......ovuiiurririreieriseieisiisiseiss sttt sttt ssesssssssessesssssessansnes | avsesssssns (426,395,903) | ....cvooveeee (169,760,113)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of $.....798,684

(excluding taxes of $.....2,534,850 transferred t0 the IMR)............orv.reeereernesesnesesssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssses | ssssssssssssens 36,282,155 | .ooovrinene 30,632,454
35. NetinCome (LINE 33 PIUS LINE 34).......c.cuieeieieeeiieicretese ettt sttt a sttt s st sae st sttt nses s ten s s tansns | sessessesanes (390,113,748) | ............. (139,127,659)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year (Page 3, LiNg 38, COl. 2).........cocuiuiiieieiriieieie ettt enbenas | oesesssssenans 578,899,747 | .............. 279,205,684
37, Netincome (LINE 35)........cririeriiiireireineessesisesesss s ..(390,113,748) | ... ..(139,127,659)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....33,484,194..........co.ooverieeooecieeeeeee et seeenes | oeeveerieenies 125,088,237 | ...ccovvvevee. 51,886,076
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccveviuiuiiieiieiieeie ettt ss sttt s s bns | sbsessnssssessssineas 876,111 | oo 6,856,563
40. Change in NEt dEfErTEd INCOME TAX..........ruuiereeisieeeee ettt st s st st s bbb bbb bbbt es st s ssennentans | sbn ..71,439,132 ..(3,727,426)
41, Change in NONAAMITEEA BSSES..........eveviriieicteeiie ettt ettt bbbt bbb s bbb s st s benses s banes | oeva 37,851,616) | ..coocveveee. 20,619,026
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............cccviueieiciiice et saens | evessssessesnsenees (47,218) .10,028,546
43. Change in reserve on account of change in valuation basis (INCrease) OF AECTEASE. .........curveuierrererreereireeeneereiseeseesessseesessessssssessesssssssessens | ceee 48,883,677 | o 0
44. Change in asset valuation reSEIVE ...........ccruerereeeneeneieeeneineieeseeseeeenees (9,518,489)| ... ..(1,739,033)
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1).. v | e e ————————
46. Surplus (contributed to) withdrawn from Separate ACCOUNtS AUFING PETIOM...........ruururreererrieireeereereeseesseeseeseeseseseesseessesesessesessensseesessesssssnssees | seeseesessne (151,000,000) | ..ocvvnenven. (86,000,000)
47. Other changes in surplus in Separate ACCOUNES SEALEMENL.............ccoiiiviiiiiteie e astens | sbensesaeseens 151,000,000 | ................ 86,000,000
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:

50.1 Paid in

50.2 Transferred from surplus (Stock Dividend)..

50.3 TTANSTEITEA 10 SUIPIUS......vuveieeeerieiseiieeis st ss st se ettt h et en s
51. Surplus adjustment:

51,1 PAIA IN..ceoe ettt et e b e bbb e e et s et b s bt en bbb aenes

51.2 Transferred to capital (Stock Dividend

51.3 Transferred from capital

51.4 Change in SUrPIUS as @ rESUIL Of FEINSUTANCE. ..........covurereieeieeeeieiss et ssees sttt ss et s st ses st ss st ess s ssessansnssesss | essssssssnes (16,274,346)
52. Dividends to stockholders
53. Aggregate write-ins for gains and I0SSES IN SUMPIUS.........v.ruvrererirrirrirrreeie s ssessss e ssess s ssss s sessessesssessessessssssessessenssnssessessessanssnssnsses | sessssssssssans (24,180,785)

54. Net change in capital and surplus for the year (LINeS 37 throUGh 53).........cvieiiirininerere it ssesssesssssesssssesseessssesssssssssessanes | sssssssesens (205,999,045) | ...cevvenven. 299,694,063
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, LiNe 38)........ccccvvuerrruminrnrieinreiesssieeesssessesssissessssssessasssnssns | sesseesessenes 372,900,702 | .............. 578,899,747
DETAILS OF WRITE-INS
08.301.  Management and SEIVICE fEE INCOME...........c.ucuiuiuririiiieie ittt bbbt bbb st s nbessesnnans | ebsesssassenans 24,170,616 | ......cco....... 24,552,450
08.302.  Miscellaneous...........cccceeereereererenen. ...2,134,490
08.303. oottt bt R E SRR R RS £ SRR £ RS E RSeS| Heetb e eb ettt | eebetb s
08.398.  Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE.........cccceuiireieiiiiieecseie sttt sssssssssessenens | svessensessssssssssesssssssersnsQ | cvsseniesissssesesessssennes 0
08.399.  Totals (Lines 08.301 through 08.303 plus 08.398) (LiNE 8.3 @DOVE)... ... cuuiuurieiriiisieisiisiessiesiesssssss s sss bbb s sssnsssnsssnstns | sesssssssssssns 25,956,753 | .ooooviinii 26,686,940
2701.  Interest credited to reinsurers ...4,257,131

2702, MISCEIIANEOUS........ereeeereircireeeiesieeseeeet et seeseeeseesesbebeeesbebeRf b s8££ E bbbt

2703, et R SRR R SRS

2798.  Summary of remaining write-ins for Line 27 from overflow page. |

2799.  Totals (Lines 2701 through 2703 plus 2798) (LINE 27 @DOVE).......ccuuiviuiieiieiiiisiteseiistesiets it ssssssseessssssessesssssssesssssssssssssensssenssssssensens | evisssssessenas 17,778,054 | ..o 4,257,164
5301.  Reclassification of dividend t0 UN@SSIGNEA fUNGS..........cruuieiuriieiriree ettt ettt esbnsaens | eebeisessenens (27,700,000) | +.vooverereereeeereerreeeene 0
5302.  Prior period adjustment-tax provision.................. 3,519,215

D303, bttt

5398.  Summary of remaining write-ins for Line 53 from overflow page. v | s .
5399.  Totals (Lines 5301 through 5303 plus 5398) (LINE 53 @DOVE).......crerruurerrereisissmisssseessesssessessessssssssssssssesssnssssseessssssessssssssnssssssesessssssnssnes | sessssssssesens (24,180,785) | ..o 0




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

CASH FLOW

Currellt Year PriorzYear
CASH FROM OPERATIONS
1. Premiums cCOllected Net Of FEINSUIANCE. .........cccvevirieicice ettt st sae st esse s snsessesens | crevesbessssassansns 678,680,107 | ..cvcvrrrrnan 641,375,784
2. NetinVeSIMENTINCOME. ...ttt | enbississteeseeneas 80,016,812 [ oo 88,442,957
3. MISCEIIANEOUS INCOME.......cevereiiieiecicieteee ettt ettt s s e a e ss st s st en s s b s ses s e s ssessssnsessesnbnsesnsans | sessesssessessssanes 158,564,831 | ..o, 157,262,023
4. Total (LINES T HIOUGN 3)...oouivereiiiiiicieiiiieceieei ittt enntens | sesesesssnsesisenees 917,261,750 | coovovvrciinns 887,080,764
5. Benefit and 10SS related PAYMENLS..........cciuiveieiiiteccceeeee ettt st s bbb sa s nstessnsnns | sevsesistesaesnsenes 422,871,840 | coverererann 616,177,769
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cvveivivrieeieineieiieiieieseie e | cvverieisinnieinnead 624,885,186 | ...occovverrernnn 175,934,386
7. Commissions, expenses paid and aggregate Write-ins fOr deUCHONS..........ccorriererririninriries s sssesssssessensenes | neeeesssnsenesnes 147,936,528 | ...coovvvvrererrenns 131,897,984
8. Dividends paid t0 POICYNOIAES.........cceveiieriieicisieiee ettt bbb st s st s ntensesanns | sebssessessessnsessesessntessessntensens | 10s
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (losses) 28,680,993 | ..o 5,490,585
10, TOtal (LINES 5 thIOUGN 9).....vvveeercirreiieeise ittt | 2bsesssnennssenes 1,224 374,547 | cooovvvcins 929,500,724
11. Net cash from operations (Line 4 MINUS LINE 10).........cccoeiuiireiericieseiessse st tess e ses s ssssesssssssessessssessesssssssssssssssssnns | evsessssesiesssenes (307,112,797)| e (42,419,960)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds... ..389,288,171 ..490,358,951
122 SHOCKS. .ceoueveceeseriseeis st nnt | chss sttt | seess e
12,3 MOTEGAGE 0BNS......cuiciciie ettt bbb bbbt s bbbttt st st enntnns | ebebntenaenensenans 42,554,549 | ..cooovvverr 23,428,661
12,4 REAIESIAE. ......vevceeeei st Rt | eherres sttt | seesi et
12.5  OthEr INVESIE @SSELS........courirrirciiie ittt | Hbonebneb bbbt | festesb sttt sttt
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........c.cccevverrieisreriesiesse s | eeresessssesesssennsn 67,606 | coooovrreererererieis 10,553
12.7  MISCEIIANEOUS PrOCEEAS. .......cvuiveieiecteeeicteie ettt ettt a st b st es b bensessssssesssssssensens | saesissessssssssssns 141,383,762 | ..ocoovveree. 204,172,168
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cveucrerieirciieiesieese ettt sssssssssessesssssssssessssessas | sovssessssssssssas 573,294,088 | .....ccocvovrrernne 717,970,333
13.  Cost of investments acquired (long-term only):
1301 BONGAS...ootirircirriscesee sttt | eebenns e 165,465,075 | ..oovvorverrcnenne 503,465,619
1312 SHOCKS ..ottt | bbbttt | sttt
13.3 Mortgage loans.... .138,290 .385,615
1314 REAIESHALE. ...t | bbbttt | fenten ettt
13.5  OthEr iNVESIEA @SSES........cveuuririeicrisericei s sttt ennt s | borsessnessnneseeneens 3,473,640 | oo, 1,509,872
13.6  MiSCEIIANEOUS @PPIICALIONS.........cuiecvieceeicecte et ettt s s s bt s bt es st sn s ssessnnas | snsessssessessssnsessnsanes 359,184 | oo 87,945,932
13.7 Total investments acquired (LINES 13.110 13.6).....c.ciiiueecieieeseee ettt s s s b ssessssessssanses | srssssssssssssssssans 169,436,189 | ...ocvvevennnen. 593,307,038
14, Netincrease (decrease) in contract 10anS and PrEMIUM NOLES........ocrvererireenreirinirerss e sesssssssssesssssssssesssssessssssessesssnsssssesss | sesesssssssssessesssnssnssns 190,588 | ..ovveereereererrereserereere s
15.  Net cash from investments (Line 12.8 minus Lines 13.7 minus Line 14) 403,667,311 124,663,295
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPIAl NOLES......courvreriererieiieiiesiseieee st ss sttt sttt ess st st ssestensnssnssens | snsssssessessasssnssnssessassnssnssnstanes | sessessessassnnssessassnsnssessensnssnes
16.2 Capital and paid in SUrPIUS, 18SS trEASUNY STOCK..........cciuiiieieicieieicsesee ettt essessens | sressessssessesissessese s ssaessesand (01 IO 47,300,000
16.3 BOIOWE fUNGS......coouiercrireiieiciiseesi sttt ren s | crssnessess st senss st st st | seesssessens s ss st
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccccviveiercirieiieiesese s | e (133,580) | cvvveveverereirian (875,398)
16.5 Dividends to stockholders....
16.6  Other cash provided (APPHEA)........c.cvurreurierrieiecereiieeee sttt ettt |Lsnstsssssssssessinas (32,987,834)] ... (60,333,505)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6)..........cccocovvevvervreeens | coveerinisiennann, (33,121,414 ] oo (13,908,903)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lin€s 15 and 17)........c.oceveveevveeeseeeeisiienns | oo 63,433,100 | .covvvrervriernn 68,334,432
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YBAI.......cucveiieeiisrieie ettt bbbt b bt s st s st ensnssenis | sressessessnssnsans 156,737,290 | covvvvrererrinns 88,402,858
19.2 End of year (LiN€ 18 PIUS LiNE 19.1).. ..o ssnsssess s ssses s sssss s sess st sttt sesnssssnsss | eosssssssssssssssons 220,170,390 | ..o, 156,737,290
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Reclassification of dividend to UN@SSIGNEd fUNAS.........c..cceviirirciciciseceee et sssnes | eveesessessesiesssenes 27,700,000 [.ovoveveeeereeereereeeecreeeens 0
20.0002  Security exchanges.............. 13,074,106 ....30,506,042
20.0003  Capitalized INtErESE ON DONAS.........curiierereieiiecireie ettt sttt ettt es s ssnstens | ssestsssssesessessansnnsnned 480,856 | v 759,293
20.0004 |Initial settlement of funds withheld related to reinSUraNCE AGrEEMENL...........cccvucveierieieiesee s sesenaes | crvessese s enes 0 ..430,183,237
20.0005 Initial settlement of commissions related to reinsurance agreement..... ] ..399,965,811
20.0006 Initial settlement of ceded premiums related to reinSUraNCe agrEEMENL............cccviviiisicicisieesisieesesseeeesessessessssssssssnes | erresessesssssssssssnssssssnssssessnsad 0 (830,149,048)




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

ANALYSIS OF OPERATIONS BY LINES OF BUSINE4SS - SUMMARY : : :

Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Other Lines of Business | YRT Mortality Risk Only

Premiums and annuity considerations for life and accident and health contracts
Considerations for supplementary contracts with life contingencie:
Net investment income 17,943,188 |. ..37,436,767 |....
Amortization of Interest Maintenance RESEIVE (IMR)..............criiviiriierniiiiinsisissesessseesssissssesssssssssssssssessssssssesssssssssssssssessss | 1oviososesssesssens 835,083 |. 304,607 | oo | e .
Separate Accounts net gain from operations excluding unrealized gains OF [0SSES..............rrrrvereeesmmmmsnerressesesssssssssssssessssesssseees | ovosrosovoss (68,490,386) | ......cvvererrrerrrerrierreans ..(68,490,386) | ...
Commissions and expense allowances On reiNSUIANCE CEABM. .........uuurrwrmrrrimrureersseesneessseessseesseesssssssssssssssssssesssssssssssssssssssss | oo 29,338,781 |. ...17,508,869 |...
Reserve adjustments on reinSUranCe CEARM...................cuirrrrrieisisiieresssissss e ssssssssssss s sssssssssss s sssssssssss s sesssssssssssns | 1ovsvessess (262,325,7671) | ..vvvevrevrererieereresieninens | ceveeviesesiesssesissiesssssenns | eressenins 262,325,761)
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts.
8.2 Charges and fees for deposit-type contract . IS ISR . . | .
8.3 Aggregate write-ins for MiSCellangous INCOME............vviuiriiiiiriiicriisiis s ssssssssssssssssssss | 1oissosesssa et e 0 0. 0] 0] .0

............. 646,331,268
210,714,512 |.

© NSO W

9. TOHAIS (LINES 110 8.3)...000vvvvvvvvvvesssssssssssssisssssssssssssssssssssssss bbb | L ....572,312,085 |. ..54,889,580 | .... .0 0. 0] . 0

10 DEAHN DENMEAS.....ooecrirrir e | .(15,524,507) |. (15,524,507) [ ...vvveieererecrineieies | e
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS).............cvvermrvermerreneerinrissessnesssessesnsssssssssssssssssssssseseess | ovoooiooooeeeoeoosereres | oveessesessessessesesesesees Loreeeeeeeeeeeeeeee Do
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts

16. Group conversion
17. Interest and adjustments on contract or deposit-type contract funds.............cccccueceererinecinerresienennns

18. Payments on supplementary contracts with life CONINGENCIES.............ccuuerirriirii s

19. Increase in aggregate reserves for life and accident and health CONraCts.............cccccuuumirrviiiiccriiiincsii s

..... . .4,395,059 |...
..... . ..331,224,717 | ...

20, TOES (LINES 1010 19)er e eeseseseeetsesesesns ettt | o » o (16,114396) ... 479,952,044 .. S ) 0

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed.............ouveeereerseisniennns R O I R (R B
23. General inSUrance eXpenses and fraternal EXDENSES....................wwmmmmrmmmssmmmsmmmsssssssssssssssssssssssssssssssssssssssss | ..., . . 1,757,759 ...
24.  Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........cccocvuverisssssssisisssssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssns | L N . ...(1,268,975) | .... .
25. Increase in loading on deferred and UNCONECtEd PrEMIUMS...........vvuuririiriiriiiieeiss ettt essessssssessssssssnss | oo . 10,220 [ o | s
26. Net transfers to or (from) Separate Accounts net of FEINSUTANCE............oveureuiinrinrieiseiissiserneessesesssssssessssssssessssssssssessssssssssssnes | oo 391 A58.944 | oo e, . . vl ol .
27. Aggregate Write-inS fOr ABAUCHONS. ............vuurirriiiiieiie st ssensensseessens | Lo . .A7,777,908 | ... N T 0. 0. R . 0

28. Totals (Lines 20 to 27) 12,729,759 | ..cvvvviriricieiniinna (O 988,855,410 | ...cooovoniriniiniiiniins [0 SRRl | ) PO O O [V I 0

29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes
(Line 9 minus Line 28)
30. Dividends to policyholders and refunds to member:

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

(LN 29 MINUS LINE 30).......covvvevveemesaaareeeeeeeeesessaesesesssesssssesssesesesssssssesese s sesssssess s sssssssss e eessssssssees | oo osssn (429,273,084)
32. Federal income taxes incurred (excluding tax on capital gains)............coo...erreeerieneerevesenessssesesssssnnsssenns (2,877,181)

42,159,821 | .o (U (471,432,905)
1,640,886 |.....ccoorvenrrrnnirnnninnnes [ (4,518,067)

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

realized capital gains or (10sses) (Line 31 MINUS LINE 32)..............ccmmmirrrrmieeemminnnreesrsseessssssssesesssssssssssssesessssssssssssessesssssssssssssssses | 1oorosoinn (426,395,903) [ ...c0e0.o.... 40,518,935 | ..o [ (466,914,838) | ...ovoveerrnireieisrinnenas {0 v | I (SRR [ [0 0
34. Policies/certificates in fOrce ENA Of YEAT..............oorrrrreriiiiisercrererieiiissssecsesssessssssssssesssssessss s ssssssssssssssessssssssssssssesssssssssssss | ooooossososssesss 113,405 | oo 58,234 [ o | e DB ATT [ | e | e XXX tirvreieen | ceerereinenseessssnnensinnees | veeeeeensenssesssnssssseeneenns
08.301.  Management aNd SEIVICE fBES..........vwwwimmmirrrrrrrssssssmisrsrsss s | i 24,170,616 | .o (G101 S, .. 24,171,125
08.302.  MISCEIIANEOUS........cooorvveermereresersesesssesesisssaesesssessess e ss s s skttt snsstenens | Lovisissesesess 1,786,137

08303, sttt | st 0
08.398. Summary of remaining write-ins for Line 8.3 from overflow page.

08.399. Total (Lines 08.301 through 08.303 plus 08.398) (LINE 8.3 BDOVE).........couruuuurrrerreemsmmssnssesesssessssssssssssessssssssssssssssssssssssssssssnnss | 1oun ..25,956,753 ..(8,869)
2701, Interest Credited 10 FEINSUIETS................rrririeeeiesisseeresiessessissseresesssesssss s ssssss s ssssss s essssssssssssns | 1ous LA7.777,908 |. LA7.777,908 ...
2702.  Miscellaneous

2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 above)




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE (b)

9 10 11 12
Universal Life
with Secondary Variable Other Individual |  YRT Mortality

1’9

Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life Credit Life (c) Life Risk Only
. 569,349 | ....... 5,179,690 . (150,445)] ........ (271,491)

Premiums for life contracts (a)
Considerations for supplementary contracts with life contingencie:
Net investment income
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses:

Commissions and expense allowances on reINSUrANCE CEABG...............vvuriviieeiiesiscis s ssssssns
Reserve adjustments on reinsurance ceded...
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts........c. | .vovoviviviviviiinninld 0
8.2 Charges and fees for deposit-type contracts .
8.3 Aggregate write-ins for miscellaneous income . ...(8,809)] ..
9. Totals (Lines 1to 8.3) .. 4,889,580 | ..
10, DEAIN DENEAIES. ...t a bbbttt sttt snnsnnnens | 1o (15,524,507)| ...
11. Matured endowments (excluding guaranteed annual pure endowments) .
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts

14.  Coupons, guaranteed annual pure endowments and similar DENEfits.............c.ocuuvervrrrinrrinneerineriininns
15. Surrender benefits and withdrawals for life contracts.

16. Group conversion: .
17. Interest and adjustments on contract or deposit-type contract funds..............ccovevereerrirerrncrinerinneienns
18.  Payments on supplementary contracts with life contingencie:

19. Increase in aggregate reserves for life and accident and health CONTACES. ...
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .
22. Commissions and expense allowances ON reiNSUrANCE @SSUMEM.............rwurrriemrirsmmrismrisssessssess s sssseesss sttt .
23. General insurance expense:

21,495 |..... 37,207,283
2193 | 302,001

© N OE W=

o176
..... 54.432.769 |
~(15.570.981)[ .

124,508 |.

(1.184.942)| .
~(16.112.396)] .

182,286 | ... (1.779.020)| .
) ~(17.050759) .
.......... 430,691

..... 11,374,215 |..

24. Insurance taxes, licenses and fees, excluding federal inCOME taXES...........ooccurierrinriinrnnrirnnensiinsinersesesssisessssssssesssssssssssesssssssssssessons | oo (1,268,975 | coveeeeeeeeveeci | e 2.688 | ... (1,262,308) ] ...coocvrrererrriae

25. Increase in loading on deferred and uncollected Premiums..............ccoucvvinnrvcicnniinnsiensssssssssos | oo 10,220 [oveeeeieeeseesiseeeees | eereneeennn82,073 | oo (71,853) ] oo [ Lo
26. Net transfers to or (from) Separate Accounts net of reinsurance . o |

27. Aggregate write-ins for deductions . . . 0 i, 0]... 17,777,908 [T
28. Totals (Lines 20 to 27) . .. .. 0. 1,063,844 |..... 11,1978%4 | ...................0 | ...........50,093 | .......... 417,928
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)................. . (473,059)|.....43,234,875 .(478,689)

30. Dividends to policyholders and refunds to member: .
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)....... .
32. Federal income taxes incurred (excluding tax on Capital GAINS)............vrerrirrimriineiiieieesesseseesss s nes
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (I0sSes) (LINE 31 MINUS LINE 32).........cuiiiriiiiiiiiiniseie ettt bbbt
34, Policies/certificates in force end of year.

..... 43234875 | . 0 ... (123.306)
.......... 105965 1516019 | ......18.902

08.301.  Management and service fees
08.302.  Miscellaneous

08.303.
08.398.  Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE...........urverrrerrriireieeeieesi st
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

2701, Interest credited to reinsurers
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

(@) Include premium amounts for preneed plans included in Line 1.
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on page. (indicate whether included with Individual or Group).
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP INSURANCE (c)

Whole Life

Term Life

Universal Life

Variable Life

Variable Universal Life

7
Credit Life (d)

8
Other Group Life (a)

9

© N OE W=

9.

10.
1.
12,
13.
14.
15.
16.
17.
18.
19.
20.
21,
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.
33.

34,

Premiums for life contracts (b)

Considerations for supplementary contracts with life contingencie:

Net investment income.........

Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gains OF [0SSES...........cc.urrirrerrririreriereeesssssss s seessssssssssssees
Commissions and expense allowances on reinsurance ceded

Reserve adjustments on reinsurance ceded
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts........
8.2 Charges and fees for deposit-type contract

8.3 Aggregate write-ins for miscellaneous income.

Totals (Lines 1 to 8.3)

o

YRT Mortality Risk Only

Death benefits

Matured endowments (excluding guaranteed annual pure endowments)
Annuity benefits

Disability benefits and benefits under accident and health contract;
Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contract

Group conversions

Interest and adjustments on contract or deposit-type contract funds.

Payments on supplementary contracts with life contingencies

Increase in aggregate reserves for life and accident and health contract

Totals (Lines 10 to 19)
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........

Commissions and expense allowances on reinsurance assumed
General insurance expenses.

Insurance taxes, licenses and fees, excluding federal income taxes

Increase in loading on deferred and uncollected premiums

Net transfers to or (from) Separate Accounts net of reinsurance

Aggregate write-ins for deductions

Totals (Lines 20 to 27)

Dividends to policyholders and refunds to member:

Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)...........cc.........

Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)
Federal income taxes incurred (excluding tax on capital gains).............

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).

Policies/certificates in force end of year.

S

08.301.
08.302.
08.303.
08.398.
08.399.

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

Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Line 27 from overflow page

Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a)
(b)
(©
(d)

Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line10.......... 0 Line 16.......... 0 Line23......... 0 Line24..... 0.
Include premium amounts for preneed plans included in Line 1.

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group)
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES (a)

i S A o o

9.

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21,
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.
33.

34.

Deferred
1 2 3 4 5 6 7
Life Contingent Payout
Variable Annuities with Variable Annuities without (Immediate and
Total Fixed Annuities Indexed Annuities Guarantees Guarantees Annuitizations) Other Annuities

Premiums for INAIVIAUAI BNNUIYY CONITACES.................c.uererererereeererererereseseresesesesesesesesesesesesssesesesesssesesssesssesssesssesssesssssssesssessssssssssssssssssssssssssssssssssssssssssssssssssss | evsersssssessssesnes 641,004,165 | ..coovveererrirernne 1,245,348 | ..o 644,692,106 | ....oooeveveerereens(4,940,289) | oo | e 7,0
Considerations for supplementary contracts with life contingencies 10,714,512 e e XXX e | e XX K e 10,714,512
Net investment income 40,506,421 ...33,708,766 (2,162,010) ...6,516,983

Amortization of Interest Malntenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gal

ins or losses

Commissions and expense allowances on reinsurance ceded
Reserve adjustments on reinsurance ceded

Miscellaneous Income:

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

8.2 Charges and fees for deposit-type contract:
8.3 Aggregate write-ins for miscellaneous income.

Totals (Lines 1 to 8.3)

Death benefits.....

Annuity benefit;

Matured endowments (excluding guaranteed annual pure endowments)

Disability benefits and benefits under accident and health contrﬂr‘f
Coupons, guaranteed annual pure endowments and similar benefits

Surrender benefits and withdrawals for life contracts..

GfOUp conversion:

Interest and adjustments on contract or deposn type contract funds..
Payments on supplementary contracts with life contingencie

Increase in aggregate reserves for life and accident and health contract

17,508,869

.................... (262,325,761)

(68,490,386 .

...197,374

.396.889 | .

(68,490,386) | ..
..................... 17,508,869

.................. (262,325,761)

25,154,370 |....

...15,677

...35,648,377

..(110,096,200)] ..

.......................... 746,968
4,395 653

12,073,543 |.

Totals (Lines 10 to 19)

Commissions and expense allowances on reinsurance assumed

Commissions on premiums, annuity con5|derat|ons and deposit-type contract funds (direct business only)

General insurance expense
Insurance taxes, licenses and fees, excluding federal income taxes

Increase in loading on deferred and uncollected premiums

Net transfers to or (from) Separate Accounts net of reinsurance:

Aggregate write-ins for deductions,

29,669,153 |...

Totals (Lines 20 to 27)

330,906

24155744 | ..

.32,019,145 |....

Net gain from operations before dividends to pohcyholders refunds to members and federal income taxes (Line 9 minus Line 28)

Dividends to policyholders and refunds to member:

Federal income taxes incurred (excluding tax on capital gains)

Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)..........cccrnvvvrrnnees

realized capital gains or (losses) (Line 31 minus Line 32)....

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

..988,855,410

...40,231,285

...(129,982,628)| ....

(471,432,905)| .

(4,682,908)] ..

.19,886,428 |....

(4,518,067)

(471,432,905)| ..

(4,682,908)] ..

Policies/certificates in force end of year.

.................... (466,914,838)

08.301.
08.302.
08.303.
08.398.
08.399.

Management and service fees

Miscellaneous.

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

Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

..................... 24,170,450
...983,920

2701.
2702.
2703.
2798.
2799.

Interest credited to reinsurers

Miscellaneous.

Summary of remaining write-ins for Line 27 from overflow page

Total (Lines 2701 through 2703 plus 2798) (Line 27 above)....

(@) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

Analysis of Operations by Lines of Business-Group Annuities
NONE

Analysis of Operations by Lines of Business-A&H
NONE

6.4,6.5
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE (a)
1 2 3 4 5 6 7 8 9 10

11 12
Universal Life
with Secondary Variable Credit Life (b) | Other Individual| YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life | (N/A Fraternal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31, PriOr YEAT........cccuricvieeicieieee ettt st s ssssessesessesnsns | cveees 118,212,803 | ..coevevreierereerees | e 500,901 |..... 112,133,698 | ..o | e 6,221 |......... 5,571,983 [ ..oeoveeeieerieiies | e | e [ e | oo
2. Tabular net premiums or CONSIABIAtIONS...........cccvucviveiieiciie ettt ss b benans | eveneas 18,068,292 |....cocvevverereereiens | v 165,899 |....... 17,902,421 | - i  ———
3. Present value of disability ClaiMS INCUMTEA............corveviireieieteie ettt sssessesnes | evesinsenens 721,621 | oo [ e 131,418 |........... 590,203 | - oo e ——— i | e e | v | e | e
4. TaDUIBE INEEIESE. ..c.eoovereeceiece ettt sttt snssnnnnas | seessneed 4,760,942 | .oooovvvercrrenees [ e 5,553 |[..o...s 4525710 [ - oo S I 229,678 | ..ooeveereerereernerirns | ervermreeserennnineees [ e [
5. Tabular less actual reSErve rele@sed........ ... sssssssssssssssssnsens | eesisssiessesssessnens 0 [ [ = e S —— S —— S s [ e [ [ [ |
6. Increase in reserve on account of change in valuation DasiS...........ccccrerrrririeneeneinineeninensieeeeseeeeeneees | reeeeeseensieseeenees (0 U IR S —— C——— S ——— e [ e | s | | e | e
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium reserve..........coeveeevevees | coveerveveieiieeene0 | e )00 GO L —— — e — =i e | | ) 0.0,
7. Other iNCIEASES (MEE)....vuurereeerseereeiieeeise et st sesss sttt ss st sess st sentssssnnnes | ernssessins (499,549) [ ..o | = i [ (105,283)[ - oo | i (4,276)]...cccucc (389,991 [ eocvesciisinsiines | L | [,
8. TOHAIS (LINES 110 7)..ouveerceererireeiieeieetieeissesseess sttt sesss sttt esssesssesssesssssssesssssenes o 141,264,109 | .o, (O I 803,771 |..... 135,046,750 | ...ooovovvcineienecd 0, 1,945 |........ 5,411,643 | oo, [V [P [V [V [P (] 0
9. TADUIAE COSE...ovuvvuiiirrireieiecit sttt bbbttt nsnnnes | cecrinns 19,937,287 | ..o [ e 16,400 |....... 21,049,361 [ - oo EUORRI P (1128,474) | cooorvvveeerrecens | v [ | [,
10. Reserves released by dath...........occcivieicicecc ettt naens | ereisnieni 225,577 | evveeeveerieieieeins | = v | e 225577 | = oo, —— S e [ e | e | | | —————
11.  Reserves released by other terminations (NEY)..........cc.eueeuiriiiiieieesee et | eeveseens 3,875,159 | oo [ e 277 | 3,322,817 | - o -
12.  Annuity, supplementary contract, and disability payments involving life contingencies.............ccveevervevenes | covivinennes 198,225 ..o | v 103,907 |...ccccvnun 94,318 | - e e — S e [ | e | | e | ————
13.  Net transfers to or (from) Separate ACCOUNLS............cceveivreieieieeseieie st sses e ssessss s sessssenses | eersessesssssssssssnes 0 i [ = e, S s S s S s = iieeieiiesenes | eereeressessessesessans | ensessiesessensensnses | seesessessessiessesssnses | sressessessensessensesss | crsessessanssssessessanes
14, Total deductions (LINES 910 13)......c.rumirirrierieiiesieisisesessesiesessesiesssse s ssess s sesssessssesssnesses |esssees 24,236,248 [ ..o (O I 120,584 |....... 24,692,073 | .o 0] i 0. (576,409)[ ..o, [V [P (O [P (O [P (1 0
15.  Reserve December 31, CUITENE YEAI..........cccvieuiieiieieceieicieies et sseetesssessssssebesssesessssssenssssessssssenessnaenes | arenes 117,027,861 [ ..o (U I 683,187 |..... 110,354,678 | ..o (U I 1,945 |......... 5,988,051 | ..cvovovrerrnnend [V I (L I [V I (V] I 0
Cash Surrender Value and Policy Loans
16. CSA ending balance December 31, CUITENE YEAI............cccvvuiviieiieeses ettt sssssessssas | veveseens 5,060,920 | ..ovevvvrrrereireiinns e 41,980 | oo [ | e 4225188 |............ 793,752 [ oeveieierrenienns | errervensnsienensens [ rresenesnsnennns | e oo
17. Amount available for policy loans based Upon LiNe 16 CSV.......cciiiiciiiiecicsiescsssseeesesssssessessessns | aerennead 4517046 [ .o | L | esieeiesiesisssenens | eeenens 3,802,669 |............ TA143TT e | L | evesieeesessessessnenes | orssissessesessssenens
(@) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b)

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group).




(A

annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE (a)

(N/A Fraternal)
1 2 3 4 5 6 7 8 9
Total Whole Life Term Life Variable Life Universal Life Variable Universal Life Credit Life (b) Other Group Life  [YRT Mortality Risk Only;

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve DECemDEr 31, PHOT YEAT........ovewereeireirrereeeeseineessessssessssisssesssssssssssssssessssssssessessssssssessesesss | sessessessnsssessessssssnssessessQ [ srresreressnssnssnsssnssesssssssssees [ eonsessssessnssssssnsssssesssssnssns | sessssssssessassssssesssssassnssesss | erssseessssessssssssessassasssnssnss | eessssessessassnsssssessasssssesses | sesssssessessnsssessnssassnsssssesss | ressessessassnsssessessanssssnssnns | sesesseesssssssnsssessessnssnnssessns
2. Tabular net premiums or considerations

3. Present value of disability ClaIMS INCUITEA...........cco.errrurririrrireirisnrinereeessiesessesssssesssesssssessessnnens | cnseseessssesssnsnsssnsesnnsnl | eoesrnrnsinensssessssssssssesens | seesessssessssssesssssessnsssssenes | essnssssssnssssssssssssessessansns | sesessssssessessassssssessessessansns | sessssssessessessssssessessassnssnes | seessnsssessessanssessessassnssnssns | sessessessassasssssessessssssnssesss | neesessessasssssnssnssessnsnnssens
4. TaDUIA INTEIESE........coececic st enieniesiessensensessenines | nnesnnesnnesnnssnnssnnssnnsee0 [ i | et | crsesseens et enees | e | nereesi ettt sienes | crinere e | sttt sttt ent et | serieese et
5. Tabular less actual reSErve rele@sed...........coumiiiiiniiiseserse e sessessessessens | snerenesnessnesnesnesnesoneld | arvnrsnnsnsessnssnssssssssses e | st | ceinesinesessess s nessesens | eesseessiesse sy | sestnsinst sttt nnes | sererssene et enies | cresinee s
6. Increase in reserve on account of change in valuation Dasis.............coceeinrnrnnienennnnsinsnenseeeees | o0 | e | s s | sttt | eeeresee sttt stesssntsees [ steseessestessasssessessestesssesses | sebeesessantest et ess st estsssesas | eeereniest st st enrees
7. Otherincreases (net)

8. TOAIS (LINES 10 7).euieieeieiieceeeise ettt sttt bbbttt

9. TADUIAK COSE......oooieirr ettt sssnssnsinsinsinnes | sonesinesinesinessnessnesnesnel | ersierssnssinnssssssssssenssenssenses [ coressress et sesssesses | sertsesies st enes | cebesi sttt et st seae [ s nsiens | crsbeneb bbbttt | shreni st | rete e
10. ReServes released DY AEath...........cciiiiiiiicciece et ssssssesssssssenss | enesssssssessessssssessesnssedQ [ verieiesesiesessssesessssesessnes | sersssessesesestesesssses e sssenss | serestesesessese e ssssenss | seresesessssesses s tessessssessenas | seresesiesessessssessesesssssnsenes | seesesessssesessssesessssesesas | sresesestesesestenessssessassenas | sriesessesese et
11.  Reserves released by other terminations (NEL)...........cccvcuevcieieirciieieieeeee e sessssssssesessesssenes | senesiesessessissesessseen0. | e sesiessiens [ sesinssiesesesssssiessesssssssses | sossssisssesssssesssssessesssssssses | cessessiessessessssssessessessssssess | sresssesessessessessessessessssses | sesessessessesssssessessessasssesss | teesesssessessssssssessessssnssens | stesssesssssosssssessesssssssessns
12. Annuity, supplementary contract, and disability payments involving life contingencies

13.  Net transfers to or (from) Separate ACCOUNES...........cc.cueecieieeieieiee et sesssssesssesessenss | esssesesssessessesssessesssnseess0 | oressissiesessessessesssessessonss | seossosssssessessossossssssessansns | essossosssessessesssssessessessonses | eossessosssessesssssesssssessansnss | stomssessessassensonssessessansarsaes | eosossosssessosssssssssessensonssnses | nesosssessensonsasssessassnsanssess | ceosssesssssnsasssessessssasssssans
14. Total deductions (LINES 910 13).......ciicieieireiiee ettt ssesessessss e ssesssssssessessessessans |_sssssssssssssssssssssssssessenssQ | ossessossssssessssssssssssssans (O OO {01 OO (O OO (O OO {01 OO (O RO {01 OO 0
15. Reserve December 31, CUMEBNE YBAN. ..ottt sssssbsnaebensssasssnssenensssessnsnsenes | eererenseiesssesesenseenenensesd | eorreresisesssessesesssesssnns (1 I O f i (U O (O IR (L R (U1 [ O f oo 0

Cash Surrender Value and Policy Loans

16.

CSA ending balance December 31, current year.

Amount available for policy loans based Upon LiNe 18 CSV.......cccviiiiiieicecsiee s sissessesssessnens

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

Individual and Group Credit Life are combined and included on page. (Indicate whether included with Individual or Group).
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

VIDUAL ANNUITIES (a)

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDI
1

Deferred

2

Fixed Annuities

3

Indexed Annuities

Variable Annuities with
Guarantees

Variable Annuities without

Life Contingent Payout
(Immediate and
Annuitizations)

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

1. RESEIVE DECEMDET 31, PLIOT YBAI.......ocviviieiscicieie stttk bbb bbbt s s s
2. Tabular net premiums OF CONSIAETAtIONS. .........eruiieireieiieeie et s bbb b e nnns
3. Present value of disability ClAIMS INCUITEA...........cc.rueiiieieisiesiee sttt
4. TADUIAEINEEIESL........ooieeiiii bbb
5. Tabular less actual reSErve relEaSEU.............covuiiiiiiii s
6. Increase in reserve on account of change in valuation basis
7. OthEIINCIEASES (NMBL).....vvvereieevecicieie ettt sttt bbb s e b s e bbbttt bbb b e s s s s b s s ettt es bt es s sae b s e sae st anees
8. TOtAIS (LINES 110 7).vuereeieeiieeicietese ettt sttt a s s bbbt s b st s b s bt tes st es st es s sae b s s sennas
0. TADUIAE COSE......ovurierriceiri ettt
10. RESEIVES releaSed DY ABAMN...........couevcvceeeectee e ettt bttt aen
11. Reserves released by other terminations (NEL)..........covirurenririnininiesiese sttt
12.  Annuity, supplementary contract, and disability payments involving life contingencies
13, Net transfers to or (from) SEPArAtE ACCOUNLS..........cvevereriierirririeiiesiseise ettt sttt s st
14, Total dedUCHONS (LINES 910 13)... ettt ettt nt s

15, ReSEIVE DECEMDET 31, CUMENE VAT .. .ttt ieiee et it esesse e ssess s seesees st ses st ses st E sttt st

.................... 930,985,740

........................ 1,245,348

...................... 24,910,566

........................ 3,281,241

644,692,106

310,530,181

67,007,887

(46,883,677)

........................ 3,473,968

....................... (4,940,289)

........................... 306,333

.................... 153,025,845

.................... 157,405,283

...................... 10,717,856

........................ 6,154,843

........................... 225,484

986,036,259

...................... 40,469,637

...................... 30,755,923

619,420,684

21,070,707

...................... 21,491,099
........................ 8,686,784

.................... 118,722,967

...................... 71,225,560

649,534,362

.................... 148,900,850

.................... 889,197,335

336,501,897

........................ 2,962,792

Guarantees
............ XXX,
....................................... 0
............ ) .0 S
....................................... 0
....................................... 0

7
Other Annuities
............ ) 0.0 S
....................................... 0
............ ) .0 S
....................................... 0
....................................... 0

Cash Surrender Value and Policy Loans

16.  CSV ending balance, DECEMDET 31, CUITENE YEAT..........ccviveieeieeieieieieisetese bbb s bbb

17._Amount available for policy loans based upon Line 16 CSV

.................... 884,766,870

.................... 884,766,870

25,473,896

25,473,896

........................ 2,962,563

........................ 2,962,563

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




V.

annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES (a)

(N/A Fraternal)
1 Deferred 6 7
2 3 4 5
Life Contingent Payout
Variable Annuities with | Variable Annuities without (Immediate and
Total Fixed Annuities Indexed Annuities Guarantees Guarantees Annuitizations) Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. RESEIVE DECEMDET 31, PIIOT YEAT......ceueerieiecirieieeceseie ettt st st sttt st b st s s s st sants | sbsessessantsenssestansanssnssessnes 0 | oot [ e sesenaes | eereses e st s | evetessese st s st es s tenaens | serestesssestes et es e ssse st snns | erebstesee ettt

2. Tabular net premiums OF CONSIAEIATIONS. .........ovurereireirreriresiesseseesstees st ss st ss et s ess st sse st st s s ssessentnssssnssessessanssnens | sessessessssnsssessessnssssesessassens 0 | oo [ e sessnees | eereres e sse s | eretessese st s s ses s tenaens | eerestessseetes et es e tesse st snns | srebesbesae ettt

3. Present value of disability ClaImMS INCUITEA. ..........cururiiiriireieiecreteee ettt sse st sttt et st sessentnsns | nebsessesens 9.0 O IR 9.0 O PR P9, SO PR D,9. 0, CONRN USRI ) 0.0 COTUU SR ) 0.0 GO U ) 0.0, G

A, TADUIAI INEEIESL. ..ottt bbbttt b bbb e b s s bbb st t e b bbb s b st ss st enes | sbensesaetntesa sttt 0 | oo | e sssenses | eereses e sseses | eresessesie st et tes e bensens | seaestesssestes et en s ssse st snns | etebesbess ettt enae

5. Tabular €SS actual FESEIVE FEIEASEA..........cccvuivieieeieicteie ettt bbbttt b s ssnssssssnans | sevsssessssssses et es e ben s sans 0 | oot [ e sesenses | eeteses s sse s | eresssess st e st esses e tenaens | sesestesss st es et es e sense st snes | erebesbess ettt enae

6. Increase in reserve on account of change in valuation basis
7. OHNEIINCIBASES (ML) ..vureueecerereeseiseetese et eee ettt ss e b £ s s bR £ E s E bR E bbbt r et een
8. TOtAIS (LINES 110 7).euiuieieiisieeicieteie ettt bbb bbbt bbbttt bt an
0. TADUIAE COSL...oceeei bbbttt
10. ReSEIrVES relEaSeA DY AEAN..........cciiiieie et bbbttt
11.  Reserves released by other terminations (NEL).........ccieiciiiiiiccse ettt
12. Annuity, supplementary contract, and disability payments involving life contingENCIES...........cc.evivrcieierireie e
13.  Net transfers to or (from) SEPArate ACCOUNLS...........cc.coiuiieieieeie ettt bbbttt snen
14, Total dedUCONS (LINES 910 13). ...ttt bbbt bbbttt

15.  RESErVe DECEMDET 31, CUIMENE YEAI.......cuiviictitiei ittt ettt ettt ettt ae b bbbt essessbenseb et s sesebssseb et s sesesssnsebesassnsebessnsesessnaes

Cash Surrender Value and Policy Loans
16.  CSV ending balance, DECEMDET 31, CUITENE VAN .........cc.ccuevveieereiessete et

17. Amount available for policy loans based upon Line 16 CSV

(a)

Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
EXHIBIT OF NET INVESTMENT INCOME

1

Collected
During Year

2
Earned
During Year

1.1
1.2
1.3
2.1
2.11
22
2.21

© N oo

10.

U.S. GOVEINMENT DONAS.......ooivuiveiieiciiie ettt bbbttt bbbttt

Bonds exempt from U.S. tax

Other bonds (UNAFFIIAIEA)..........cvereicieieic bbb bbbt
BONAS Of AFfIlIALES. ... ettt
Preferred stocks (unaffiliated)

Preferred StoCks Of @fflIAtES...........civuiviiireicicts et

|1

Common stocks (unaffiliated
Common stocks of affiliates.
Mortgage loans

Real estate
Contract loans
Cash, cash equivalents and
Derivative instruments
Other invested assets

Aggregate write-ins for investment income
Total gross investment income....

ShOM-EEIM INVESIMENES. ..ottt

....... 4,044,708

()

....6,825
783,286

...................... 3,937,035

1.
12.
13.
14.
15.
16.
17.

Investment expenses.

Investment taxes, licenses and fees, excluding federal income taxes
IMEETESE EXPENSE. ... ceceeereiaieeeie ittt ettt e bbb sf bbb s8££ 882828428428 R £ 84S E £ R R £ 4R R £ AR R R R R R £ R bbbttt
Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income
Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

6,452,875

77,943,188

0901.
0902.
0903.
0998.
0999.

Consideration for investmen
Miscellaneous investment in

t agreements
come

Summary of remaining write-ins for Line 9 from overflow page
Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

1501. ...
1502. ...

1503.
1598.
1599.

Summary of remaining write-ins for Line 15 from overflow page

Totals (Lines 1501 through 1

503 PIUS 1598) (LINE 15 @DOVE)......ruveiiitiieietsitet ettt ettt ettt et sb sttt bbbttt en sttt

(@)

e~ —
STZLeseoceors

Includes $.....5,091,641 accrual of discount less $.....4,252,474 amortization of premium and less $.....604,557 paid for accrued interest on purchases.

Includes §.......... 0 accrual of

0 paid for accrued dividends on purchases.

Includes $.....9,960 accrual of discount less $.....1,987,068 amortization of premium and less §.......... 0 paid for accrued interest on purchases.

Includes §.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.

Includes $.....113,496 accrual of discount less $.....89,441 amortization of premium and less $.....18,850 paid for accrued interest on purchases.

Includes §.......... 0 accrual of

Includes §.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
Includes §.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3

Realized
Gain (Loss)
on Sales
or Maturity

Other
Realized
Adjustments

Total Realized
Capital Gain (Loss)
(Columns 1 +2)

4

Change in
Unrealized
Capital Gain (Loss)

5
Change in
Unrealized
Foreign Exchange
Capital Gain (Loss)

1.1
1.2
1.3
2.1
2.11

)
NN

—
o

U.S. Government boNdS.........cceuveeieiiinieiennisieesseseessenseens

Bonds exempt from U.S. tax

Other bonds (unaffiliated).........cccovrrernrineieeeeneeessens

Bonds of affiliates.................

Preferred stocks (unaffiliated)...........ccoerivreenecieesieeieis

Preferred stocks of affiliates.
Common stocks (unaffiliated
Common stocks of affiliates.

Jeseeeesesseesessss s

MOMGaGE l0NS........cocviieieieie e

Real estate
Contract loans
Cash, cash equivalents and

short-term investments....................
Derivative INStrUMENES..........ceiviiieieicee e
Other invested assets..........
Aggregate write-ins for capital gains (I0SS€S).........cccevvvvivereienne
Total capital gains (I0SSES)........cvvvrvrerevrriereiieieieeissssesseessieiaes

.................... 2,506,085

.................... 2,506,085

....................... 622,221

.................. 49,152,863

0901. Other realized capital gain (10SS)........corverrerrrerrnrrrrirerniseereeenes
0902, e b bbbttt ettt ettt ettt
0903, oo
0998. Summary of remaining write-ins for Line 9 from overflow page...
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........

......................... 67,606 | ..o
.................. 36,462,605 |....ccoooovviirirniniinns
....................... 228,014 | ......c......c........ 394,207
.................. 48,925,172 | ... 227,691
DETAILS OF WRITE-INS
....................... 228,014 | ..ooovvviennn. 394,207
.................................. L0 SRR
....................... 228,014 | ...occoevvveven.... 394,207




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Insurance 12
2 Ordinary Group Accident and Health 11
3 4 Credit Life 6 7 8 9 10 Aggregate of Fraternal
Industrial Individual (Group and Credit All Other Lines (Fraternal Benefit
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business Societies Only)

LN =

© oo~

FIRST YEAR (other than single)

Uncollected IO I (39,672,867)

Deferred and accrued N [T 78,053

Deferred, accrued and uncollected:

3.1 DIBCL...vecteceree ettt enens | sesssnsssen s 107,080

3.2 ReiNSUranCe @SSUMEM.........cvucvueuiriireiiinireieissiesessssesesssenss | soessssessessssessessssnsens 0.

3.3 Reinsurance Ceded..........ccovuieriniieeiniieieesseessisneniees | oo .39,701,894 |. . 496 | ...
3.4 Net (Line 1+ LINE 2)..uvuucvereieeieireesessstseesssiesssessessessens | oo (39 594,814)| . .. 39 662,496) | ...
AGVANCE. ...ttt snsanses | sressssessesisssstesesansenes 0. ST U
Line 3.4 - Line 4.... B I (39,594,814) | ..covevererveieieennn0 | i 67,682 | (39,662,496)
Collected during year:

B.1 DIMECL....vvvvervceeieies et aes 162,509,172 | .cvvovveeeriererreverinns | cerrereennnnn 393,876 | e 162,115,296

6.2 Reinsurance assumed... e ————— 0. e ———————
6.3 Reinsurance ceded... 149,914,278 .149,764,336 | ...
6.4 Net....ooovrrrrnenn. 12,594,894 | ..cooovvvvviviierieeennn0 | 243,934 | L ...12,350,960

Line 5+ LiNE 6.4 ... ..(26,999,920) | .....coovvvvverieiiniennn0 | 311,616 | ..(27,31 1,536)] ...
Prior year (uncollected + deferred and accrued - advance)......... | ..ccc....... (27,839,735) | ...veverereerevceeeivieens | cveerveieerenennnn 0,499 | i (27,845,234)
First year premiums and considerations:
9.1 DIBCL....vvvvrtee ettt ess s snsensnssens | sressassnns 162,598,993 |..ooovvvvrerererveveriens | ervereennnnnnn 483,697 | i 162,115,296
9.2 Reinsurance assumed... e ——— 0. e ——————
9.3 Reinsurance ceded... . ..161,759,178 |. .161,581,598 |...
9.4 Net (Line 7 - Line 8) B 839,815 | oovvvvveveverierinennen0 | 306,117 | e 533,698
SINGLE

. Single premiums and considerations:
10,1 DIFECE....oeveeececeee ettt stes et sasssnsans | evssaesaans 644,701,121
10.2 Reinsurance assumed. e ———— 0.
10.3 ReIiNSUrANCe CEAERM.........c.covuvieieiceeceee e | eveiesiesessssseesssisnee 0.
104 NEL...ooece ettt sees s senanes | evssaenaas 644,701,121

RENEWAL
. Uncollected....... (7,783,614) (3,935,626)
. Deferred and ac v | e 2,894,873 | ..oooooieevieenenies | e 2,894,873

. Deferred, accrued and uncollected:
13.1 Direct

............ 24,045,016

13.2 Reinsurance assumed. e ————— 0 [ ceoeereeeeereeeeereieeins | et essesesenes | seereeiese s

13.3 Reinsurance ceded..... . .28,933,757 |. .25,085,769 | . .3,847,988 |...

13.4 Net (Line 11 + Line 12 ..(4,888,741) ..(1,040,753) | ..... ....(3,847,988) | ...
. Advance...........co...... e ——— 88,082 |. [ 88,082 [ ..o .
. Line 13.4 - Line 14.... SO R (4,976,823) | ...ooeveererereiins (1 [ I (1,128,835) | ....cvuc... (3,847,988)

. Collected during year:
16.1 Direct
16.2 Reinsurance assumed. e ——— 0.
16.3 Reinsurance Ceded..........cooueeicreeerierssieesseeessseens | e 72,179,134 |.

............ 71,303,071

57,079,007

...15,100,127

16.4 Net.....ooooovvvvrnne IR .10,868,907 | . 0] 14,224,064 ..(3,355,157) | ...
. Line 15+ LN 164 ... I ...5,892,084 113,095,229 ..(7,203,145) | ...
. Prior year (uncollected + deferred and accrued - advance)......... | ccccveunnee 5,101,751 | oo [ e 8,083,258 | ............. (2,981,507)
. Renewal premiums and considerations:

19,1 DIFECE....eevecececereeecinrereiseeeessesseseesssenesssssssessnsssssssssssensnns | conenrnnnnnens81,009,359 | oiioiioviisinireireinnns | e 69,920,389 | ............ 11,744,970

19.2 Reinsurance assumed.
19.3 Reinsurance ceded.....
19.4 Net (Line 17 - Line 18)
TOTAL
. Total premiums and annuity considerations:
20.1 DIFECL....vvvvevcrerestes ettt | esiessnnns 888,965,473 | ...ovververeriiieinnn0 | e 70,413,099
20.2 Reinsurance assumed. 0
20.3 Reinsurance ceded.........
20.4 Net (Lines 9.4 +10.4 +19.4

64,908,415 |
............................ 0| 501,971

...242,634,202

. 177,548,207
N 646,331,269

641,004,168
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
EXHIBIT 1 - PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

1 Insurance 12
2 Ordinary 5 Group Accident and Health 1
3 4 Credit Life 6 7 8 9 10 Aggregate of Fraternal
Industrial Individual (Group and Credit All Other Lines (Fraternal Benefit
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business Societies Only)
POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)
21. To pay renewal PreMiUmS........c.eeurreerersmeememersssesens | sersessssessesssssssesessnees 0 [ e [ | s | sresessstes e sesesssessanns | siesssssstesessstesessssessases | ressssessessesastessessstesesss | ressssessessssessessssestesseses | eesessessessstesesssessessets | eesessessessstesesastessessntes | sessessessnsesessesestesesantes | sersesessensesessssasesssanes
22, AlLOHNE ... | sreeesessiesseennens 9,004 | ..o | s 9,004 | ..ot | e | ettt | sessieesi et | seeesseess st eneies | st nenes | eses ettt eenes | Hereest ettt | srtene sttt
REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 Reinsurance Ceded...........ovrmivermmerereriereierens | coevreiernaas 4,440,283 | ..o | e 8,720 | ..o BA3T,563 [ oovoieieeiceeieieeiieieeies | et | eeiessese st sstes et | eesesesestsse s sessesents | estesesssssaessessssessesenaes | essesssessesaesss st essesanaes | ebsesessessesaesess s esssenaes | etesssesae st s seesensanee
23.2 Reinsurance assumed...........c.rveueenrienreeruereens | oneerneesneesneesneesneeaend 0 | et mreesseeseieesnes | eeteeeesseesess s stestes | fressessessestne st st st taes | freesesteeeseesestenseetessetas | Sbetessestessentessessententns | ceestessestantetestestantenns | sesestesteeessestantasssessents | setresesiestestanssessestentnes | nessestessaetsesessestent e tiens | esiestnesessestent et entestans | feetsetsestest st ns s nt st
23.3 Net ceded 1SS @SSUME.........cvvmrvercemmrrernerirens | verereeenn 4,440,283 | ... (1 O 8,720 | .oovvercrenne. 4,431,563 | .o O (O (U O (U O (U O (1 O (1 O 0
24, Single:
24.1 Reinsurance Ceded..........ocireineineineines | e 0 [ et | e | ceient et | sreieese sttt | seebies et nes | fetb bbb bbb nes | Heeheee st | Serent st | cebenet ettt | sebiee et | cerbes b
24.2 Reinsurance assumed...........c.overierieriereesiens | coevererieniesiesiesienss 0 [ o | e | ettt | sreieneb e se bbbt | seebies bbbt nes | et bbb s | Heehe e | Shbeni et | sebeneb bbbttt | sebiee et | cerbns b
24.3 Net ceded 1€SS @SSUMEM.......c..cuueererereriineireins | reeeeieeereineeeesseeneenn (01 (01 (0 TR (0 T (0 (0 S (01 (01 (0 (01 (01 O 0
25. Renewal:
25.1 Reinsurance Ceded..........c.omveremunerenennneees | coveeenneeenns 24,898,498 | ... | s 11,821,192 | oo 13,077,300 | .cvvuvevrrceercrmmeneseeins | crverssseessesssseesssssseeses | seesesssessssesssssssssesssesss | seseessessssesssessssessseees | eesssessssessssesssanesssesssnes | sessesssseessessssssseesssees | sessssesssess st sesssseesies | seesiens st
25.2 Reinsurance assumed...........c.oovveuierierierieeiens | coerereriesiesiesiesienss 0 [ e | e | s
25.3 Net ceded less assumed..........cocovveveiveiineinns [onrirenies 24,898,498 |......cccooevriniinneann0 v 11,821,192 |.............. 13,077,306
26. Totals:
26.1 Reinsurance ceded (Page 6, Line 6)........cccoceens | covvvercrenne 29,338,781 | ..oovverrercrineeiienens (1 R 11,829,912 | oo 17,508,869 | .....ovvvmreerrrircrinns (O R (O R (O (U (U O LU N (U N 0
26.2 Reinsurance assumed (Page 6, Ling 22).........c.. | coovveerrereeieriennnns (0 {1 R (0 (0 [0 (0 (0 (0 (01 (0 {0 0
26.3 Net ceded less aSSUMEA...........oevveeeeverrrenrrinens | crvvvererinne 29,338,781 | ..o (V1 R 11,829,912 | oo 17,508,869 | .....ovvvmreerrriecrinns (O R (O N (O (U (U N LU N (U O 0
COMMISSIONS INCURRED
(direct business only)
27. First year (other than SiNGIE).........ccevevvevevevccreeeieees | e 41,753,801 | oo | e 83,321 | .o A1,670,480 | vovevecrereieeeieiieerieieens e eeseesissiens | coreisiesssssse s ssssesissenes | cresesssssssssssessessesessenes | cresessssssessessssessesessenes | sesesesssssesssessesesissenes | sesesessessesssestesesentesas | sesssessessesensestes e senaenes
28 SINGIE....eeoererreereeereeieeeree ettt ssssennns | sereseesisseenes 112,056 | .oooeerecereeeseeernenereees | erreeeseessseesssesssssssees | seseessnessneees 112,056 | .ooverneeerneeereeerererneees | eereeesseeessseesssssssnessnees | eesmeesssssessnesssssssnesssnnes | eessessssmessessssnssssessssnes | sessssssssassssnmsssesssnsssnns | sessssessnesssssssssansssansssns | seesssesssnessinssssssssnasssns | sresssseesssansssasssansssnnens
29, RENEWAL.....ceouceirreereeieeieeeseesseeeseseseessessssssseees | srseesssseenns 25,711,241 | oo | e 483,922 | i 25,227,319
30. Deposit-type contract funds
31. Totals (to agree with Page 6, Lin€ 21)......ccccovcvvvrinins | cerinrnnenns 67,577,098 |...ooovivivininiiiinenn0 | . 567,243 | 67,009,855




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines
Life Cost Containment All Other of Business Investment Fraternal Total

1. ReNts 933,098

2. Salaries and WAGES........cceverrerrnrinrisississsssssssssssssssss s ssssssssessssssees | erveses 17,365,267
3.11  Contributions for benefit plans for employees.............cccoovvrereieinnnes 2,409,474
3.12  Contributions for benefit plans for agents 63,365
3.21 Payments to employees under non-funded benefit plans
3.22 Payments to agents under non-funded benefit plans.
3.31  Other employee welfare 129,826
3.32  Other agent welfare 13,354

4.1 Legal fees and eXPENSES..........cccucveicicieieie e 453,340

4.2 Medical examination fees..........cccovvvvvvirerciercrerenens 7,329

4.3 Inspection report fees...

4.4 Fees of public accountants and consulting actuaries.................c......... 637,093

4.5 Expense of investigation and settlement of policy claims.............c..cc. | coeunnes 4,477,048

5.1  Traveling expenses. 226,699

5.2 AQVEIISING......oeveeircieiieie e 2,963,728

5.3 Postage, express, telegraph and telephone .. 90,029

5.4  Printing and stationery 373,298

5.5  Cost or depreciation of furniture and equipment.. 72,050

5.6 Rental of equipment .. (21,593)

5.7 Cost or depreciation of EDP equipment and software 163,637

6.1 Books and periodicals 169,059

6.2  Bureau and association fEES............cccvrviiierricriesieseses s 557,827

6.3 Insurance, except on real estate 12,490

6.4  Miscellaneous losses 157,473

6.5 Collection and bank service charges 120,719

6.6 Sundry general €Xpenses............cocvrerreerirnens 526,484

6.7  Group service and administration fees
6.8 Reimbursements by uninsured plans...........c.cccooeeevieineieeseeeeennes

7.1 Agency expense allowance 3,859,599
7.2 Agents' balances charged off (less §.......... 0 recovered).......cceunee...

7.3 Agency conferences other than local meetings 314,760
8.1  Official publication (Fraternal Benefit Societies Only)..........cccccoeveereers | evenee XXX
8.2  Expenses of supreme lodge meetings (Fraternal Benefit Soc. Only).. | ........ ) 0.0 G-

9.1 Real estate EXPENSES........c.rvriieieeieieeeee s
9.2 Investment expenses not included elsewhere

9.3 Aggregate write-ins for EXPENSES. .........evurvrererierereierieeieiee e 25,255,953
10.  General eXpenses INCUITEd............vuerereerenrereeeneesssisesisessssssssssssnnens | eeeenes 61,331,406
11, General expenses unpaid December 31, prior year...........ccocveeevevnees | coervs 1,970,540
12.  General expenses unpaid December 31, current year 3,021,345

13. Amounts receivable relating to uninsured plans, prior year.................
14, Amounts receivable relating to uninsured plans, current year..

15.  General expenses paid during year (Lines 10+11-12-13+14).....ccccco.. | vovnves 60,280,601
DETA

09.301. Consultants/Contracted SEIVICES............ouvueiuverieeerieeeeseeeseeeeseeeeseeeeees | ceeeens 19,760,514 [ ..o [ [ eeeeieeiieeiseeiiens [ evieisiseesiesesieneniens | ereesesesssssesesesiens | ereen 19,760,514
09.302. Third Party Admin.........cccccoveenee. 3,978,308 . .3,978,308
09.303. Advertising design and production SEIVICES...........coweeereereereereereereenees | vvereenee 1,517,131 1,517,131
09.398. Summary of remaining write-ins for Line 9.3 from overflow page........ 0 | eoereremeeeeieeeenn0 | o0 | 0 | 0 | o0 | e 0
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above)..... 25,255,953 | ... |0 |0 0 [0 25,255,953

(@)  Includes management fees of $.....6,498,178 to affiliates and §.......... 0 to non-affiliates.

(b)  Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):

1. Charitable §.......... 0; 2. Institutional §$.......... 0; 3. Recreational and Health §.......... 0; 4. Educational §.......... 0
5. Religious §.......... 0; 6. Membership §......... 0; 7. Other L I— 0; 8. Total LI 0
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance 4 5 6
1 2 3
Accident All Other Lines
Life and Health of Business Investment Fraternal Total

1. REAIESAE TAXES. .. tesnsens | sereteseresssssessnsstenes | stetesesenseiessnsssssenes | sresessnsesesssesessnesans | eesesessnesessnsetessness | esesesesesesesssensesene | sesesessssesesannsesns 0

2. State insurance department licenses and fees. 1,569,373 |.... 1,569,373

3. State taxes on premiums ..(2,488,289) | ... reeeenennns(2,488,289)

4. Other state taxes, including §..........0 for employee benefits.........cccoeve | ceerereeeii(296,830) [ covveveieeeciieieeeees | ereeeeeeeeeseesiseiiesenes | eveeieesessessessessiesees | ceveeesesssssssssssinsnns | oeveeveenanns (296,830)

5. U.S. Social SECUtY taXES.......ccceverrrerriererrireeirieeseseenssesesnsssessnseensns | erennnnneresssB0T 34T [ oitiieiiiiisisiiieieiiis | vevevsseiessisssnsenns | eovsiesssssssesssesssines | ciesesissessssssesesssesnns | evsesesssienns 807,347

6. All other taxes........ccoeevrruernnnes

7. Taxes, licenses and fees incurred...........cooevevrnnnc.

8.  Taxes, licenses and fees unpaid December 31, prior year.. . . e e e e .

9. Taxes, licenses and fees unpaid December 31, current year.. =

10.  Taxes, licenses and fees paid during year (Lines 7 + 8-9).....ccccovvnnnns

1 2
Life Accident and Health

1. Applied to pay renewal premiums

2. Applied to shorten the endowment or premium-paying period

3. Applied to provide paid-up additions..............cc.c.....

4. Applied to provide paid-up annuities.

5. Total Lines 1 through 4.................

6. Paid-in cash

7. Left on deposit

8. Aggregate write-ins for dividend or refund options..

9. Total Lines 5 through 8

10.  Amount due and unpaid
11. Provision for dividends or refunds payable in the following calendar year.
12, Terminal divIdendS..........cocuririenieeiiininieeceee et
13.  Provision for deferred dividend CONtracts...........cocveeeeneenenerneinineincenns
14. Amount provisionally held for deferred dividend contracts not included in Line 13

15.  Total Lines 10 through 14
16. Total from prior year..........cccevvevnnne

17.  Total dividends or refunds (LINES 9 + 15 = 16).......cueicuiueieiiiiiciteieisete ettt bbb ans

0801. Dividends used to pay interest on policyholder loans
0802, oot
0803, oot
0898. Summary of remaining write-ins for Line 8 from overflow page..
0899. Totals (Line 0801 through 0803 plus 0898) (Line 8 above)




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
T 2 3 4

5 6
Credit
(Group and
Valuation Standard Total (a) Industrial Ordinary Individual) Group
Life Insurance:
0100001. 58 CSO 4.50% NLP ALB CRF 1982 - 2999........cccomimmeirneirniirecineeinseisesssessesssessessessssas | seeesesssesees 436,582 | ...ovovinierneiien | e 436,582 | ..ovveeerinniieinnis | e
0100002. 2001 CSO 3.50% CRVM 2005 = 2019.......cvumrvmirmireriniinseiseissisessssssessesssssssssssssessnees | convees 108,202,099 | ...covvvrerrerrrireins | e 108,202,099 | ...vocveerenirinerinenns [ e
0100003. 2001 CSO 4.00% CRVM 2006 = 2012........ccorrvmeerierireieeieeiesieessessessssssssssssssssssnees | onvens 900,689,506 | ....ocvvnrverrrerrnrrinnns | ereene 900,689,506 | ...ooveuvencrrerrrriens [ e
0100004. 2001 CSO 4.50% CRVM 2004 - 2005.......... SN IO 57,647,176 |.... B I 57,647,176 |....
0100005. 2017 CSO 3.50% DEF CARVM 2018 = 2020........0oiuuiieriieriiirsiirisiseisesesseisssesssisssssssessseess | osesesesenees 208,853 | ..o i, 208,853
0199997, TOLAIS (GrOSS)......veuvereerrerrirerieeiseitssssssssssss s bbb bbb bbbttt o 1,067,184,216 | e 0 [....1,067,184,216 | ..ccoovvrvrrrrrrrnncd 0 [ oo 0
0199998. ReINSUrANCE CEUART. ... ..vuuieiieiesieieeiesie sttt | enneas 962,974,284 |......cocvvvvvinincn | e 962,974,284 | ..o |,
0199999, TOtaIS (NEE).... .ottt | conees 104,209,932 [ oo 0f.... 104,209,932 [ .o 0 [ 0
Annuities (excluding supplementary contracts with life contingencies):
0200001, 838 8.25% 2020.........cccuueeerireiieiieieeeiee ittt ettt ettt sttt entenes | freniienens 1,609,149 |......... D.0.9 G IR 1,609,149 | ......... ). 0,9, IR IR
0200002. a-2000 4.75% DEF CARVM 2004-2008............covrumrernrirnrireirneinneisneiseeiseesssessssssssssessssnsans | coenens 428,967,825 |......... ) 0.9 CHUII B 428,967,825 |......... ). 0,9, SISO
0200003. a-2000 5.00% DEF CARVM 2003-20009..........cooomrurmrerrerneirneirncisneiseeisesisesssesssessssssesssensens | connens 272,005,025 |......... ) 0.9 GRS B 272,005,025 |......... ). 0,9, R IS
0200004. a-2000 5.50% DEF CARVM 2001-2002..........coevumrremiermierriereiereeireeissessssessssssssssssssssesssesens | oneenes 47,142,191 |........ ) 0.9 G IR 47,142,191 |........ ). 0,9, R IO
0200005. a-2000 4.50% DEF CARVM 2005-2010........ccomiermremiirniirnieresiresesssesssssssesesssssssesssessssssssess | oneenes 83,691,752 |......... ) 0.9 G IR 83,691,752 |......... ).0,9, I IO
0200006. @-2000 4.75% 2009.........ccuururriieeireiereiesiseiseessesssssssssssssssssesss sttt sssss st essssssensaens | sressiesens 1124444 | ......... D, 0.9 G R 1124444 | ......... ). 0,9, R IR
0200007. @-2000 5.50% 2007 = 2020..........ovemrereerrereeneeseeeseeesseeseeesseessessseessesssessessssssssssssesssssssssns | esssneens 2,243,981
0200008. 83a5.50% DEF CARVM 1994-1997.......coomiimrinriniinrineeeeiesiesisssisesssssssssssesssesssesssnssns | esssnsens 2,712,974
0200009. 832 5.75% DEF CARVM 1993........iiirriiiirniisseisstsste sttt
0200010. 832 6.00% DEF CARVM 1995.........oouriierriiriireiiseiieitsesee sttt
0200011. a-2000 5.75% DEF CARVM 2000.........c.cccomvurieriireeneineensiseeseississs s ssssssssssssssssssssssesses | soesssesens 8,922,602 | ..o XXX [ v 8,922,602
0200012, @-2000 4.25% 2009.........ccuerererereeireiieiieeisesssesisssessss sttt sttt sttt sssssssssnns | eessesssenees 796,662 | ..o e XXX [ e 796,662
0200013. a-2000 6.00% 2009................... SN I 10,679,544 | ..o XXX ervvvrees | v 10,679,544
0200014. a-2000 Proj AA 4.00% 2011 = 2014......ooirreeriieeieeesiseesiesiesississssssssssssssssssensssnssens | esenns 21,415,782 [ .oovcc . XXX e [ o 21,415,782
0200015. a-2000 4.25% DEF CARVM 2010-2011......orioirierriieirniiseiisesisesisesisesisesisesssssssesssesssesssssens | oneins 12,781,667 |......... ) 0.0 G IO 12,781,667
0200016. AG43 Variable Annuity Basic Reserve 1998-2020............c.covomvemeemeeneineinsesnissiseinnens | oneenns 34,696,267 |......... ) 0.0 O IS 34,696,267
0200017. a-2000 Proj AA 3.25% 2010 = 2014 .......cooiveieerieireniieeiieseiesssesssesssssssessssssssssssssesssssssssssns | ssesssesens 1,458,152 |......... ) .0 I R 1,458,152
0200018. a-2000 Proj AA 3.75% 2010 = 2013.....c.cueivreieieiiesireeiiesiiesiseesssssssssesssssssssssssssssssssssans | ssesssnsens 7,297,622 |....... ) .0 GO IS 7,297,622
0200019. a-2000 Proj AA 4.50% 2010 = 2020.........cormrermremrerrierinsiesissiessssssssssssssssssssssssssssssssssens | oenesns 27,820,580 |......... ) .0 O IS 27,820,580
0200020. a-2000 Proj AA 4.25% 2011 ... ssssssssssnssnns | esssesssnsees 161,373 | ......... ) .0, GO IS 161,373
0200021. a-2000 Proj AA 3.50% 2012 = 2014.......coerrreerieeiesesssiesiesiessssissssssssesssssssesssssssssssens | esinns 10,539,557 |......... ) .0 N I 10,539,557
0200022. 22000 3.75% DEF CARVM 2012-2013.......c.omrrmrerrenrinsississssssssssssssesssssssesssesssesssesssns | sesssesens 3,771,297 | ......... ) 0.0 O IS 3,771,297
0200023. @-2000 Proj AA 2.75% 2012........ovvuieiieriesiieeississsssise s
0200024. a-2000 Proj AA 3.00% 2012........ovevieiieriesiieeississississ s
0200025. a-2000 4.00% DEF CARVM 2014........oovriererieiieiisiis st sssssssssssssssssssssssssssens
0200026. 2012 IAR Proj G2 4.00% 2015 - 2019...
0200027. 2012 IAR 3.75% DEF  2015-2018.........coumiieiiiiiineisesssisessessssisssiss s sesssssssssseens
0200028. 2012 IAR Proj G2 3.75% 2017 = 2018........cuevuerrrieeieeissississss s sssssssssssssens
0200029. 2012 IAR Proj G2 3.25% 20718.........vuurvrrireiresieiseissssesssssssesssssssssssssssssssssssssssssassens
0200030. 2012 IAR Proj G2 3.5% 2018.........ccureirirriiniieisieeisessssiss s sssesseees
0200031. 2012 IAR 3.50% DEF 2019......0ciiiiiiiiisiissisi s
0299997, TOLAIS (GrOSS)....uuvvrererrerrirrireriesissiesiessesse bbbttt ...1,044,191,540 | ......... ) 9,9 I ...1,044,191,540 |......... ). ,9, SR IS 0
0299998. ReinSUranCe CeABM. ... | conseisnees 7,370,909 |........ D .0 ST [ 7,370,909 |......... XXXKecvorernee [,
0299999. TOtalS (NEE)......erieeieiisissis st ....1,036,820,631 |......... XXX ....1,036,820,631 |......... XXX | v 0
Supplementary Contracts with Life Contingencies:
0300001, @-2000 6.50% 2002........0.cvvurerrerrirrnerseesiesssseseesssesseesssessessses bbb
0300002. @-2000 5.50% 2004 = 2008...........ccoererrerrirrirrirsiseissiseissise s
0300003. @-2000 5.25% 2005 = 2006...........ccerrerrerrereereireeieissisesssiss e
0300004. a-20006.00% 2009...................
0300005. a-2000 Proj AA 4.50% 2010 - 2014
0300006. a-2000 Proj AA 3.50% 2012........vueieiiriiiineiseisseiseise e
0300007. @-2000 Proj AA 3.75% 2013........viieieieiseisssese s
0300008. a-2000 Proj AA, 4.00% 2014........ccoriieeneinnene e ssssssssssessssinns | eeesessaneees S WAGTA TN IR IR 917,679
0300009. 2012 IAR Proj G2 4.00% 2015 = 2019.......ccururieieineineineisseiseiseisssssesssesssesssssssensssens | reeennes 12,537,929 |.... B I 12,537,929 |....
0300010. 2012 IAR Proj G2 3.75% 2017 = 2018........cuueveieineireieiseiseisesieisessesssesssensessessenens | oneennes 10,410,149 | oo | e 10,410,149
0300011, 2012 IAR Proj G2 3.25% 20718.........ruuireerierierierinerisesiesiesisssessssssessssssssssssssssssssnssns. | cesesnsens 2,125,405 | ..oovvvvrinenrineinnns | e 2,125,405 | oo [ e
0300012. 2012 IAR Proj G2 3.50% 2018 = 2019........coeimerreieeieeineeineeiseeisesissesssesssssssssessssssssesesens | coesesneens 4,649,330 | ..oovvverinrinrinninnns | e 4,649,330 | ..oovveericrinenineniens [ e
0300013. 2012 IAR Proj G2 2.25% 2020.........ccuueuurreeriericrieriesinssiesisssessessesssssssssesssssssssssens. | cesensens 4,014,498 | ..o | e 4,014,498 | ..o e,
0300014. 2012 IAR Proj G2 2.75% 2020.........ccuuereereerierieriereesieniesssssesssssesssssssssssssssssssssnsens. | esesnsens 2,037,102 | oo | e 2,037,102 | covoeeerierierieniens [ e
0300015. a-2012 Proj G2, 3.00% 2019 = 2020.........ccuuiiuuiiiiiiriieniessesserssnesenesessenessnsssnessnsssnsssnssneas | cossesnsens 9,467,233 | .o [ 9,467,233
0399997, TOLAIS (GrOSS). ... vvueerrerreriereriesiseeessssssssssss e bbb bbb bbbttt 51,012,711 | oo 0 [ 51,012,711
0399998. Reinsurance ceded... 11,746,041 I 11,746,041
0399999, TOtAIS (NEE)......euieieiei ittt 39,266,670 | ...oooocvovvevcennn0 | 39,266,670
Accidental Death Benefits:
0400001. 59 ADB 58 CS0O 3.00% 1982 - 2999........c0uiiiiiiiiisiiissit ittt
0499997, TOHaIS (GrOSS).......vvrercrecreiiiteiesiesise e sees ettt st saesan
0499998. Reinsurance ceded...
0499999, TOAIS (NEE)........oeiveieieieeirisieeicictsrstes s s seessesssnesnsesesssnsessssssenssssssenssssssassssssssessesssesas
Disability - Active Lives:
0500001. 52 INTERCO DISA 58 CSO 3.00% 1982 - 2999.........cocmmrumrierrerrrieriereseenssessssesssssssnsens | ceeseiesisnsinsenns 375 | e [ e, 375 [ e [ e
0500002. 52 INTERCO DISA Period 2* 2001 CSO 3.50% 2013 - 2019.......ccurrivnmremiererinneeniereeinnes [ erereeienens 862,451 | oo [ e 862,451 | oo | oo
0500003. 52 INTERCO DISA Period 2* 2001 CSO 4.00% 2006 - 2012.........oovrmrvrerermremerererneeeenns | eeeneens 7,090,382 | oo [ e 7,090,382 | .o [,
0500004. 52 INTERCO DISA Period 2* 2001 CSO 4.50% 2004 - 2005..........cccccomverrereremmeemeenninnes | cevererennens 225,073 | oo | v 225,073 | oo | e




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
T 2 3 4

5 6
Credit
(Group and
Valuation Standard Total (a) Industrial Ordinary Individual) Group

0599997, TOLAIS (GOSS).....ecerererrereereireiseiseisseisseesse s seesse st asssssssssns | coesisnsens 8,178,280 | ..oovvvvvveriins (V) I 8,178,280 | ..ovvvvrriiins 0 [ oo 0

0599998. ReINSUrANCE CEART. ... ..vuuieiiuiiieie ittt | enessesssssssseses 385 | |, 385 | [,

0599999. TOtAIS (NEE)......euiieiieieie ittt | crnesnnens 8,177,896 | ..ooovvivriinnnees (U I 8,177,896 | ..o 0 i 0
Disability - Disabled Lives:

0600001. 52 INTERCO DISA Period 2* 2001 CSO 3.50% 2013........ovuvrrvrrineieineieineiiseeeseieneeens

0600002. 52 INTERCO DISA Period 2* 2001 CSO 4.00% 2006 - 2012

0600003. 52 INTERCO DISA Period 2* 2001 CSO 4.50% 2004 - 2005..........cccocomvumrenmeemmernrenneinnes [ ceverereenens 252,993 | oo [ e, 252,993 | oo | e

0600004. 52 INTERCO DISA Period 2* 2017 CSO 3.50% 2019 - 2020.........cooueimieiniensmnniesiensienes | orerenennees 483,932 | .o | i 483,932 | .o |

0699997, TOLAIS (GrOSS).....rvrresiesireaeeaeessee e sees et sees s sees sttt sttt | crssssssens 3,713,813 | o, 0 [ 3,713,813 | o, 0 [ 0

0699999, TOtAIS (NEE)......ceuiieeieieieiit ittt | crenssenens 3713813 | o, 0 [ 3,713,813 | o, [ 0
Miscellaneous Reserves:

0700001. For excess of valuation net premiums over corresponding gross premiums............coocevee. | covvverrennne 967,162 | .ovovverereeereriesiens | e 967,162 | .vvevevererereseiens e

For non deduction of deferred fractional premiums or return of premiums at the death

0700002. of theinsured 1,031

0700003. Immediate Payment 0f CIAIMS..........c.cceuiveieiciisieieseese it ssssessesssns | eressesessssenaes 9,613 |....

0700004. Reg 213 Standard SCENANO EXCESS........cccuivirrieieiireiieieieeie e ssssesessssesaes | eveens 617,415,478

0700005. Reg 213 Stochastic Excess over Standard............cccveevcveieieiesieeseeseeessesesesenes | cevenens 98,171,496

0700006. Miscellaneous AnNNUitY RESEIVES.........ciiuiiiuiierieisisiietee st sssesesssssnsesssnsssnaens | eerenes 174,000,000 [ .....cooveveererereereres | 174,000,000 [ ...ooovvereererceeecee | e

0799997, TOLAIS (GrOSS)......vvuverieriiriiseiieiisesise sttt st sss st ss st sttt sttt sssstans | 2eenens 890,564,780 | ...oovovvrvrrrrirns 0f.... 890,564,780 | ...ovvvvreeririrnns 0 [ o 0

0799998. ReINSUrANCE CEABM. .....ouieuiiiiiiiiitiiii ittt sttt ettt st sensensns | crenees 579,108,380 | ...coooiivisiienianiienns [ 579,108,380 | ...cooiiiiriiriininnns [,

0799999, TotalS (NEE).... .ottt sttt snsssnsss | crnees 311,456,399 | .o, 0. 311,456,399 | .o 0 i 0

9999999. Totals (Net) - Page 3, LINE 1. ... ...1,503,645,341 | ..o 0[...1,503,645,341 | .....ccoovvvvnnnnnnn 0 [ 0
(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contacts in Column 2 that no longer

contain a mortality risk are Life Insurance §.......... 0, Annuities §.......... 0, Supplementary Contracts with Life Contingencies §.......... 0,
Accidental Death Benefits §.......... 0, Disability-Active Lives §.......... 0, Disablity-Disabled Lives §.......... 0, Miscellaneous Reserves, §.......... 0
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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating contracts? Yes [X] No[ 1]
1.2 If not, state which kind is issued
2.1 Does the reporting entity at present issue both participating and non-participating contracts? Yes[ | No [X]
2.2 If not, state which kind is issued
Non-Participating
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements? Yes[X] No[ 1
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.
4, Has the reporting entity any assessment or stipulated premium contracts in force? If so, state: Yes[ ] No[X]
4.1 Amount of insurance: B
4.2 Amount of reserve: s
4.3  Basis of reserve:
4.4  Basis of regular assessments:
45 Basis of special assessments:
4.6  Assessments collected during year: G e
5. If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.
6. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? Yes[ ] No [X]
6.1 If so, state the amount of reserve on such contracts on the basis actually held: B
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity
has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the
state of domicile for valuing individual annuity benefits:
Attach statement of methods employed in their valuation.
7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? Yes[ ] No[X]
7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements: e
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:
7.3 State the amount of reserves established for this business:
7.4 Identify where the reserves are reported in the blank.
8. Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year? Yes[ ] No[X]
8.1  If yes, state the total dollar amount of account value covered by these contracts or agreements:
8.2  State the amount of reserves established for this business:
8.3 Identify where the reserves are reported in the blank:
9. Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year? Yes[ | No [X]
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: e
9.2 State the amount of reserves established for this business: s
9.3 Identify where the reserves are reported in the blank:
1 Valuation Basis 4

2 3

Description of Valuation Class Changed From Changed To

Increase in Actuarial
Reserve Due To Change

LIFE CONTRACTS (Including supplementary contracts set up on a basis
other than that used to determine benefits) (Exhibit 5)

0100001.
0199999.
9999999.

Calculation of Rider reserves under

Variable Annuities - Individual Miscellaneous Reserves............cccceevvvernnes AG43 Regulartion 213

Calculation of Rider reserves using
updated guidelines under NY

.................... (46,883,677)

Subtotal (Page 7, Line 6)

(46,883,677)

Total (Column 4 only)

(46,883,677)

13
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

ERVES FORACC

EXHIBIT 6 - AGGREGATE RES
1

Total

Comprehensive

2

Individual

4

Medicare
Supplement

Vision Only

Dental Only

Federal
Employees
Health Benefits
Plan

Title XVIII
Medicare

Title XIX Medicaid

Credit A&H

IDENT AND HEALTH CONTRACTS - ACCIDENT AND HEALTH (a)
5 6 7 8 9 10 "

Disability Income

Long-Term Care

Other Health

ACTIVE LIFE RESERVE

© N o o A~ w N

9.

Unearned premium

FESEIVES.....cctiiiiiictii s

Additional contract reServes (D).........ocovveerieienierieseeie e

Additional actuarial

reserves - Asset/Liability analysis.......................

Reserve for future contingent benefits..........ccoevvvrerenieiesiienenns

Reserve for rate Credits..........coveveierveveereiecesieeeeee s

Aggregate write-ins
Totals (Gross).........
Reinsurance ceded

Totals (Net).............

fOr TESEIVES. ...t

CLAIM RESERVE

10. Present value of amounts not yet due on claims.............c.cceeuvevnee.

1.
12.
13.
14.
15.
16.

Additional actuarial

Reserve for future contingent benefits...

Aggregate write-ins

Totals (Gross).........

Reinsurance ceded

Totals (Net).............

reserves - Asset/Liability analysis

for reserves

17.

TOTALS (Net)........

18.

TABULAR FUND INTEREST........cccoiimmiinniinirinninissssissisnisins

Summary of remain

ing write-ins for Line 6 from overflow page.........

Totals (Lines 0601 through 0603 plus 0698) (Line 6 above)..............

1398. Summary of remaining write-ins for Line 13 from overflow page....... | ccooveoverrineenrcnecnncen [ [0 (0 (0 (0 [0 (0 SN | SR [0 [0 [0 [0 0
1399. Totals (Lines 1301 through 1303 + 1398) (Line 13 aboVe).......cccceeree | wevrrrserierisrsseriieiend | oveisiissiisiissisnnans (] [V P [V [V (V1 {01 SRR o I [UOORRRRON (1 (1 I (1 I (1 I 0
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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EXHIBIT 7 - DEPOSIT-TYPE CONTRACTS
1 2 3

Guaranteed
Interest
Contracts

Supplemental
Contracts

5
Dividend
Accumulations
or Refunds

6
Premium and
Other Deposit

Funds

Balance at the beginning of the year before reinsurance

Deposits received during the year.

Investment earnings credited to the account

Other net change in reSBIVES..........ccvvvevvereeeeieereneenns

Fees and other charges assessed

SUITENder Charges.........cccevevevenieeisieeeeessee e

Net surrender or withdrawal payments

Other net transfers to or (from) Separate Accounts

Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8)....ccccccevvvrerrerrerennnen.

Reinsurance balance at the beginning of the year.
Net change in reinsurance assumed.............ccccoeveveunnnn
Net change in reinsurance ceded............ccccvvvvvererriennnnne
Reinsurance balance at the end of the year (Lines 10 + 11 - 12)

Net balance at the end of the current year after reinsurance (Lines 9 + 13)

.................................. 26,770,186

3,081,123

....................................... 916,115

.................................... 6,267,091

...................................... (148,794)

Annuities
Certain
...48,036

.................................. 22,268,542

.................................... 3,032,991

....................................... 755,193

.................................... 5,393,768

...................................... (148,794)

.................................. 24,646,499

................................... (9,848,415)

................................... (1,990,107)

.................................. 20,811,752
................................... (9,848,415)

................................... (1,990,107)

................................... (7,858,308)

................................... (7,858,308)

.................................. 16,788,191

.................................. 12,953,444
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other
1. Due and unpaid:
1.1 DIFECL. ettt | rebsessensenenenn 107,122 | oo [ e | ceenessessesinsinenns 72,484 | .o BAB38 | oo | et | ettt sttt enas | rebiee st sttt tnes | Srestent st et es st st nesentens | seseeessent et et s sttt
1.2 ReiNSUraNCe @SSUME...........curvereiercrerererinnieereriessesineseeens | ceseeeessessesenesenseesenes 0
1.3 Reinsurance ceded.
14 NEL.c e
2. In course of settlement:
2.1 Resisted:
2,10 DIFECL. ..ottt | sbeiensenteneneiaees 30,000 | oo [ e 30,000 [ ooueeueereererineireieineinnine | rereereei it eienes | reeee sttt entees | Srestese e sttt entans | ceebietsent st et en st st nenins | sebeebee st sttt s st st | nebiestete bttt nts | ettt eees
2.12 ReINSUTANCE @SSUMEM........curuimirriiirirrieincieeeisssesesseisnsenns | erveeeseessesssensessssssseene 0 et | e enennns | st ssseseenstenns | setesseensteseestssesessssenns | seeenstessensesssenseaesentenne | sreeeisssesessntesensstesens | sereiestesesestessessssssennes | sreseessesnenssanseenstansesets | sersteseenstessessstessesenennes | sressereseses et
2.13 ReINSUTANCE CEAEM........ouivureiriiirereieieiciceier e | ereeeeseeeinseneeeisnieena 0 et | e | sttt | sttt | sttt | creeeinni ettt | ceereniet et | ertinnie sttt | cernten ettt | chetien e
204 NEL..oco ettt | et enaees 30,000 | (Vo) I 30,000 |(B).reeeeeererrerriennenns (S (VR () (U () I (01 (0 (1 (01 0
2.2 Other:
2.21 DIMECL. ..ottt sttt ssessentas | stesesesessenens 8,201,123 | .ooeeeerereeeeeeeninees | ereerneeneieennd 8,201,123 | oveeeeeeereerineieisnisenes | reereseeenseseeennesssnteeens | stensseesessensnseneesestensns | srsessesssenssestenssssessesses | setessessessassnssessestessnsss | sestessessessessassesessestenes | ressessestssessestessansnssens | sesessessestensnnsessensantneans
2.22 ReiNSUranCe @SSUMEM...........cvurureieerieeriinierrerssinsensinsienns | ereeesensesnssenessissseene 0 et | e | st | sttt | sttt | sreeeinn et | sttt | chnenne e ers | sttt | chetien e
; 2.23 Reinsurance Ceded..........ccooeeeveeeceeeeeeeeeeeeeeeees | eenennnn,030,000 [ v | e 6,030,000 | ..eoeieiiciccceeeeeees | ettt eieteieiees | ereteeeteieieeteesstesstesiens | eereresesesesesesesesesesesesesens | coereesrssssssesssssssansnans | stetetetetetetesetesetetetetetetes | erereresesesesesesesasesasesatasas | oreeresessesesessnnenennnas
2.24 Net
3. Incurred but unreported:
3.1 DIFECE et | e 2,240,891 | .o | e 2,280,891 | oo | e | st | erernnie s | serne st | fetbste et | eri et | sree e
3.2 ReiNSUranCe @SSUME..........cevuueuriremmrireierseireinsieesessesnieneins | reeeeseesesnssessesnessnseenes 0 et | e | sttt etenns | seteeseenetes et ennsenne | stetetees et enessntenne | srseeeiestes st ensstetens | soretesies ettt n s nnts | sheeinssenee st ens et sstesene | cereteseenetens et s nennans | chetseneae et
3.3 REINSUrANCE CEABM........ocvevceeeeececececectceceeeeeeeeeeeeeereeeeeeerereeeees | eeeeeeeseinennnns 1,922,284 | oo | e IRV O U O U B R O
B4 NBL sttt | seeeens st eeas 318,607 | .o (U (o) I— 318,607 | (D)-eerveeeeereereireeeeens (O (VR () (U () I (01 (U (o) (VI () IS (Vo) I 0
4. Totals:
4.0 DIECL...eceeeceeeieetet ettt sttt | eebeeensenens 8,579,136 | .ovoeereerrereieeeis (O O 8,472,014 | .o 72,484 | .o 34,638 | . (0 O (0 (0 (1 (01 0
4.2 ReiNSUraNCe @SSUMEM.........ccuvuuierermeriiinirsreeninseeeeniessssinennes | seesenesseeesssnssenessensens 0 | (U RO 0 [ [V OO (0 OO 0 [ (01 OO [V RO (O OO 0 [ 0
4.3 ReINSUrANCE CEABM..........ocvevieiiieiicececee ettt | ceveeenineeeeeas 7,952,284 | ..ot [0 T 7,952,284 | ..o [ [ (VL [V [T (U (L T [ (V5 0
A4 NEL...oo sttt nnns | rrsersensaneneaa 626,852 |(2).rvreererieierirninns [V 1C) . 519,730 |.ooiriirisiininns 72484 | 34,638 | (O ) [ [0 P [V {01 0
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting o $.......... 0inColumn2,§.......... 0in Column3and$§.......... 0in Column 7.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Ordinary Life Insurance §.......... 0, Individual Annuities $........... 0, Credit Life (Group and Individual) §.......... 0, and Group Life §.......... 0,
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health §.......... 0, Credit (Group and Individual) Accident and Health §.......... 0 and Other Accident and Health §.......... 0

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 2 - Incurred During the Year

Ll

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) (c) Annuities Group Individual) Other
1. Settlements during the year:
1.1 DIFECL. ettt | sreeseninian 170,480,994 | ..o | e 54,510,384 |.............. 110,914,921 |..ccoovvveenee. 5,055,689 | .euiuieiieieiieiineieieins | reereteniesi st enieninees | seesesiss sttt ens | sheeeensess st entestestes | srsessestst s st s tensenis | seberent ettt
1.2 ReiNSUraNCe @SSUMEM...........cvueurivireereriinieneiseieneississsessennes | seesesessesssiesesnessssenaens 0 et | e | st | st | sttt | creeei ettt | sttt et | ehtints et | sttt | chetien e
1.3 ReINSUrANCE CEABA........cuuireiereiriireieieiecseieeeeeneesiseienis | eoeeseseeenas 113,994,306 | ...ovovvreveerineineireinins | cereesnineina 64,878,753 |...covvvernns 48,464,496 |......ccocoovvenen. 851,057 | vveeeeereririnneereieesninees | rerieesneieieessissieieniees | srnereeeniesi e enns | srtesieee sttt | nebiesiesi sttt enn | eebies ettt ees
56,486,688 |.....ccccovirerenrieireen | (10,368,369) | ....vveueenee. 62,450,425 |.....cocevene. 4,404,632 | ..o (0 O (0 (0 TR (O (01 0
2. Liability December 31, current year from Part 1:
2.1 DIFECL..cvceevrrrererereseseeeesisesensninsisenessnsssiseeenenns | enenenneneeee@ DT R T30 [0 | 8,472,014 | oo 72,484 | 34,638 | ..o (0 OO (0 R (01 RO (L O (01 0
2.2 ReiNSUranCe asSUME..........c.ceeueuiuermrenieemseineinsieeensinesensins | reeessennesnssenesnssssseene 0 a0 | (0 RN (0 RN [0 ORI (0 O RRR [0 R (0 TSN (0 OO (0 RO 0
2.3 ReiNSUranCe CEAEBM...........ccvvvivieirieiieeriecee e | crerensiesenns 7,952,284 |..ooovveiirveiieeen0 [ 7,952,284 | oo [0 () [0 (VN () L0 R () 0
2.4 NBL o | et 626,852 |...covvenrirririnineend0 | 519,730 | .o 72,484 | .o 34,638 | ..o (0 O (0 R (0 O (O (01 0
3. Amounts recoverable from reinsurers Dec. 31, current year.......... | cooeeeveeen. 29,262,929 19,116,985 |....ccovvuvee. 10,063,558 | ....ccovvriernne. LT T I BT O DO TR BT
4. Liability December 31, prior year:
4.1 Direct ...6,186,377 ...6,116,807 .52,364 17,206

4.2 ReinSUranCe aSSUMEM...........cceueurerireriiniierriniieseeneiesenenees | ceerseesseensiesenncenseneees 0 e | e | s | e
4.3 ReINSUrANCE CEABM.........oeveviiiiiiicectiesee et | ceveieninenenens 5,781,436 5,781,436 | .vvieeeeieeiiiceecieeiiiees | e
4.4 Net...... .404,941 ..335,371 . ...17,206
Amounts recoverable from reinsurers Dec. 31, prior year.......c.coco. | coeveveveveneas 22,182,328 13,974,713 | ...ccce0ee.8,152,234 | . 55,381

6. Incurred benefits:

8.1 DIFECE. ... | e 172,873,753 5,073,121
6.2 ReiNSUranCce aSSUME..........ccuevririeerriiieiieineinseensinieneins | reeesernesssenessissseenes 0 om0 |0 |0 e 0
6.3 ReINSUrANCE CEABM.........cvevieeeeveececececeeececeeeeee s | ceiviseininans 123,245,755 | ....ooovvvvevcrcririreel0 [, 72,191,873 | ..o 50,375,820 |....ccevrurnn 678,002 | ..cooveiiiiiieiind [0 R (U [0 [0 [ 0
8.4 NBL.. i | e 49,627,998 | ..o | (15,326,282) ....60,559,221 |... 4,395,059 | [0 PO 0 [ [0 RO 0 | [0 OO 0
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1, §.......... OinLine 1.4,8§.......... OinLine 6.1and$§.......... 0in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $.......... OinLine 1.1, §.......... OinLine 1.4,8$.......... OinLine 6.1and$§.......... 0in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $.......... OinLine 1.4, §.......... OinLine 6.1and$§.......... 0in Line 6.4.
(d) Includes $.....216,200 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS
1

Current Year Prior2Year Change3in Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col.2-Col. 1)
1. BONAS (SCHEAUIE D).ttt sttt st s st ntens | £eessnssessessassssssessessanssessessasssnssnssns | sessessssssnssessasssssnssassansnssessessansans | essossusssmssessansssssessessnsnnssnssassns 0
2. Stocks (Schedule D):
2.1 PIEIEITEA SIOCKS........vveueeeuerirceiiieesie st ens et eens | sesssnesssess s st s e s ss st | wessress s s s s s st s st s | sesees st 0
2.2 COMMON STOCKS. ....cveuieriirriscie ittt | Hoeeb et bt b e bbb bbb bbbt | enbse bbbttt siens | betbes bbb 0
3. Mortgage loans on real estate (Schedule B):
BuT FIESEIENS ...ttt bbb | Hieeb iR iRt | bbbt | fetb et 0
3.2 Other than firSt IENS........veueeeeeceeerieecieriereeer st snes | sessssesssesss st esss s s s ss st | wessressess s s st ns st enes | seseessenes et 0
4. Real estate (Schedule A):
4.1 Properties occupied DY the COMPEANY..........ccciiiiieiiiece e sens | caesssssesesses et ss s essss s s s b e sssesens | ebesssesessssesessssesesssssessssssesesssesas | sbesissesessssetesssesesssssesesssesasanes 0
4.2 Properties held for the ProdUCHON OF INCOME...........curuiriurririeiereireiseeessiseessessstssesessesi s | seesesseesessessssssessessessssssessassasssssss | sessessssssssessassasssessestessssssessessassans | estessssssssessossssssessnssasssessessesens 0
4.3 Properties NEIA fOr SAIE..........cceveviiieeieices ettt s sssss e sssssaesaes | etissessessssesssssssssssssessessssassesssssens | stessesissessssssssssessesstastessesessensesanss | sresssestesiesinteseessten e sen e neesas 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term iNVESIMENES (SCHEAUIE DA)..........cuoiiieiicieeeees et ssnas | eesebessssesesssssebessesessssssebessssesessnaes | sretesssissesasstesessssesesessebessssesesasants | sesesessssesesssssesessetesesesesssansesans 0
8. CONMTACE IOBNS......ouveeeeaeieiiiei sttt etes | Hoebb e b e b e bbbt b e b bt n et st ees | etbse et nens | eeees et 0
7. DEriVatiVES (SCHEAUIE DB)..........c.cviiveieiieicictcteieets ettt ve st ae st ae b sessnsebas | sbassebessesesssssssbessssesessssebessssesesssans | seetesessssesesssesesssssebssssbessssssesasants | tesesesassesesssssessssesesssesesssansesans 0
8. Otherinvested aSSEtS (SCNEAUIE BA)........c.viriruririiireisieeineire et ss s ssessessesssne | eessssssessssessssssssessassssssessassasssnssns | sessessassssssessssssssessassessssssnssessasssns | essessssssessessassssssessassssnsssnssesens 0
9. RECEIVADIES fOF SECUMES........ouiiueiiiiiciici bbbt | Sbssb s s bbb | Hbe bbb bbb bbb bbb | Sbssbses bbb 0
10. Securities lending reinvested collateral aSSES (SCHEAUIE DL)..........criererirrienrireieineeneesesnses | ceeeeesessesesseseessssessssesessesssssssssssss | sessessssssessessasssssssssssssssssssessessassnns | essessssssessessassssssessassesssssessessns 0
11, Aggregate Write-inS fOr INVESIEA @SSELS.........ciuriiieiirieieisee e bessenss | sressssessessssessesssssssasesnsansassnsans 0 | oo 0 | oo 0
12.  Subtotals, cash and invested asSets (LINES 110 11)....virrrrrerrinrirreieensieesesssesesssesssssnnes | sessessssssssssssessessssssessessassnsseees (0 S 0 | e 0
13, Title plants (FOr TIIe INSUMETS ONIY)........cveiiuiiriieieiiiriie ettt et b b ssebsssnes | sresssessessesessessesssssssessessssessessesnts | estessessssessessssassassessssantessessntessesss | ebsessssossessessssessessnsessessssensassees 0
14, Investment iNCOME AUE @NT ACCTUEH............vurirrieieircriecsie ettt enis | feeeessesssss s est s s s ss e nsns s | sesbes s st s e s st sentesenenas | estesessessess s s en b s st s 0
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of COlIECHON. ..........cvvvrerverevene | cerrrerrrrinrnese e 301,971 | oo 95,936 | oo (206,035)
15.2 Deferred premiums, agents' balances and installments booked but
AEFEITEA AN NOL YEE AUE.........cvieitccc ettt b st benas | sbsebessessbessessessss s s st s sb st es e bssbns | stessessssessessessssesses st antessessbessessess | suesssssstessesstessesssensessessssnsenas 0
15.3 Accrued retrospective premiums and contracts SUDJECE t0 redEterMINAtION. .........cccvviviieins vt | ettt ssenns | sessessssnssessessstessessetesseesesensessees 0
16. Reinsurance:
16.1  AMOUNtS rECOVETaDIE fTOM FEINSUIETS. .........uuveureuiisriserisreiseessesseesssesssesssesssesssesssesssssssssis | sessessesssessess e sb st st s b st st enes | aebseesseessee b st b et bbbt bbb bbbt et | oeebess s s s bbbttt 0
16.2 Funds held by or deposited with reinSUrEd COMPEANIES...........cceveviveieeieicisiisieessieseieies | ettt s b s e bees | essessessssessessessssssses s sssses e sssbessesas | essesssssssessssassessessstessesnsensesanes 0
16.3  Other amounts receivable Under reiNSUIANCE CONTACES...............ererurrimreemerieesssessieresens | errersessssessesessee s esesssessssesssenes | soresssessssessssesesssessssesssesssessssesssns | eeessseessmessssesssnessssessssessssesssons 0
17. Amounts receivable relating to UNINSUIEA PIANS...........c..ciuiireieiiiieiieicieiese ettt sstesiens | sessstesses s sesse bbb sse s s s st s s snss | essessssessessessssessessssssessesssssnsessesas | ebssssssssssssssssesssssssessesssensesanes 0
18.1 Current federal and foreign income tax recoverable and INEEIESt tNEIEON............c.ceveicviieiieiicees | et estsssseans | creses st s st es s s s sesasssess | sresssssssessssissessssssesssssessssnaesas 0
18.2 Net deferred taX @SSEL. ...ttt ses s es sttt | sesness st essneees 75,791,268 | ..o 37,836,330 | ..oovvvrrererrenieeeinns (37,954,938)
19.  Guaranty funds reCeIVADIE OF ON AEPOSIL...........ciuiieiieiriiieeeee sttt s | sesbebessese st sssebesssesessssesessssesesssaes | setesesesetasssesessssesebssebesssnaessnanss | oesesssassesesssssesassetesssesesasantesans 0
20. Electronic data processing €qUIPMENt ANA SOMIWATE. .......c..cuurerurrerreereeriieseeeesseeesesssssessssssseses | sesesssesseessssasssessssessssssessessessssssnes | sesessasssssessessasssssessastassssssessessanss | sesessssssssessassssssssnssasssssnssnssncs 0
21.  Furniture and equipment, including health Care AEIIVEIY @SSELS............cccoucueuiireiiiiciceieeieeiens | ettt benas | etssssebessetessssese s e s st et essssessssssebesns | sessebessssssesssssesessssesesssaebesnsneas 0
22. Net adjustment in assets and liabilities due to fOreign EXChANGE FALES. .........ovurerirrierrirrieeieiircires [ e ieesststees | ceeetesesee s ees st st se s st esseees | sesstssssssessesssessessessantesessestees 0
23. Receivables from parent, subSIdiaries and affiltES...........cccciieiiiciiiiice e | ettt benes | ctsbeaeb sttt s bbbt b st besns | bessebesesasaetas st et et et bt sen e 0
24. Health care and other aMOUNLS TECEIVADIE. ..o eseentesteees | sererese ettt ees | sebieesi st sttt sttt | oesbeest st sb sttt 0
25.  Aggregate write-ins for other-than-invested @SSELS...........ccviirieiceeese e | orreresisrssen s ssasnee 4134 | o 313,492 | i 309,358
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.curvemerereeemermiesieesissesssesieessesesssesssssssssssssessssesssess | sevssesssesssnssenssssnes 76,097,373 | oooooeccrierennne 38,245,758 | ... (37,851,615)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........curuerrrrrieres [ cerrrireiriiniinsineisieeississisesssssssees | eesesesensesssesssssssssesssssesssssssssessnnes | sesmsssssssssessessssssssessasssssnssessns 0
28, TOTALS (LINES 26 @NA 27).....coouirirrrirerireiaiessieesisssseesssesssssssssessssesssessssssssssesssesssessssssssnesssns | sonessnmssssesssssssessons 76,097,373 | oo 38,245,758 | ... (37,851,615)
DETAILS OF WRITE-INS
110, ettt RS E R R s | £48e R bRt | R ettt | reeet e 0
T2, et R R R R £ et ettt s et ensesnes | 4eseesnEeeEessee et ee s et b e Rt Rae s s s ssetes | HhesesseE e R et et et eE et ettt st et senrens | SEessesantessee et ee st ee s sn et et naes 0
1103, ettt RS RS E R ER s | 41 R Rttt | Rttt | eeet e 0
1198. Summary of remaining write-ins for Ling 11 from OVErfloW PAgE..........ceueevvveieircrreeiceeeieeeieiies | ceveriessiessse s sessesessnes (0 U [0 U 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LINE 11 @DOVE)......covverereiiiiieiersieriiseissiesisissienes | ceresissssisssssesssssssessessssessesssanes 0 ] o 0 ] o 0
2501, DISAIOWED IMR........ooovierirerieeieerieses sttt eness s | sevsssessssesesssesssenesssessssessenssees (U 304,387 | oo 304,387
2502. MISCRIANEOUS. .......voueeierrieriiriiriis s | eebiebe bbb 4134 | e 9,105 | oo 4,971
2503, ookt | Seet s e R RS R e n s | Hesre Rttt | Hesees st 0
2598. Summary of remaining write-ins for Ling 25 from oVerflow Page...........ocueereeeneeneieerneineieineines | eoeeseesneessesssssseesesesesessssesseseees L0 U 0 | v 0
2599. Totals (Lines 2501 through 2503 plus 2598) (LINE 25 @DOVE).........cceveviireiieerieeereiieisseesessesseriens | seressessssssssssesssssssessnsaseeses 4134 | o 313,492 | oo 309,358

18
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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 (loss) and capital
and surplus between NY SAP and NAIC SAP is as follows:

Financial
SSAP Financial Statement
Number Statement Line For the Year Ended For the Year Ended
a Page Number December 31, 2020 December 31, 2019
Net income (loss), NY SAP $ (390,113,748) $ (139,127,659)
State prescribed practices:
Deferred annuities using continuous
Commissioners' Annuity Reserve
Valuation Method (“CARVM”) 51 3 1 750,168 1,249,149
NYDFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2 15.2 (20,217,284) (902,846)
NYDEFS Seventh Amendment to Regulation
No. 172 impact on admitted unearned
reinsurance premium 61 2 15.2 13,034,252 (7,666,367)
State permitted practices: NONE — —
Net income (loss), NAIC SAP $ (396,546,612) $ (146,447,723)

December 31, 2020 December 31, 2019
Statutory capital and surplus, NY SAP $ 372,900,702 $ 578,899,747

State prescribed practices:

Deferred annuities using continuous

CARVM 51 3 1 33,747,831 32,997,663
NYDFS Circular Letter No. 11 (2010)
impact on deferred premiums 61 2 15.2 378,101 20,595,385

NYDFS Seventh Amendment to Regulation
No. 172 impact on admitted unearned

reinsurance premium 61 2 15.2 (1,194,017) (14,228,269)
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 405,832,617 $ 618,264,526

(1) Statement of Statutory Accounting Principles (“SSAP”)

The Company’s risk-based capital (“RBC”) would not have triggered a regulatory event without the use of the state
prescribed practices.

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with statutory accounting principles requires management to
make estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of
contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and
expenses during the reporting period. Actual results could differ from those estimates.

All references to realized and unrealized net capital gains (losses), including other than temporary impairments
(“OTTI”) and impairments, are pre-tax unless otherwise noted.

Accounting Policy

Life premiums are recognized as revenue when due from policyholders under the terms of the insurance contract.
Annuity considerations are recognized as revenue when received. Expenses incurred in connection with acquiring new
insurance business, including acquisition costs such as sales commissions, are charged to operations as incurred.
Deposits on deposit-type agreements are entered directly as a liability when received. Reserves for losses and unearned
premiums ceded to reinsurers have been reported as reductions of related reserves.

Policyholder dividends are determined annually by the Company’s Board of Directors. The aggregate amount of

policyholder dividends is related to actual interest, mortality, morbidity and expense experience for the year as well as
management’s judgment as to the appropriate level of statutory surplus to be retained by the Company.
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In addition, the Company uses the following accounting policies:

()
2

)
(4)

©)
(6)

()
®)

9
(10)
(11
(12)
(13)

Short-term investments are stated in the same manner as comparable longer-term investments described below.

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

Common stocks of nonaffiliates are stated at fair value.

Redeemable preferred stocks are generally stated at cost or amortized cost unless they have a NAIC rating
designation of 4, 5 or 6, in which case such stocks are stated at the lower of cost, amortized cost or fair value.

Mortgage loans on real estate are principally stated at amortized cost, net of valuation allowances.

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

For certain residential mortgage-backed securities (“RMBS”) and commercial mortgage-backed securities
(“CMBS”), 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 initial designation is used to determine the carrying value of the
RMBS or CMBS. RMBS and CMBS with initial designations of 1 to 5 are stated at amortized cost, while RMBS
and CMBS with initial designations of 6 are stated at the lower of amortized cost or fair value. 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 loan-backed securities, including asset-backed securities (“ABS”), which are not modeled, the NAIC relies on
the second lowest NAIC Credit Rating Provider (“CRP”) rating to determine the initial NAIC designation. The
second lowest CRP rating is used to determine the carrying value of the security, which is based on the NAIC’s
estimate of expected losses, using an NAIC published formula. The carrying value of the security determines its
final NAIC designation, which is used for reporting in the Annual Statement and in RBC calculations. This
revised methodology does not apply to NAIC 1 and NAIC 6 securities which are rated at the second lowest CRP
designation.

The Company does not have investments in subsidiary, controlled and affiliated (“SCA”) companies.

Investments in joint ventures, partnerships and limited liability companies (“LLC”) are carried at the underlying
audited GAAP equity of the respective entity’s financial statements. Undistributed earnings of these entities are
recognized in unrealized gains and losses. Such investments are nonadmitted if they do not have financial
statement audits.

See Note 8 for the derivative accounting policy.

The Company does not have business which requires a premium deficiency reserve calculation.

The Company does not hold a liability for loss/claim adjustment expense.

The Company did not modify its capitalization policy from the prior period.

The Company does not have pharmaceutical rebate receivables.

D. Going Concern

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

2. Accounting Changes and Corrections of Errors

Accounting Changes

During 2020, the Company changed the methodology utilized to aggregate derivative transaction for the purpose of
classifying cashflows from derivatives between lines 12.7 Miscellaneous proceeds and 13.6 Miscellaneous applications
within the Cash from Investments section of the Cash Flow page. While the change resulted in significant movements
between those lines from December 31, 2019 to December 31,2020 and eliminated negative amounts in Miscellaneous
proceeds, there was no change to line 15 Net cash from investments within the Cash Flow page. Furthermore, neither total
assets, liabilities, surplus or net income were impacted by this change in presentation.
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During 2020, the New York Department of Financial Services adopted the fifteenth amendment to insurance Regulation 172.
The regulation rejects guidance in Statutory Statements of Accounting Principles No. 72 that requires dividends to be
reported as a reduction to paid in capital when unassigned funds is negative. As a result, the Company reclassified
$27,700,000 from Gross Paid In and Contributed Surplus to Unassigned Funds relating to a dividend paid to the Company’s
parent in 2019. The reclassification did not impact total assets, liabilities, net income or surplus.

During 2020, the NY Department of Financial Services finalized changes to reserve requirements for variable and structured
annuities. The Company adopted the changes effective December 31, 2020, recording a $46,883,678 decrease in reserves. In
addition, the Company reclassified $357,413,878 of reserves from the separate account to the general account in connection
with the new requirements. The overall impact of the new guidance was a $46,883,678 increase in surplus, on a net of tax
basis.

Correction of Errors

During 2020, the company discovered an error related to its income tax provision as of December 31, 2019. The correction of
the error resulted in an increase in surplus as a prior period adjustment of $3,519,215 and an increase in assets of $3,519,215
for cash received under the intercompany tax sharing agreement.

3. Business Combinations and Goodwill
A. Statutory Purchase Method
The Company had no transactions that were accounted for as a statutory purchase during 2020 and 2019.
B. Statutory Merger
The Company had no statutory mergers during 2020 and 2019.
C. Assumption Reinsurance
The Company had no goodwill resulting from assumption reinsurance during 2020 and 2019.
D. Impairment Loss
The Company had no recognized impairment losses from goodwill during 2020 and 2019.
4. Discontinued Operations
The Company had no discontinued operations during 2020 and 2019.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) The maximum and minimum interest rates for mortgage loans funded or acquired during 2020 were:

Maximum Minimum
Farm loans N/A N/A
Commercial loans N/A N/A

(2) Generally, the Company, as the lender, only loans up to 75% of the purchase price of the underlying real estate.
From time to time, the Company may originate loans in excess of 75% of the purchase price of the underlying real
estate, if underwriting risk is sufficiently within Company standards.

The maximum percentage of any one loan to the value of the underlying real estate at the time of the origination
and originated during the period covering the year ended December 31, 2020 was: N/A

(3) During 2020 and 2019, all applicable taxes, assessments and advances were included in the mortgage loan total.
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(4) The Company’s age analysis of mortgage loans, aggregated by type, was as follows:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. December 31,2020
1. Recorded Investment (All)
(a) Current $ 78,515,448 $ — $ — $ — $ 245142971 $ 8,000,000 $ 331,658,419
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $ —
(e) 180+ days past due $ — $ — $ — $ — $ — $ — $ —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — s — $ — $ — $ — $ —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
4. Interest Reduced
(a) Recorded investment $ — $ — $ — $ — $ 959,523 $ — $ 959,523
(b) Number of loans — — — — 1 — 1
(c) Percent reduced — % — % — % — % 4.0 % — % 4.0 %
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ 71,008,094 $ — $ — $ — $ 245142971 $ 8,000,000 $ 324,151,065
b. December 31,2019
1. Recorded Investment (All)
(a) Current $ 96,373,195 $ — $ — $ — $ 271,543,551 $ 8,000,000 $ 375,916,746
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — s — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — s — $ — $ — $ — $ —
(e) 180+ days past due $ — $ — s — $ — $ — $ — $ —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
4. Interest Reduced
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Number of loans — — — — — — —
(c) Percent reduced — % — % — % — % — % — % — %
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ 85,714,200 $ — $ — $ — $ 271,543,551 $ 8,000,000 $ 365,257,751

(5-7) During 2020 and 2019, the Company had no impaired or nonaccrual mortgage loans and allowance for credit
losses.

(8) The Company had no derecognized mortgage loans as a result of foreclosure for the years ended 2020 and 2019.
(9) The Company accrues interest income on impaired loans to the extent it is deemed collectible and the loan
continues to perform under its original or restructured contractual terms. As part of the reserve process,
management assesses whether loans need to be placed on a non-accrual status at which time the Company
recognizes income on the cash method.
B. Debt Restructuring
The Company did not have any restructured debt in which the Company was a creditor in 2020 and 2019.

C. Reverse Mortgages

The Company did not have any reverse mortgages in 2020 and 2019.
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D. Loan-backed Securities

E-L

()
2

)

(4)

)

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

a. The Company did not recognize any other than temporary impairments (“OTTI”) on the basis of the intent to
sell during the year ended December 31, 2020.

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

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

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

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 359,068
2. 12 Months or Longer $ —

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 10,948,293
2. 12 Months or Longer $ —

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

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

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale as of December 31, 2020.

Real Estate

The Company did not have real estate investments or real estate held for sale in 2020 and 2019.

K. Investments in Low-Income Housing Tax Credits (“LIHTC”)

The Company did not have investments in LIHTC in 2020 and 2019.
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L. Restricted Assets
(1) Restricted Assets (Including Pledged)

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

Gross Restricted

2020 Percentage
()] 2) 3) @ ®) ©) (Y] @®) ) 10) an

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

Subject to contractual
obligation for
which liability is
not shown $

Collateral held under
security lending
agreements

Subject to repurchase
agreements

Subject to reverse
repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar
reverse repurchase
agreements

Placed under option
contracts

Letter stock or
securities
restricted as to sale

Federal Home Loan
Bank (“FHLB”)
capital stock

On deposit with
states 1,375,373 — — — 1,375,373 1,383,906 (8,533) — 1,375,373 0.01 0.01

On deposit with other
regulatory bodies

Pledged collateral to
FHLB (including
assets backing
funding
agreements

Pledged as collateral
not captured in
other categories 4,722,757 — — — 4,722,757 17,686,297 (12,963,540) —_ 4,722,757 0.05 0.05

Other restricted
assets

Total restricted assets

$ 6,098,130 _§ — 3 — 8 — _$ 6,098,130 819,070,203 $ (12,972,073) _$ — _$ 6,098,130 0.06 % 0.06 %

(a) Subset of column 1.

(b) Subset of column 3.

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

as follows:
Gross Restricted
2020 Percentage
@ 2) 3 @ ) ©6) (W) ®) ()] 10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Total Separate Account General December Increase/ Total Restricted to Total
Restricted Asset General Account Restricted Account 31,2020 December (Decrease) Admitted to Total Admitted
Category Account Activity® Assets Activity®™ (1 plus 3) 31,2019 (5 minus 6) Restricted Assets Assets
Derivatives Collateral $ 4722757 S S S $ 4722757 $ 17,686297 $ (12,963,540) S 4,722,757 0.05 % 0.05 %
Total $ 4722757 S — S — S — 8 472757 § 17686297 _$ (12.963.540) _§ 4,722,757 0.05 % 0.05 %

(a) Subset of column 1.

(b) Subset of column 3.

(3) The Company did not have any other restricted assets in 2020 and 2019.
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(4) The Company’s collateral received and reflected as assets at December 31, 2020, were as follows:

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

Cagh *** $ 136,544,000 $ 136,543,538 5.0 % 52 %
Schedule D, Part 1 — — — _
Schedule D, Part 2, Section 1 — — _ _
Schedule D, Part 2, Section 2 — — — _
Schedule B — — — —
Schedule A — — — _
Schedule BA, Part 1 — — — _
Schedule DL, Part 1 — — — _
Other — — — —
Total Collateral Assets $ 136,544,000 $ 136,543,538 5.0 % 5.2 %

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

*** Includes cash equivalents and short-term investments

% of Liability to total
Amount Liabilities*

Recognized Obligation to
Return Collateral Asset $ 136,544,000 5.8%

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

M. Working Capital Finance Investments
The Company had no working capital finance investments as of December 31, 2020.
N. Offsetting and Netting of Assets and Liabilities
The Company had no assets and liabilities which are offset and reported net in accordance with a valid right to offset.
O. 5GI Securities
The Company did not hold any investments with a 5GI NAIC designation at December 31, 2020 and 2019.
P. Short Sales
The Company did not have any unsettled short sale transactions outstanding as of December 31, 2020.
The Company did not have any settled short sale transactions during the year ended December 31, 2020
Q. Prepayment Penalty and Acceleration Fees
During the year ended December 31, 2020, the Company had securities sold, redeemed or otherwise disposed of as a

result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate amount
of investment income generated as a result of a prepayment penalty and/or acceleration fee is as follows:

General Account  Separate Account
Number of CUSIPs 20 2
Aggregate Amount of Investment Income $ 820,880 $ 5,000

6. Joint Ventures, Partnerships and Limited Liability Companies
The Company had no investments in any joint venture, partnership or LLC.
7. Investment Income
A. Due and accrued income is excluded from surplus on the following bases:
All investment income due and accrued with amounts over 90 days past due are nonadmitted with the exception of
mortgage loan investment income which is nonadmitted after 180 days, or if the underlying loan is in the process of

foreclosure.

B. The total amount excluded: None.
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8. Derivative Instruments

Overview

The Company may be exposed to various risks relating to its ongoing business operations, including interest rate risk,
foreign currency exchange rate risk, credit risk and equity market risk. The Company uses a variety of strategies to
manage these risks, including the use of derivatives.

Derivatives are financial instruments whose values are derived from interest rates, foreign currency exchange rates,
credit spreads or other financial indices. Derivatives may be exchange-traded or contracted in the over-the-counter
(“OTC”) market. All of the Company’s derivatives are bilateral contracts between two counterparties. The Company
uses swaps, options, and caps to manage risks that may include interest rate risk, foreign currency exchange rate risk,
credit risk and equity market risk. Derivative hedges are designed to reduce risk on an economic basis while
considering their impact on accounting results and statutory capital.

NY SAP restricts the Company’s use of derivatives to: (i) hedging activities intended to offset changes in the
estimated fair value of assets held, obligations and anticipated transactions; (i) income generation transactions to
generate additional income or return on covering assets; and (iii) replication synthetic asset transactions to reproduce
the investment characteristics of otherwise permissible investments. The Company is prohibited from using
derivatives for speculation. OTC derivatives are carried on the Company’s Statutory Statements of Assets, Liabilities,
Surplus and Other Funds either as derivative assets or derivative liabilities.

The Company does not offset the values recognized for derivatives executed with the same counterparty under the
same master netting agreement. This policy applies to the recognition of derivative assets and derivative liabilities in
the Statutory Statements of Assets, Liabilities, Surplus and Other Funds.

To qualify for hedge accounting under SSAP 86, at the inception of the hedging relationship, the Company formally
documents its risk management objective and strategy for undertaking the hedging transaction, as well as its
designation of the hedge as either: (i) a hedge of the estimated fair value of a recognized asset or liability (“fair value
hedge”); or (ii) a hedge of the variability of cash flows to be received or paid related to a forecasted transaction or a
recognized asset or liability (“cash flow hedge”). In its hedge documentation, the Company sets forth how the
hedging instrument is expected to hedge the designated risks related to the hedged item and sets forth the method that
will be used to retrospectively and prospectively assess the hedging instrument’s effectiveness. A derivative
designated as a hedging instrument must be assessed as being highly effective in offsetting the designated risk of the
hedged item. Hedge effectiveness is formally assessed at inception and at least quarterly throughout the life of the
designated hedging relationship.

The Company may hold cash flow and fair value derivatives that hedge various assets and liabilities including bonds,
mortgage loans and liability portfolios; the derivatives that hedge those assets and liabilities are valued in a manner
consistent with the underlying hedged item, if the derivatives meet the criteria for highly effective hedges. Bonds that
have an NAIC designation of 1 through 5 are carried at amortized cost; therefore, the derivatives hedging such bonds
are also carried at amortized cost. Bonds that have an NAIC designation of 6 are carried at the lower of amortized
cost or estimated fair value; therefore, the derivatives hedging such bonds are also carried at the lower of amortized
cost or estimated fair value. Mortgage loans are carried at amortized cost; therefore, the derivatives hedging mortgage
loans are also carried at amortized cost. Any hedged liabilities of the Company are carried at amortized cost;
therefore, the derivatives hedging liabilities are also carried at amortized cost. Effective foreign currency swaps have
a foreign currency adjustment reported in change in net unrealized foreign exchange capital gain (loss) pursuant to
SSAP 86 by using the same procedures as used to translate the hedged item.

The Company discontinues hedge accounting prospectively when: (i) it is determined that the derivative is no longer
highly effective in offsetting changes in the estimated fair value or cash flows of a hedged item; (ii) the derivative
expires or is sold, terminated or exercised; (iii) it is no longer probable that the hedged forecasted transaction will
occur; or (iv) the Company removes the designation of the hedge.

When hedge accounting is discontinued because it is determined that the derivative is not highly effective in
offsetting changes in the estimated fair value or cash flows of a hedged item, the derivative is carried at its estimated
fair value with changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net
unrealized capital gains (losses) and estimated fair value changes attributable to changes in foreign exchange rates are
reported in change in net unrealized foreign exchange capital gain (loss).

Upon termination of a derivative that qualified for hedge accounting, the gain or loss is reflected as an adjustment to
the basis of the hedged item and is recognized in income consistent with the hedged item. If the hedged item is sold,
the gain or loss on the derivative is realized but is subject to the IMR.

To the extent the Company does not designate a derivative for hedge accounting, the derivative is carried at estimated
fair value with changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net
unrealized capital gains (losses) and any changes in estimated fair value attributable to changes in foreign exchange
rates are reported in change in net unrealized foreign exchange capital gain (loss).
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Types of Derivatives
Foreign Currency Exchange Rate Derivatives

The Company uses foreign currency exchange rate derivatives, including foreign currency swaps to reduce the risk
from fluctuations in foreign currency exchange rates associated with its assets denominated in foreign currencies.

In a foreign currency swap transaction, the Company agrees with another party to exchange, at specified intervals, the
difference between one currency and another at a fixed exchange rate, generally set at inception, calculated by
reference to an agreed upon notional amount. The notional amount of each currency is exchanged at the inception and
termination of the currency swap by each party. See Schedule DB, Part A.

Equity Market Derivatives

The Company uses equity derivatives to reduce its exposure to equity market risk, including equity index options and
total rate of return swaps.

Equity index options are used by the Company to primarily hedge minimum guarantee liabilities embedded in certain
variable annuity products offered by the Company and to hedge certain invested assets against adverse changes in
equity indices. In an equity index option transaction, the Company enters into contracts to buy or sell the equity index
within a limited time at a contracted price. The contracts will be net settled in cash, based on differentials in the
indices at the time of exercise and the strike price. Certain of these contracts may also contain settlement provisions
linked to interest rates. In certain instances, the Company may enter into a combination of transactions to hedge
adverse changes in equity indices within a pre-determined range through the purchase and sale of options. See
Schedule DB, Part A.

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

Interest Rate Derivatives

The Company uses interest rate derivatives to reduce its exposure to changes in interest rates, including interest rate
caps.

Interest rate caps are purchased by the Company primarily to protect its floating rate liabilities against rises in interest
rates above a specified level and against interest rate exposure arising from duration mismatches between assets and
liabilities. At the outset of the contract, the Company pays a premium for the right to receive the cash payments equal
to the excess of the market rate over the strike price multiplied by the notional amount, if the observed reference
interest rate is above the strike level of the cap on the applicable reset date. In certain instances, the Company may
lock in the economic impact of existing purchased caps by entering into offsetting written caps. See Schedule DB,
Part A.

Cash Flow Hedges

The Company designates and accounts for foreign currency swaps to hedge the foreign currency cash flow exposure
of foreign currency denominated assets as cash flow hedges when they have met the effectiveness requirements of
SSAP 86.

All components of each derivative’s gain or loss were included in the assessment of hedge effectiveness.

For the years ended December 31, 2020 and 2019, there were no gains (losses) related to cash flow derivatives that no
longer qualify for hedge accounting or for which the Company removed the hedge designation.

In certain instances, the Company may discontinue cash flow hedge accounting because it is no longer probable that
the forecasted transaction will occur by the end of the originally specified time period or within two months of the
anticipated date. For the years ended December 31, 2020 and 2019, there were no gains (losses) related to such
discontinued cash flow hedges.

There were no hedged forecasted transactions, other than the receipt or payment of variable interest payments, for the
years ended December 31, 2020 and 2019.

Non-qualifying Derivatives

The Company enters into the following derivatives that do not qualify for hedge accounting under SSAP 86: (i)
interest rate caps to economically hedge its exposure to interest rates; (ii) foreign currency swaps to economically
hedge its exposure to adverse movements in exchange rates; (iii) equity index options to hedge certain invested assets
against adverse changes in equity indices; and (iv) equity index options and total rate of return swaps to economically
hedge minimum guarantees embedded in certain variable annuity products offered by the Company.
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Derivatives for Other than Hedging Purposes

The Company held no derivatives for other than hedging purposes during the years ended December 31, 2020 and
2019.

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 by the Company in connection with its OTC derivatives as of
December 31:

Securities
2020 2019

Variation Margin:
OTC-bilateral $ 4,722,757  $ 17,686,297

(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 by the Company in connection with its OTC derivatives as of
December 31:

Cash @ Securities @
2020 2019 2020 2019
Variation Margin:
OTC-bilateral $ 136,544,000 $ 84,900,000 $ 34,688,353 $§ 4,416,460

(1) 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.

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

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

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

Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)

2024 $ 76,475,860

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 December 31:

2020 2019
Net undiscounted future premium payments (receipts) $ 76475860 $ 68,195,222

Estimated fair value of derivative net assets (liabilities), including discounted future premiums ~$ 120,559,136 $ 51,325,497
Estimated fair value of derivative net assets (liabilities), excluding discounted future premiums $ 196,176,546 §  (10,442,126)
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9. Income Taxes

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

December 31, 2020

Ordinary Capital Total
Gross DTA $ 125,619,278 $ 15,653 $ 125,634,931
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 125,619,278 15,653 125,634,931
DTA nonadmitted (75,791,264) — (75,791,264)
Subtotal net admitted DTA 49,828,014 15,653 49,843,667
DTL (49,638,928) (204,739) (49,843,667)
Net admitted DTA/(Net DTL) $ 189,086 $ (189,086) $ —

December 31, 2019

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

Change

Ordinary Capital Total
Gross DTA 64,025,270 $ 15,653 64,040,923
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 64,025,270 15,653 64,040,923
DTA nonadmitted (37,954,934) — (37,954,934)
Subtotal net admitted DTA 26,070,336 15,653 26,085,989
DTL (46,594,359) 20,508,370 (26,085,989)
Net admitted DTA/(Net DTL) (20,524,023) $ 20,524,023 —
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Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):

December 31, 2020
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — 3 — 3 —
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of 1
and 2 below) — — _
1. Adjusted gross DTA expected to be realized following the balance sheet
date — — —
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 55,935,105
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 49,638,928 204,739 49,843,667
DTA admitted as the result of application of SSAP 101 total $ 49,638,928 § 204,739 $ 49,843,667
December 31, 2019
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — S — 3 —
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of 1
and 2 below) — — —
1. Adjusted gross DTA expected to be realized following the balance sheet
date — — —
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 86,914,492
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 3,044,569 20,713,109 23,757,678
DTA admitted as the result of application of SSAP 101 total $ 3,044,569 $ 20,713,109 § 23,757,678
Change
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — S — 3 —
Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of 1
and 2 below) — — _
1. Adjusted gross DTA expected to be realized following the balance sheet
date — — —
2. Adjusted gross DTA allowed per limitation threshold XXX XXX (30,979,387)
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 46,594,359 (20,508,370) 26,085,989
DTA admitted as the result of application of SSAP 101 total $ 46,594,359 § (20,508,370) $ 26,085,989
December 31, 2020 December 31, 2019
RBC percentage used to determine recovery period and threshold limitation
amount 1217 % - 2096 %
Amount of total adjusted capital used to determine recovery period and threshold
limitation $ 398,848,902 $ 595,329,457

Management believes the Company will be able to utilize the DTA in the future without any tax planning strategies.
Do the Company’s tax planning strategies include the use of reinsurance? No.
B. All DTL were recognized as of December 31, 2020 and December 31, 2019.

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

December 31, 2020 December 31, 2019

Federal $ (2,893,343) $ 32,397,984
Foreign 16,162 21,268
Subtotal (2,877,181) 32,419,252
Federal income tax on net capital gains/(losses) 3,333,534 1,244,923
Federal income tax on prior period adjustments in surplus (3,519,215) —
Federal and foreign income taxes incurred $ (3,062,862) $ 33,664,175

The changes in the main components of deferred income tax amounts were as follows:

19.11



Annual Statement for the year 2020 of the B”ghthouse L|fe Insurance Company Of NY

NOTES TO THE FINANCIAL STATEMENTS

December 31, 2020 December 31, 2019 Change
DTA:
Ordinary:
Discounting of unpaid losses — S — 3 —
Unearned premium reserve — — —
Policyholder reserves — 2,055,523 (2,055,523)
Separate Account Adjustments 4,659,823 — 4,659,823
Investments 11,070,474 5,869,091 5,201,383
Deferred acquisition costs 10,476,123 10,614,156 (138,033)
Policyholder dividends accrual — — —
Fixed assets — — —
Compensation and benefits accrual — — —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward 62,029,006 2,552,324 59,476,682
Tax credit carryforwards 6,009,163 4,650,450 1,358,713
Other (including items <5% of total ordinary tax assets) 21,150 155 20,995
Accrued compensation — — —
Accrued expenses — 21,000 (21,000)
Additional minimum pension adjustment — — —
Ceding commissions 31,289,257 32,495,059 (1,205,802)
Nonadmitted assets 64,282 22,059 42,223
Tax intangibles — 137,241 (137,241)
Unrealized capital gains (losses) — 2,463,641 (2,463,641)
Unrealized foreign exchange — — —
Subtotal 125,619,278 60,880,699 64,738,579
Statutory valuation allowance adjustment — — —
Nonadmitted (75,791,264) (37,836,330) (37,954,934)
Admitted ordinary DTA 49,828,014 23,757,678 26,070,336
Capital:
Investments — — —
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) — — —
Investments in consolidated subsidiaries — — —
Securities lending payable — — —
Unrealized capital gains (losses) 15,653 — 15,653
Subtotal 15,653 — 15,653
Statutory valuation allowance adjustment — — —
Nonadmitted — — —
Admitted capital DTA 15,653 — 15,653
Admitted DTA 49,843,667  $ 23,757,678 $ 26,085,989
DTL:
Ordinary
Investments — 3 — 3 —
Fixed assets — — —
Deferred and uncollected premiums (659,729) (3,044,569) 2,384,840
Policyholder reserves (3,194,497) — (3,194,497)
Other (including items <5% of total ordinary tax
liabilities) — — —
Other liabilities — — —
Unrealized capital gains (losses) (45,784,702) — (45,784,702)
Subtotal (49,638,928) (3,044,569) (46,594,359)
Capital:
Investments (204,739) (5,964,613) 5,759,874
Real estate — — —
Unrealized capital gains (losses) — (14,748,496) 14,748,496
Subtotal (204,739) (20,713,109) 20,508,370
DTL $ (49,843,667) $ (23,757,678) $ (26,085,989)
Net DTA/ (DTL) $ — 3 —  $ —
Change in nonadmitted DTA 37,954,934
Tax effect of unrealized gains (losses) 33,484,198
Change in net DTA $ 71,439,132
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D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by

E.

applying the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and
before Federal income tax. The significant items causing the difference were as follows:

December 31, 2020
Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ (90,147,349)
Net realized capital gains (losses) @ 21% 10,321,827
Tax effect of:
Change in VA Reform 9,845,572
Return to provision 90,982
Change in nonadmitted assets (42,223)
Ceding Commission (2,211,811)
Interest maintenance reserve 229,721
Tax exempt income (14,335)
Separate Account dividend received deduction (1,605,486)
Uncertain tax positions 141,194
Nondeductible expenses —
Tax credits (1,170,844)
Other 60,758
Total statutory income taxes (benefit) $ (74,501,994)
Federal and foreign income taxes incurred including tax on realized capital gains $ 456,353
Change in net DTA (71,439,132)
Prior years adjustments in surplus (3,519,215)
Total statutory income taxes (benefit) $ (74,501,994)

(1) As of December 31, 2020, the Company had the following net operating loss carryforwards:

Net operating loss

Year of expiration carryforwards
2032 $ 5,213,805
Indefinite 290,162,421
$ 295,376,226

As of December 31, 2020, the Company had no capital loss carryforward.

As of December 31, 2020, the Company had tax credit carryforwards which will expire as follows:

Tax credit
Year of expiration carryforwards
2022 - 2030 $ 6,009,163

(2) The Company had no Federal income taxes available at December 31, 2020 for recoupment in the event of future
net losses.

(3) The Company had no deposits under Section 6603 of the Internal Revenue Code of 1986, as amended (“IRC”)
during 2020.

(1) The Company’s Federal income tax return is consolidated with the following entities:

Brighthouse Life Insurance Company

Brighthouse Reinsurance Company of Delaware

(2) The Consolidating Companies have in place a tax sharing agreement (and related supplements) which allocates
tax liability in accordance with the Internal Revenue Code, and provides that members shall receive
reimbursement to the extent that their tax attributes result in a reduction of the tax liability of the consolidated

group.

As of December 31, 2020, the Company had a liability for unrecognized tax benefits of $949,341. An estimate of the
amount of any increase in the Company's liability for unrecognized tax benefits during the twelve month period ending
December 31, 2021 cannot be made.

Repatriation Transition Tax (“RTT”)

As of December 31, 2020, the Company did not owe any RTT.

Alternative Minimum Tax (“AMT”) Credit

The Company does not recognize AMT Credit as a recoverable or DTA.
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10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties

A-C.

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

The company had $6,745,768 receivable and $11,958,315 payable with affiliates as of December 31, 2020. The
company had $3,384,749 receivable and $21,112,556 payable with affiliates as of December 31, 2019. Amounts
receivable and payable are expected to be settled within 90 days.

The Company did not have guarantees or undertakings for the benefit of an affiliate that would result in a material
contingent exposure of the Company’s or any affiliate’s assets or liabilities, except as noted in 14A.

The Company is a party to a service agreement with its affiliate, Brighthouse Services, LLC, pursuant to which
Brighthouse Services, LLC agrees to provide a broad range of services and make available its personnel and facilities
upon the request of the Company as deemed necessary for its operations. This agreement involves cost allocation
arrangements under which the Company pays for all expenses, direct and indirect, reasonably and equitably
determined to be attributable to the services provided.

The Company is also a party to various other service agreements with affiliates.

The Company is a wholly-owned subsidiary of Brighthouse Life Insurance Company, which is a wholly-owned
subsidiary of Brighthouse Holdings, LLC, which is a wholly-owned subsidiary of Brighthouse Financial, Inc.
(“Brighthouse”). Allocated operating expenses are not necessarily indicative of the total cost that would be incurred if
the company operated on a stand alone basis.

The Company did not own shares of another upstream or intermediate parent, either directly or indirectly, via a
downstream SCA company.

The Company does not have any investments in any SCA.

The Company did not have any debt, including capital notes, outstanding as of December 31, 2020.

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

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

As

of December 31, 2020, the Company did not sponsor any retirement plans, deferred compensation plans,

postemployment benefit plans or other postretirement plans.

13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations

(1

2
)

(4)

The Company’s capital is comprised of 200,000 shares of common stock authorized, of which 200,000 shares are
issued and outstanding, at $10 per share par value.

The Company has no preferred capital stock.

Under New York State Insurance Law, the Company, without prior insurance regulatory clearance, to pay stockholder
dividends to Brighthouse Insurance in any calendar year based on either of two standards. Under one standard, the
Company is permitted, without prior insurance regulatory clearance, to pay dividends out of earned surplus (defined as
positive unassigned funds (surplus), excluding 85% of the change in net unrealized capital gains or losses (less capital
gains tax), for the immediately preceding calendar year), in an amount up to the greater of: (i) 10% of its surplus to
policyholders as of the end of the immediately preceding calendar year, or (ii) its statutory net gain from operations for
the immediately preceding calendar year (excluding realized capital gains), not to exceed 30% of surplus to
policyholders as of the end of the immediately preceding calendar year. In addition, under this standard, the Company
may not, without prior insurance regulatory clearance, pay any dividends in any calendar year immediately following a
calendar year for which its net gain from operations, excluding realized capital gains, was negative. Under the second
standard, if dividends are paid out of other than earned surplus, the Company may, without prior insurance regulatory
clearance, pay an amount up to the lesser of: (i) 10% of its surplus to policyholders as of the end of the immediately
preceding calendar year, or (ii) its statutory net gain from operations for the immediately preceding calendar year
(excluding realized capital gains). In addition, the Company will be permitted to pay a dividend to Brighthouse
Insurance in excess of the amounts allowed under both standards only if it files notice of its intention to declare such a
dividend and the amount thereof with the New York Superintendent of Financial Services (the “Superintendent”) and
the Superintendent either approves the distribution of the dividend or does not disapprove the dividend within 30 days
of its filing. Under New York State Insurance Law, the Superintendent has broad discretion in determining whether the
financial condition of a stock life insurance company would support the payment of such dividends to its stockholders.
Based on amounts at December 31, 2020, the Company can not pay Brighthouse Insurance a stockholder dividend in
2021 without required prior approval of the Commissioner.

The Company paid no dividends in 2020. The Company paid an ordinary cash dividend of $27,700,000 to its parent,
Brighthouse Insurance, on December 20, 2019.
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©)

(6)
(M
®)
9
(10)

(11
(12)

Within the limitation of (3) above, there are no restrictions placed on the portion of the Company profits that may be
paid as ordinary dividends to stockholders.

There were no restrictions on unassigned funds (surplus).

There were no advances on surplus.

The Company did not hold any of its own stock or SCA companies for special purposes.

There were no changes in the balance of special surplus funds from the prior year.

The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $172,365,286 at

December 31, 2020.

The Company did not issue any surplus debentures or similar obligations.

There were no restatements due to prior quasi reorganizations.

(13) There have been no quasi reorganizations in the prior 10 years.

14. Liabilities, Contingencies and Assessments

A. Contingent Commitments

(1) At December 31, 2020, the Company did not have any contingent commitments.

(2) At December 31, 2020, the Company was obligor under the following guarantees, indemnities and support

obligations:
[€D)] @) 3) 4) )
Maximum potential amount of
Liability recognition of future payments
guarantee. (Include amount (undiscounted) the guarantor
Nature and circumstances of | recognized at inception. If no Ultimate financial could be required to make Current status of payment or
guarantee and key attributes, initial recognition, document statement impact if | under the guarantee. If unable | performance risk of guarantee.
including date and duration of | exception allowed under SSAP action under the to develop an estimate, this Also provide additional
agreement 5R.)"M guarantee is required. should be specifically noted. discussion as warranted.
The Company is obligated to Since this obligation is not
indemnify the proprietary mutual subject to limitations, the
fund, offered by the Separate Company does not believe that it
Accounts, and the fund's Intercompany and related party is possible to determine the
directors and officers as provided | guarantees that are considered maximum potential amount that The Company has made no
in certain Participation “unlimited” and as such are could become due under these | payments on the guarantee since
Agreements. excluded from recognition. Expense guarantees in the future. inception.
The Company has provided
certain indemnities, guarantees
and/or commitments to affiliates
and third parties in the ordinary
course of its business. In the
context of acquisitions,
dispositions, investments and
other transactions, the Company Since this obligation is not
has provided indemnities and No liability has been established subject to limitations, the
guarantees that are triggered by, as the indemnification is for Company does not believe that it
among other things, breaches of | future events for which neither a is possible to determine the
representations, warranties or probability of occurrence nor a maximum potential amount that The Company has made no
covenants provided by the reasonable estimate can be could become due under these | payments on the guarantee since
Company. established at this time. Expense guarantees in the future. inception.
Since this obligation is not
No liability has been established subject to limitations, the
as the indemnification is for Company does not believe that it
future events for which neither a is possible to determine the
The Company indemnifies its probability of occurrence nor a maximum potential amount that The Company has made no
directors and officers as provided reasonable estimate can be could become due under these | payments on the guarantee since
in its charters and by-laws. established at this time. Expense guarantees in the future. inception.
Since this obligation is not
No liability has been established subject to limitations, the
as the indemnification is for Company does not believe that it
The Company indemnifies its future events for which neither a is possible to determine the
agents for liabilities incurred as a | probability of occurrence nor a maximum potential amount that The Company has made no
result of their representation of reasonable estimate can be could become due under these | payments on the guarantee since
the Company's interests. established at this time. Expense guarantees in the future. inception.
Total $ — $ —

() SSAP No. 5R, Liabilities, Contingencies and Impairments of Assets (“SSAP 5R”)

(3) At December 31, 2020, the Company’s aggregate compilation of guarantee obligations was $0.
B. Assessments

As of December 31, 2020, the Company had a $400,000 liability for retrospective premium-based guaranty fund
assessments and a $300,000 asset for the related premium tax offset. As of December 31, 2019, the Company had a
$400,000 liability for retrospective premium-based guaranty fund assessments and a $300,000 asset for the related
premium tax offset. The total estimated guaranty assessment liability for Executive Life of New York was paid during
2013 and 2014. The related premium tax offsets began to be realized in 2015 and will continue to be extended over a
number of years.
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The change in the guaranty asset balance summarized below reflects 2020 premium tax offsets accrued and revised
estimated premium tax offsets for accrued liabilities.

Assets Recognized from Paid and
Accrued Premium Tax Offsets

a. Balance as of December 31, 2019 $ 300,000

b. Decreases current year: —
c. Increases current year: —

d. Balance as of December 31, 2020 $ 300,000

e. Discount Rate Applied 0%

Gain Contingencies
The Company did not recognize any gain contingencies during 2020 and 2019.
Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits
The Company’s exposure to extra contractual obligations and bad faith losses is immaterial.
Joint and Several Liability Arrangements
The Company did not have any joint and several liability arrangements accounted for under SSAP 5R.
All Other Contingencies
Uncollectible Premium Receivables

The Company had admitted assets of $294,855 and $357,735 at December 31, 2020 and December 31, 2019,
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely
assesses the ability to collect these receivables. Based upon Company experience, the amount of premiums and other
accounts receivable that may become uncollectible and result in a potential loss is not material to the Company’s
financial condition.

Litigation

Sales Practice Claims and Regulatory Matters. Over the past several years, the Company has faced claims and
regulatory inquiries and investigations alleging improper marketing or sales of individual life insurance policies,
annuities, or other products issued by the Company. The Company vigorously defends against the claims in these
matters.

Summary.Various litigations, claims and assessments against the Company, in addition to those discussed above and
those otherwise provided for in the Company’s financial statements, have arisen in the course of the Company’s
business, including, but not limited to, in connection with its activities as an insurer, investor, investment advisor or
taxpayer. Further, state insurance regulatory and other federal and state authorities regularly make inquiries and
conduct investigations concerning the Company’s compliance with applicable insurance and other laws and
regulations.

It is not possible to predict the ultimate outcome of all pending investigations and legal proceedings. In some of the
matters, large and/or indeterminate amounts, including punitive and treble damages, may be sought. Although, in light
of these considerations, it is possible that an adverse outcome in certain cases could have a material effect upon the
Company's financial position, based on information currently known by the Company's management, in its opinion,
the outcomes of pending investigations and legal proceedings are not likely to have such an effect. However, given the
large and/or indeterminate amounts that may be sought in certain of these matters and the inherent unpredictability of
litigation, it is possible that an adverse outcome in certain matters could, from time to time, have a material effect on
the Company's net income or cash flows in any particular period.

Other Contingencies

As with litigation and regulatory loss contingencies, the Company considers establishing liabilities for certain non-
litigation loss contingencies when assertions are made involving disputes or other matters with counterparties to
contractual arrangements entered into by the Company, including with third-party vendors. The Company establishes
liabilities for such non-litigation loss contingencies when it is probable that a loss will be incurred and the amount of
the loss can be reasonably estimated. In matters where it is not probable, but is reasonably possible that a loss will be
incurred and the amount of loss can be reasonably estimated, such losses or range of losses are disclosed, and no
accrual is made. In the absence of sufficient information to support an assessment of the reasonably possible loss or
range of loss, no accrual is made and no loss or range of loss is disclosed.

15. Leases

A.

Lease Expense and Commitments

(1) Lessee leasing arrangements
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The Company did not participate in lessee leasing arrangements during 2020 and 2019.
(2) Leases having initial or remaining noncancelable lease terms in excess of one year

The Company did not have any leases having initial or remaining noncancelable lease terms in excess of one year
during 2020 and 2019.

(3) Sale-leaseback transactions
The Company did not participate in any sale-leaseback transactions during 2020 and 2019.
B. Lease Income
(1) Operating leases

The Company did not participate in lessor arrangements that provide a significant portion of the Company’s
business income or assets during 2020 and 2019.

(2) Leveraged leases
The Company did not participate in leveraged leases during 2020 and 2019.

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 December 31:

Assets Liabilities
2020 2019 2020 2019
Foreign Currency Swaps $ 23,724946 $ 29,811,231 § 10,305,798 $ 5,349,608
Futures — — — —
Options — — — —
Total $ 23,724,946 $ 29,811,231 $ 10,305,798  $ 5,349,608

(2) See Note 8 for a description of the nature and terms of the Company's derivatives, including market risks, cash
requirements and related accounting policy.

(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 $2,059,322 and
$2,088,007 at December 31, 2020 and December 31, 2019, respectively.

(4) At December 31, 2020 and December 31, 2019, the estimated fair value of collateral consisting of various securities
received by the Company on its OTC-bilateral derivatives as variation margin was $34,688,353 and $4,416,460,
respectively.

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

A. Transfers of Receivables Reported as Sales

The Company did not have any transfer of receivables reported as sales during 2020 and 2019.

B. Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during 2020 and 2019.
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C. Wash Sales
(1)  In the course of the Company’s asset management, securities are not sold and reacquired within 30 days of the
sale date to enhance the Company’s yield on its investment portfolio. There may be occasional isolated

incidents where wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the year
ended December 31, 2020.

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

The Company does not serve as an Administrative Services Only or Administrative Service Contract administrator for any
uninsured accident and health plan or uninsured portions of a partially insured plan.

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
At December 31, 2020, there were no direct premiums written by managing general agents or third party administrators.
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:
December 31, 2020
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Bonds
Industrial & Miscellaneous $ — 3 1,719,574  $ — 3 1,719,574
Derivative assets "
Interest rate — 1,141,219 — 1,141,219
Foreign currency exchange rate — 3,913,494 — 3,913,494
Equity market — 256,835,404 — 256,835,404
Total derivative assets — 261,890,117 — 261,890,117
Separate Account assets @ — 4,964,516,168 — 4,964,516,168
Total assets $ — 3 5,228,125859 $ — $ 5,228,125,859
Liabilities
Derivative liabilities
Foreign currency exchange rate $ — 142,582  § — 3 142,582
Equity market — 93,586,962 — 93,586,962
Total liabilities $ — 8 93,729,544  § — 8 93,729,544

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

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

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

liabilities. Investments (stated generally at estimated fair value) and liabilities of the Separate Accounts are reported separately as assets and
liabilities.

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

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

Transfers into or out of Level 3
During the year ended December 31, 2020, there were no transfers into or out of Level 3.

(3) Transfers between levels are assumed to occur at the beginning of the annual reporting period.
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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, estimated fair values are determined
using either a market or income approach. The estimated fair value is determined using third-party commercial pricing
services, with the primary input being quoted securitization market price determined principally by independent
pricing services using observable inputs or quoted prices or reported net asset value (“NAV”) provided by the fund
managers.

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

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

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

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

B. The Company provides additional fair value information in Notes 5, 16, 21, 32 and 35.
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C. Estimated Fair Value of All Financial Instruments

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

December 31, 2020
Not
Practicable
Aggregate (Carrying
Fair Value Admitted Value Level 1 Level 2 Level 3 Value)
Assets
Bonds $ 1,947,760,173  $ 1,677,684,602 $ 103,253,966 $ 1,835,923,017 $ 8,583,190 $ —
Mortgage loans 350,138,212 331,658,419 — — 350,138,212 —
Cash, cash equivalents and short-term investments 220,169,927 220,170,390 213,238,687 6,931,240 — —
Contract loans 190,588 190,588 — — 190,588 —
Derivative assets (") 265,161,975 264,307,435 — 265,161,975 — —
Other invested assets 13,221,333 11,055,603 — 13,221,333 — —
Investment income due and accrued 15,464,654 15,464,654 — 15,464,654 — —
Separate Account assets 7,263,486,905 7,155,003,773 158,273,333 6,768,630,063 336,583,509 —
Total assets $ 10,075,593,767 $ 9,675,535,464 $ 474,765,986 $ 8,905,332,282 $§ 695495499 $ —
Liabilities - - W W  -W W W W W W W W
Investment contracts included in:

Liability for deposit-type contracts $ 16,788,191  § 16,788,191  § — $ 16,788,191 $ —
Derivative liabilities 93,949,822 95,411,532 — 93,949,822 — —
Payable for collateral received 136,544,000 136,544,000 — 136,544,000 — —
Separate Account liabilities 2,463,424 2,463,424 — 2,463,424 — —

Total liabilities $ 249,745,437  $ 251,207,147  $ — 3 232,957,246 $ 16,788,191  § —
December 31, 2019
Not
Practicable
Aggregate Admitted (Carrying
Fair Value Value Level 1 Level 2 Level 3 Value)
Assets
Bonds S 2022440085 $ 1883041998 $ 131,397,739 § 1887,033390 § 4008956 —
Mortgage loans 386,062,552 375,916,746 — — 386,062,552 —
Cash, cash equivalents and short-term investments 156,730,260 156,737,290 138,540,545 18,189,715 — —
Contract loans — — — — _ —
Derivative assets ") 106,744,317 106,818,069 — 106,744,317 — —
Other invested assets 8,883,238 7,591,307 — 8,883,238 — —
Investment income due and accrued 16,873,157 16,873,157 — 16,873,157 — —
Separate Account assets 6,006,558,692 5,970,709,138 95,307,135 5,620,130,406 291,121,151 —

Total assets $  8,704,292,301 $ 8,517,687,705 $ 365245419 $ 7,657,854,223 $§ 681,192,659 $ —
Liabilities
Investment contracts included in:

Liability for deposit-type contracts S 16,921,771 $ 16,921,771 §$ — 8 — 3 16,921,771 § —
Derivative liabilities 37,780,322 38,814,050 — 37,780,322 — —
Payable for collateral received 84,900,000 84,900,000 — 84,900,000 — —
Separate Account liabilities — — — — — —

Total liabilities $ 139,602,093 $  140.635.821 § — 8 122,680,322 $ 16,921,771 § —

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

net admitted assets and liabilities.
Assets and Liabilities

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

Bonds, Cash, Cash Equivalents and Short-term Investments

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

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

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

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.
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D.

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.

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.

Investment Income Due and Accrued

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

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

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

Payable for Collateral Received

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

Separate Accounts

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

Level 2 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”.

For Separate Account assets classified as Level 3, estimated fair values are determined using either a market or income
approach. The estimated fair value is determined using third-party commercial pricing services, with the primary input
being quoted prices in markets that are not active or priced using expected future cash flows and discounting them
using current interest rates for similar investments with similar credit risk.

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

financial instruments.

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

21. Other Items

A.

Unusual or Infrequent Items
The Company did not have any unusual or infrequent items during 2020 and 2019.
Troubled Debt Restructuring

The Company did not have troubled debt restructuring during 2020 and 2019.
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C. Other Disclosures

The Company continues to closely monitor developments related to the worldwide pandemic sparked by the novel
coronavirus, (“COVID-19 pandemic”), which has negatively impacted the Company in certain respects, including as
discussed below. At this time, it is not possible to estimate the severity or duration of the pandemic, including the
severity, duration and frequency of any additional “waves” of the pandemic or the timetable for the implementation,
and the efficacy, of any therapeutic treatments and vaccines for COVID-19, including their efficacy with respect to
variants of COVID-19 that have emerged or could emerge in the future. It is likewise not possible to predict or
estimate the longer-term effects of the pandemic, or any actions taken to contain or address the pandemic, on the
economy at large and on the business, financial condition, results of operations, and prospects, including the impact on
the Company’s investment portfolio and its ratings, or the need for the Company in the future to revisit or revise
targets previously provided to the markets or aspects of the Company’s business model.

In March 2020, in response to the COVID-19 pandemic, the Company promptly implemented its business continuity
plans, and quickly and successfully shifted all its employees to a work-from-home environment, where they currently
remain. The Company’s sales and support teams remain fully operational, and the COVID-19 pandemic has not
interrupted the Company’s ability to service its distribution partners and customers. Additionally, the Company is
closely monitoring all aspects of its business, including but not limited to, levels of sales and claims activity, policy
lapses or surrenders, payments of premiums, sources and uses of liquidity, the valuation of investments and the
performance of derivatives programs. The Company has observed varying degrees of impact in these areas, and has
taken prudent and proportionate measures to address such impacts; however, at this time it is impossible to predict if
the COVID-19 pandemic will have a material adverse impact on the Company’s business, financial condition or results
of operations. The Company continues to closely monitor this evolving situation and remains focused on ensuring the
health and safety of its employees, on supporting business partners and customers as usual and on mitigating potential
adverse impacts to the business.

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

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

Credit rating agencies may continue to review and adjust their ratings for the companies that they rate, including the
Company. The credit rating agencies also evaluate the insurance industry as a whole and may change the Company’s
credit rating based on their overall view of the industry.

Rounding and Truncating - Truncating has generally been used in the investment schedules and rounding (including
forced rounding to add to relevant totals) has been used elsewhere in this statement.

The amounts in this statement pertain to the entire Company’s business.

D. Business Interruption Insurance Recoveries
The Company did not have any business interruption insurance recoveries during 2020 and 2019.
E. State Transferable Tax Credits and Non-transferable Tax Credits

The Company did not have any state transferable and non-transferable tax credits during 2020 and 2019.
F. Subprime Mortgage Related Risk Exposure
(1) While there is no market standard definition, the Company defines subprime mortgage lending as the origination
of residential mortgage loans to borrowers with weak credit profiles. The Company's exposure to subprime
mortgage loans exists through investments in subprime RMBS. The subprime RMBS portfolio is performing
within expectations and is in an unrealized gain position. The Company continues to closely monitor the

performance of the subprime RMBS portfolio and the credit quality of the underlying assets.

(2) The Company had no direct exposure through investments in subprime loans during 2020 and 2019.

19.22



Annual Statement for the year 2020 of the BI’IghthOUSG L|fe Insurance Company Of NY
NOTES TO THE FINANCIAL STATEMENTS

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

follows:

Book/Adjusted

Carrying Value OTTI Losses

Actual Cost (excluding interest) Fair Value Recognized

RMBS $ 17,522,770  $ 18,307,684 $ 21,139,663 $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 17,522,770  $ 18,307,684 $ 21,139,663 $ —

(4) The Company had no underwriting exposure to subprime mortgage risk through mortgage guaranty or financial
guaranty insurance coverage during 2020 and 2019.

G. Retained Assets

(1) The Company’s retained asset account, known as the Total Control Account (“TCA”), was a settlement option or
method of payment that was used for amounts due under life insurance and annuity contracts. TCAs are no longer
offered as a settlement option and only existing TCAs remain. The TCA Customer Agreement provided to each
accountholder is a contract that is supplementary to the insurance or annuity contract. TCAs are reported in the
Annual Statement as amounts on deposit for ordinary supplementary contracts not involving life contingencies.

Each TCA has a guaranteed minimum annual effective interest rate. Guaranteed minimum interest rates for TCAs
that remained open during calendar year 2020 were 3.0%, 1.5% or 0.5% depending on the age and origin of the
account. In addition to the guaranteed minimum interest rate, the Company also agrees in the TCA Customer
Agreement to credit interest at rates that will always be the greater of the guaranteed rate or the rate established by
one of two market indices. During calendar year 2020, all TCAs received interest of at least the account’s
guaranteed minimum annual effective interest rate.

Administrative and recordkeeping services for TCAs are provided by MetLife Services and Solutions, LLC.

There are no fees or charges made to TCA account balances for basic account services. The following special
service fees apply:

‘Draft Copy: $2.00

-Stop Payment: $10.00

‘Overdrawn TCA: $15.00

In addition, any information requested to be sent via overnight delivery services may incur a fee of $25.00.

The Company’s TCA business is fully reinsured with Metropolitan Life Insurance Company.

(2) At December 31, the Company’s retained asset accounts in force, categorized by age, were as follows:

In Force
2020 2019
Number Balance Number Balance
Up to and including 12 Months — 3 — — 3 —
13 to 24 Months — — — —
25 to 36 Months — — 3 452,523
37 to 48 Months 2 74,484 7 1,208,043
49 to 60 Months 7 1,151,371 14 3,239,548
Over 60 Months 44 6,413,240 43 4,720,426
Total 53§ 7,639,095 67 $ 9,620,540
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(3) A rollforward of the Company’s retained asset accounts for the year ended December 31, 2020 is as follows:

Individual Group
Balance/ Balance/

Number Amount Number Amount
Retained asset accounts at the beginning of the year 67 $ 9,620,540 — 3 —
Retained asset accounts issued/added during the year — — — —
Investment earnings credited to retained asset accounts
during the year N/A 129,089 N/A —
Fees and other charges assessed to retained asset
accounts during the year* N/A — N/A —
Retained asset accounts transferred to state unclaimed
property funds during the year — — — —
Retained asset accounts closed/withdrawn during the
year 14 2,110,534 — —
Retained asset accounts at the end of the year 53 $ 7,639,095 — 3 —

*Fees and other charges assessed may also include other account adjustments.

H. Insurance-Linked Securities

The Company did not engage in any transactions involving insurance-linked securities during 2020.

I.  The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or has
Otherwise Obtained Rights to Control the Policy

The Company is not the owner and beneficiary nor has it obtained the right to control any life insurance policies.
22. Events Subsequent

The Company has evaluated events subsequent to December 31, 2020 through February 24, 2021, which is the date these
financial statements were available to be issued, and has determined there are no material subsequent events requiring
adjustment to or disclosure in the financial statements.

The Company is not subject to the annual fee imposed under section 9010 of the Affordable Care Act (“ACA”).
23. Reinsurance
A. Ceded Reinsurance Report
Section 1- General Interrogatories

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

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

Yes () No (X)

Section 2 - Ceded Reinsurance Report - Part A

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

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

Yes () No (X)
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E-F.

Section 3 - Ceded Reinsurance Report - Part B

(1

2

What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under
which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar
credits that are reflected in Section 2 above) of termination of all reinsurance agreements, by either party, as of
the date of this statement? Where necessary, the Company may consider the current or anticipated experience of
the business reinsured in making this estimate. $374,243,578

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

Yes () No (X)

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

Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance during 2020 and 2019.

Commutation of Ceded Reinsurance

The company has reported in its operations in the current year as a result of reinsurance with the companies listed
below, amounts that are reflected as:

(1) Claims incurred

(2) Claims adjustment expenses incurred
(3) Premiums earned

Other

Company:

4)
)

@ LA L

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

The Company did not have any certified reinsurer’s rating downgraded or status subject to revocation during 2020.

The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during

2020.

Ceded Reinsurance of XXX/AXXX with an Affiliated Captive Reinsurer

The Company did not have any RBC shortfall for ceded XXX/AXXX reinsurance with an affiliated captive reinsurer
subject to the XXX/AXXX captive framework during 2020.

()

2

€)

(4)

)

(6)

. Reinsurance Credit

The Company had no reinsurance contracts subject to A-791 that includes a provision, which limits the
reinsurer’s assumption of significant risks identified as in A-791.

The Company had no reinsurance contracts that are not subject to A-791, for which reinsurance accounting was
applied and includes a provision that limits the reinsurer’s assumption of risk.

The Company had no reinsurance contracts that contain features described below which result in delays in
payment in form or in fact:

» Provisions which permit the reporting of losses, or settlements are made, less frequently than quarterly or
payments due from the reinsurer are not made in cash within ninety (90) days of the settlement date (unless
there is no activity during the period).

+ Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay
timing of the reimbursement to the ceding entity.

The Company had no reinsurance contracts that are not subject to A-791 and not yearly renewable term, which
meet the risk transfer requirements of SSAP No. 61R.

The Company did not cede any risk which is not subject to A-791 and not yearly renewable term reinsurance,
under any reinsurance contract during the period covered by the financial statement, and either:

* Accounted for that contract as reinsurance under statutory accounting principles (“SAP”) and as a deposit
under generally accepted accounting principles (“GAAP”); or

* Accounted for that contract as reinsurance under GAAP and as a deposit under SAP.

If affirmative disclosure is required for Paragraph 23H(5) above, explain why the contract(s) is treated
differently for GAAP and SAP.
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24.

25.

26.

27.

28.

29.

30.

31

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company had no retrospectively rated contracts nor contracts subject to redetermination as of December 31, 2020. In
addition, the Company has no paid or payable medical loss ratio rebates and is not subject to the risk sharing provision of
the ACA.

Change in Incurred Losses and Loss Adjustment Expenses

The Company had no change in incurred losses and no loss adjustment expenses in 2020 and 2019.

Intercompany Pooling Arrangements

The Company did not participate in any intercompany pooling arrangements during 2020 and 2019.

Structured Settlements
A. The Company had no loss reserves eliminated by annuities, nor was the Company contingently liable for such amounts.
B. The aggregate value of annuities due from any life insurer for which the Company has not obtained a release of
liability from the claimant as a result of the purchase of an annuity does not equal or exceed 1% of policyholders’
surplus.
Health Care Receivables

The Company had no health care receivables during the years 2020, 2019 and 2018.

Participating Policies

The Company had no participating policies as of December 31, 2020 and 2019.

Premium Deficiency Reserves

As of December 31, 2020, the Company did not have any accident and health contracts that would require premium
deficiency reserves.

Reserves for Life Contracts and Deposit-Type Contracts

(1

2

)

“4)

)

(6)

There are deferred fractional premiums on policies currently in force. There are premiums beyond the date of death.
There are required reserves for the waiver of deferred fractional or refund of premiums beyond the date of death. The
reserves for the term insurance product introduced in 2004 are calculated on a continuous basis, which automatically
provides for non-deduction of deferred fractional premium and refund of premiums paid beyond the date of death.
Surrender values are not promised in excess of the legally computed reserves.

Reserves for substandard policies are based on special mortality tables according to the underwriting classification,
and use the same interest rate and reserve method as for standard lives.

As of December 31, 2020, the Company had $324,872,061 of insurance in force for which the gross premiums are less
than the net premiums according to the standard valuation set by New York. Reserves to cover the above insurance
totaled the gross amount of $967,162 at December 31, 2020 and are reported in Exhibit 5, Miscellaneous Reserves
section.

Tabular interest is determined by formula as described in the instructions for all traditional product types. For universal
life, variable universal life and the flexible premium annuity products accrued interest credited to the fund balances
was used in the calculations of tabular interest.

Tabular less actual reserve released and the tabular cost is determined by formula as described in the instructions.

The tabular interest for funds not involving life contingencies for each valuation rate and contractual guaranteed rate
was determined as the statutory amount required to support the required statutory reserve based on the commissioner’s
annuity reserve valuation method. Generally it is the product of such valuation rate of interest times the mean funds at
the beginning and end of the valuation period.

The general nature of other reserve changes (Page 7, line 7) is newer items that were not anticipated when the Analysis
of Increase in Reserves During the Year exhibit was created. These items include reserves established as a result of
asset adequacy analysis, reserves for secondary guarantees on universal life policies and General Account reserves
held for variable annuity guaranteed minimum death benefits and guaranteed living benefits.
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The details for other changes are as follows:

Ordinary Group
Credit Life
Industrial Individual Supplementary (Group and Life
Item Total Life Life Insurance Annuities Contracts Individual) Insurance Annuities
AG43 standard scenario excess $(211,341,813) § — 3 —  $(211,341,813) $ — 3 — 3 —  $ —
AG43 Stochastic Excess — — — — — — — —
Reg 213 Standard Scenario Excess 617,415,478 — — 617,415,478 — — — —
Reg 213 Stocastic Excess over
Standard 98,171,496 — — 98,171,496 — — — —
Miscellaneous Annuity Reserves 174,000,000 — — 174,000,000 — — — —
For excess of valuation net premiums
over corresponding gross premiums
on respective policies (499,550) — (499,550) — — — — —
Reinsurance ceded (367,717,195) — (367,717,195) — — — —
YRT Reinsurance utilization of 2001
CSO Mortality table ultimate rates — — — — — — — —
Change from select and ultimate to
ultimate mortality in YRT calculation — — — — — — — —
Total $ 310,028,416 § — $ (499,550) $ 310,527,966 $ — 8 — — —
32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
Separate Separate
General Account with Account % of
A. Individual Annuities Account Guarantees Nonguaranteed Total Total
1. Subject to discretionary withdrawal:
With market value adjustment $ 526,171,992 $ — 3 — $ 526,171,992 6.4 %

At book value less current surrender

charge of 5% or more 26,036,243 1,904,007,939 — 1,930,044,182 23.7
At fair value — — 4,948,898,402  4,948,898,402 60.7
Total with market value adjustment or at fair value 552,208,235 1,904,007,939 4,948,898,402 7,405,114,576 90.8
At book value without adjustment (minimal or
no charge adjustment) 371,685,327 209,084,544 — 580,769,871 7.1
2. Not subject to discretionary withdrawal 171,310,649 — 1,794,705 173,105,354 2.1
3. Total (gross: direct + assumed) 1,095,204,211 2,113,092,483 4,950,693,107 8,158,989,801  100.0 %
4. Reinsurance ceded (19,116,910) — — (19,116,910)
5. Total* (net) $1,076,087,301  $2,113,092,483 § 4,950,693,107 $8,139,872,891
Amount included in A1b above that will move to Ale
for the first time within the year after the statement
6. date $ 5,292,400 $ 631,623853 $ — $ 636,916,253
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General

B. Group Annuities Account

Separate

Account with

Guarantees

Separate
Account
Nonguaranteed

% of
Total Total

1. Subject to discretionary withdrawal:
With market value adjustment $

At book value less current surrender
charge of 5% or more

At fair value

- —%

Total with market value adjustment or at fair value

At book value without adjustment (minimal or
no charge adjustment)

Not subject to discretionary withdrawal

Total (gross: direct + assumed)

Reinsurance ceded

AR

Total* (net) $

Amount included in B1b above that will move to Ble
for the first time within the year after the statement
6. date $

General

C. Deposit-Type Contracts Account

Separate

Account with

Guarantees

Separate
Account
Nonguaranteed

% of
Total Total

1. Subject to discretionary withdrawal:
With market value adjustment $

At book value less current surrender
charge of 5% or more

At fair value

— — %

Total with market value adjustment or at fair value

At book value without adjustment (minimal or
no charge adjustment)

Not subject to discretionary withdrawal

20,835,304
3,825,925

276,901

20,835,304 835
4,102,826 165

Total (gross: direct + assumed)

Reinsurance ceded

24,661,229
(7,873,038)

276,901

24,938,130 _100.0 %
(7,873,038)

wok wN

Total* (net) $

16,788,191  $

$ 276,901

$

17,065,092

Amount included in C1b above that will move to Cle
for the first time within the year after the statement
6. date $

— §

* Reconciliation of total annuity actuarial reserves and deposits fund liabilities.

D. Life & Accident & Health Annual Statement: Amount
Exhibit 5, Annuities Section, Total (net) $1,036,820,632

Exhibit 5, Supplementary Contract with Life

Contingencies Section Total 39,266,669
Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 16,788,191
Subtotal 1,092,875,492
Separate Accounts Annual Statement:

Exhibit 3, Line 0299999, Column 2 7,061,990,885
Exhibit 3, Line 0399999, Column 2 1,794,705
Policyholder dividend and coupon accumulations —
Policyholder premiums —
Guaranteed interest contracts —
Other contract deposit funds 276,901
Subtotal 7,064,062,491

Total annuity actuarial reserves and deposit liabilities ~ $8,156,937,983

These amounts reflect prescribed or permitted practices that depart from the NAIC SAP, see Note 1.
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33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

General Account Separate Account - Nonguaranteed
Account Value Cash Value Reserve Account Value Cash Value Reserve
A. Subject to discretionary withdrawal:
Term policies with cash value $ — 8 — 8 — 3 — S — 8 —
Universal life 4,415,776 4,415,776 4,422,114 — — —
Universal life with secondary guarantees 914,038 793,752 5,478,903 — — —
Indexed universal life — — — — — _
Indexed universal life with secondary
guarantees — — — — — —
Indexed life — — — — — —
Other permanent cash value life — 41,980 645,435 — — —
Variable life — — — — — —
Variable universal life — — — — — —
Miscellaneous reserves — — — — — —
B. Not subject to discretionary withdrawal:
Term policies without cash value XXX XXX 1,056,637,764 XXX XXX —
Accidental death benefits XXX XXX 124 XXX XXX —
Disability - active lives XXX XXX 8,178,280 XXX XXX —
Disability - disabled lives XXX XXX 3,713,813 XXX XXX —
Miscellaneous reserves XXX XXX 977,806 XXX XXX —
C. Total (gross: direct + assumed) 5,329,814 5,251,508 1,080,054,239 — — —
Reinsurance ceded 4,415,776 4,415,776 963,026,379 — — —
E. Total (Net) (C) - (D) $ 914,038 § 835,732 § 117,027,860 § — 8 — S —

Reconciliation of total life actuarial reserves.

F. Life & Accident & Health Annual Statement: Amount
Exhibit 5, Life insurance Section, Total (net) $ 104,209,932

Exhibit 5, Accidental Death Benefits Section,
Total (net) —

Exhibit 5, Disability - Active Lives Section,

Total (net) 8,177,896
Exhibit 5, Disability - Disabled Lives Section,

Total (net) 3,713,813
Exhibit 5, Miscellaneous Reserves Section,

Total (net) 926,218
Subtotal 117,027,859

Separate Accounts Annual Statement:

Exhibit 3, Line 0199999, Column 2 —
Exhibit 3, Line 0499999, Column 2 —
Exhibit 3, Line 0599999, Column 2 —
Subtotal —

Total life actuarial reserves $ 117,027,859

34. Premiums and Annuity Considerations Deferred and Uncollected

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

Type Gross Net of Loading
Industrial $ — 3 —
Ordinary new business 78,053 (10,365)
Ordinary renewal 2,116,591 1,957,916
Credit life — —
Group life — —

Group annuity — —
Total $ 2,194,644 $ 1,947,551

35. Separate Accounts
A. Separate Accounts Activity
(1) The Company utilizes Separate Accounts to support and record assets and liabilities related to variable and
indexed annuities. The liabilities consist of reserves established to meet withdrawal and future benefit payment

contractual provisions. Investment risk associated with market value changes are generally borne by the clients,
except to the extent of the minimum guarantees made by the Company with respect to certain Separate Accounts.
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(2) As of December 31, 2020 and 2019, the Company’s Separate Account Annual Statement included legally
insulated assets of $4,964,516,168 and $4,676,403,602, respectively. The assets legally insulated from the General
Account as of December 31, 2020, are attributable to the following products/transactions.

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Ordinary individual annuities and supplemental contracts $ 4,964,516,168 $ 2,203,686,280

(3) The Company does not have Separate Account products that have guarantees backed by the General Account.
(4) The Company does not engage or participate in securities lending transactions within any Separate Account.

B. General Nature and Characteristics of Separate Accounts Business

Information regarding the Separate Accounts of the Company is as follows:

Nonindexed Nonindexed Nonguaranteed
Guarantee Less Guarantee Separate
Indexed than/Equal to 4% More than 4% Accounts Total
(D Premiums, considerations or deposits for
year ended 12/31/2020 $ — 3 629,124,206 $ — $ 158,687,221 $ 787,811,427
Reserves at 12/31/2020
(2)  For accounts with assets at:
a. Fair value $ — 3 — 3 — 8§ 4,950,970,009 $ 4,950,970,009
b. Amortized cost — 2,113,092,483 — — 2,113,092,483
c. Total reserves $ — $ 2,113,092483 § — $ 4,950,970,009 $ 7,064,062,492

(3) By withdrawal characteristics:
a. Subject to discretionary withdrawal

1. With market value adjustment $ — S — S — S — 3 —
2. At book value without market

value adjustment and with current

surrender charge of 5% or more — 1,904,007,939 — — 1,904,007,939
3. At fair value — — — 4,948,898,402 4,948,898,402

4. At book value without market
value adjustment and with current

surrender charge less than 5% — 209,084,544 — — 209,084,544
5. Subtotal — 2,113,092,483 — 4,948,898,402 7,061,990,885

b. Not subject to discretionary
withdrawal — — — 2,071,606 2,071,606

c. Total reserves $ — § 2,113,092483 § — § 4,950,970,008 $ 7,064,062,491

(€))] Reserves for Asset Default Risk in lieu of
asset valuation reserve $ — — 8 — 3 — 3 —

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) $ 787,811,427
b. Transfers from Separate Accounts (Page 4, Line 10) 396,352,483
c. Net transfers to or (from) Separate Accounts (a) - (b) 391,458,944

(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) $ 391,458,944

36. Loss/Claim Adjustment Expenses

The Company had no expected recoveries from salvage and subrogation deducted from unpaid claims liability.

19.30



Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

1.3
14
1.5
2.1

22
3.1
32

33

34

35

3.6
4.1

4.2

5.1

52

6.1

6.2

71
72

8.1
8.2

8.3
8.4

10.1

10.2

10.3

10.4

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1, 1A and 2.

If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such regulatory
official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing disclosure substantially
similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model Insurance Holding Company
System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements

Yes[X] No[ ]

substantially similar to those required by such Act and regulations? Yes[X] No[ ] NAJ[ ]
State regulating?  New York
Is the reporting entity publicly traded or a member of publicly traded group? Yes[X] NoJ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001685040
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.
This date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/03/2017
By what department or departments?
New York State Department of Financial Services
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[ ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:
411 sales of new business? Yes[X] NoJ ]
412 renewals? Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
421  sales of new business? Yes[ ] No[X]
422  renewals? Yes[ ] No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If the answer is YES, complete and file the merger history data file with the NAIC.
If yes, provide the name of entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ ] No[X]
If yes,
7.21  State the percentage of foreign control %
722 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).
1 2
Nationality Type of Entity
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a federal financial
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Brighthouse Investment Advisers, LLC Boston, MA YES
Brighthouse Securities, LLC Charlotte, NC YES
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Deloitte & Touche, LLP, 30 Rockefeller Plaza, New York, NY 10112-0015
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation? Yes[ ] No[X]
If the response to 10.1 is yes, provide information related to this exemption:
Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation? Yes[ ] No[X]

If the response to 10.3 is yes, provide information related to this exemption:
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws?
If the response to 10.5 is no or n/a, please explain:

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting firm)
of the individual providing the statement of actuarial opinion/certification?
Ryan Fuhs - Leader Actuarial Projections and Appointed Actuary, 11225 North Community House Road, Charlotte, NC 28277

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly?
1211 Name of real estate holding company See Explanation in 12.2
1212 Number of parcels involved
12.13
If yes, provide explanation
The company owns 31 securities of miscellaneous REIT investments that can be found on the Schedule D-Part 1 and 2 of the General Account.
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Total book/adjusted carrying value

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located?
Have there been any changes made to any of the trust indentures during the year?
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes?

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?

(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 14.1 is no, please explain:

Has the code of ethics for senior managers been amended?
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?
If the response to 14.3 is yes, provide the nature of any waiver(s).

Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the SVO
Bank List?

If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming bank of
the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

Yes[X]

No[ ]

Yes[X]

NAT ]

No[ ]

29

83,250,506

Yes|[ ]

Yes|[ ]
Yes| ]
No[ ]

Yes [ X]

Yes|[ ]

Yes|[ ]

Yes| ]

No[ ]
No[ ]
NAT |

No[ ]

No[X]

No[X]

No[X]

1 2 3
American Bankers Association (ABA) Circumstances That Can Trigger

Routing Number Issuing or Confirming Bank Name the Letter of Credit

4

Amount

BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof?
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof?

Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person?

FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)?
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  Todirectors or other officers $

Yes[X]
Yes[X]

Yes[X]

Yes|[ ]

No[ ]
No[ ]

No[ ]

No[X]

20.12  To stockholders not officers $

20.13  Trustees, supreme or grand (Fraternal only) $

Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  Todirectors or other officers $

20.22  To stockholders not officers

20.23  Trustees, supreme or grand (Fraternal only)

Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement?

If yes, state the amount thereof at December 31 of the current year:

21.21  Rented from others

Yes|[ ]

No[X]

21.22  Borrowed from others

21.23  Leased from others

&P |P | |

21.24  Other

o o |Oo (o

Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments?

If answer is yes:

2221 Amount paid as losses or risk adjustment $

Yes[X]

No[ ]

0

22.22  Amount paid as expenses $

0

22.23  Other amounts paid $

0

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

20.1

Yes[X]

No[ ]
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23.2  Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 3,492,688
INVESTMENT
24.01  Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[ ] No[X]
24.02  Ifno, give full and complete information, relating thereto:
See Note 5L
24.03  For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
The Company does not have a security lending program.
24.04  For the reporting entity's securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital Instructions.  $ 0
24.05  For the reporting entity’s securities lending program, report amount of collateral for other programs. $ 0
24.06  Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes[ ] No[ ] NA[X]
24,07  Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[ ] No[ ] NA[X]
24.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes[ ] No[ ] NA[X]
24,09  For the reporting entity's securities lending program, state the amount of the following as of December 31 of the current year:
24.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.093 Total payable for securities lending reported on the liability page: $ 0
25.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.) Yes[X] No[ ]
252 If yes, state the amount thereof at December 31 of the current year:
2521 Subject to repurchase agreements $ 0
25.22  Subject to reverse repurchase agreements $ 0
2523  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
25.25  Placed under option agreements $ 0
2526  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0
2527  FHLB Capital Stock $ 0
25.28  On deposit with states $ 1,375,373
2529  On deposit with other regulatory bodies $ 0
2530 Pledged as collateral - excluding collateral pledged to an FHLB $ 4,722,757
25.31  Pledged as collateral to FHLB — including assets backing funding agreements $ 0
2532 Other $ 0
253  For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$
26.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
26.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAJ ]
If no, attach a description with this statement.
Lines 26.3 through 26.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
26.3  Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a results of interest rate sensitivity? Yes[ ] No[X]
26.4  Ifthe response to 26.3 is yes, does the reporting entity utilize:
26.41  Special accounting provision of SSAP No. 108 Yes[ ] No[X]
26.42  Permitted accounting practice Yes[ ] No[X]
26.43  Other accounting guidance Yes[ ] No[X]
26.5 By responding yes to 26.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the following: Yes[ ] No[X]
e  The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
e Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guidance Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in its
actual day-to-day risk mitigation efforts.
271 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity? Yes[ ] No[X]
27.2 If yes, state the amount thereof at December 31 of the current year: $ 0
28. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
JPMorgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY, 10004
28.02  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

20.2
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291

29.2

29.3

30.

30.4

311
31.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Name(s) Location(s) Complete Explanation(s)
28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

Name of Firrr11 or Individual Afﬁliition
Barings, LLC V]
BlackRock Financial Management, Inc. U
Brighthouse Services, LLC A
Goldman Sachs Asset Management, L.P. u
MetLife Investment Management, LLC U
Pacific Investment Management Company LLC u
Voya Investment Management Co. LLC U

28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity

(i.e. designated with a "U") manage more than 10% of the reporting entity's invested assets? Yes[X] Nof ]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's invested assets? Yes[X] Nof ]

28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.

1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
106006 Barings, LLC ANDKRHQKPRRG4Q2KLR SEC NO
05
107105 BlackRock Financial Management, Inc. 549300LVXYIVJKE13M84 SEC NO
N/A Brighthouse Services, LLC 254900GBFIDJWMLK4141 Not a DS
Registered
Investment
Advisor
107738 Goldman Sachs Asset Management, L.P. CF5M58QA35CFPUX70H1 SEC NO
7
142463 MetLife Investment Management, LLC EAUO72Q8FCR1S0XGYJ2 SEC NO
1
104559 Pacific Investment Management Company LLC 549300KGPYQZXGMYYN3 SEC NO
8
106494 Voya Investment Management Co. LLC L1XJESNM4QEBWXSI2J24 SEC NO
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
29.2999 TOTAL $
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
$
Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.
1 2 3

Excess of Statement over Fair
Value (-), or Fair Value over

Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds $ 1,732,483,927 |$ 2,002,559,036 | $ 270,075,109
30.2 Preferred Stocks $ 0 |$ 0 |$ 0
30.3 Totals $ 1,732,483,927 |$ 2,002,559,036 | $ 270,075,109

Describe the sources or methods utilized in determining the fair values:
Per Part 5, Section 1 of the Purposes and Procedures Manual of the NAIC Investment Analy3|s Office Insurance comganles can elect to not use erces

affiliate insurance comganles have chosen to not use market prices obtained from the NAIC. See Note 20 - Determination of Fair Value
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes[ ] No[X]

If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic
copy) for all brokers or custodians used as a pricing source? Yes[ ] NoJ ]

20.3
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31.3

321
32.2

33.

34.

35.

36.

371
37.2

38.1
38.2

391
39.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of
disclosure of fair value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes|[ ]
If no, list exceptions:

As of December 31,2020, one issue did not meet the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office.
This issue has not been filed due to lack of final documentation.

By self-designating 5G| securities, the reporting entity is certifying the following elements for each self-designation 5GI security:

No[X]

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 5GI securities? Yes[ ] No[X]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
C. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as an NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated FE fund:
a. The 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[ ] No[X]
By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E, Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at
the discretion of all involved parties.
C. If the investment is with a related party or affiliate then the reporting entity has completed robust re-underwriting of the
transaction for which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the
criteria in 36.a-36.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? Yes[ ] No[X] NA[]
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? $ 0
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
$
Amount of payments for legal expenses, if any? $ 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
$
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? $ 0
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid
$
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GENERAL INTERROGATORIES

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

Life, Accident and Health Companies/Fraternal Benefit Societies:
1.1 Does the reporting entity have any direct Medicare Supplement Insurance in force?
12 If yes, indicate premium earned on U.S. business only.

1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

1.3 Reason for excluding:
14 Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above.
15 Indicate total incurred claims on all Medicare Supplement insurance.
1.6 Individual policies:

Most current three years:
1.61 Total premium earned
1.62  Total incurred claims
1.63 Number of covered lives
All years prior to most current three years:
1.64 Total premium earned
1.65 Total incurred claims
1.66 Number of covered lives
1.7 Group policies:
Most current three years:
1.71 Total premium earned
1.72 Total incurred claims
1.73  Number of covered lives
All years prior to most current three years:
1.74 Total premium earned
1.75 Total incurred claims

1.76 Number of covered lives

2. Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 646,331,268 $ (191,244,897)
2.3 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 1,192,815,794 $ 1,219,466,201
2.6 Reserve Ratio (2.4/2.5) 0.0% 0.0%
31 Does the reporting entity have Separate Accounts?
3.2 If yes, has a Separate Accounts statement been filed with this Department

33 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently distributable
from the Separate Accounts to the general account for use by the general account?

34 State the authority under which Separate Accounts are maintained:
New York Chapter 28 Section 4240

35 Was any of the reporting entity's Separate Accounts business reinsured as of December 31?
3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 31?

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued (net)?”

4. For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:

4.1 Amount of loss reserves established by these annuities during the current year:

Yes| ]

No[X]
0

0

Yes[X]

Yes[X]
No[ ]

Nof[ ]
NIA[ ]

13,542,478

Yes[ ]
Yes[ ]

No[X]
No[X]

4.2 List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.
1 2
P&C Insurance Company Statement Value on
and Purchase Date of Annuities
Location (i.e., Present Value)

5.1 Do you act as a custodian for health savings accounts?
5.2 If yes, please provide the amount of custodial funds held as of the reporting date.
53 Do you act as an administrator for health savings accounts?
54 If yes, please provide the balance of the funds administered as of the reporting date.
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers?

21

Yes[ ]

No[X]
0

Yes[ ]

No [X]
0

Yes|[ ]

No[X]

NAT ]
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6.2

8.
8.1

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

If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Company | Domiciliary Reserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreements Other
$ $ $ $
Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).
71 Direct premiums written $ 70,413,098
7.2 Totalincurred claims $ 56,865,590
7.3 Number of covered lives 58,234

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)

Is the reporting entity licensed or charted, registered, qualified, eligible or writing business in at least two states? 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 domicile of the
reporting entity? Yes[ ] No[X]

Life, Accident and Health Companies Only:

91 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used by
this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity studies)™? Yes[X] NoJ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid $ 6,586,907
922  Received $ 0
101 Does the reporting entity write any guaranteed interest contracts? Yes[ ] No[X]
10.2 If yes, what amount pertaining to these items is included in:
10.21  Page 3, Line 1 $ 0
10.22  Page 4, Line 1 $ 0
1. For stock reporting entities only:
11.1 Total amount paid in by stockholders as surplus funds since organization of the reporting entity: $ 470,327,949
12. Total dividends paid stockholders since organization of the reporting entity:
1211 Cash $ 0
1212 Stock $ 0
131 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: Yes[ ] No[X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death benefits of the occupational
illness and accident exposures, but not the employers liability exposures, of business originally written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? Yes[ ] Nol[ ]
13.3 If 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
13.31 Earned premium $ 0 $ 0 $ 0
13.32 Paid claims $ 0 $ 0 $ 0
13.33  Claim liability and reserve (beginning of year) $ 0 $ 0 $ 0
13.34 Claim liability and reserve (end of year) $ 0 $ 0 $ 0
13.35 Incurred claims $ 0 $ 0 $ 0
13.4 If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and 13.34 for
Column (1) are:
1 2
Attachment Earned Claim Liability
Point Premium and Reserve
1341 <$25,000 $ 09 0
1342 $25,000 — 99,999 $ 0% 0
13.43  $100,000 — 249,999 $ 0 $ 0
1344 $250,000 — 999,999 $ 0 $ 0
13.45  $1,000,000 or more $ 0 $ 0
13.5  What portion of earned premium reported in 13.31, Column 1 was assumed from pools? $ 0
Fraternal Benefit Societies Only:
14. Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? Yes[ ] Nol[ ]
15. How often are meetings of the subordinate branches required to be held?
16. How are the subordinate branches represented in the supreme or governing body?
17. What is the basis of representation in the governing body?

21.1
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20.

21.
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23.

24,
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26.1
26.2
27.
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32.2
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33.1
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34.

35.1
35.2

GENERAL INTERROGATORIES

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

How often are regular meetings of the governing body held?

When was the last regular meeting of the governing body held?

When and where will the next regular or special meeting of the governing body be held?

How many members of the governing body attended the last regular meeting?
How many of the same were delegates of the subordinate branches?

How are the expenses of the governing body defrayed?

When and by whom are the officers and directors elected?

What are the qualifications for membership?

What are the limiting ages for admission?

What is the minimum and maximum insurance that may be issued on any one life?

Is a medical examination required before issuing a benefit certificate to applicants?

Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation?
Are notices of the payments required sent to the members?

If yes, do the notices state the purpose for which the money is to be used?

What proportion of first and subsequent year's payments may be used for management expenses?

27.11 First Year
27.12 Subsequent Years

Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses?

If so, what amount and for what purpose?

Does the reporting entity pay an old age disability benefit?
If yes, at what age does the benefit commence?
Has the constitution or have the laws of the reporting entity been amended during the year?

If yes, when?

Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and
regulations in force at the present time?

State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying
certificates on account of meeting attained age or membership requirements?

If so, was an additional reserve included in Exhibit 57

If yes, explain

Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year?

If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer, director,
trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission, emolument, or
compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation, absorption, or transfer of
membership or funds?

Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any claims
of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement?

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus?

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

Date Outstanding Lien Amount

21.2

Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] No[ ] NAT[]
Yes[ ] NoJ[ ]
%
%
Yes[ ] NoJ[ ]
Yes[ ] Nol[ ]
Yes[ ] Nol[ ]
Yes[ ] NoJ ]
Yes[ ] Nol ]
Yes[ ] No[ ] NAJ[]
Yes[ ] Nol[ ]
Yes[ ] No[ ] NAJ]
Yes[ ] Nol[ ]
Yes[ ] NoJ[ ]
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e., 17.6.
$000 omitted for amounts of life insurance

N

O N o ooos N

10.
1.
12.
13.

14.
15.1
15.2

16.
17.1
17.2
18.1
18.2
18.3

19.
20.

21.
22.
23.
23.1
24
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.

Life Insurance in Force (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col. 4)......
Ordinary - term (Line 21, Col. 4, less Line 34, Col. 4).
Credit life (LINE 21, COL B).....cvurvieerieieicieisie ettt snnns
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)........coovvevnee.
Industrial (LiNe 21, COL 2)......cuiveieicieieie et nas
FEGLI/SGLI (Lines 43 & 44, COl. 4).....cccorvrrrierreieeriresesseessesiesesesseesessesssessenees
Total (LINE 21, COL 10)....cuureureurieerereeeeseeereeseeeeseeeseese st sssse e ssess st esssesesses

Total in force for which VM-20 deterministic/stochastic reserves are calculated.................

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, COl. 2)........ccovrrurrereneererninrreereeseeeneenes
Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2).........ccoeueereeniveeeeieesecee e
Credit life (LINE 2, COL B).......cuurerereereeeireeeneireeseesseeseeseee st seesessssss s ssesessssessessessssssessnnes
Group (LINE 2, COL 9)...cuvuiiiieiciriieie ettt
Inustrial (LINE 2, COL. 2).....uuuieeererieieeireireieeiss ettt stesseens
Total (LINE 2, COL. 10)....uuuiiiieiieiiiisieieisieie et nes

Premium Income - Lines of Business (Exhibit 1-Part 1)
Industrial life (LiNe 20.4, COL. 2)......vvrrurrrreinrereireinrineieeeessessee s ssssssssssessens
Ordinary life insurance (Ling 20.4, Col.. 3).......cccceiriiieieiriieieeeee e

Ordinary individual annuities (Ling 20.4, COl. 4)......cccoererrrirninrrrirresneseseesesessss s
Credit life (group and individual) (Ling 20.4, COL. 5).......cccoevivriiriereieiseeice s
Group life insurance (Lin 20.4, COL. B).......c.vvurrrnrerrininrreieiesssseseesssiesssesssssessssssessssseees
Group annuities (LIN€ 20.4, COL 7).......coiiieriiieeeieseese et
A&H - group (Ling 20.4, COL. 8).......ovurerirrirriieieisrieieisstssise st ssenens
A&H - credit (group and individual) (Line 20.4, COL. 9)........cceverervirereieieeee e
A&H - other (Ling 20.4, COL. 10)......coiuiiireriesieiesee ettt sees

Balance Sheet (Pages 2 and 3)

Total admitted assets excluding Separate Accounts business (Page 2, Line 26, Col. 3)....
Total liabilities excluding Separate Accounts business (Page 3, Ling 26)..........ccccvvevenne.
Aggregate life reserves (Page 3, LINE 1)......c.c st eesseseseeees
Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1............ccc...
Aggregate A&H reserves (Page 3, LiNE 2).......cc.vvrerreienreneineesinsieessessesesesssessessessesens
Deposit-type contract funds (Page 3, LINE 3)......ccvviveerrieeeieteeesce s
Asset valuation reserve (Page 3, Line 24.01)........coovvnrinrnrneieeneeeseeneiseesesseeeseseesesens
Capital (Page 3, LINS 29 & 30).......cccviverereiiceieete ettt s
SUIPIUS (PAGE 3, LINE 37)...eerrereiecerireieieeieeees sttt et snssenes

Cash Flow (Page 5)

Net cash from operations (LINE 11)........cvvueieeninieeisisseessieses s

Risk-Based Capital Analysis
Total adjusted CaPIta.........ccccveueieieieie s
Authorized control level risk-based Capital..........cocverrereininseeseee s
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3) x 100.0

BONGS (LINE 1)...vuitiieictiieie ettt sttt
StoCKS (LINES 2.1 NG 2.2)......evvieerreeeieiee ettt bt seesas
Mortgage loans on real estate (Lines 3.1 and 3.2)........ccccveuvieierrenieeressece s
Real estate (Line 4.1, 4.2 800 4.3)......coovcveereieeeeseeesee ettt
Cash, cash equivalents and short-term investments (Lin€ 5)........c.c.oerrurrrneneerrirseneeneenens
CoNtract 08NS (LINE B)..........cvevereeiieeieieiseeeieisesese ettt es s sneen
DEMVALVES (LINE 7)...vovereerereiiieneeeiseeieeiseiseese sttt sttt essnen
Other invested aSSets (LINE 8)........ccoovuivevevieeieiieieees ettt snanes
Receivables for SeCurities (LINE 9).......c.ouurrurirrieneieiseineree et
Securities lending reinvested collateral assets (LiNg 10).........c.covvvevreerieriereererieresiiesieenens
Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets (Line 12)

1
2020

2
2019

.41,644,674

..44,268,542

..46,672,920

.48,482,014

..50,732,786

............ 5,327,101
........ 641,004,168

....... (810,797,287)
........ 619,552,390

.......... 20,698,585
........ 441,781,537

.......... 55,869,374
........ 229,569,550

........ 347,670,022
........ 939,085,606

..... 2,651,660,741
..... 2,361,531,608
..... 1,503,645,341

.......... 16,788,191
.......... 25,948,199
............ 2,000,000
........ 370,900,702

....... (307,112,797)

........ 398,848,901
.......... 32,810,704

..... 2,680,638,606
..... 2,102,000,814
..... 1,220,489,243

.......... 16,921,771
.......... 16,429,710
............ 2,000,000
........ 576,899,747

......... (42,419,960)

........ 595,329,457
.......... 28,402,983

..... 2,537,794,828
..... 2,351,593,682
..... 2,138,356,292

.......... 17,797,169
.......... 14,690,677
............ 2,000,000
........ 277,205,684

......... (20,597,571)

........ 293,896,361
.......... 20,665,256

..... 2,583,586,390
..... 2,296,720,637
..... 2,145,986,383

.......... 16,594,111
.......... 14,263,223
............ 2,000,000
........ 292,298,287

.......... 47,518,095

........ 308,561,510
.......... 23,265,293

.......... 16,352,086
.......... 11,425,063
............ 2,000,000
........ 193,824,216

........ 391,674,000

........ 207,249,279
.......... 19,306,124




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
FIVE-YEAR HISTORICAL DATA

(continued)

44,
45.
46.
47.
48.
49.
50.
51.

52.
53.

54.
55.
56.
57.

58.

59.
60.
61.
62.

63.

64.

65.
66.
67.

68.
69.
70.

.

72.
73.
74.
75.
76.
7.
78.
79.
80.
81.
82.
83.
84.

Investments in Parent, Subsidiaries and Affiliates

Affiliated bonds (Sch. D Summary, Line 12, Col. 1).....cccceieieiecrieeese s
Affiliated preferred stocks (Sch. D Summary, Line 18, Col. 1)........cccouvverveveereiereeereiaes
Affiliated common stocks (Sch. D Summary, Line 24, Col. 1)......ccoeverveveieieieiieieenns
Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, Line 10)......
Affiliated mortgage loans on real estate
All Other @fflIALE...........cvvecrirrerierere st
Total of above LiNeS 44 10 49..........cooiiiiiieie s

Total investment in parent included in Lines 44 t0 49 @boVe...........cccoceveeeeveccciecreeen
Total Nonadmitted and Admitted Assets

Total nonadmitted assets (Page 2, Ling 28, COL. 2).......cccovvevevervcreeersiereseeseeesesse s
Total admitted assets (Page 2, Ling 28, Col. 3).......ovuerrrurrenrrnrereerneneireersereeessesssessseeneens

Investment Data

Net investment income (Exhibit of Net Investment INCOME)..........c.ovvrurreneenrinrinsinineneis
Realized capital gains (losses) (Page 4, Line 34, Column 1)........cccovevvernrerrennenseneiinns
Unrealized capital gains (losses) (Page 4, Line 38, Column 1).........cccoeveevervenirevirereienne
Total of above Lines 54, 55 and 56.............c.coeveiieiieiiieiieisisss s

Benefits and Reserve Increase (Page 6)

Total contract/certificate benefits - life (Lines 10, 11, 12, 13, 14 and 15, Col. 1
minus Lines 10, 11, 12, 13, 14 and 15, CoIS. 6, 7 & 8).....coevrrirerererrieieieressessieneieins

Total contract/certificate benefits - A&H (Lines 13 & 14, Col. 6)........coouerrrurrrnrerrerrirninnines
Increase in life reserves - other than group and annuities (Line 19, Col. 2).........ccccevernen
Increase in A&H reserves (LINe 19, COl. B)........curirrereeiniineiseieiesissiesesssssseesessesssseeseens

Dividends to policyholders and refunds to members (Line 30, Col 1).......cccouvverrivieieinenne

Operating Percentages

Insurance expense percent (Page 6, Col. 1, Lines 21, 22, & 23 less Line (6)
/ (Page 6, Col. 1, Line 1 plus Exhibit 7, Col. 2, Ling 2) X 100.00..........coccrrrerrrerrrerrirrrierenenne

Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)
[ 1/2 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00...........cocevverrrrereerrererrernranns

A&H loss percent (Schedule H, Part 1, Lines 5 & 6, COL. 2).......cccvevviviererrireieieseeseaes
A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2).......cccvvevvvercerverennnnne.

A&H expense percent excluding cost containment expenses
(Schedule H, Part 1, Ling 10, COL 2)......c.iiurieeeeiieeineireieeeeneeseeesesesseieesessssseesessessssesessees

A&H Claim Reserve Adequacy
Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2).......
Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2).......

Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,
Lin€ 3.1, GOl 118SS COL. 2)...eueuiereerrieiieeereeeiieeiseee sttt

Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,
Ling 3.2, COl. 11858 COl. 2).....cuciiiiiireiireieiieetsiete ettt nas

Net Gains From Operations After Dividends to Policyholders/Members'
Refunds and Federal Income Taxes by Lines of Business
(Page 6.x, Line 33)

Industrial life (Page 6.1, COL 2).......covcueeiieeiiieie ettt bnee
Ordinary - life (Page 6.1, Col. 1 1ess Cols. 2, 10 and 12).......covurrreerrerreneenrereinerneeseeeeenees
Ordinary - individual annuities (Page 6, Col. 4)...
Ordinary - supplementary contracts.....
Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)....
Group life (Page 6.2, Col. 1 less Col. 7 less Col. 9)
Group annuities (Page 6, Col. 5).
A&H - group (Page 6.5, Col. 3)....
A&H - credit (Page 6.5, Col. 10)..
A&H - other (Page 6.5, Col. 1less Cols. 3 and 10)........ccerrumrrnrireenrnrereereissessesesessnnenes
Aggregate of all other lines of business (Page 6, COol. 8).........cccoevierereirireieiesisieiiiennns
Fraternal (PAge B, COL 7).....c.cveeeieieeeeeseessese sttt sttt sae s saen
Total (PAgE B, COL 1), sttt

1
2020

.......... 76,097,373
..... 9,819,863,189

.......... 77,943,188
.......... 36,282,155
........ 125,088,237

.......... 38,245,758
..... 8,659,960,291

.......... 86,097,544
.......... 30,632,454
.......... 51,886,076

.......... 58,864,784
..... 7,484,357,199

.......... 87,083,987
......... (19,097,272)
......... (10,987,750)

.......... 53,496,445
..... 7,834,691,693

.......... 85,019,041
............... 348,638
.............. (139,839)

.......... 87,344,459
..... 6,967,421,202

........ 239,313,580

.......... 40,518,935
...(466,914,838)
XXX

........ 168,616,074

......... (17,125,092)

....... (152,635,021) | ....

XXX

.......... 56,998,965

......... (16,646,469)
..53,014,882
1,506,439

.......... 85,227,740

......... (16,678,167)
..40,649,953

(2,154,343)] ...

....... (128,107,853)
..40,293,105
1,182,480

....... (426,395,903)

NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure

requirements of SSAP No. 3, Accounting Changes and Correction of Errors?

If no, please explain:

23




Annual Statement for the year 2020 of the Brlghthouse Llfe Insurance Com an Of NY

DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR

NAIC Group Code.....4932 NAIC Company Code.....60992
LIFE INSURANCE
1 2 3 4 5
Credit Life
(Group and
Ordinary Individual) Group Industrial Total
DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
1. L@ INSUTANCE. ...ttt st sssnsesenes | essessssssnnans T1480,756 | ovveeieereriereinieiies | ceerininsinsensinsessssienes | ceesessssssseessssssessssssenes | soeessssssesens 71,480,756
2. Annuity considerations.... 813,742,991 | ... ..813,742,991
3. Deposit-type contract funds. [ [ 48,036 [..ooeereee e XXX e | erveeriieeseseiseeinens [ everenneenen e XX s | e 48,036
4.  Other considerations............ e ——————— et reseesnnntes | sreseree et ssnntens | ebeseteserseesenstesessnetenns | etsesesasstesen et enntesens 0
5. Totals (Sum of Lines 1 to 4) [ [ 885,271,783 | ...ooovvevvreerieineene0 | cvereeciiicsceiciieenen0 | ceeeciiiiieieiiieene0 | s 885,271,783
DIRECT DIVIDENDS TO POLICYHOLDERS/REFUNDS TO MEMBERS
Life insurance:
6.1 Paid in cash or left on depoSit..........cccoceuerieeiicreseiceee s | e B75 | oo | e | e sneesenies | seeresisese e 675
6.2 Applied to pay reNEWal PrEMIUMS...........cciviiveieiiciisieiesseieseisssssiesiess | eevessessssessesssessesessssssses | setessesisssssesssssssssesssssses | sesessesisssssesessessssessesssses | sesessessessssssssssessssassessnsss | sressessessssessessesssssssesas 0
6.3 Applied to provide paid-up additions or shorten the endowment
OF Premium-PaYing PEIOM. .......c.ruuverereurrererneeeeeeseeeseeesseesseeessessssesenns

6.4 Other.....ccooeververernnes
6.5 Totals (Sum of Lines 6.1 to 6.4
Annuities:

7:4 Totals (Sum of Lines 7.1 t0 7.3)... . 0. L0 0.
8.  Grand Totals (LINES 6.5 + 7.4)......coiueriiiieieiseieieesessseeesseiesiessniens | cervsressesssssssans 10124 | oo [ P [0 P (O I 10,124

DIRECT CLAIMS AND BENEFITS PAID
9. Death BEnEfits......ccccvieieceee s | e 56,649,391
10.  Matured ENAOWMENES.........c.civiieieictie ettt seaes | sesssaessessss s s bes s seees
11, ANNUitY BENEFIES......covvvceciceccce s | ereesreienes 110,935,041
12.  Surrender values and withdrawals for life contracts ..391,316,595 | ...
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid.... | .....cc.cccoevuee. 216,201 | ..
14.  All other benefits, except accident and health..............cccvvevevcveeeiceieeies [
15, TOAIS ..ottt | erensresaenes 559,117,228

DETAILS OF WRITE-INS

1301. Waived premiums due t0 diSability............ccoevvrereereneineinenenesenees | v 216,201 | 1o [ e | e | e 216,201
1302, st
1303, et
1398. Summary of remaining write-ins for Line 13 from overflow page.
1399. Total (Lines 1301 through 1303 plus 1398)(Line 13 above)......cccocrrevnee.

Credit Life
Ordinary (Group and Individual) Group Industrial Total

1 2 3 4 5 6 7 8 9 10

No. of No. of Ind. No. of No. of

Pols. & Pols. & Gr. No. of Pols. & Pols. &

Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount

DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year.......c..cooee. | vovverevennne 17 | e 4,343,622 17 | e 4,343,622
17. Incurred during current year..........ccoeveens | covnrernenns 102 | e B9,1BA,TA2 [ oooeeeeeevees | ceeeereeeeeeeeeeeeseresiees | eeveesesiesessinans | srersessesesessessesssesssssans | sveesessenesinss | seesesenssssessesensenes | sersessesas 102 | 59,134,742
Settled during current year:
18.1 By paymentin full.........c.cooocurmerermnreernnncnns | cevrreeenns 104 | s 56,647,242 | ...ovvorereiiees [ eerreeinneeinseinsesinnnins | seneessnssinns | sessessssssssssssssssssnnees | sessesssnnssnns | sesnessssnsssnsssnnes | sessneeees 104 56,647,242
18.2 By payment on compromised claims. 1 2,149 1 2,149
18.3 TOtalS PaId.......veerererreeereeeerneeeineeersneenns | cerseeeeens 105 | v 56,649,391 0 0 0 0 0 (VI IO 105 | oo 56,649,391
18.4 Reduction by compromise...........cco.cvverrvnne ....597,851 (0] I 597,851
18.5 Amount rejected 0 0
............ 105 | .............57,247,242 0 0 0 0 0 0....105 57,247,242

18.6 Total settlements
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6) 14 | 6,231,122 0 0 0 0 0 0 14 e 6,231,122
POLICY EXHIBIT No. of Pol.
20. In force December 31, prior year........c.coo.. | v 61,581 | ...... 44,323,657,933 (@)eerererrerrrrrenisesesienis | eeressiesesssesies | eeveneesessessssressssssneas | srersessessinsns | sesersiesesssnsessenses | seieres 61,581 |......... 44,323,657,933
21. Issued during year. 14 .. ...9,575,000 14 |. 9,575,000
22. Other changes to in force (Net)......cccooccees | coreeens (3,361) | errre(2,826,453,865) | ..ovovvermreereee | correeeieeesineesineesnneesns | seneeessneesnnns | sessessssesssssssssesssnnees | sessnsssnnsenns | sessesssenssssnsssnnes | soeneens (3,361) (2,626,453,865)
23. In force December 31 of current year......... | ....... 58,234 | ... 41,706,779,068 0 |(a) 0 0 0 0 0 58,234 |........ 41,706,779,068
(@) Includes Individual Credit Life Insurance, prior year $.......... 0 current year §........... 0.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §.......... 0 current year§.......... 0.
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §.......... 0 current year §.......... 0.

ACCIDENT AND HEALTH INSURANCE
1 2

Policyholder Dividends
Paid, Refunds to Direct
Direct Direct Premiums Members or Credited Losses Direct Losses

Premiums Earned on Direct Business Paid Incurred

24, Group policies (b)
24.1 Federal Employee Health Benefits Plan premium (b)..
24.2 Credit (group and individual)............ccoeverrirernennes
24.3 Collectively renewable policies/certificates (b)....
24.4 Medicare Title XVIII exempt from state taxes or fees.........cccovvrerereneen.

Other Individual Policies:
25.1 NON-Cancelable (D).......ccceeuieieiiieieeseee e
25.2 Guaranteed renewable (0).........ccevrrrererierieresieeeeee e
25.3 Non-renewable for stated reasons only (b)..
25.4 Other accident only.........ccoevrverrererenrennen. .
25.5 AlLOtHET (D)...vevvieereiieiciieie ettt
25.6 Totals (Sum of Lines 25.1 0 25.5).......cccveurererereirereieiveseeesie e

26. Totals (Lines24 +24.1+24.2+24.3+244+25.8)..cccccviercrciirarnnn.
(b)  For health business on indicated lines report: Number of persons insured under PPO managed products.....0 and number of persons insured under indemnity only products.....0.

24
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance Policies Insurance Group Certificates Insurance Policies Certificates Insurance Insurance

1. INTOrce eNnd Of PrOr YEAT........ceveicreieicieee et ssssesesnies | srsssssesssssssssesessssesessssens | svesensessssessessessnessessssenes | soessensessesesserserss 1,981 | tviiiieriniers 323,658 | 1oviiiiiiisiciiseiisiies [ e sensiesees | eovstessesessssssesessssesesisses | setessesssssssesesssssssesessssense | sessessssenesssssssesessssaseninss | seresesiesessenns 44,323,658

2. ISSUE AUING YEAM. ...t sttt essssssssnssas | stsessessessasssssessessasssnssnsses | nsssessessesssssssssnssassnsssesnss | soesssssssssessasssssnssnssnes T4 | 0,875 [ [ ettt niens | setesest sttt ent | seressessessanassessestenssessesies | eetessestessassessessentessnsnns | sesssesestessassnsienaa 9,575

3. ReinNSUrance assumed..........ccoeuierieeiiinieieinsieseessse st sssenns

4. ReVIVE AUING YEAM.......ciiiieereireirieieireisere e

5. Increased during year (net)

6. Subtotals, LINES 210 5.....ouveveveeieieeeeeee s

7. Additions by dividends dUring YEar..........ccceueeueveieriesireieeiseseeessesiesses | evvseseienes XXX oortieivevins | et esiesies | eeveesssssaens XXX ooevereves e 19 [ XXX cveiererns [ v | coeesiesienins ) 0.9 N IV 0.0 SR

8. Aggregate Write-inS fOr iINCrEASES.........c.rveererurrerrrereerrereeineeseeseeeessneneeseesnnns | cossrssessssssssssssssssssssnsnsd | conensnsnssnsessessssnssnnsns0 | vnnnensmsnessssessmsnsnnnens0 | eonmnsnnsnsssssssssessenses | om0 | e | e |

9. Totals (Lines 1 and 6 to 8)

Deductions during year:

10.

1.

12.

13.

14,

15.

16.

17, DECTEASEA (MEL)....eueeeceurereireirerreieieesesteeisetessses sttt bs st sstss e ssentas | sessesssssssessssesssssssssessessanes | sesesssssnssnssnssnnssnssnsinsnnns | = svvsssssesssessenssessnssnsss | sesessnsseesnesesenssss@y8 1T [ eererntensureusnesnsensesssssssnssns | sreesessesssessssessassssssessessans | nessessassssssessessasssssssssessasss | sesessesssssnessessessassnsnssesses | sressessesssssssssessessassssnssnns | sesssssssssssssnsesssses 29,817

18, REINSUTANCE. ...ttt sssssennes | eesessssssssssessssessessessssesnss | sresssssssessessssnssessssssessesnns | % suessessesssssssessesnsessess | = sesessesssssssesssssssessessns | sessesssssssessessssessessssesessnss | sressssessesssssssessessssessassnsass | senssessessssassessessssessessnsesses | sesessessssessessssessesessssesnse | sessesessessessstesessssesessnsanse | sesessessssessesessstesesassesns 0

19.  Aggregate Write-ins for dECrEASES..........cveivveevierieiceseieie e | evvsrssiessessssssssnsesssenserss | eevesierisrssissssssssssensesnnnaQ | evveiesiessesisssississseiensens0 | soevissesesissessssssssssseenans (O PR Reoy 0 I [POOOOUOO R ROOURRRORURPU I [PUOUOUROPOOROPURRRORURRUROOt | I OUROOUOOUUPORURRRORURSROON O I [PUROURTRORURRORORRRSYRORU 0 N [POUOTROROORRRRRORRRPROON 0

20. Totals (Lines 10 t0 19).....ocrvrvrerrerrerirnrennen. ...2,759,492 ...2,759,492

21. Inforce end of year (b) (Line 9 minus Line 20).........cccceverrierrerrenireieeisniens | cervevessessssieisenienens0 | e | e 58,234 | L 41,706,779 | oveveereeeiesieieieeen0 | 0 | ceccecseiennd0 [0 |0 | 41,706,779

22. Reinsurance ceded end Of YEAr.........ccccevevevreeeieiieeeieee e snens 40,929,461 | ....cooooeee . XXX it [ veiiisesiieeenisesnsnenenss | eversneererend XK ureenieieins | erereriereres e XX itisicreninns | evsrisieresssssesssssesessssessns | soereresinssesns 40,929,461

23, Line 21 MINUS LINE 22.......cocveiieieeieiseieeseese e TT7,318 | e XXX e | (@)D [ e XX e e XK | e 0 | e 777,318

DETAILS OF WRITE-INS
.................................. 0
.................................. 0

0803, oottt es st st en s s saessensnsnsanns | srsessesssessessnsiesaessassansnse | stersessesssssessnsaessassssinsans | serserssessessenssessesaessansnsnns | srsessiessessessenssessestensansanses | stesseessessessenssssessassansnsans | ersesseessessansnsessessassnsnns | sesersessessessnssessessassnsnses | ssessesssessessessessessessansensees | sessesseessessassensenssessessensinss | suesserssssessessessenssessaneans 0
0898. Summary of remaining write-ins for Line 8 from overflow page | e (1 L0 TSR L0 RN (0 (0 O (0 O (0 R (0 TR (0 TR 0
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 @abOVE).......crvuerrrerris | worrerrersirnressisseseesnesnenes {0 [0 I [ I [0 P [0 P [0 P (O P {01 P {01 0
TO07T. ettt ettt es st benas | stentsbiesaess st s e stestensentins | estssiesiessassessessessestnsiens | ersestiesiessestansessaestessestnses | stessesiestessssesaessastensesies | estiesiessestessansestessentansiess | astessiesiesseststsesestestensese | stessiesiessestnsesiessessntesaes | esseesiessessassnssessestensensaess | setessesasstessansessessestessesss | essesseessessessnseseessensanss 0

1998. Summary of remaining write-ins for Line 19 from overflow page

1999. Totals (Lines 1901 through 1903 plus 1998) (Line 19 above)

Life Accident and Health Companies Only:

(@)

(b)

Group §.......... 0; Individual §.......... 0.
Fraternal Benefit Societies Only:
Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates.......... 0, amount, §.......... 0.
Additional accidental death benefits included in life certificates were in amount §.......... 0. Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes|[ ]

No[ ]
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EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance Number of Policies Amount of Insurance
24, Additions by dividends...........cccceueveerrerieieceeicieieeeeiees | cerieeresssienans XXX oeteieetreieeriesies | coveieesesies s st ssesses s sesaens | eeseesssssessansans XXX cooveeeeveeieeienns | oo 376
25, Other PAIA-UD INSUTANCE. ......cvvurerrererreseesessessssssssssessseses | sesssssessesssssssssessassssssssessessasssessnssns | soessessesssssessessasssssessessessanssessassonss | sessessossssssnssessasssssessassensssssnssons 10 | e 87
26. Debit ordinary inSUranCe..........ccoueveveeirrerierisssssiericines | ceresresssesssses XXX eeersiereeisniens | cveeisiesesieinns XXX trtirsrerinssenes | oniitieiisisssss s sisssssessssssiesssssssessens | sessssssssssesssssss s st st st aensessssnaans

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Term Insurance Excluding Extended Term Insurance

Issued During Year (Included in Line 2)

In Force End of Year (Included in Line 21)

1
Number of Policies

2
Amount of Insurance

3 4
Number of Policies Amount of Insurance

27. Term policies-decreasing............ccoevveververerreeerenns

29. Other term insurance-decreasing
30. Other term insurance.....
31. Totals (Lines 27 to 30)...

Reconciliation to Lines 2 and 21:

28. Term poliCieS-0ther..........cviurrureiereeresrsereeeeceseieenns

32, Term additionS.......ccovvevreieirieiieieisssieeessesesssssesesees | sessssssessesnnens XXX ortrirrieieinniesiens | evveenssesesnsiesessssssessssssssessssssesses | sessesssssssesess XXX v | o 8
33. Totals, extended term iNSUrANCE............cccovveveeverrereiiereens | cevverisiieieinnas ) 0.0 SO IR XXX | e (I OO 8
34. Totals, whole life and endoWmENt...........ccoevivieieriinins [ oo 14 | i 9,575 | i 180 |t 62,105
35. Totals (LINES 3110 34)....ciiriererriinisrissisressnissessessnsenssness | sessessssnssnsssssssssssssssssssssssnssses 14| teinsessssssssesssssssesssssssensssens 9,575 | oo 58,234 | oo 41,706,778
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
3B, INAUSHAL........cveiicvcieiciceie ettt sssesses | eretesses e ssse s s s ssse s s sbessesssbensesas | essessessssessesssesses et st e s e bt ensessessnta | Sebestessesestes b s ena s s s et sttt entesaets | Saebiessaess ettt ettt es bbb nann
37, ONINAIY...ooviiicicecee et | stsessiessssss bbb sse e 9,575 | e | e 41,705,974 | oo 806
38. Credit Life (Group and INAIVIAUAL)..........c..coevirieiiiiiiiiis | cevveiesieiieissie e isssessessssessenas | essessessssessessssessesssssssesssssssssessssssss | sissessessessssessesssssssessessssessesssassesinss | sessesssssssessssssessssssessesssessassssssns
30, BrOUD. . veueeirrireeietseessstsesseesssssssse e ssessss s sssessassssssessesses | nssssssessosssssssssessenssnssnssessanssnssnssesss | sisessossosssnsessessanssnssessessansansessensans | nessessesssesiessessansonssesestanssnssessensants | fientensnsestensansanssesant et s entensaneanes
40. Totals (LINES 36 10 39)....uuiiuuiieiieisieiniesiiesissisesisssissniseess | eeesesssess st sess s 9,575 [ e (O R 41,705,974 | oo 806
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance of Certificates of Insurance
41. Amount of insurance included in Line 2
ceded to other COMPANIES...........ccccveerieverieeeseeesienns | ceevsriereiesnnens XXX oeesiieteeeieieens | e naens | sesereseeesesnaas XXX oot | e
42. Number in force end of year if the number
under shared groups is counted 0n @ pro-rata basis........ | wocereerrrrerieenreneieeeseneieeees | cveeeeeneeneennenns XXX eriierineieeneinnens | vt senees | et XXX
43, Federal Employees' Group Life Insurance
INCIUAEA 1N LINE 271t seisssenns | essssessesssessesssssssessessssssessessssessesss | sessesssssssessessssessessssessessessssessessnsanss | ossessessessssessesssessessessssessessssansesess | sresessssassesssssssessessssessesssensassessnsans
44, Servicemen's Group Life Insurance included
INLINE 271ttt ssbens | oebessessessssessesesbes s s bs s st s ssssessesas | ebsebssessessssessesses st estes s bes s s bssenas | Sestessesetestes bt es st ess st et estenseseets | saebistessese st ettt s bbb enans
45. Group Permanent Insurance inCluded iN LINE 27......coie. | coiiiieiieiisissiesisissesissssssssesessssesses | assessessssessessessssessessssessessessssessassnses | sessmsessessssassessessssessessssessessessnsassess | ossesssessessessnsossessnsansessesansassesssenss
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under ordinary POIICIES............c.ccviiiiriiiieiiieiicteeece e seeeies bt es s s benseaesssesaesenns | ebessssesesssssesessssesssssesenssaessanes 70 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47, State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.
471
472
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance Policies Insurance Policies Insurance Certificates Insurance\
48, WaiVer Of PrEMIUM.......c.cveieiiieieieieeeieieisseiesssiesesens | evessssssesesnnss | vssessesssssssesesssssnes | soesessnns 8,484 | .......... 4,998,944 | ..o | e [ e | e
49, Disability INCOME........ceviiieereiiicesicte et | ereesssisesesines | srevesisssesisissesesesess | sevesssesesiniesess | sesvsiesesssssesssssesins | ssvsiesessssesesins | sevesessssssessssssesssssies | svesessssssesssseses | svessssssessssssessssssesens
50. Extended BENEFitS........c.cccveieiciiisieicseseieseseieseieiins | everisiesenienins | eressssesesssssssessesnnss | eesns D%, GO PR XXX vviiee | erverreinneiieins | vrvssiesieisssenesiessnns | vevssiesisssssesiens | svesesssssssessssssessenns
B, OHNBI ettt essentes | rersessansesinses | esssessensansesensensanes | ersensessesiessanss | sriessesssssesensenssnsins | essessesansensens | essassssssessansanssnsonse | srossesansensinsis | sresseessessanssssessassans
52, TOtAl. ittt nnnens | sessesiesnienees [ C2) o | ) [P 8,484 |(a)......4,998,944 | ..., (VR CC) [ (U)o 0

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE

AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,
ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Deductions during year:
6.
7.
8.
9.
10.
11.
12.

Reinsurance ceded....
Totals (Lines 6 and 7)

In force end of year (line 5 minus line 8)
AmOUNt 0N dEPOSIt.......cvererrerereireireeseireeeeseeeeneeens
Income now payable..........c.coeurrrenrenereinenireinenns
Amount of income payable

Decreased (Net).......oceeeeeerrerrerrereeneereesereeiseieenns

Ordinary Group
1 2 3 4

Involving Life Not Involving Life Involving Life Not Involving Life

Contingencies Contingencies Contingencies Contingencies
1. Inforce end Of PrOr YEaN.........cccucveieeieriesieieieiens | et 511 | oo 240 | oo | e
2. 1SSUEA AUING YEAM......ceurereeeeeeeireceneeeeseesnseseeesenes | reeeeseesssseseessestssssessessesssessnenns 92 | e 27 | e | e
3. REINSUIANCE @SSUME. .....uvuieeireireceneereeresneeneeeenes | eeereiseesessssessesssessesssesessessssssssssssns | soessessessassssessssessassessessessasssessessasss | sesessassssssessessassssssessessassantssssessassans | fetsesssssssssossasssssessnssssssssessessssnens
4. INCreased QUIING YA (MEL)........rrurereerrerreeerreereuee | cerreieeemsanssssseesssssssssessssesssnssssssssees | seesessessssssssssesessassssssessesssesssssessesses | £1essessssssssseesasssssssssessessesssnssnssassanes | oefessssssssnesasssnsssssassansssssessessanssssan
5. Total (LINES 110 4)...ceieeeieeeeeeireiieiereireeieeinsinsieenns | rsesssssssssssesnsssessessssssessssnaes B03 | e 267 | oo L0 PP 0

ANNUITIES

Ordinary

Immediate

1

2
Deferred

Contracts

Bl

Increased during year
5.
Deductions during year:

9. Inforce end of year (L
Income now payable:

In force end of prior year.
Issued dUriNG YEar.........cccvvveveveeeeeeere e
Reinsurance assumed

10.  Amount of income payable

6. Decreased (Net)......ccocveviereircreeseieeeeseses
7. Reinsurance ceded..........couuururineineineenseeneineineiees
8. Totals (Lines6and 7).......c..ccocuue.
ine 5 minus Line 8).....

(et
Total (LiINES 110 4)....vuiereeeeveeeee s

Deferred fully paid:
11, Account DalanCe..........cocuueveuiveieiereeeieeseeseseis | i .S S () I 798,477,933 | ..o XXX [ ) IR
Deferred not fully paid:
12, AccouNt balanCe. .....cvueirirrieisieiscisnissisisiessiseisenes | oresessnssnessenas )0, () 7,248,675,815 | ..ovvverieennns 20,9, S ) SRS
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in force Policies Premiums in force Policies Premiums in force
1. INTOrCE ENA OF PIIOT YEAM......cvieeicvciisieis |ttt seiinsies | eeveresissesesessessssessssssesesins | svessessessssssssssssessssesss | essesesessssssssesssssssesssssssesess | sesessssssssessssssesessnsess | stesssssesisssssesnssssessesssesseseess
2. ISSUEH AUIING YBAI......c.cvuiveiiieeerircieieieeriins | coerrisretesisessisessesines | eresesessesesssessesessssessssssesessess | sovesesesesessssssesessesesess | eseesesesssssessssesesssssesssesesess | esessesesssnssessssesessssnes | sresessssesessssesessssesessssssessnsesns
3. REINSUIANCE ASSUMEM.......coivrieiieiciiiriieies | crreiriieieisissieisissens | eesessesssssssessesssssssessessssessesss | sessessssessessssessessessnsens | snssessessssessesessssesessessssasess | siesssssssessessssessessessnses | sessssessessssessessessssessessessssesses
4. Increased during Year (Net)..........ccoevveveeres | ovsrereeseeresenerenrens | eveerersnennans XXX.ovoovvivsienns | eerersresersssnensnenenns | eeeresrersnenns XXXvoivrevsienn [ eererensiesinsseenissniens | coeresrerisnens .0, S
5. Total (LINES 110 4)....ciieeeieierecieieisriieis | erssiisiesssiesisssssen [V DS SN [ [V XXX orrierisrenns | eererssiesissssssiesesens 0 [, XXX i
Deductions during year:
6. CONVEISIONS.....cooeiiverieieieinireieisssssieissnniens | evsiesessssssesesssssnens | sessessssesenns )., 0, GO IS 9.0, SO PR )., 0, GOSN IS ). 0, SO PR ) .0, SO
7. Decreased (NEt)......covveeriereneseeieiieiens [ v | eeeesssesenns XXX veveiriienens | verveessenessesensenens | arerersssnnnns XXX vieveireinniens | vevernsenessssessnnens | eoenenesnnnens ) 0.0, SO
8.  Reinsurance Ceded........coovmmnierrninrinns [ enrieieiiseseisssanenns | eerveessessenns XXX otrevvirnianees [ ereesssenssssesseesssenens | soerisrssssnnens XXX tterierriinnens [ ereessssnsnssessenssssnens | conrensssnnans P00 S
9. Totals (LINES 610 8)....ccoucveeverrercieieriieieies | [V DS SN [ [V DS SN [T 0 |, XXX i,
10. In force end of year (Line 5 minus Line 9).... | ..ocovvrercsienennen, (O ) TR RRORI FORORTOTOTRORRRRN (O ) OO R RO FOROORIOTORRRRRN 0 (@)

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

1. Inforce end of prior year

2.
3. Reinsurance assumed
4. Increased during year
5. Total (Lines 1to4)
Deductions during year:
Decreased (net)
Reinsurance ceded

In force end of year (Li

. Amount of account balance

(net)

ne 5 minus Line 8)....

ISSUEA UIING VBT ...ttt bttt bbbttt

Totals (Lines 6 and 7)........ccceveverreienne

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

Am:)unt
1. RESEIVE AS Of DECEMDET 31, PHIOT YBAT.......cvuveererririrereeiseisesssstsessessessse s sse st sssesses s s st E eSS a s s £ R8s s e £ s s en s s st nnta | sesessessassssssessansnsessentensnsrees (304,386)
2. Current year's realized pre-tax capital gains/(losses) of $.....12,070,716 transferred into the reserve net of taxes of §.....2,536,158.........cccovererrrrerrerneveions | covrrvsrnssesessesssssesssessessnens 9,535,866
3. Adjustment for current year's liability gains/(I0SSES) released froM the TESEIVE. ...ttt ss ettt ess e ssess st ssessestens | ssssssesssssasssnssessanssnssnssessansanssessassansan 0
4. Balance before reduction for amount transferred to Summary of Operations (LINg 1 + LINE 2+ LINE 3)......vuiveieiieeieiieeceee et tssaes s sessssssesannes | stessesssissessssesssssssssssssseses 9,231,480
5. Current year's amortization released to Summary of Operations (Amortization, Ling 1, COIUMN 4).........covuieiericreeeeieeisesie st sessessesessssssssssessssssess | evssssssssssssssssssessesssssssessesanes 835,083
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5)........ccvuiviiiiiiieieiiciesesestesisssssissssssessssssaessssssesssssssssssssssssssssassessessssessesassessssssessessnssssassessns | sesessessesssssssessssssessessesansases 8,396,397
Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols. 1+2+3)
1. 2020, | e (VR0 RN 863,973 | .ooorieeierierir st | et 835,083
2. 2027 i | s 23,515 | o 1,585,806 | .vvuevvrererreireriseeiieemeessennsesssessseenes | seessessiesssss s 1,609,181
30 2022 | e (130,036) | vvvvvermrreererrerieresnerieneins 154,954 | ..ot | e 1,324,918
4. 2023 | s (214,566) | ..vovverrrierieerirerceerieseis 1,216,770 [ covorveeericeieerieceeniessiesssessisssinenes. | seessesssesssssss s 1,002,204
B. 2024 | e (222,615) | ovvorrerrriereieerieeeeerreieenens 976,664 | ....ooeverereererireeniesiessiesssessissesssensiens | eeessessesss e 754,049
8. 2025....cierecicrrni | et (214,018) | covvvrverrieerieereeiereeieenens 726,679 [ ovvoreviceierieceiesiessiessseesissesssensiees | eeesssess st 512,661
T 2026....coceierieeineeneeins | ceevienieesise s (133,849) | oovorveerrieerierireeeiereeiienens BAB,B13 [ oot | e 409,764
8. 2027 ... | e (76,059) | ..evvvrrerrrriecereerireceiserieeins BAB,TBT | .oooveoceieeeerieeieerisecsiessessiesssnenes | seestesss sttt 370,708
9. 2028 | e (A 722220 R F43,298 | ..o | e 312,078
10, 2029.....coiiceierieerinenins | et s (A4,421) | oo 234,005 | ..ot | sttt 189,584
110 2030, | e (70,601) | .oovverrerrrrierereerieceeeerieeiens TIB,432 |ttt sisesines | oeesiessi st 47,831
12, 2037 ot | et s (76,658) | ..ovvvrecerrrrirerinerieniseriseesienens 82,306 | ..vvourereririseriees et | sttt (14,352)
13, 2032, | et (68,446) | ...vvvrrerrrieeieerierierieeiienens 84,569 | ..voorercieeririen s | et (3,877)
14, 2033 | et LG Y0 RN 86,936 | ..veourerenirenenie ettt | sttt 8,266
15, 2034 | s (58,291) | ooeverrereerierine e BT, TAT | oottt ssssnes | oeesiss st 9,456
168, 2035.....coceiceierieenineeins | et (KT ) R 71,328 |t esstns | ettt 7,449
17, 2036..c.ceeeceeeeeeeieeeineeons | et (G ) T35 | ot sesssnsnnns | eetseesnees st 13,870
18, 2037 ..omeieeieeiserieeeinenins | vttt (28179) | oo TT,080 | .ooverreeircerneenieessenessessssesnessssessssessns | eesssessssesssesssssssssssssssssssssssssanes 48,881
19, 2038....eeeeceeeeeieeeneeeons | et 20,324 | oo 82,634 | oo | ettt 102,958
20, 2039 s | ettt 72,193 | oo 80,847 | oottt | ettt 159,034
21, 2040 | ettt Y R 90,825 | ..voooeereeereeeenise et nne | eeess st 218,351
22, 2047 | ettt 175,578 | coveoeeeeeeeeereeeieeeeseee e 84,502 | ..oveoeereeeeeeeeei et nne | reess et 260,080
23, 2042 | e 180,295 | oo TOADT [ ot | ettt 250,746
24, 2043 | et 171494 | oo 51,938 | oottt sssennens | ceneiess sttt 223,432
25, 2044 | e 156,929 | .o B0, 170 [ et | ettt 192,100
26, 2045 | e 131,821 | oo 18,004 | oo | et 149,915
27, 2046......coeeeeeererieees | e 95,598 | oo T5T9 [ e ssreesenssenes | ettt 103,177
28, 2047 ..o | e 86,819 | oo 8,031 [ oo | e 72,850
29, 2048......oeeeenerens | e 39,388 | o 4,331 | oo | et 43,719
30, 2049 | s 13,807 | oo 2027 [ oo | e 16,434
31, 2050 AN LAtEr.....cocirerriries | cormrrnesnesesnssssessssensssnssssnnsssnesssnsssnssssnes | oonsesssssssssssenssnssssssesnsssnssenssneens 929 | s | e 929
32. Total (Lines 110 31)...cccvvee | corvnmrrnnrrrnniinesressiessnnseneeses (304,386) | ...ooovernrerierersirisenesnnreenienan 9,535,866 | ....oocreririeriinri e 0 [ o 9,231,480
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ASSET VALUATION RESERVE

Default Component Equity Component 7
1 2 3 4 5 6
Other Than Real Estate Total
Mortgage Mortgage Total Common and Other Total Amount
Loans Loans (Cols. 1+2) Stock Invested Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as 0f DECEMDET 31, PHOT YEAI..........ccueuririieiriiieieitie sttt bbbttt es e bt bessnsesas | ebesssssesesnsesesnnas 11,367,694 | .cocoovvieiciiieeen 5,045,722 | o 16,413,416 16,294 | ool 16,294 | 16,429,710

2. Realized capital gains/(losses) net of taxes - GeNeral ACCOUNL...........c..vuuivrirririiiierierineirerreesiesiseeesiessssisenenens | seeesessessssinesneessnsens 791,605 | oo | v TO1,805 | oo | corerresesissi e enines | eeterene s (0 791,605

3. Realized capital gains/(losses) net of taxes - Separate ACCOUNES..........cccoveveiiveieiiieieiieieeis s sesenes | covssessessessssesesssenns 2,019,659 | ... | e 2,019,659 | ..o | ettt | et (0 2,019,659

4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNL.............ouuiurirriniieirerieriniirerrissinnins | cereeeriessssinesreesennens 150,288 | ..o 106,682 | ...oovvevereieicnrinn 256,970 | oo | et | et (0 256,970

5. Unrealized capital gains/(losses) - net of deferred taxes - Separate ACCOUNES............cvvueieicvriereiieisieieissienens | e AB,T40 | oo | e AB,TA0 [ oovieiceeieeeiee st | errerie et | srrese bbb es (01 RO 48,740

6. Capital gains credited/(losses charged) to contract benefits, PAYMENS OF FESEIVES. ..........cuiiiiriiirireiereiririeinies | et ies | reesesesessssess s ssse s sesstessessetees | sebesssseessesssesseesetessessesessessees 0 [ oot rsnens | e tene | eriseses ettt senen [0 TR 0

7. BaSIC COMIIDULION. ... vttt | fintnessss st 5,738,216 | coovveviinrrrrirnnens 1,594,995 | ..o, 7,333,211 [ | coreeses s 8,482 | s 8,482 | v, 7,341,692

8. Accumulated balances (Lines 1 through 5, MINUS B PIUS 7)........cccueueiierriieieiieeseete s sssssessssesens | svssesssssssssssssssesenns 20,116,201 | .ooevevereeeeeeees 6,747,399 | ..ooovreeeeee 26,863,600 | ....oceverererererereiereeeeereeeeeeend [0 24776 | oo 24776 | o 26,888,376

9. MAXIMIUM FESEIVE. ......vvrrvereesseresaesseseseesee e est skt nnnin | oeestsses s sienenen 27,515,864 | ..ooovvevericiinens TATTT | s 34,695,634 | ..ot | v 55,979 | ooeveerrrerierrieniienns 55,979 | oo 34,751,614
10, RESEIVE ODJECHIVE. .....eeeeieeiii bbbt eentens | etbiessens s enees 16,640,819 | .ocvvevnirncrincrinene 5,519,532 | oo 22,180,351 | ovorreesrernnirsnnnsnne s | e snnssnees 27142 | oo 27,142 | oo 22,187,493
11, 20% Of (LiNE 10 MINUS LINE 8)......oouvvrrrirreiirriiriiieiisciiessiseeisssssessssessse s esss st essseness | ersssnesssesssnsssessssnsnes (695,076) | .....ovveenrerrreierienn (245,574) | oo (940,650) | ....cvevueernreerieenienreeriiean 0 | o 473 | s 473 | s (940,177)
12. Balance before transfers (LINES 8 + 11).......ovuurirrirreieriieeeieeseeeiseesseeesseesss st s sessssssssssessssssssessssees | eeessssssnessssesnnes 19,421,125 | oo 6,501,826 | ..oovvverirriienn 25,922,950 | .cvoouceereeererieenieneeenesnenns (O O 25,249 | oo 25249 | .o 25,948,199
3. TTANSTEIS. ... | it | e | e s 0 [ | s | s 0 [ 0
14. Voluntary contribution
15. Adjustment dOwn t0 MAXIMUM/UP 10 ZETO...........vuuiurruiiiiiirie ittt | £hste st ene st n bbbt nb b | frenbenb st s st en bt sen b snbnen s | snbsessessene b s en e sne et 0 [ oieiiteresssrerissneessissensrnnes | sereree s sn s enen e snnenes | cresterserant st ns et ensee e 0 [t 0
16. Reserve as of December 31, current year (Lines 12+ 13 + 14 + 15)...cciiiiininiiciiiicinsnnssseessnssnssssenns | avesnsnseiscnnnnneneneee 1,421,125 | 6,501,826 | oviiiiiiiie00000025,922,950 [0 {25,249 | 29,249 | e 25,948,199




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

0€

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
LONG-TERM BONDS

1 EXeMPt 0DlIGALIONS. ........uvvieeiiiceeirie s | serseesenenans 128,581,164 |.....coco.c. D0, S R 0., S [T 128,581,164 | ..ooocvvnnnee. 0.0000 [ .veeeienieseenenrninenninas 0 [ s 0.0000 [ ..veerirrnreneineneienennenas (O 0.0000 [ ..eoveierenineieieenenas 0
21 1 NAIC Designation Category 1.A.........coceueemerneeneeneeeerneineieenns 308,349,090 XXX XXX 308,349,090 | ...ccovrrenes 0.0005
2.2 1 NAIC Designation Category 1.B. 17,103,107 | .......... XXX... XXX... .17,103,107 ...56,440
2.3 1 NAIC Designation Category 1.C......c...c..... 44992922 | ... XXX ) 0.9, SO ISV 44,992,922 148,477
24 1 NAIC Designation Category 1.D................. 13,197,652 |............ D 9,9, SO U ) 0.9 SO ISV 73,197,652 | ....ccce00ee..0.0005 | oo 36,599 | 0,006 | o 117,116 | 000033 | 241,552
25 1 NAIC Designation Category 1.E................. ....40,032,365 |............ ) 9,9, SOOI OO XXX e | e 40,032,365 | ........c.......0.0005 | ..cooviiiinininnnnn20,016 | iviiiinnen0.0016 | o 04,052 | in.0.0033 | e 132,107
2.6 1 NAIC Designation Category 1.F........ccuuiminineienrineineieeesseisessesseseesenaees 122,433,371 XXX 122,433,371 | .oveieeeeern0.0005 | cooiiiireeend61,217 | 00,0016 | o0 195,893 | 00010033 | o 404,030
2.7 1 NAIC Designation Category 1.G. ..201,827,946 |... XXX... 201,827,946 | ... 0. .666,032
2.8 Subtotal NAIC (2.1+42.2+2.3+2.4+2.5+2.6+2.7) 807,936,453 XXX 807,936,453 2,666,190
3.1 2 NAIC Designation Category 2.A.........ccveueeeeneeneereeeesnsinennens 255,142,092 29,9, SO ISV 255,142,092 | ..............0.0021 | ..ooiiiiiiin 535,798 | .o....0.0064 | ................. 1,632,909 | ........e..e.i.0.0106 | oo 2,704,506
32 2 NAIC Designation Category 2.B.........cccveueeernrineeneeerniineneens 285,449,851 29,9, SO ISV 285,449,851 | ....coe0rrn0.0021 | i 599,445 | . .0.0064 | ................... 1,826,879 | ................0.0106 | oo 3,025,768
3.3 2 NAIC Designation Category 2.C................. 124,967,848 XXXeoeriniineines | e 124,967,848 | ........0.e...0.0021 | i 262,432 | ci0.0064 | i 799,794 | 00106 | i 1,324,659
34 Subtotal NAIC (3.143.243.3)......cccvrvrnnnnee 665,559,791 0., SN [T 665,559,791 | .o XXXt [ e 1,397,676 [ v XXX i, 259,583 [ XXX | e 7,054,934
41 3 NAIC Designation Category 3.A.......c.coreueemrrneineeneeeernsineneens ...13,411,323 XXX | e 13,411,323 | ooiiieen0.0099 | v 132,772 | 00,0263 | 000 352,718 | 00,0376 | e 504,266
4.2 3 NAIC Designation Category 3.B. 20,715,776 | ... XXX... ..20,715,776 ..544,825 | . § 778,913
4.3 3 NAIC Designation Category 3.C................. ....20,958,432 XXX | e 20,958,432 551,207 0376 | s 788,037
44 Subtotal NAIC (4.1+4.244.3)........cccrcvvvrvrnnee. ....55,085,531 XXX | e 55,085,531 ..545347 | .o XK 1,448,749 |............ 0,0, SO 2,071,216
5.1 4 NAIC Designation Category 4.A.........cccoveunee. 4,032,042 D0, SOOI IO 4,032,042 230,633 329,418
52 4 NAIC Designation Category 4.B................. 8,507,527 |............ D99, G R, D9, G I 8,507,527 486,631 695,065
5.3 4 NAIC Designation Category 4.C. ..A476,275 ...21,243
5.4 Subtotal NAIC (5.145.245.3)......cccervvninnee 13,015,844
6.1 5 NAIC Designation Category 5.A.........cvveierurinieieinnieiensissseessssssesesssssssesesnns | ensssssessesssssssessssssessessnses | eenssnnrees s XKKourerenensnsnnes | vevessnssees 90,9, GRS PSRN 0 ] coorrrreeeen0.0630 |0 | el 01128 | 0
6.2 5 NAIC Designation Category 5.B.........ccccceeveviieieneinieiensnensiesenessesssssennns | ovnnsenennnnnee, 186,245 | oot XXX i | e D, 9.0 GO IS 5,786,245 | ................0.0630 | ..cooooiiierennnn 364,533 | il 0.1128 | 652,688
6.3 5 NAIC Designation Category 5.C........ouverrinieiriirinieiesseieessieseessssssessessessssens |osenssnsesssanessssssessessnses | eonseaneens XK ersererensnnanes | sersnsarsens DS O F PR 0] 00630 |0 | e 01128 | 0
6.4 Subtotal NAIC (6.146.246.3)........cccrvvvrnnee 5,786,245 | ............ D0, SOOI RPN XXXiverenrinrenes | e 5,786,245 | ...oooe. XKXoviovne [ eorernninninenennnn 364,533 vt XXX [ 652,688 |............ D0, SO IR 1,087,814

7 6 NAIC Bt | enienineieniena 1,719,574 |............ XXX v [ e D0, SOOI IS 1,719,574 | .veiril0.0000 | o0 [ iiie0.2370 | s 407,539 | .o 0.2370 | o 407,539

8 Total unrated multi-class securities acquired by CONVEISION..........ccovueiviniininns [ eonirrinssssisisssnsrisennes | cerssennnens 0.0 S I DS O F R (O N 00 O IR O RPN [TTROTIN 0.0, CURRR OO OR RO RRRRRORO RPN D O S

9 Total long-term bonds (1+2.8+3.4+4.4+54+8.44748)......ccoccrvirisrinnsrirsinnianinns | seeverennen1,677,684,602 | ... 0.0 ST R 0. S [P 1,677,684,602 | ..o XXXoveree [ crrrrnrinninnnnn3,030,412 oo XXX e | v 8,805,764 |........... Y. S [ 14,351,088

PREFERRED STOCKS

10 1 HIGhESt QUAIEY......v.veevreeic e nes

1 2 High quality

12 3 Medium quality

13 4 LOW QUAIIEY. ..ot

14 5 LOWET QUAIILY. ...t

15 6 In or near default

16 Affiliated [ife With AVR ..ot sssssnsss | sessssssssssssssessassssssessansas | sessessasens D0, S R XXX rtrirerranenns | erereessesesessesssensenssneanes 0

17 Total preferred stocks (sum of Lines 10 through 16).........cccccovninrncierinnnnncnnns [0 [ ovnnns D0, SOOI RO XXX rervrerrarenns | arereesseesessesssensenssneanes 0
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
SHORT-TERM BONDS

18 EXEMPt ODlGALIONS......ccoveceiiriiee s .28,428,025 |.. L XXX... . ....28,428,025 .0.0000 |.
19.1 1 NAIC Designation Category T.A........c.cueieeeeiernerneieisessseseesessessssssesseeessssens | sessesssssessessns 2,091,542 | ............ )., SO ISR .4 GO PR 2,091,542 | ..ocovirnee 0.0005
19.2 1 NAIC Designation Category 1.B........c.curerueireineireieeeesneiseesessesseisessessessnenns | oerssesssssssssesenes 251,261 | .o ) 0., SO IS .4, GO PR 251,261 | .o 0.0005
19.3 1 NAIC Designation Category 1.C......cvvuevriireieieiieieieieisiieieisstese s ssessssens | sessssessessssessesssssssessessses | sovssessenns XXX oo | e XX K e e (V] I 0.0005
19.4 1 NAIC Designation Category 1.D.........ouuueerininieineneineeessiseisesessssisesseenns | rereessssnessesenes 800,133 |[...ccvvenee ) 0., SO IS, .4, CHRNINIIT BRI 800,133 | .o 0.0005
19.5 1 NAIC Designation Category 1.E........ccciiueireiinineneineineieesssiseisessessssisenes | resessssensssesenes 980,935 |...ccvvnnee ) 0,9, ORI ISR .4 CHNRIRNUROTIIN EPPTRORRRIN 980,935 | ..ocoverrinnes 0.0005
19.6 1 NAIC Designation Category 1.F.........cocinenininineieisessineiseesesssesesesesses | seesssessseesenes 1,113,625 |.......ceue. )0, SO ISR .4 GO PR 1,113,625 | ..o 0.0005
19.7 1 NAIC Designation Category 1.G.........ccueurirriuneimriniineieieesseiseesesessssssesenens | seessmsssssessrsnsas 467,373 | .o D0, SIS IRTRTRIND 0.0, SOOI ORI 467,373 | .o 0.0005
19.8 Subtotal NAIC (19.1+19.2419.3+19.4+19.5+19.64+19.7).....ccvvvrerrerrrrnrnererrerinens | eersrnnneneen D, 104,889 [ 1oviiveee XXXt e e XK e [ e 5,704,869 [ XXX
20.1 2 NAIC Designation Category 2.A...........cceveiiueieieiieisieiessiese et sees
20.2 2 NAIC Designation Category 2.B...........cccceeiiueieieiiisieessieseseiesee s
20.3 2 NAIC Designation Category 2.C........ccverrrieiiinieeieisieeseiese s sssessens
20.4 Subtotal NAIC (20.1420.2420.3).......coivueereerrireireierieesssieiseeesiseisesesesssseseeeens
21.1 3 NAIC Designation Category 3.A.
212 3 NAIC Designation Category 3.B.
213 3 NAIC Designation Category 3.C.
214 Subtotal NAIC (21.1421.2421.3).....coiieiirereeeesieeessises e
22.1 4 NAIC Designation Category 4.A..........cceeuieieiernesieessissesssesesssssse s
222 4 NAIC Designation Category 4.B...........cccoviueieieinininieneeieseesese s
223 4 NAIC Designation Category 4.C........ccverrieienieieisnseesssesessssssesssssessens
224 Subtotal NAIC (22.1422.2422.3).......ccriuerirririreieieissieeeesissisese s
23.1 5 NAIC Designation Category 5.A.........covereiiinieeisinseiessiesessssese s sseseees
232 5 NAIC Designation Category 5.B..........ccceeiiinieieinininiesseie s
233 5 NAIC Designation Category 5.C.......covenririeiiinireienesseeseiesessssssese s
234 Subtotal NAIC (23.1423.2423.3).......ccrirrierririrerereissieesesissisesess s

24 6

25 Total short-term bonds (18+19.8+20.4+21.4+22.4+23.4+24)

DERIVATIVE INSTRUMENTS

26 EXChange traded. ..o s

27 1 Highest quality... ...6,156,994 | ..

28 2 |High quality....

29 3 MEAIUM QUAIIEY......ceoveiriciier s

30 4 Low quality

31 5 LOWET QUAIILY. ...t

32 6 1N OF NEAI AEFAUIL.......c.veeie e | frnter et .

33 Total derivative iNSITUMENES............ccccuiviiericeee s | evrereninieienened 6,156,994 | .......... XXX.oooveveereeeas L e XK | e 6,156,994 |........... XXX
34 Total (LINeS 9 + 17 + 25 + 33)..ucucieiersriisesssesessesssessssssssesssnssnsssssssssnssnsssssnsss | sessssssnes 1,718,028,491 | ..o XXX Lo XX e | evvsnesnenns 1,718,028,491 |........... XXX
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
MORTGAGE LOANS
In good standing:
35 Farm mortgages - CM1 - highest qUality...........cccoereneneireinineencreeneneins | ceereeeeneenens 76,223,530 [ ..o | eeneeenees D 0.9 SO ISV 76,223,530 | ..oveveeeenn0.0011 | o 83,846 434474 | ......cc......0.0074 | oo 564,054
36 Farm mortgages - CM2 - high quality............cccccereurenieieiieieeeseeeseiei | e 2,291,918 | oo e e XXX e | s 2,291,918 ...9,168 34,150
37 Farm mortgages - CM3 - medium quality...
38 Farm mortgages - CM4 - low medium quality....
39 Farm mortgages - CM5 - low quality
40 Residential mortgages-insured or guaranteed............cccoevvievrieenieinieiennns
4 Residential mortgages-all Other ..o | neererssseeennssesensresennesens | sonsessnsssessnsessssssesenssens | sonnnereres KKK eennirennns [evnnnneesnsenesnserenenens0 [ ovininennnnnnnn0.0018 |0 | 0000034 |0 | 00,0046 | e 0
42 Commercial mortgages-insured or guaranteed..............ceervererrereneriersnrennens . 0011 [ 0
43 Commercial mortgages-all other - CM1 - highest quality............ccovererreniiins | vvererreenns 154,807,188 | ....cvueveeerineireirereeseinees | e 29,9, SO ISV 154,807,188 | ...cocvvvnnee 0.0011 | oo 170,288 | ..o 0.0057 | .ovvreeeririreins 882,401 | .o 0.0074 | ..o 1,145,573
44 Commercial mortgages-all other - CM2 - high qUAlity............ccvriererrririrninees | veveiieineines 74,007,680 |[....couevueerriniereirereieninees | eereeinees ) 0.9 SO ISV 74,007,680 | ...cccovvnnee. 0.0040 | ..oovveriririreinen 296,031 | .o 0.0114 | oo 843,688 | ...cocoevennn 0.0149 | oo 1,102,714
45 Commercial mortgages-all other - CM3 - medium quality..........c.ccoovererreviiens | covererieinnnas 24,328,103 | ..ooeovieeiiceeesee e | e D, 9.0, GO IS 24,328,103 | ....ceueeve 0.0089 | ..coeovvveviierins 167,864 | ................ 0.0200 | .cooeviieriirins 486,562 | ..o 0.0257 | .o 625,232
46 Commercial mortgages-all other - CM4 - low Medium QUAIEY..........coeverrveries [ e | e | seesneennes XXXt [t {1 IO 0.0120 [ .o 0 0.0343 [ .0 0.0428 | ...oovviiiicrrieine 0
47 Commercial mortgages-all 0ther - CM5 = IOW QUAIIY. ......covevirreeniieiennes | verreieieieissesessssseessens | oeesssessessssssesssssssessesssss | eonssesenns XXXt [t {11 IO 0.0183 [ o0 i 0.0486 | ...coovvvvvrieiiiiereennd0 [ 0.0628 |...ovvireirrireiririreirine 0
Overdue, not in process:
48 Farm mOrQages. .......ueuiviiiniieree e
49 Residential mortgages-insured or guaranteed.............ccocovvievrieenicniniennns
50 Residential mortgages-all other.
51 Commercial mortgages-insured or guaranteed
52 Commercial mortgages-all Other..........ccccieieeniinieee s
In process of foreclosure:
53 Farm mOrGages. .......ueuiviiriieiee e
54 Residential mortgages-insured or guaranteed
55 Residential mortgages-all other..............
56 Commercial mortgages-insured or guaranteed
57 Commercial mortgages-all other.
58 Total Schedule B mortgages (sum of Lines 35 through 57)...
59 Schedule DA mortgages
60 Total mortgage loans on real estate (Lines 58 + 59)......ccvrivrnieririnrsrsnsnaniees
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
COMMON STOCK

1 Unaffiliated public

2 Unaffiliated private......

3 Federal Home Loan Bank.

4 Affiliated life With AVR..........coiiieeeee et

Affiliated Investment Subsidiary:

5 Fixed income exempt 0bligations...........ccceuiiiirniiinieei e

6 Fixed income highest quality

7 Fixed income high quality.

8 Fixed income medium qUAalIEY...........ccovrimririieiecee s

9 Fixed income low quality

10 Fixed income lower quality

1 Fixed income in or near default..........c.ccvuuieeiinininiee s

12 Unaffiliated common stock public

13 Unaffiliated common stock private

14 REEIESHALE........occiiic e

15 Affiliated - certain other (see SVO Purposes and Procedures Manual)............cccvverens | vevrerriverenensnenseiens | ceveeennenns ) 0.9, CHNNIII DU ) 0.0 GO ISR

16 AFfiliated = @l OENET. ...t | et | crersnnees XXXorerreeninne [ eererninns XXX v | e

17 Total common stock (sum of Lines 1 throuUgh 16).........couereiieieiiiiierisissensiseisssesseesnes | erssessiesssssssessssssssssens [V (O P (0

REAL ESTATE

18 Home office property (GENeral ACCOUNE ONIY).......c.vuvireiiirieiiieireieisisieeissesseissieseenes | eorsissiessssssessesesssssseens | snesnssesssnssesesnsseseseses | sonssessesnssesesssssssessessnns | sressessssssesssssssesesnss

19 INVESIMENE PrOPEIHIES. .....cvvieiiicee s

20 Properties acquired in satisfaction of debt

21 Total real estate (sum of Lines 18 through 20)..........ccccereirinisnrisisinsssniesnsnenssessesies | onereesssnessersnerserses0 | ovierisrssenarssssaseens [0 P [0

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

22 Exempt obligations

23 1 Highest quality

24 2 HIGN QUAIIY. ..ottt

25 3 Medium quality....

26 4 Low quality

27 5 Lower quality.

28 6 In or near default...........ooerieieninenre s

29 Total with bond characteristics (sum of Lines 22 through 28)
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Equity and Other Invested Asset Component

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
30 1 HIGNESE QUAIIEY. ...ttt | ceesbenseeanes 11,055,603 | ............. ) 0.0 S
31 2 HIGN QUATIY. ...ttt | nesebebensetes st ese b s renenene | srebeneerena XXX
32 3 MEAIUM QUAIEY. ...ttt | sbesstsesesanseseseesasesesansenes | essesesesans XXX
33 4 LOW QUAIIEY. ...ttt | bensetetet sttt bans | anrereeenens XXXt
34 5 LOWEE QUATIEY.....vecveviciicees sttt | bensetesessnsesesensesessnesanans | snsesesssnes XXX
35 6 [N OF NEAM ABFAUIL........oueecic ettt | eebebse st entens | crensesseens ) .0
36 | | Affiliated life With AVR. ...t |t | ereneeseeens XXX
37 | | Total with preferred stock characteristics (sum of Lines 30 through 36).........cccccoccvvnnins [ onrininnnen. 11,055,603 | ..o XXX
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS

In Good Standing Affiliated:
38 Mortgages - CM1 = NIghESt QUAIIEY............eveiiieireirieie et sssens | sesesseisssessessssssessessssenss | assessesessessessssessessessssense | sresieses XXX tieiviirieines | v 0
39 Mortgages - CM2 = high QUAIILY..........covuevrriiieieicieieceee e ssessens | entesessstessessesessessessnsens | essesssnssessessssessessesessens | sevsessssns XXX treiviivienes | v 0
40 Mortgages - CM3 - MEAIUM QUAIIY..........cceveuireireiiiriiecsee e | cressesessssessesssssssessssssses | sressesnssessessesessessssssseses | sessesones XXX ieviivienes | v 0
4 Mortgages - CM4 - [oW MEAIUM QUAIIEY...........covveireiiieieiieieieeie e esseseisssenes | enresessssenesssssssesessnsens | esesessssessessssessessssensens | sersesseeas XXX tieivivrienes | v 0
42 Mortgages = CMS5 = IOW QUAIIY...........eururreireiiieieisieie et sesns | sesenseesssssessessssesessssenss | ssesssssssessessssssessessssense | ssesnses )0, GO ISR 0
43 Residential mortgages-insured or QUArANTEEA............couveviiinieninieeneeieenis | e | e | sesesesenes XXX treivrveienes | v 0
44 Residential mortgages-all Other.............cccvivcriiieiece e | eneresnnenesnsssenseennns | seveeennen e XK Kuvnieeenns [ eovennne XXX treiviirieees | v 0
45 Commercial mortgages-inSured or UAIANEEEM............eveuirieienieienseiesieseseies | seresseesssssesesssesessssenss | seessssesesssssssssessessssens | sssesiesnes XXX treriieienes | v 0

Overdue, Not in Process Affiliated:
46 Farm MOMGAGES. .. .vvveieiireieieer ettt | ensebesststsessn s ssbetntesenens | sesebetnsnesebens e tenenn | creieennnas XXX evreivireienes | eveeeeeeneeeenns 0
47 Residential mortgages-insured or QUArANTEEA. ..o | v | e | senesenenen XXX treiviivreees | v 0
48 Residential MOrgages-all Other............coviririreees e einnnes | eesesseensssseessssesessssnnns | seesssssssessssssessssessssense | seseseeses ) 0.0 GO ISR 0
49 Commercial mortgages-inSUred or UAIANEEEM..........c.eveuirieiinieienseiesieseiesees | sesesseesssssesssssessssssenss | seesssssssesessssssesssssssens | sovesinsnes XXX treiriveienes | v 0
50 Commercial MOrGAgES-all ONET........c.viiririirieieicee e sesesseses | estesessssessesssssssessessssens | essessesnssessessssessesssssssens | sesseensens ) 0,0 GO ISR 0

In Process of foreclosure Affiliated:
51 Farm mortgages
52 Residential mortgages-insured or guaranteed....
53 Residential mortgages-all other.
54 Commercial mortgages-insured or guaranteed..
55 Commercial mortgages-all other............
56 Total Affiliated (Sum of Lines 38 through 55).....
57 Unaffiliated - In Good Standing with Covenants..............ccccoevvvenee
58 Unaffiliated - In Good Standing Defeased with Government Securities.
59 Unaffiliated - In Good Standing Primarily Senior.............ccccccvvueenec.
60 Unaffiliated - In Good Standing All Other.......
61 Unaffiliated - Overdue, Not in Process
62 Unaffiliated - In Process of Foreclosure
63 Total Unaffiliated (Sum of Lines 57 through 62)
64 Total with Mortgage Loan Characteristics (Lines 56 + 63)..........cccrcueiniiniioninsinissinenes




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

G¢

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 7 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4 x7) (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK

65 UNGFIlIAEEA PUDIC. ..o vevecvreriseeesaecseeesseeseesis st ssess s ssssssssssnsssssess | sesssssessssssssssssssssssessssnns | cosssssssens )90 SR I D9, COTRT RRRRON | I SR (00000 RPN I - ST USROSt ) I C-) SOOI RTRPIO OO R 0
66 UNAFilIQted PHIVALE........vvereceeeiiscriicie ittt | eesseenessesst st sestenssnens | seessesenans Y. 9.0 SRR IR ). 9.9 OO IROORRTRTORRPRRRUOION I IR 0.0000 | coeovvererercrirnrrrenen0 | i 01945 | o0 | 01945 | e, 0
67 Affiliated 1ife WIth AVR ... sssssesssssssssssssssssanes | ssssessssmssssssssnnsssnsssness | sesssesesnns ). 9.0 R IR .9, COUTRST RRRON | I IS 000V RPN I ISR 0.0000 | .ovveovvrrreerrrernrrernene0 | orrirerrnn0.0000 | oo, 0
68 Affiliated certain other (see SVO Purposes and Procedures Manual).............ccoeeveveiees [ corirerriieiiersseieiesnenes | ooereerennns ) 0.9, CHRNII DO XXX oeieveeien | vevrereseenieisieneenen0 | e, 0.0000 | .ooovevrererrerieieennnd0 | e 0.1580 | .oveverrerrererieiennn0 | eiiniieee01580 | v 0
69 Affiliated Other = @ll OtHET. ... eesenes | e | sneeseenees O S [ D00 SO [N | I (R Q0L o[o I IR I [N 01945 | o0 [ v 01945 | e 0
70 Total with Common Stock Characteristics (Sum of Lines 65 through 69)...........ccccuceieies | coviririeieisiierisiisnians [V .0, ST IR D ST [P OTOTURRRRRRION | I PUSSROI D, 0 S [FSOORTRROROTOON | I PO XXX oo |0 [ e XX | e, 0

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
71 Home office property (general aCCOUNE ONIY)..........cvevrvireieeiiiriieeiseseisiese s | eoesessssesessssessesssssssesss | ariessssesessssessessssssessess | eressssessssssssssessessssessenss | consessessssessesssssssensesssl | oereesesonens 0.0000 | .ooovevverererieieennnd0 | e 0.0912 | o0 00912 | e 0
72 INVESIMENE PIOPEIIES. ...voeieeciieiie sttt esse e | creesessstesesstessennenssenses | cresessssensesnssessesnstsnsenes | soeensssssesessssesenssssssenee | eessssessessnsensensesessenesQ | coveeneenesenns 0.0000 | .ovevvereererirriieenend0 | e 0.0912 | o0 00912 | e 0
73 Properties acquired in satisfaction of debt...........ccovvieiiieieiiisieciseessieeneies | e | ariersssesesssssessssssessenss | ersssssessessessessesssensesss | sossessesssensessesensersersad | soerisrenieniens 0.0000 | .cooovcerieiriniiaieennnd0 | i 0.1337 | o0 | iiiiieeee01337 | 0
74 Total with Real Estate Characteristics (Sum of Lines 71 through 73)........ccoorevivnnin | cnrnrsiienssnenescenens [0 {0 [0 RN | ) IS D0, S [OOSR | I PO D00, ST [FSUSTRTTRRURRTROROR I IURRRIND 0.0 GO [T o SRR 0

LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75 Guaranteed federal low income housing taX Credit.............coovrirreninieenereens | s
76 Non-guaranteed federal low income housing taX Credit...........oooceeeieerieeniieieiens | e
77 Guaranteed state low income housing tax credit.
78 Non-guaranteed state low income housing tax credit.
79 All other low income housing tax credit......
80 Total LIHTC (Sum of Lines 75 through 79)........ciiiiiiiieieisssisissiesensissesssessesssenees | cosrssssssssssssssssessssasees
ALL OTHER INVESTMENTS

81 NAIC 1 working capital finance INVESIMENLS...........cveuirieiirieeeeeesse e eisssesees | ereeessnseeeeseeens
82 NAIC 2 working capital finance investments..
83 Other invested assets - Schedule BA.........
84 Other short-term invested assets - Schedule DA
85 Total All Other (sum of Lines 81, 82, 83 aNd 84).........coviuiiiiininirirnininirsisnnsirienns | s seneeseseens 0
86 Total Other Invested Assets - Schedule BA & DA

(Sum of Lines 29, 37, 64, 70, 74, 80 @Nd 85).........cvireirinimirneriseninenessenssssnssssessenesns | coenessnsesnnes 11,055,603 | oo (O IO (O P 11,055,603 |........... XXXevveoner | v 5,528 v XXXovverner | vrrrneriiennenene 17,689 | oviiisce XXX | e 36,483
(@)  Times the company's weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b)  Determined using same factors and breakdowns used for directly owned real estate.

=

)

This will be the factor associated with the risk category determined in the company generated worksheet.
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
ASSET VALUATION RESERVE (continued)

Basic Contributions, Reserve Objective and Maximum Reserve Calculations

Replications (Synthetic) Assets

1
RSAT Number

Type

cusip

4
Description of Asset(s)

5
NAIC Designation or Other Description of Asset

6
Value of Asset

7
AVR Basic Contribution

8
AVR Reserve Objective

9
AVR Maximum Reserve

NONE




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year,
and all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of Claim Amount Paid | Amount Resisted
Contract Claim Residence for Death or Amount During the Dec. 31 of Why Compromised
Numbers Numbers of Claimant Disability Claimed Year Current Year or Resisted

CLAIMS DISPOSED OF DURING CURRENT YEAR
Death Claims - Ordinary

212127669ER....... 11111 500,000 13-Coverage Not Started

212020784FM....... 99999 100,000 26-MisrepreSentation............ccceicreieieinersrsseressseessseeenes
0199999. Death Claims = OrdiNArY.........osieiiesiisiieesissississessssseseessensssssssssssees | sesseseseens 600,000 | .oooooeennn2,149 | 0 e XXX it
0599999. Subtotal - Disposed Death Claims...........ccovrveverenririrsierssesserisnns | cvrrisraenens 600,000 | ..oooeeeeen 2,149 |0 e XXX ot nisnans
2699999. Subtotal - Claims Disposed of During Current Year........cccocovevviceien | covvrvnene. 600,000 | ..ooooeeeeen 2,149 |0 e XXX ottt ninans
CLAIMS RESISTED DURING CURRENT YEAR

Death Claims - Ordinary

211003367FM....... 22789 | s NY oo [ 2014 | s 150,000 | ..ovouveeerreerneineens | v 150,000 | 26-MiSTepreSentation...........ccc.ceeereerrereereereereereeresseseens
206113608FM....... 3 PO I NY i |, 2017 e, 20,000 | .o [ e 20,000 | 29-Other -Life. ..o essees
2799999. Death Claims = OFdiNANY.......cceuriiriiriissississississsssesssenesensseneseness | nssssssenns 170,000 | oo [ 170,000 [ ..o XXXt sensnnes
3199999. Subtotal - Resisted Death Claims.........corvirerrenriinssnsessisnsssnsnennes | cereesnennes 170,000 | oo (O 170,000 [ .o XXXt
5299999. Subtotal - Claims Resisted of During Current Year...........ccccocoeevies | corvrrvnnans 170,000 | ..ocvovirernnand (L 170,000 | .o XXXttt
5399999, TOAIS.......c.orveeierieeiieie sttt enssensnes | ensinnies 770,000 | ..oooeeeen. 2,149 | o 170,000 | ..o XXXt

37
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Sch. H - Pt. 1
NONE

Sch. H - Pt. 2
NONE

Sch.H-Pt. 3
NONE

Sch. H - Pt. 4
NONE

Sch.H-Pt. 5
NONE

Sch.S -Pt.1-Sn. 1
NONE

Sch.S -Pt.1-Sn. 2
NONE

38, 39, 40, 41, 42



Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

SCHEDULE S - PART 2
Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7
NAIC
Company Effective Domiciliary

Code ID Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
Life and Annuity - Affiliates - U.S. - Other
87726......... 06-0566090.... | 12/01/2004 | BRIGHTHOUSE LIFE INSURANCE COMPANY ......ccoivimrirrirririessisssisesisesisesiseseseseeneenens ] =SSR ISR 58,945 | ..o
87726......... 06-0566090.... 01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY ..ottt sesssssseseessseseneens ] =S IS 10,086,999 |...coooviereereieinirniineinas
87726......... 06-0566090.... |05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY .....coooiiiiiiiiiinisnisnsssissssssssssssenesenssenesenens DE....cooiinnes | cvriicini, 1,874,494 | ..o 6,401,749

0299999. | Total - Life and Annuity Affiliates - U.S. - Other.... ...12,020,438 | ..o 6,401,749

0399999. | Total - Life and Annuity Affiliates = U.S. = TOAL. ... bbbttt snnns | sesenssnssees 12,020,438 | ....cccovreneet 6,401,749

0799999. | Total - Life and ANNUILY AFfIIEEES. ... vcereireeereiss sttt ses st se s ss st ees e es et eE st f s8Rttt ennnns | sesssssessneans 12,020,438 | ...oovvvnnnne 6,401,749

Life and Annuity - Non-Affiliates - U.S. Non-Affiliates

86258......... 13-2572994.... |04/01/2009 | GENERAL RE LIFE CORP........cuiiiriieieisitetreise ettt st ssessssssnsnns

88340......... 59-2859797.... | 01/19/2005 | HANNOVER LIFE REASSURANCE CO OF AMERICA...

88340......... 59-2859797.... {01/01/2012 | HANNOVER LIFE REASSURANCE CO OF AMERICA

88340......... 59-2859797.... | 08/01/2014 | HANNOVER LIFE REASSURANCE CO OF AMERICA

65978......... 13-5581829.... |10/25/2010 | METROPOLITAN LIFE INSURANCE COMPANY ....cooiurimiieieesiineereeseseesssesessessesssessssesens

66346......... 58-0828824.... |02/01/2004 | MUNICH AMERICAN REASSURANCE CO.......eonriiiiiineiniineinenissesseesssisssisssesssesssesnees

66346......... 58-0828824.... {01/19/2005 | MUNICH AMERICAN REASSURANCE CO.... .

66346......... 58-0828824.... |01/01/2009 | MUNICH AMERICAN REASSURANCE CO.......coonrivriiiineiiieineisissessesssessssissesssisssesnees

66346......... 58-0828824.... [12/31/2009 | MUNICH AMERICAN REASSURANCE CO.......ooririieerrinineeneersiesenesnsessesessssssessssesssseessees

66346......... 58-0828824.... |04/01/2011 | MUNICH AMERICAN REASSURANCE CO.......ccniiiiiiineineineisssiseesssesseisseissesssesssesees

66346......... 58-0828824.... [01/01/2012 | MUNICH AMERICAN REASSURANCE CO.......ccoririieerrinineinrirseeeinesnsessesessssssessssesssssessees

66346......... 58-0828824.... |08/01/2014 | MUNICH AMERICAN REASSURANCE CO.... .

88099......... 75-1608507.... {01/19/2005 | OPTIMUM RE INSURANCE CO......cooovoiereiinrireisiscsnsessessssssessssssssessssssssssssssssssessessesssssees

93572........ 43-1235868.... |02/01/2004 | RGA REINSURANCE CO.......ccuiiemiireiriirneiseisssisseisse s essssss s ssssssssssssssssssisssinss

93572......... 43-1235868.... |01/19/2005 | RGA REINSURANCE CO......cooririrrriririrneisesessssssssses s ssessssssssssssesssssssssessesssssssssessessans

93572........ 43-1235868.... |01/01/2009 | RGA REINSURANCE CO.......ccoiiiuiereiriirneisneiseiseeises e esssess s sssssss s ssssesinss 105,000

93572......... 43-1235868.... |01/01/2012 | RGA REINSURANCE CO... 225,000

64688......... 75-6020048.... |01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE CO........cccovvnmiernrerneirneineirneeneiseesneenenons | D [

87017......... 62-1003368.... {01/01/2009 | SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE..........cccovvmrurenirnreneereisesesseenenns ] =S IS, 160,000

97071......... 13-3126819.... {01/01/2012 | SCOR GLOBAL LIFE USA REINSURANCE CO........coooiieiiiieineirneineeseeiseissessssessssessseens

97071......... 13-3126819.... |08/01/2014 | SCOR GLOBAL LIFE USA REINSURANCE CO........occmiiiiireineineieeseeseesnesssessesissinens

87572........ 23-2038295.... |02/01/2004 | SCOTTISH RE (US) INC.......cooovvvrrirrirrinnes

68713......... 84-0499703.... | 02/01/2004 | SECURITY LIFE OF DENVER INSURANCE CO

82627......... 06-0839705.... |02/01/2004 | SWISS RE LIFE AND HEALTH AMERICA INC.........ovumiireiiriineiineiineiieeiseeeseeseeieessesseeeees

82627......... 06-0839705.... |01/19/2005 | SWISS RE LIFE AND HEALTH AMERICA INC.......c.ovvvmiriiriniineinerinseiseisesseseessesssseeeneees

82627......... 06-0839705.... {01/01/2007 | SWISS RE LIFE AND HEALTH AMERICA INC........coiiiiriireiniineneieeeeeseieesstsee s

82627......... 06-0839705.... |01/01/2009 | SWISS RE LIFE AND HEALTH AMERICA INC... .140,000 | ...

82627......... 06-0839705.... {01/01/2012 | SWISS RE LIFE AND HEALTH AMERICA INC........ccccovirrninrrnrnrnnireernenneneersnneeneenenessnnenees | MOl | e 400,000

82627......... 06-0839705.... |08/01/2014 | SWISS RE LIFE AND HEALTH AMERICA INC.......c.cocvnirnernmrnmrinnrnnrinnrinrisessessseseenseennees | MOt [

82627......... 06-0839705.... {10/01/2019 | SWISS RE LIFE AND HEALTH AMERICA INC........ovriieniireiniineineieieeeseieeseteee e eseesseenees 13,487,491

70688......... 36-6071399.... |01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE CO.......ccosturrrinrineireiserseisessseeseeseennees NY o e

70688......... 36-6071399.... {01/01/2009 | TRANSAMERICA FINANCIAL LIFE INSURANCE CO......ooiruriinrinrieincineieeseeneeseeesseeeseenees NY e [ e 1,210,000

80659......... 82-4533188.... | 05/01/2008 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY ........ocoirmrierieisrississnnenens Mo s

80659......... 82-4533188.... [08/01/2014 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY........cccovimuiminmrnmessessnesseseessneanens Moo [
0899999. | Total - Life and Annuity Non-Affiliates - U.S. NON-AFfIAES...........ccceiieiiiiieiieeiieeeescies sttt sssebe s sssssessnsebessssesessnaesensnsnnnses | eresssesasnns 17,242,491
1099999. | Total - Life and ANNUItY NON-ATFIIBEES. ........ceieriieiei ettt ettt ettt bttt ettt es s bnssssensessnbensessetsntenss | ersssstessesas 17,242,491
1199999 | TOAI = Lif AN ANNUILY. ...ttt s8££kttt | enbssnissnians 29,262,929
2399999, | TOAI U.S. ...ttt sttt sttt sr sttt e84 888428884 E 82818882 E 4288 EE 28842 EE £ E 4R EE et ensenE ettt ns st st st | sesnesserenians 29,262,929
9999999, | TOAL......v.veeeeriereie ettt bbbtk bbbt biens | eeeiieesienees 29,262,929

43




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
9 10 12 13
NAIC Type of Type of Modified
Company Effective Domiciliary| Reinsurance | Business | Amount in Force at Coinsurance Funds Withheld
Code ID Number Date Name of Company Jurisdiction|  Ceded Ceded End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Under Coinsurance
General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates

13-2572994.... |04/01/2009 | GENERAL RE LIFE CORP...........oouitiiiriieineieiseiciseieise ittt XXXLO..... [ e 78,200,002 | ..ocovvenvnee 183,009 | oo 311,516
59-2859797.... |01/19/2005 | HANNOVER LIFE REASSURANCE CO OF AMERICA........c.coviiiuriieneieierineineienissiseieenes OLueoivene | e 794,404 | oo 19,610 | cvvevrrrcireins 9,493
59-2859797.... |01/19/2005 | HANNOVER LIFE REASSURANCE CO OF AMERICA.........ooviiuriiineieierineiseiessesiseieenes XXXLO..... [ e 58,976,107 | ..covvvecenee 158,081 | coovvercereennn 86,521
59-2859797.... |08/01/2014 | HANNOVER LIFE REASSURANCE CO OF AMERICA.........ooviiiurieiniieierineeneiessesiseieenes OLueviiins | v 1,301,221 | oo 2,920 | .o 4,584
59-2859797.... |08/01/2014 | HANNOVER LIFE REASSURANCE CO OF AMERICA.........ooviiiriieneieeerineiseiesiesineieenes XXXLO..... [ e 58,719,660 | ...cccovvvrrenee 63,622 | .o 24,437
59-2859797.... |01/01/2012 | HANNOVER LIFE REASSURANCE CO OF AMERICA........c.coosiiiuriiiniieisrineineiesiesiseieenes XXXLO..... [ oo 323,813,192 | v 745,004 | ..o 388,069
13-5581829.... |01/01/2006 | METROPOLITAN LIFE INSURANCE COMPANY ........cotuurimiiiireereriniineiereesssiseesensensssenenaees OA s | e | e 7,639,096 | ............ 9,620,540
13-5581829.... |10/25/2010 | METROPOLITAN LIFE INSURANCE COMPANY ........coturimiiiieerrineineieeeesssiseeseesenessenenaees XXXLO
58-0828824.... [02/01/2004 | MUNICH AMERICAN REASSURANCE CO.......ccviuiiiiiineiereieieieissiseiseiesssssssssesessenenns XXXL........ 280,000
58-0828824.... [01/19/2005 | MUNICH AMERICAN REASSURANGCE CO.......ccviutiiiiineieieieineieessiseisesesssesssssesessnsens OLuoivine | v 3,104,234

.. | 58-0828824.... [01/19/2005 | MUNICH AMERICAN REASSURANCE CO.... . 416,594,545
58-0828824.... [07/01/2004 | MUNICH AMERICAN REASSURANCE CO.......cccoeevinvrnrnerernininernesninernensnssnensenssssnenees | GAuiviivenees [ YRT i | Ol | e 104,581
58-0828824.... [12/31/2009 | MUNICH AMERICAN REASSURANCE CO IO PO 25,000,000
58-0828824.... |01/01/2009 | MUNICH AMERICAN REASSURANCE CO N 888,427,405
58-0828824.... [08/01/2014 | MUNICH AMERICAN REASSURANCE CO.......cccocuevinvrninererinininerninnineinenssnsenensensssnesees | GAuiviinenees [ YRT it | Ol | e 975,916

.. | 58-0828824.... |08/01/2014 | MUNICH AMERICAN REASSURANCE CO.... » ..69,539,745 ....61,369 . ATAT5 27,798 |..
58-0828824.... |04/01/2011 | MUNICH AMERICAN REASSURANCE CO IO P 302,217,268 | .....cvvenee 264,401 | .o 255,909 69,683
58-0828824.... |01/01/2012 | MUNICH AMERICAN REASSURANCE CO IO P 573,158,191 | .cccovvvnve 1,772,381 | v 1,791,782 | oo 876,654
31-4156830.... [12/31/1992 | NATIONWIDE LIFE INSURANCE CO........ccovvvinirrrrirninircrnininernsnnnineenssnsenensesssnnees | QMo [COMiiiiiiiies | Ol | e 964,768 | ....cocvenee. 447725 | o 435,487 | oo 14,959
31-4156830.... [05/15/1991 | NATIONWIDE LIFE INSURANCE CO.......ccovvvirervinrnerirnsrnnnenenninenennessnnsneeneneesnenenes | OHucinicnes [COMiiiiiiis [ O [ | v 1,609,149 | ............ 1,659,761

.. [43-1235868.... |02/01/2004 | RGA REINSURANCE CO... . 1,120,000 ....25,160 ..27,051 | . 23,912 |
43-1235868.... [01/19/2005 | RGA REINSURANCE CO.......cooiiiiiiiiiiiiiniseesses s 4,022,605 | ....cccccvvinnne 88,309 | ..covvvrinan 78,745 | oo 125,930

43-1235868.... |01/19/2005 | RGA REINSURANCE CO.......oovvriiriirriniinsisisisssssssssssssssssssss s sssisssssssssssans S IR 693,253,915 | ............ 1,812,510
43-1235868.... |07/01/2004 | RGA REINSURANCE CO.......cocovvviimmriinriinniisrsinniinnsisssinssinssssssssssssssssssssssssssssssessssnnes | MOuvvivieees [YRT v | Ol | s 62,748 | .o 339
43-1235868.... |01/01/2009 | RGA REINSURANCE CO......coovvuriiriersiniinsississis s ssssssss s ssssssssnns S PR 849,986,534 | ............ 2,248,181 | oo 2,536,956 | .....ovuo 1,062,142

.. |43-1235868.... [01/01/2012| RGA REINSURANCE CO.......oeocvmrirrricrinnrisrissinneins . . . S PR 475,308,546 1,166,585 1,331,334 | ... LATT6827 |
62-1003368.... |01/01/2009 | SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE I I 186,044,298 | ............... 472,142 | oo 585,585 | oo 185,828
13-3126819.... |08/01/2014 | SCOR GLOBAL LIFE USA REINSURANCE CO.........cccocvmmrivnriinnrincrinnsinssisnsssssnssnsssnnnses | DEeviiciioecs [YRT e [ Ol | i 2,605,113 | .ooovvenne. 18,411 10,911
13-3126819.... |08/01/2014 | SCOR GLOBAL LIFE USA REINSURANCE CO.........ccoorivmiinininininisissississsssieenes SRV PR 77,399,575 | coovvvercennn. 80,189
13-3126819.... |01/01/2012 | SCOR GLOBAL LIFE USA REINSURANCE CO.........oovvinrrinrinninnisnissssssisssnsisinns 99,190,800 237,594 76,415

.. [23-2038295.... |02/01/2004 | SCOTTISH RE (US) INC..... 12,392,045
84-0499703.... |02/01/2004 | SECURITY LIFE OF DENVER INSURANCE CO.........cccccovuvvivvivniinnincincinninnicsnnisnsennnnes | GOt [COMiiiiiis | XXXL [ 30,980,111
06-0839705.... |02/01/2004 | SWISS RE LIFE AND HEALTH AMERICA INC 280,000
06-0839705.... |01/19/2005 | SWISS RE LIFE AND HEALTH AMERICA INC corenne 1,863,610
06-0839705.... |01/19/2005 | SWISS RE LIFE AND HEALTH AMERICA INC B 115,710,915
06-0839705.... |07/01/2004 | SWISS RE LIFE AND HEALTH AMERICA INC ....20,916

37,783 |..
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Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year
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1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
9 10 12 13
NAIC Type of Type of Modified
Company Effective Domiciliary| Reinsurance | Business | Amount in Force at Coinsurance Funds Withheld
Code ID Number Date Name of Company Jurisdiction|  Ceded Ceded End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Under Coinsurance
82627......... 06-0839705.... [01/01/2007 | SWISS RE LIFE AND HEALTH AMERICA INC XXXLO..... | oo 355,490,488 | .....ccoone 632,595 | oo 619,670 | .ooovvvreneen. A32,348 | ..o e | e | et
82627......... 06-0839705.... [01/01/2009 | SWISS RE LIFE AND HEALTH AMERICA INC XXXLO..... | ceereenes 914,077,405 | ............ 1,878,071 | oo 2,440,713 | wooovrenen. 1,483,700 | oo | reereerneineieesenneenees | oereeeeneeeeessssessennnes | seeneeeenss e
82627......... 06-0839705.... |08/01/2014 | SWISS RE LIFE AND HEALTH AMERICA INC OLueivins | e 2,738,333 | v 3,827 | oo 8443 | oo 7,337 | o [ e | seeineieissssieienenes | et
82627......... 06-0839705.... |08/01/2014 | SWISS RE LIFE AND HEALTH AMERICA INC XXXLO..... | oo 156,500,951 | ..ovovvncnee 158,154 | ..covviienee 106,295
82627......... 06-0839705.... [01/01/2012 | SWISS RE LIFE AND HEALTH AMERICA INC XXXLO..... [ oo 558,585,701 | ..cvvverenes 997,992 | ..o 1,013,426
82627......... 06-0839705.... [10/01/2019 | SWISS RE LIFE AND HEALTH AMERICA INC XXXLuoveo [ o 5,137,782,341 | ......... 871,507,997 |......... 837,933,349
70688......... 36-6071399.... [01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE CO.......ccviuiiiiiniineieinerneieeeeeseeeeneinees NY.ois YRT/l..vvenvn. XXXLO..... [ ceeeenee 183,085,243 | ..........c... 417,002 | oo 415,949
70688......... 36-6071399.... [01/01/2009 | TRANSAMERICA FINANCIAL LIFE INSURANCE CO.......ccviuiiiiiniireieieeneieiesssissenennens NY.oiis YRT/.covvonen. XXXLO..... [ .. 1,022,074,732 | .ovvonveee 2,582,945 | ........... 2,954,563
80659......... 82-4533188.... |05/01/2008 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY........ooneumriirrieicnnerienineieenes Ml YRT/..vvenvn. XXXLO..... +..7,300,000 | .oovvverrinne 25486 | ..o 27,930
80659......... 82-4533188.... |08/01/2014 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY........ovemmrriirrieiennerierineieenes Ml YRT/.ovvonvn. OL...ovvonn. 325,306 | coocvrerriiiinne 730 | v 1,994
80659......... 82-4533188.... |08/01/2014 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY......ccviiimmiimrimisessnserssnensnsenas Ml YRT/...coo.c.. XXXLO..... [ e 22,304,915 | oo 41,589 | .o 26,744
0899999. | Total - General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates... e v |.13,720,493,385 |.........903,328,977 |......... 873,700,279 |.. 30,966,819 |......... 302,807,450 |.........313,339,883 422,698,513
1099999. | Total - General Account - AUtNOMZED = NON-ATIBIES. ... ettt b eh bbb ....13,720,493,385 903,328,977 |......... 873,700,279 |....occon 30,966,819 |......... 302,807,450 |......... 313,339,883 422,698,513
1199999. | Total - General ACCOUNE = AUINOTIZE. ... ...t euitisiisit stttk s L eE R R bbb ....13,720,493,385 |......... 903,328,977 |......... 873,700,279 |....cccoes 30,966,819 |......... 302,807,450 |......... 313,339,883 | ..o [ 422,698,513
General Account - Unauthorized - Affiliates - U.S. - Other

06-0566090.... |12/01/2004 | BRIGHTHOUSE LIFE INSURANCE COMPANY........cccovvumirimirnirnirncrnernenrenssnirenisniisnenns | DB [COMiiiiiis [ OA i [ [ e 10,610,256 | ............ 6,777,950
.. | 06-0566090.... | 12/01/2004 | BRIGHTHOUSE LIFE INSURANCE COMPANY 346,103,083 |......... 103,806,968 ...5,099,651
06-0566090.... (01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY..........covcvmermmrnnrmnrnsinennerrseineiseiseiseinens | DB [COMiiiiss JOA it | o [ v 1,354,998 | ........... 1,069,814 | ..o

06-0566090.... |01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY! 238,715,470 |......... 111,949,857 |.......... 14,744,415 | ......... 149,289,729 |......... 155,031,642 |...covvviirricininns [
06-0566090.... (05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........cccocvvirnirnmrvcrverrenrenrseineisneirssisneninns | DB [COMiiiins [ Ol | e 7,542,716 | ............ 4,336,702 | ............ 4,530,100 | ....cccouuen. 353,017 [ oo e [ e | s

06-0566090.... |05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY........cccccuvmrminirinrnirinnrnniniiseniveniesssisnsieniens | DB [YRT it | Ol [ 17,947 477 | oo 102,330 | oo 80,599 | ..o 124,783
06-0566090.... |05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY. .. |....27,012,383,659 | .. 64,081,762 |........... 80,271,628 |.. 33,377,585 | .o [
1399999. | Total - General Account - Unauthorized - Affiliates - U.S. - Ofher. ... e onss st ...27,037,873,852 |......... 665,304,601 308,476,916 |........... 53,699,451 |......... 149,289,729 |......... 155,031,642

1499999. | Total - General Account - Unauthorized - Affiliates - U.S. - Total ....27,037,873,852 |......... 665,304,601 |......... 308,476,916 |........... 53,699,451 |......... 149,289,729 |......... 155,031,642
1899999. | Total - General Account - Unauthorized - Affiliates ....27,037,873,852 |......... 665,304,601 |......... 308,476,916 |........... 53,699,451 |......... 149,289,729 |......... 155,031,642

General Account - Unauthorized - Non-Affiliates - U.S. Non-Affiliates

88099......... | 75-1608507.... |01/19/2005 | OPTIMUM RE INSURANCE CO OL.covran | 529,601 | ..... .13,073 .. 11,652 | . ....22,066 |..

88099......... 75-1608507.... |01/19/2005 | OPTIMUM RE INSURANCE CO XXXLO..... [ e 92,850,911 | vovveerene 224751 | oo 221,246 | ...cooonee. 162,399

64688......... 75-6020048.... 101/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE CO......coviinisiiiisisisisnsessessssssessesnsenas DE............ YRTII........... XXXLO..... | i 77,712,891 | o 187,025 | .ovovvrieas 185,534 | oovvvrnnenns 79,326 [ .ovveieiesisnninninns [ rreereissesnensenssiannns
1999999. | Total - General Account - Unauthorized - Non-Affiliates - U.S. NON-AFfIIAIES............cccciviiueiiieiicceces e siiis evesretessseseesssesss s senssesessnesesensssessnes | snesenas 171,093,403 | ............... 424849 | ... 418,432 | ............... 263,791 | oo (O I 0
2199999. | Total - General Account - UnauthOTiZed = NON-AFIIBIES. ........vureieiireieiiseiieiisisi sttt ns et ssnes | sesessessssassessssansessessnsessessssessesssssssansesnnes | snsasees 171,093,403 | ..oovovvnnns 424,849 | ..o 418,432 | oo, 263,791 | oo (O 0
2299999. | Total - General Account - Unauthorized....... .|....27,208,967,255 |.........665,729,450 |......... 308,895,348 |.. 53,963,242 |........ 149,289,729 |.........155,031,642
4599999. | Total - General Account - Authorized, Reciprocal Jurisdiction, Unauthorized and Certified ....40,929,460,640 | ...... 1,569,058,427 |...... 1,182,595,627 |........... 84,930,061 |......... 452,097,179 |......... 468,371,525

Separate Accounts - Unauthorized - Affiliates - U.S. - Other

87726......... 06-0566090.... |01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY...........cceviririeereeieieeersieniesesiesesesienienae s DE....... MCOIl......... VA oo Lo [ ereeeeeeeeveeerieieen | eveeenesesenesessenienn | evernns 157,704,141 | oo e | e 4,209,649,148 | .......cocvvrireinnnn

5899999. | Total - Separate Accounts - Unauthorized - AffilIAtES = U.S. = ONET... ..o ittt snes | fesseessesssessessnsessenssansensessnsensessssansessnnans | cesssessessessssessesneas (L (L 0. 157,704,141 | oo (O I 0. 4,209,649,148 | ......ccvovvvenn 0




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
9 10 12 13

NAIC Type of Type of Modified

Company Effective Domiciliary| Reinsurance | Business | Amount in Force at Coinsurance Funds Withheld
Code ID Number Date Name of Company Jurisdiction|  Ceded Ceded End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Under Coinsurance
5999999. | Total - Separate Accounts - Unauthorized = AfflIAtES = U.S. = TOMAL......ciiiiii ittt eietes etsbessesessssssetesesesessnetasensesessssnsssensnsenes | srssesesessssssesessnsens (U [PRRRRTRRRToI O I SRRt | N RN 157,704,141 | oo [ I 0]... 4,209,649,148
6399999. | Total - Separate Accounts - UNAUENOMZEM = AFfIIAEES. .......ooiiiiiieiesi etttk sttt bbbt eietens | etetsssesessssesessesetabansesesassssetansnsesessnnesenans | bersssesessnsesassnsesanan (U [FTRRRRRRTU 0 I FSURTRRRRRRRRRONt | N USRS 157,704,141 | oo [ 0]... 4,209,649,148
6799999. | Total - Separate ACCOUNES = UNAUINOMIZEM. ...ttt sttt ettt bttt b st es st es st ensessetens sbsessessstessessetensessebsntessessntensenssssnsensessnss | bostessessssessessesnsans (U [P (V) [P 0. 157,704,141 | oo [0 0. 4,209,649,148 | ......c.cooovvevvnn. 0
9099999. | Total - Separate Accounts - Authorized, Reciprocal Jurisdiction, Unauthorized and CErfIed............couiiiiiiiiiiiiiiiies ittt sesssisssssseessssssrsnsssenes | srssesissesssssssssssnsens (V) [P (V) [P 0. 157,704,141 | oo [0 0]... 4,209,649,148 | ......c.cocovvervnn. 0
9199999, | TOAI U.S.... ettt ettt ....40,929,460,640 | ...... 1,569,058,427 |...... 1,182,595,627 |......... 242,634,202 |......... 452,097,179 | ......... 468,371,525 |...... 4,209,649,148 |......... 422,698,513
9999999, | TOAL....v.veevrreeeeereeseeseeeeeeeeseeeeee et ettt s ees bbbt bR st s b eee R E e bR 8RR R bR E LR R R £ E LR AL RS EEeeEeReEeEEEeeRAeREeeebebenenbeeeee ....40,929,460,640 | ...... 1,569,058,427 |...... 1,182,595,627 |......... 242,634,202 |......... 452,097,179 |......... 468,371,525 |...... 4,209,649,148 |......... 422,698,513

(A 474




114

annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 Outstanding Surplus Relief 13 14
11 12
Reserve Credit
NAIC Type of Type of Unearned Taken Other Than Modified
Company Effective Domiciliary | Reinsurance | Business Premiums for Unearned Coinsurance Funds Withheld
Code ID Number Date Name of Company Jurisdiction| ~ Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Under Coinsurance

NONE
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE S - PART 4

Reinsurance Ceded To Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Paid and Unpaid Issuing or Sum of Cols. 9 +
NAIC Losses Confirming Bank Funds Deposited Miscellaneous | 11+12+13 +
Company Effective Reserve Credit | Recoverable Total (Cols. 5 +6 Reference by and Withheld Balances 14 But Not in
Code | ID Number Date Name of Reinsurer Taken (Debit) Other Debits +7) Letters of Credit |  Number (a)  [Trust Agreements| from Reinsurers Other (Credit) Excess of Col. 8
General Account - Life and Annuity - Affiliates - U.S. - Other
87726...... 06-0566090. | .12/01/2004 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........coomrirriirnreneinernernseseessssessensseessssessnnes | eeee 356,713,339 | oo 58,945 [ ..o | e 356,772,284 | ...ooeeeeeereeereincins | e | e 358,623,363 | ..evreeeeereieieirin | e | e 427,747 | ... 356,772,284
87726...... 06-0566090. | .01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.......ccostimeimmirerreereeieesnessesssessssssssssseens | evees 240,070,467 | .......10,086,999 90,777,621 | ..... 340,935,087 ...470,771,669 .| ....123,885,384 | ..... 340,935,087
87726...... 06-0566090. | .05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY........ocosvimmirrriniieriesisessssssssssssssssssssssnsens | evseeens 4,336,702 | ooovvrennn 449 | .............. 15,577 | ......... 4,356,773 | oo | e iesisensis | cvenenns 8,511,928 | ..o | vereeeiesissisniinnes | ceveeiennens 16,017 | ......... 4,356,773
87726...... 06-0566090. | .05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY ......oitiiiiiniiniissississsisssssisssssssssssssssnsns | eeseeed 64,184,093 | ........ 8,271,749 | ......... 9,350,427 | ....... 81,806,269 | ...coovrrierrinirinirinins e | s 125,978,296 | ...cveveerrrerinenrnnees | errnerrnenssenssenssensnees | neenend 6,682,264 | ....... 81,806,269
0299999. | Total - General Account - Life and Annuity - Affiliates - U.S. = Other. ..o ssesnsssesnesnnnes | eees 665,304,601 | ....... 18,422,187 | ... 100,143,625 | ..... 783,870,413 | oot 0 [ D0.0, S 963,885,256 | ..oovervrciernna [ 01... 131,011,412 | ... 783,870,413
0399999. | Total - General Account - Life and Annuity - Affiliates - U.S. = Total.......ccociriiiiiiiississssisssssssssssnns | evees 665,304,601 | ....... 18,422,187 | ..... 100,143,625 | ..... 783,870,413 | oo 0 [ XXXvveonien | s 963,885,256 | ...oovvrrririiines (O 0]... 131,011,412 | ... 783,870,413
0799999. | Total - General Account - Life and AnnUity = AffilIBES.......cvcrueiieerieiisiiesissiesissi st snssenens | enens 665,304,601 | ....... 18,422,187 | ... 100,143,625 | ..... 783,870,413 | oo 0 [ XXX | e 963,885,256 | ...ovorirrirniinnes (O 0]... 131,011,412 | ... 783,870,413
General Account - Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
88099...... 75-1608507. | .01/19/2005 | OPTIMUM RE INSURANCE COMPANY .......cooiiiiiiriniirneirneiseeiseeesesesesesseessssssssssissssssens | eeseeesnees 237,825 | ..ccoeeeenn5,025 | 20,817 | oo 263,867 [ ..o | et | e | seenieeiesiesiessenes | e | s 24,557 | coovrrn 24,557
64688...... 75-6020048. | .01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY.........cooiiiiniiniinsississinnes | cereernnes 187,025 | .ooovieenni4,205 | e 22,933 | oo 214,163 | ....ccoonve 268,535 | ..o | e | e | sesenesenesenssenesensenes | oonesnesnens 34,407 | ..o 214,163
0899999. | Total - General Account - Life and Annuity - Non-Affiliates - U.S. NON-Affiliates.........ccociiiveieiieieceeisieecsieseiieies | ovvsnienaas 424850 | ...............9,230 | .............. 43750 | ............ 477830 | ............ 268,535 | ... XXXooovveren | e | 0 | eeieiiieel0 |, 58,964 | ... 238,720
1099999. | Total - General Account - Life and Annuity - NON-AFfIAEES...........ccciiieiiiciicceis ettt sssssresesssaesenns | eeressnsenas 424850 | ...............9,230 | .............. 43,750 | ............ 477,830 | ............ 268,535 | ... XXX oo | cvreirieieiiiieienad e |0 e 58,964 | ............ 238,720
1199999. | Total - General Account = Life @Nd ANNUIY.......cvurieiiieiisi st snenes | e 665,729,451 | .....18,431417 | ..... 100,187,375 | ..... 784,348,243 | ............ 268,535 |........ XXX | e 963,885,256 | ...ovooriririiiniines (O 0]... 131,070,376 | ..... 784,109,133
2399999, | Total = GENETAI ACCOUNL.......vuureseiseessees ettt sess sttt | enees 665,729,451 | ....... 18,431,417 | ... 100,187,375 | ..... 784,348,243 | ........... 268,535 |........ ) .0, S [ 963,885,256 | ...oovvrniiiiiinns O 0]... 131,070,376 | ..... 784,109,133
3599999, | TOtAl = .S ..ttt etttk 8RR R E R R E Rttt sttt st | enens 665,729,451 | ...... 18,431,417 | ... 100,187,375 | ..... 784,348,243 | ........... 268,535 |........ XXX [ s 963,885,256 | ...ooooriririiniines (O 0]... 131,070,376 | ..... 784,109,133
9999999, | TOAL. ... vvevveieeeeeeiieeee st | erees 665,729,451 | ....... 18,431,417 | ..... 100,187,375 | ..... 784,348,243 | ............ 268,535 |....... XXXoovvvovre | s 963,885,256 | .....ovvrrvrrriinns (O [ 0]... 131,070,376 | ..... 784,109,133
(a) Issuing or
Confirming Letters American Bankers Letters
Bank Reference of Credit Association (ABA) of Credit
Number Code Routing Number Issuing or Confirming Bank Name Amount
0000 ettt E R | PO 021000021....cocvvieririiiniseinisnens JPMORGAN CHASE BANK, NLA. .ottt ettt 8888ttt enntenns | eessnissneas 268,535
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE S - PART 5

Reinsurance Ceded to Certified Reinsurers as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Collateral 23 24 25 26
16 17 18 19 20 21 22
Percent
Credit
Certi Percentof | Allowed on | Amountof | Liability for
fied Collateral Net Credit Reinsurance
Rein Percent Provided for | Obligation | Allowed for | with Certified
sure Collateral Total Dollar Amount Net Subject to Net Reinsurers
r | Effective | Required Recoverable of Collateral Issuing or Funds Obligation Collateral Obligation Due to
Domic| Rati| Dateof | for Full Paid and Reserve Net Obligation | Required for Confirming Deposited by Total Collateral | Subject to (Col. 23/ Subject to Collateral
NAIC iliary | ng 1| Certified | Credit Unpaid Losses Credit Taken | Miscellaneous | Subject to Full Credit Multiple Bank and Withheld Provided (Cols. | Collateral | Col. 8, notto| Collateral Deficiency
Company Effective Jurisdi| thru | Reinsurer | (0% - Reserve Recoverable (Cols. 9+ 10+| Balances | Collateral (Col.| (Col. 14 x Col.| Beneficiary Reference Trust from 16+17+19+| (Col.22/ Exceed (Col. 14 x (Col. 14 -
Code 1D Number Date Name of Reinsurer ction | 6) Rating 100%) | Credit Taken (Debit) Other Debits 11) (Credit) 12-13) 8) Trust Letters of Crediff Number (a) | Agreements | Reinsurers Other 20 +21) Col. 14) 100%) Col. 24) Col. 25)

NONE




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

(3000 Omitted)
1 2 3 4 5
2020 2019 2018 2017 2016
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
COMTACES. ... vvocveeesseeese sttt sent s | erseessesssanenen 242,634 | ..o, 1,005,422 | oo 164,847 | oo 99,852 | .ovvernrenne (1,076,258)
2. Commissions and reinsurance expense allowanCes............covueveeeerrenrreeeennns 29,339 | oo 103,094 | oo 16,294 19,512
3. CONMACE CIAIMS...couveverercerneeseeescese ettt ssess s sessesssans | eeesssssssesesnnes 123,246 | oo 59,759 | wovvvorrrirreenne 66,308 | .ovoonrerrrinnn 67,341 | oo 75,122
4. Surrender benefits and withdrawals for life CoNtracts............ccceeeeeeeeeeceins | ceeerereereenns 308,295 | .cooverinn 383,969 | .o, 381,890 | oo 335,100 | covevererrrenn. 343,899
5. Dividends to policyholders and refunds to members...........c.ccovvvvvrenenenens | covvveneriereineens {0 10 | e 9 | e 10 | oo 10
6.  Reserve adjustments on reinsUrance Ceded...........ccovvvverrininenreeeinens | ceerrerssinnnens (262,326) | ...oovrevnenne (412,333) | coovereiinne (384,018) [ ..vvvvrerrinn (352,901) | covvevrerrrnne (265,818)
7. Increase in aggregate reserves for life and accident and health contracts....... | ..ccccovvveeenee 388,453 | .o 750,479 | cvveveenne 150,240 | ..oovvveiinee (50,049) | ...ovovrenn (1,280,846)
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOIBCLEA..............ovviiiieeeecc s | e 68,636 | ..oooeveeerirnnn 48,320 | .oovveeen 53,743 | o 34,806 | .ocovvrennene. (260,874)
9. Aggregate reserves for life and accident and health contracts...........ccccoveevnee [evvvieinnens 1,561,200 |....ccoeveeee. 1AT2747 | 422,268 | ..o 272,027 | v 322,077
10.  Liability for deposit-type CONLFaCES..........c.ccvevveieciiriieiciseeiesseseseese s | evveneissisnienienes 7858 | oo 9,848 | oo 13,547 | oo, 16,746 | .cocvvveen 21,753
11, Contract Claims UNPAI..........curveueiriirieireieeissesete e sessessseeeesnees | essesseenssssseseens 7,952 | oo 5,781 | oo 4,963 | oo 4,480 | oo 3,227
12. Amounts recoverable ON rBINSUTANCE..............cvevereeiiieerieeeisesciereeerseiseeerees | cvvereessseeisins 29,263 | ..o 22,182 | oo 15810 | v, 15,259 | i, 15,796
13.  Experience rating refunds dug or UnPaid...........ccceereuerrieireinirerensinsnsisnnns | ovrereenssnseenens TA37 | e 1,228 [ coieeieeeeseeieines | v | rvreseenseenenns (26,124)
14.  Policyholders' dividends and refunds to members (not included in Line 10).....
15.  Commissions and reinsurance expense allowances dUE...........ccvvrveeerrnis | orrereernenenennnns 3,325 | e 3,048 | oo 2,727 | oo, 2,537 | oo 2,982
16.  Unauthorized reinSUrance OffSEt...........ccooveciiieiiiceeeceee e | eeresseseee e 239 | o 192 | i, 10,220 | oo 232 | e 171
17.  Offset for reinsurance with Certified FEINSUTETS..............c.cccuiiiiiiiniiniiiiinins | | s | s | s | s
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and WithREId frOm (F)........cccviiiiiirieicisiesissieieiees | e | conssessesssssesesssssseses | ossesesssssssesessssassessess | sesesesssssssessessssessessesns | siesessssesesssssssassessnsans
19, Letters Of Credit (L)... ..ot enensnnens | eeenesesseeneesseesenns 269 | oo 269
20.  Trust agreeMENtS (T)......cveureeeurrummererrerrierrssensseesssesesessssessssessesessnssenssenns | cosesssnessssenees 963,885 | ....coovirriinnns 396,122 | oo 357,492 | oo, 306,719 | oo 219,541
20 OHNET (O).rrveerrerreerreesseeesseesssesssesssseesseesssessssesssssessssessssessssesssesssssssssessssnss | ssseesssassssssssssssnsssnns | sosessssssnessesssnsssnanses | sessesssnssssansssenssansssas | stseessseessseesssansssansstnns | seessseeessasssssessenssenees
D. REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)
22, MuUltiple BENEFICIANY tUSE..........eeeeeeeeicieireici e | ereeneeesseeeessseeensesessens | sessssessessssssesseenssssseens | eesesesseenssnssesessstessesnns | nesessesssssssesesnssessesnnes | sesesesssssssesesnssessesnnens
23.  Funds deposited by and WIithRld fTOM (F)...........ccceeiiuiieiiieiieceieieiieiens | eieiesessiessessssssesens | vevsssesssssssssesessssessens | srossessesssssssesssssstesiesins | essessessssessessssssessessnss | sosesssssssesesssssssesesanses
24, Letters of credit (L)
25, TrUSt AQrEBMENES (T).....vuevuivieeisieiieseiciessesessse ettt besse s sss s sssssssens | sressssessessssessessssssessess | sesessessesssssssessessssassesss | sressessessssassesssssstesessns | essessessssessesssssssessessnss | sssesssssssessesssssssessesanses
26, OHNET (O0)..1rerurerserrssssesssssssssessssssssesssssesssssssssssessssess s sssesssssssssssasesssssssanss | ssssesssasssssnssssssssnnssnns | sosesssssssnssssnsssssssssnses | sesssssssnssssnsssanssanssss | srsesssnsesssassssannssssnssnns | sossssassssasssssnssssssssnees

48




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Rest3ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested @SSELS (LINE 12).......ccccvieeicriereeeieieesessisssesessesesse s sessesssssssssssessssnes | evsesessessessssssssses 2,507,155,568 | ....oeverererererieisieininns 56,127 | ovveveerereereeirinn 2,507,211,695
2. Reinsurance (Line 16) 111,303,923 | ..o (111,303,923) | voovvevrrrecereereeeieniseeeeeenns 0
3. Premiums and cONSIAErations (LINE 15)........cccvevruierirercriirerssessis s ssssssssssesesssssessssssnsss | sesessesssessessesssssssssesns 1,947,551 | oo 20,014,636 | ...cocceverrereriererinnns 21,962,187
4. Net credit for ceded reiNSUIANCE............ccuuriuririirie s eses | eseessesssennees 90,9, GO IO 1,110,666,414 | ...ovvervvrriins 1,110,666,414
5. All other admitted asSets (DAIANCE).............cevevveeeirierecece e | eraessesisssseesessssesssanes 31,253,699 | ..ot | et 31,253,699
6. Total assets excluding Separate Accounts (Line 26) 2,651,660,741 | ..oooveverrererenne 1,019,433,254 | ..o 3,671,093,995
7. Separate ACCOUNt @SSELS (LINE 27)......cuiveivericreesieicteeeseesesssessssssesse s sessessssssssssssssssssesnss | avssssssssssesissssones 7,168,202,448 |............... D00, ST (R 7,168,202,448
8. TOtAl @SSELS (LINE 28).......reeuucerreeiecereeseeeiseei s ssesssses et seess st ssssesssssessis | soesssssssnsssssesssnes 9,819,863,189 | ...oovvercrrrrerns 1,019,433,254 | ..o 10,839,296,443
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reserves (LINES 1 aNG 2).........cccvueicveiecieiciieiciesitese et ssans | saessesssssssssesssinees 1,503,645,341 | ..oocveereee 1,561,200,122 | ..o 3,064,845,463
10. Liability for deposit-type CONracts (LINE 3).......c.vvirireiiriieieisiesesisisseiessssssessssssesessssenses | sosessesssssssessessssessessees 16,788,191 | oo 7,858,308 | ..ovvvrereieireireinins 24,646,499
11, Claim rESEIVES (LINE 4).......oeveeeeeceeeeectee ettt ss st ssnaesaess | sssessesissassesessessesse s ssannd 626,852 | ..o 7,952,284 | .o 8,579,136
12.  Policyholder dividends/member refunds/reServes (LINES 5 thrOUGN 7)......c..ciueieieiinieieiiens | e ssssssessessnss | sosessssssessessssessesssssssesssssssesessessnss | stsessssssossesssssssesessssesessssessassees 0
13.  Premium & annuity considerations received in advance (LINE 8)..........covvurrenrrrrinirnrnniinins | corvrrnsessessssessnssssssessssennens 88,082 | .. 679,142 | oo 767,224
14. Other contract lAbIlIIES (LINE 9)..........cvuuererririreierierierieceies s sesi st ssssessssens | seseesssssssnesssesssenes 143,767,143 | ..o (135,370,746) | ..ooonvvvrerererrirecrerenens 8,396,397
15.  Reinsurance in unauthorized companies (Line 24.02 minus inSet aMOUN)..........c.coerrururrinees | cerrereereersernsensesereeeneeees 239,110 | oo (239,110) | w.vocveeeererereeeee e 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
MINUS INSEE @MOUNL).....vvoereriseireeiseeieesssessese s sesss st sss e ssess st sssessessensssssessessansans | sssssssessessasssnssessassasssnssessessnssnssesss | sessessassssssessassssssessassansssssnssessansnss | sessessosssnssnssessanssnssessassnssnssnssons 0
17.  Reinsurance with certified reinsurers (Ling 24.02 iINSEL @MOUNL)..........ccoveiriiiirieieiieieieiiens | ereieissiesessese st sssssse s | stesessssessessssessesssssssessessssessessesenss | stsesssssssessessssssesssssssesessssessasanes 0
18. Funds held under reinsurance treaties with certified reinsurers (Ling 24.03 ISt AMOUNE)....... | c.ccirieeiriereiesieieeeee et | ereesessessesssssssesisssssesesssssessssssenes | svissssesssssessssssessssssesessssessasenes 0
19. Al other liabilities (DAIANCE).........cuuurrererereriirierieses sttt sensis | cessssnessssssns s 696,376,888 | .......cocrvrrnirrininens (422,646,746) | ....ooocvervirersinrnirinnns 273,730,142
20. Total liabilities excluding Separate ACCOUNLS (LINE 26).........cccvevevrieercrerreeieiieeseeesessesesesssees | evresesssssessssssnees 2,361,531,607 | ...coocvvrvrereicrnne 1,019,433,254 | .ovcviecen 3,380,964,861
21, Separate AcCOUNt IaDIlIIES (LINE 27).......ccuuurvmmrerrerireeriereseesiseessesssseesssessseeessssssssssssssssnees | ssssssssessssessssssnes 7,085,430,879 | ..ooovrvciennne XXX ooeeenserensnnensnes | coneeessssnssssnessenenns 7,085,430,879
22, Total iAbiliies (LINE 28)........c.crvirrerierererieeeiesrineesisesseeseesssessssssesssssssessssesssessssesssessssnens | sovesssessssesssseessnnes 9,446,962,486 | ........covvrrerrirnnns 1,019,433,254 | ..o 10,466,395,740
23, Capital & SUIPIUS (LINE 38).......ccuuurermrrerremeeereesneeeseesssesseesseesssessssessssessssssssessssssssesssssensns | sessssssssssssssssssssssssnes 372,900,703 |...coovvrerinenne D08, SRR [P RRRR 372,900,703
24, Total liabilities, capital & SUMPIUS (LINE 39).......c.vrvirririrerririreieerieesiessieesssssssesssseseseenenee | soveseesessesssseessnens 9,819,863,189 | ....vvvevvvrerrinns 1,019,433,254 | ..o 10,839,296,443
NET CREDIT FOR CEDED REINSURANCE
25, CONMACE TESBIVES. ......vvveeeerriseerisrese sttt rensenssnenes | enesisessssesssseessnes 1,561,200,122
26, ClAIM TBSEIVES. ......eoveeeeeeeeeteeeeeeet ettt es et s st tss s s s sssstes s asassassstesnsnssssnsntasensnes | oesesessssesesissssesstesasnans 7,952,284
27.  Policyholder diVIAENAS/TESEIVES...........ceveiieeirieieieicest ettt sesens | evevessesesssessesessesessssssebesesesessnand 0
28.  Premium & annuity considerations received in @QVANCE.............cvwererereeneennineenenseneisesnsenns | sevseseseessssessssensssssssssnsenns 679,142
29. Liability for deposit-type CONIACES.........ccvveireiciiiecicsie ettt sees | seesensessessssesse et snsessenas 7,858,308
30.  Other CONraCt HADIIIES. .........v.rrveeeereeeirrierie ettt sns e ssessenses | ssessssssesssssesssnssessens (135,370,746)
31, ReINSUrANCE CEARA @SSELS..........cuuuiiuiiiiiiiiiiisiii bbb | eressissnis s esiees 111,303,923
32. Other ceded reinSUranCe reCOVETADIES..........c..vururriiririeisiesississtsesssseseee st ssessssssessens | sessssssssssssessssssesssssanssssses (56,127)
33. Total ceded reinsSurance reCOVErabIES.......... .o | 1,553,566,906
34, Premiums and CONSIAEIAtIONS.........c.ccccveveiireiriieciecte et s s sssesens | ebessesessssssessssssessssenes 20,014,636
35.  Reinsurance in Unauthorized COMPANIES..........c.cvuiiueveuiieiieieieeie et es s sssessesses | essesssssessessessssessessssnees 239,110
36. Funds held under reinsurance treaties with unauthorized reiNSUTENS............ccuevernirrinenincnns | v 0
37.  Reinsurance With CErtified rEINSUIETS............c.eiiiiiiiiir e sienes | bbb 0
38. Funds held under reinsurance treaties with certified reiNSUTETS...............ovvrvinernerecneins [ v 0
39. Other ceded reinsurance payables/OffSELS...........ouuiuriiirrirririieeireiees e iseeessssiene | rssessssessssessssessesenaasd 422,646,746
40. Total ceded reinsurance payables/OffSEtS..........ccvviieieireieieieeee e ssrerees | evsssissesssessssssesnnasd 442,900,492
41, Total net credit for Ceded rBINSUIANGCE...........c.cvcviveeeereeeeceeeee et evensissenes | everaesesessesesenaesesans 1,110,666,414
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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS (b)

Allocated by States and Territories
1 Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Active Insurance Premiums, Total
Status | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | bership and Other Fees | Considerations| 2 through 5 (b) Contracts
AlADAMA.......cocvcveeeeeretee e AL N |, 13,164 13,164
Alaska.... 0

Arizona...
Arkansas
California....
Colorado....

Georgla
Hawaii...
Idaho

Maryland........
Massachusetts...
Michigan.....
Minnesota..
Mississippi.
Missouri......
Montana.

New Jersey........
New Mexico...
New York........
North Carolina
North Dakota..

Oregon.......
Pennsylvania..
Rhode Island..
South Carolina...

West V|rg|n|a

Wisconsin..
WYOMING.....ocviiiieiciereseieteee e nas

AMENCAN SAMOA.........cvevvrecreeieeieierese et

CONNNNTAUUTNNEEADDAADDADNGWWWWWWWWWWRNNNNINDNRNRNR 2 2 005 o1 W RO
FOOONOPOARWONROOONITARWONRPOOONITRWONL,OOONDITRWN_,OOCONDARWN = O =0 =50 S0 T

Aggregate Other Alien

Reporting e ploy

Dividends or refunds applied to purchase paid-up

additions and anNUItIES...........c.cceerirereiereieeeecese e CXKXX ] 9,004 | oo | s | e | e 9,004
92. Dividends or refunds applied to shorten endowment or

Premium paying PEMOQ. .......c.rveerrerereereeereereieeseeeseeseeeeseneseens XXX s | erirrieineneinneneiiees | et | eeeeenneee st est et | seneessessensnnennes | feseseeessessessssesa 0
93.  Premium or annuity considerations waived under

disability or other contract provisions.............ccc.ceereurenrneirnenne XXX | s 216,200 |..oocverererireinne
94.  Aggregate other amounts not allocable by State...................... XXX 0 4,809,382
95. Totals (Direct Business) XXX, ..71,705,960 | ...... 818,552,373 |..
96. Plus reinsurance assumed. 0.0 O I I

71,705,060 | ....8718,552,373 |..

97.  Totals (All Business)...... . .
XXX | 57,228,948 | ...... 164,864,463 |..

98.  Less reinsurance Ceded...........ccveveirrirererirnnns

227,093,411

99. Totals (All Business) less reinsurance ceded (C)................... XXX o 14,477,012 | .....653,687,910 ..668.164.922 | ...

DETAILS OF WRITEINS
58007, OMer AN oo XXX i 377,954 |.. 377958 [,
58002, . ol

58003. .
58998. Summ. of remaining write-ins for line 58 from overflow page... | ...
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... | ...

9401. Internal policy €XChaNQES.........coverurereeeireereeieereesereeeeseeeeseens
9402, oot en
9403, s
9498. Summ. of remaining write-ins for line 94 from overflow page... | ...
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)..........

(@) Active Status Counts:

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccccvvverrinnes 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ............ 0 Q - Qualified - Qualified or accredited reinSUrer.............cooecvrvenieneens 0
N - None of the above - Not allowed to write business in the state...... 56

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations.
Premiums for Individual Life and Health Policies are distributed according to the address to which the premium notices are sent (if applicable). Considerations for Individual Fixed
and Variable Benefit Annuities are distributed according to the state in which the annuitant or owner resides or the address designated as the one to which business communications
should be sent (if applicable). For Group Life and Health policies covering less than 500 lives, the premiums received are generally allocated to the state in which the employees
are principally located or in which the principal office of the group policyholder is located:; for such policies covering 500 or more lives, the premiums or considerations are
considerations are generally allocated to the state in which the owner of the certificate resides (if applicable). For Group Annuity contracts that are allocable, considerations are
assigned to the principal place of business of the contract sponsor (if applicable). Deposit-type funds for group contracts are allocated to the principal place of business of the plan
sponsor, typically the employer that has established a pension or profit sharing plan for the benefit of its employees (if applicable).
For individual agreements, deposit- type funds are allocated to the residence of the owner of the contract (if applicable).

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:
Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9 and 10
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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
SCHEDULE T - PART 2

INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only
1 2 3 4 5 6
Life Annuities Disability Income | Long-Term Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals
1. AIBDAMA. ..o AL [ 13,164 | o [ e [ e | . 13,164
2. AIBSKA. e AK| e | v Lo [ L | 0
30 ANZONA. .o 82,865 | .ovvrrveereenendB,800 | [ | e | s 89,465
4. ATKANSAS.....cooeiieiicreeieeeieeesisenssssessenesssssssseesees s AR | i, 6,009 | e e [ | s | 6,099
5. CalifOrNia. ...t
6. C0l0rado........cuieriicir e
7. Connecticut
8. Delaware..
9.  District of Columbia
10, FIOMGA. ..ottt
R - o= TSP OO
12, HAWAIL..oooe et
13, 1dAN0. e
T4, TlINOIS. ..ottt
15, INAIANA...... et
16, JOWA. oottt
17, KANSAS....oieieeee ettt
18, KENMUCKY ..ottt
19, LOUISIANA. ... vttt
20, MAINE.....oiriee ettt aen
21, MAYIANG. ...t
22, MaSSAChUSELES..........ovvverirrireireie s V12N [P— 280,653 | .oovvvrirnnne 10,261 | oveeereeerineineens [ v e | e 290,914
23, MIChIGAN.....o vttt nes LV} [E—— 156,447 | oo 10,006 | .oovovereeeeeenineieees [ v e | i, 166,453
24, MINNESOA......ovuveeieeiiiie ittt MN] e, 13,936 | oo 3,000 | [ e | e | e 16,936
25, MiISSISSIDPI. e vrrreererrerrerrrreeessesnssssssssessesssssssssessssssssssssessessssssssessns VS [— Q074 | e | e [ o | s | v 9,074
26, MISSOU.....ooorveeieeiercissiisiie sttt sttt Y [O ) [ES—— 22,437 | oo 62,635 [ ..rverierieeieeieniienns [ e | e | e 85,072
27, MONEANA. ...ttt ssanees MT| e 1794 | e | e [ e | e enenens | e 1,794
28, NEDraska........cccoovueruriieieeiseissisie st NE[ oo | e 120,923 [ .o | e [ e | e, 120,923
20, NEVAUA.......cooviiecicici sttt NV oo, 122,740 | oo 245,888 | ..o | e [ | e 368,628
30, NeW HamMPShIMB.......coveveieeeeesee et NH| oo 22,405 | oo 50,000 | cooeveveeerereeercereeens [ eeereereree e | e reeissssesesesenens | ereieieeinnes 72,405
31.  New Jersey..
32, NEW MEXICO.....ouivurirririiriiseeieieeiees et een
33 NEW YOTK. ottt
34, NOrth Carolia.......ccveuevererrererneneensseiesessssssesessessssesessessssenenns
35.  North Dakota
36, ONI0....cieiieecicieeeee e
37, OKIBNOMA......oouiviiiiiii ettt
KT TR € =T o] TR OO T TR
39. Pennsylvania....
40. R0 ISIAN.........cveieiieieiieii e
41, SOUth CaroliNa.........ceerverrirrierierierierieriesiesierie it eneeneeneas
42, SOUth DAKOA. ..o
43. Tennessee - ....66,373
44, TOXAS...crrerererererirerirerissrissrinssisssissssssssssssssssssssssssssssssssssssssssons DX | coneeneennnn 208,165 | i 115,307 [ o e [ e | e 349,466
45, ULBN....cocc s UT| e 18595 | e [ Lo [ | e, 18,595
48, VBIMONL......coiiiiiircir e VT 32,934 | e | e Lo [ | e, 32,934
A7, VIFGINI.ceooreeiiieieieiieieie ettt VA e 140,605 | oo 144,857 [ e Lo [ e | e 285,456
48, WaShiNGtON.......cccocuvieiiirieieieiieee e WA oot TAAAT | e [ e | e | e | e 74,147
49, WeSt VIFgiNia......oovvevrevrrieieieieiieieiseiss st sssesssanees WV iiiieieeenB,833 | e | e [ e [ e | e 8,633
B0, WISCONSIN.....cuiuiiiircriniineireirissiset et W el 14792 | e | e Lo [ | e, 14,792
51, WYOMING...iiiiiiieieieisiieess st snnns WY [ 29188 | e [ e | e | e | e 29,158
52.  AMENICAN SAMOA.........vvurerririeririee sttt AS [ e | e [ e | s | s 0
53, GUAM. ..ttt GU| e | i [ e | s [ | s 0
B4, PUEHO RICO. ..o sesees PR oo 9,959 | e [ L [ | 9,959
55.  US Virgin ISIands..........coovueiririeineineineinesesesseesessssienis VI e 1,042 | o | e e | e | e 1,042
56.  Northern Mariana ISIands...........c.ccvurererrrnineineinineeessineenas MP| e | e L [ e | 0
57, CANAGA. ... [S721\\) IS 15,999 | oo [ | e s | s 15,999
58.  Aggregate Other AlIEN.........cc.cccveeveiveererereese e (01 1 [P 377,954 | .o [ e | e [ e | s 377,954
59, TOHAIS...c.oeeieeeteeie ettt | eeieeeens 71,480,756 | ........ 813,742,991 | oo (V) [ (V) [ 48,036 | ........ 885,271,783
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Annual Statement for the year 2020 of the BI’IghthOUSG L|fe Insurance Company Of NY

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

Brighthouse Financial, Inc.
(DE)
81-3846992

Brighthouse Holdings,
LLC (DE)

[AS]

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

Brighthouse Reinsurance

Company of Delaware (DE)

81-4750360

LEGEND:
Square edges: Corporation

Round edges: Limited Liability Company

Brighthouse Assignment
Company (CT)
46-3156033

ML 1065 Hotel, LLC
(DE)

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

Euro TL Investments
LLC (DE)

Euro Tl Investments
LLC (DE)

47-4161401

TIC European Real

Estate LP, LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

Brighthouse
Renewables Holding,

LLC (DE)

Daniel/Brighthouse
Midtown Atlanta

Master Limited
Liability Company
(DE) 26-0224429

TLA Holdings LLC
(DE)

74-3261395

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

Greater Sandhill I,

LLC (DE)

1075 Peachtree LLC
(DE)

26-0301826

The Prospect
Company, LLC (DE)
51-0099394



annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULEY
NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
4932 | Brighthouse Holding Group.... |87726... | 06-0566090.. | ....1546103 |................... Brighthouse Life Insurance Company ............... Brighthouse Holdings, LLC.........ccccooveririnennes Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccovvvvrrierrnnns
4932 | Brighthouse Holding Group.... [00000... |13-2862391.. |.... Brighthouse Securities, LLC ....... . | Brighthouse Holdings, LLC... ....| Ownership. ...100.000 | Brighthouse Financial, Inc...
4932 | Brighthouse Holding Group.... |91626... |04-2708937.. New England Life Insurance Company. Brighthouse Holdings, LLC.........ccccovveririnennes Ownership......... ....100.000 |Brighthouse Financial, INC.........cccorevvvrrirernnnes
4932 | Brighthouse Holding Group.... |00000... |04-3240897.. Brighthouse Investment Advisers, LLC Brighthouse Holdings, LLC.........cccccovvevrivrinnnes Ownership......... ....100.000 |Brighthouse Financial, INC..........c..ccocevvrierennnes
4932 | Brighthouse Holding Group.... [00000... [81-3094008.. |.......cccccevever | ererrrveeniriies | ererveereseereniens Brighthouse Services, LLC ........cccooceevicveinnnns Brighthouse Holdings, LLC............cccccvevievennne Ownership......... ....100.000 |Brighthouse Financial, INC..........cc.ccoeveverrerernnes
4932 | Brighthouse Holding Group.... |00000... |47-4161401.. | ....ccoovicveine | rerrrrrernininns | e ML 1065 Hotel, LLC.......ocovuerrrreereireiriineireieies Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........ccccoeevveriurrennce.
4932 | Brighthouse Holding Group.... [00000... | ...ccccoiveriieires [rrerrerinnienis | vrrrereieinsens | erereessssneesnennes Brighthouse Renewables Holding, LLC.............. DE.....ccoe.. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........cccovevvvrrirerrnnns
4932 | Brighthouse Holding Group.... |00000... | ...ocoerrerrenes [ eermemrenrireirens [ eerrereeisennnee | ceerreeneereesssseneneens Greater Sandhill I, LLC........coevvveneerrreininneneenes DE.....c.c.... NIA e Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 |Brighthouse Financial, InC..........c.ccvcvverrerrenne.
Brighthouse Connecticut Properties Ventures,
4932 | Brighthouse Holding Group.... |00000... |01-0893117.. | ..cocvveereieee | cerrrerrerreinenne | eereeereereeseneeeeneens LLC DE.....c.c.... NIA e Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........c.covvreerrenernis | cevens TR U
4932 | Brighthouse Holding Group.... [00000... | ....ccccceeviveries [rorrerreeieins | evrrreesieiieenes | eveevesssssssessnsenes Euro Tl Investments LLC..........cccovvvevevvcrrerernne DE............ NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........ccccoevevveerriens [ evee N | e
4932 | Brighthouse Holding Group.... [00000... [46-3156033.. | .....ccccocveivies | orrrieireriienss | evereisereneiseininns Brighthouse Assignment Company.................... CTueee. NIA.....cccoo.. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeeeveverceries | covnes A U PR
Daniel/Brighthouse Midtown Atlanta Master
a9 4932 | Brighthouse Holding Group.... [00000... [26-0224429.. | .........cccoeoeies | orrrierreriiienss | evereissieseiseininns Limited Liability Company DE........... NIA.....cooon. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeuerveveierres | e Neoooos e
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... [00000... [26-0301826.. | ......ccccoceeivis | orrrieireriieiss | evereissisieiieienens 1075 Peachtree LLC........cccooceveverveeiiesereae, DE......... NIA.....ccoon. Company Ownership......... ....100.000 |Brighthouse Financial, INC..........cccccoeveerveveieries | e Neoooos e
4932 | Brighthouse Holding Group.... [00000... [27-0227067.. | .....cccccoeveveier | everrrrereiiriiens | ererviereienereinnns TLA Holdings I LLC........coevvveviecreeecesieven DE............. NIA.............. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccoeveveeeriins [ enee N | e
4932 | Brighthouse Holding Group.... [00000... | ....cccooveriieries [rrerrerrieiieiis | everrereiieinsens | everessssensessesenns TIC European Real Estate LP, LLC................... DE............ NIA.....cooon. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeuveveeieries | e Neoooos e
4932 | Brighthouse Holding Group.... |00000... | 74-3261395.. | .....ccccouivrirenr | vrvrrrrrmrnnnns | cerrneereeeessssesennens TLA Holdings LLC.....cooovveeeicirrreeeniseieiiene DE.....ccoeeu. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccvvvevreercnres | ovene | TR ISR
4932 | Brighthouse Holding Group.... [00000... [51-0099394.. | .....cccccocviivis | vrrrereireriienss | erereissisnseiseinnens The Prospect Company, LLC.........cccceeuriirnennee DE............. NIA.....cooon. TLA Holdings LLC.......coevieceeccreeeae Ownership......... ....100.000 |Brighthouse Financial, INC..........cccocoeuveveverceries | e [\ OSSO ISR
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... | 16073... [81-4750360.. | .....cccccevervis | vrrrrreirerrienns | evereissieneiseinnnns Delaware (DE) DE............. A, Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoceurervevereries | e Neoooos [
4932 | Brighthouse Holding Group.... |00000... | ...overrrrriinns [ eermermmnnrnrnns [ ervrereeisnnnnns | cevsneenseseenssensnnens Euro TL Investments LLC........cccoovvrvrnrrernienns DE.....cc... NIA....orne Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccvuveererrennes | rvene | TS ISR
4932 | Brighthouse Holding Group.... [60992... | 13-3690700.. | ....3302479 | ......cccocovivere | cerrerrerrrereirirnnnns Brighthouse Life Insurance Company of NY...... [\ RE....cccooiinne Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........cccoceereveveienies [ onene | TR ISR
Board of
4932 | Brighthouse Holding Group.... [00000... |81-3846992.. |.... Brighthouse Financial, Inc... . | Board of Directors......... . | Directors Board of Directors
4932 | Brighthouse Holding Group.... [00000... |.....ccccevvrnnnee Brighthouse Holdings, LLC.........cccccovvvevveiernee. Brighthouse Financial, InC..............ccccoevveunnen. Ownership......... ....100.000 |Brighthouse Financial, Inc.
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
4 5 6 7 8

1 2 3 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
............................ 81-3846992.............. | Brighthouse Financial, INC............cceririniinrinirinrnrnecscinsieessensessenees | eeresessessessssenssesessesens cevereeneenssnnenssssesnnsnnes | sresnnnnssesnsssnsnessnsesnnes | sesneenneneesn(33,048,035) | crvvrriniirrieirirrnrnninins | rreee | e | eernneneenenns(33,648,035) | oo
............................................................. Brighthouse Holdings, LLC..........cccoevveueieieciseeeeseeieeeeseeesessenens | eveenennnn1,310,600,000 reverereresnesnsesesssnesienes | eeveevesisseesssseessssieseenes | cvenveeens 1y T TAT895 | viicceveeieieeies | eeveees e | cereereenn2,426,347,895 | oo
04-3240897.............. Brighthouse INVEStMENt AQVISEIS, LLC..........cviuierriniirrireieininnineinees | eevesesesesssssssssessssnsssnes | sessssssesssssesssssssssessessnnes | sesessesssssssssnsssssssssssessons | sessesssssesssssssssessasssssnssns | eesessesssssssssessassessassnnsss | stesssessessessssssnssessessansanss | seseses | sesessesenns (229,593,215 | ...oovenee. (229,593,215) | covovvereeereerneereereees
. | 06-0566090. ... | Brighthouse Life Insurance Company ... 754,204,526) ..201,344,337 | .........(2,284,930,610) | ........21,047,724,640
13-3690700.............. Brighthouse Life Insurance CompPany NY ..o | crreeesesnssssessssesssssssssnsss | sessssssessesssssessessssssnssnes | sessssssssssssssssssnssessessnnsns | sessessssssssessassssssesessessss | sessessssssees (73,872,607) | ..ooverevnnnne (70,254,929) | ..o | covvrvrrinnn 11,478,143 | ............ (132,649,393) | ..ceovenev. 509,726,787
81-4750360.............. Brighthouse Reinsurance Company of DEIaWArE..............ccccvveveirierieins [ evverreesiieriesiesessesesienns | eeveeressseesssssseseessnessenss | ceveereneenee(142,186,188) | covovrvevcriievesieiees | e 298,912,322 | .............. 852,607,514 | ..oo. [ ovrreerereeieeeeeeeeeens | e 1,009,333,648 | ....... (21,988,189,076)
..................... .... | Brighthouse Renewable Holding, LLC................ .....(5,265,314) | ....
. [13-2862391. <o | BrIghthOUSE SECUMHES, LLC ..ot etseeseessisessssees | eoeeseseesessessssssessessessnnes | sesessssssssessessnnssssnssesens 908,968 | ... [ e e | e 908,968 |....
. |81-3094008. .. | BrighthOUSE SEIVICES, LLC ...ttt esstesiees | cesteesessesesssssssesessestesens | ssessessssssessessassssssessessnes ...(773,072,800) | . .(773,072,800)| ....
................ .... | Euro Tl Investments LLC....... weeeee(1,084) ] ...
................ .. |Euro TL Investments LLC................... ISV I ....(20,498) | ....
. |04-2708937. ... |New England Life Insurance Company.. ..(60,600,000)] ... .2, ..142,186,188 |... .(38,605,324) | . ..(28,148,059) 33,603,540
74-3261395.............. TLAHOIAINGS LLC......ooeet ittt sssstsssessenes | eessessssnssssssensessnnsnnens | eeesesssesssenees (8,013,102) | .vvvvvuiereerirrireiiesiinnins [ eevieeeinsisesisssisssisesssenssees | resesesssesssssssssssesssesssnnsss | sessesssessssssssssssssessessnns | eessns | eeseessenssenssenssenssenssensiens | seeeseesseensens (8,013,102)
............................ 27-0227067.............. | TLA HOIAINGS I LLC.....oooiiiiiinienisnisnississississsssssssisssssssssssssssssssssansss | nssssssssssssssssssssssssssssnsses | sosssesssnsssssse(35000,000) | oriiisisssiississiississisniins | enssississsissssssssssssssisnes | sossisssisssssssssssssssssssssssnss | sesssssssssssssssssssssssssssssssss | sessens | sosnssnssssssssssssssssssssssnnes | cansensensenns(3,000,000)
9999999, | CONMIOI TOAIS.....e..vvvvveeieeiesieeieseieeiisies ittt ettt st ss st esss bbbttt ssenssennts | sbessenssenssenssenssenssenseas (O (O R (0 (RN L0 (RN (0 [N (VD 0.9, Q I 0 [ oo 0
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The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

questions.
MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
3. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
4. Will an actuarial opinion be filed by March 1?
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6. Will the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?7 (Not applicable to fraternal benefit societies)
7. Will the Adjustments to the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit
(if required) be filed with state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies)
8. Will the Supplemental Investment Risk Interrogatories be filed by April 1?
JUNE FILING
9. Will an audited financial report be filed by June 1?
10.  Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?
AUGUST FILING
11, Will 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 following supplemental reports are required to be filed as part of your statement filing if your company is engaged in the type of business covered by

the supplement. 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.

12.
13.
14.
15.

16.

17.
18.
19.
20.

21.

22.

23.

24.

25.
26.
21.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies)
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?

Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with the NAIC
by March 1?

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 by March 1?

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 by March 1?

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 by March 1?

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 by March 1?

Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1?
Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile and
electronically with the NAIC by March 1?

. Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically

with the NAIC by March 1?

34.
35.
36.
37.

38.

39.

40.

41.

42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.

. Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of Preferred

Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by March 1?
Will the Workers' Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 1?
APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual
be filed with the state of domicile by April 1?

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies)
Will the Accident and Health Policy Experience Exhibit be filed by April 1?

Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?

Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the NAIC by April 1?
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 30?

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 1?

Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed wtih the state of domicile by April 1?

55
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YES
YES

YES
YES

YES
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YES

YES
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Annual Statement for the year 2020 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 unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

AUGUST FILING

53.  Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? YES

EXPLANATIONS: BAR CODE:
1.

10.

1.

;TS e st T 0 0 R0 000 AR o
* 6 0 992202042 000O0O0O0 =
;TS e ntes T 00 0 R0 000 AR
* 6 09 92 202036000000 *
e lrmRspe s ot e T 00 00000 R AR
* 6 0 9 922 0204900O0O0O0O0 *

15.

-

—_

—_

16.

17.

e e By bt 000 0 R0 000 L0 AR 0
* 6 09 92 202044300000 *
e Be et bt T 00 0 R0 000 L0 AR
* 6 09 92 202044400000 *
o TR spmeb reedpteied AR A AR IR DA A A
* 6 09 92 202044500000 =*
o TR s rsedpteed AREETARE A AR AR R TR A AR
* 6 09 922020446 000O0O0O0 *
T sppmeb reedpteisd A A0 LD A
* 6 0 9 92 202044700000 *
% T sppmeb rsedptesd A A0 0 A A
* 6 0 9 9220204480000 O0 *
o TR s et pteisd A AR R O A A A
* 6 0 9 92 202044900000 =*

25.

26.

T s e e A A AR RO R A
* 6 09 92 202045200000 =*
T e e A 10 L D R A
* 6 0 9 92 202045300000 =*

Lines 29 thru 32 are marked as strike through above, so there is nothing required for explanation or barcodes.

TR sedntesd A 10 L A0 A
* 6 0 9 9220204540000 0 =*

T e ntesd A AR DR A
* 6 0 9 92 20204950000 0 =*

35.

o TR e ntesd T 00 R0 00 A AR
* 6 09 92 202036500000 =*

TR sedntesd T 00 R0 00 A0 AR
* 6 0 9 92 202022400000 =*
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Annual Statement for the year 2020 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 unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.

e s et A A ARSI DA A
* 6 09 92 202022500000 =*
o Tedm e s et AR A AR ER PR A AR
* 6 0 9 92 202022600000 =*

40.

41.

1 Tesarissppmeb sedntetsd AR A ARG AR DA A
* 6 09 922020306 00O0O0O0 =*
o T sppmetb sedntels A0 I O R
T s sednteisd HMWMWWWWMWMMWWWWMWMW
o T sppmetb e nteisd HMWMWWWWMWMMWWWWMWMW
o Trsarinsppmetb sedntesd 0 i
* 60 992 202021700000 =
Tl sppmetb sesntesd T 00 0 R0 000 AR AR 0
* 6 0 992 202043500000 =

48.
49.
50.
51.
52.

53.

55.2
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Overflow Page
NONE

Overflow Page
NONE
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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.......corviieieriesieie st ssssessssssessesssnsas | essesns 128,581,163 | .ccoocvvvrrnnee 51 | 128,581,163 | ..ovvevereererrerierenins [ e 128,581,163 | .cocvverrrnen 5.1
1.02 All Other GOVEIMMENLS..........cccvervrereieierieseese s ssssesssesseses | eevesseesnnes 7,404,488 | ........c....... 0.3 | 7,404,488 | ..o [ e, 7,404,488 | ... 0.3
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | c.oocuennee. 4,224,459 | ... 0.2 | oo 4,224,459 | ..o | e, 4,224,459 | ................. 0.2
1.04 U.S. Political Subdivisions of States, Territories and
P0sSESSIONS, GUArANLEET...........oecveeieciceieiee e eisseins | e | eevesiesesnnead 0.0 [ | e | e (1] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed.........c.coceveevereierseeeseeseeseesessssessessenes | covevenns 196,400,418 | ..cocvvrrnnee 78 | 196,400,418 | .oocvveverereererierenes [ e 196,400,418
1.06 Industrial and MiSCEIlANEOUS.............cccurvereerreeirereieeeeieeiee e [ e 1,340,074,074 | ............... 534 (... 1,340,074,074 | .oooooeeeeeeeeeercenes e 1,340,074,074
1.07 Hybrid Securities............. ..1,000,000 .1,000,000
1.08 Parent, Subsidiaries and Affiliates...........c.cccoveverreveeieieeecsieneseens e |00 [ [ | e 0
1.09 SVO Identified FUNDS.......cc.oooeiveerceieieeecceeeeeteeeeesesieeeesiessssseeens | ceeveeniensssseesiessssenseens | oeveenseeeereend000 [ o [ | e 0
1.10 Unaffiliated Bank LO@NS...........ccccocuverieiiirieieeeieseieseseiessssenens Lenereenssssensenesessessns | evsnesreeennesi020 [ooiiiiiiioieiiiisiiiiiien Lo | oveseessessenssssnees 0
1.11 Total Long-Term BoNndS..........cc.eeuvruereeeerereeieieeeeeeeeeseesveesessssessenns | eeiee 1,677,684,602 1,677,684,602
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccvevieeeirereieiieeeeieea
2.03 Total Preferred StOCK.........covviveieieriiieeseee e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtual FUNGS........cooevcicieicicce et
3.06 Unit INVesStMent TIUSES..........ccveuieiceeicecseee e
3.07 Closed-End FUNS...........ccccvivieiirisicieseece e
3.08 Total CommMON STOCKS.........cccevivireiercreiie e
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAQES......c.evveveceeeveeeeeeeeeeeeeeees e sees s seseessssssssssesssessssses | eeveessenens 78,515,448 | ......ooouu..e. 31 s 78,515,448 | ..o [ e 78,515,448 | ... 31
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 Commercial MOrgages.......c..oovueveveeeererereeseeseseseesesesssessessssssssesssnses | censereons 245142971 | oo 9.8 | 2K Y A U SO 245,142,971 | overererenn 9.8
4.04 Mezzanine Real Estate Loans............cccoevveveveivcveeeeceieeeeeecseeneens | v 8,000,000 | ..overerenan 0.3 [ 8,000,000 | ..ovveveerererercereeereenes | e 8,000,000 | ..cccocereee. 0.3
4.05 Total Valuation AllOWANCE............cocveureeeieeeereeeeseeeseteseesessesssesssssnes |ersssresesssssesessessesssenss | coesseseesensenes 0.0 [ e |, (L I 0.0
4.06 Total MOrgage LOANS.........cc.eveeeeeeeveeeereeeeesssseesessssesssssssssesssssnes | censereons 331,658,419 | ............... 132 | 331,658,419 | oo (V)N I 331,658,419 | ...coevveve 13.2
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState.......cc.cevvrirrireririiieieieiessssesessssesesssssssssssessnnes | vveessssssssssssessensnnes (V1N (VX0 (0] O (VN IR (U] I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccoevrrmrinrnninnisrnessssessssesenennens | covvesnnes 165,371,065 | ..cccvoveeeen8.6 [ e 165,371,065 | ..oovovvrererrnireirennnens e 165,371,065
6.02 Cash Equivalents (Schedule E, Part 2)...........ccooveevernrneneieiieeinnens | ovrveninnns 20,612,431 | cooverevreeen0.8 [ e 20,612,431 | ooveveerererenseireninnes [ rvereereens 20,612,431
6.03 Short-Term Investments (Schedule DA)..........coovvvvevvevereeeereeernienns o 34,186,894 | ..o 14 | 34,186,894 | | i 34,186,894
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .......... 220,170,390 | ..ccoeceereeen8.8 | o 220,170,390 [ .ovvvverrererrrirernnan (1 220,170,390
7. CONTACE LOBNS.......ovueiciieriseieiesssisise st ssessssssessens | essessessessones 190,588 | ..ovvverereeenn0.0 | o, 190,588 | ..ovovveeiereereieiiens | v 190,588
8. Derivatives (SChedule DB).........cccoeverrrrrereissineieiiessesssssssessssesssssssssessnns [ essresans 264,307,435 | .............10.5 | .......... 264,307,435 | ..o [ e 264,307,435
9. Other Invested Assets (Schedule BA)..........cocovvevevereeeiieeeceeeseeeeenes | e 11,055,603 | ....c.cccoeee 0.4 [ oo 11,055,603 [ ...oovvvveerereereeiieens | e 11,055,603
10. Receivables for SECUMHES..........ceverrrreieiereese e sesssssenes | eevsesesenes 1,644,005 | .......c.c.......0.1 [ o 1,644,005 | ..o [ e 1,644,005
11. Securities Lending (Schedule DL, Part 1).........cccceeverereeverinrinsneseiienienes [evneseissssssississisnens | vesierissieennni0.0 [ e | v )00, SO PR, )9, 9, S
12. Other Invested Assets (Page 2, LiNe 11)......ccccereeerernerereierseienssienns [erssessriesanes 444526 | ....coce0eee 0.0 o, 444526 | ..o i 444,526
13. Total Invested Assets 2,507,155,568 | ............100.0 | ....... 2,507,155,568 2,507,155,568
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10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN. ...ttt ettt R bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas
3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0

Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18..........ccieiiriie ettt sttt bbb bbb bbb st et es st b s s b ee s e st s s bbb s s s b s s et st res

Deduct amounts received on disposals, Part 3, Column 15..........ccccoovveeee.. IR .. ‘ N T O
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........ ittt sttt sr s
6.2 Totals, Part 3, COIUMN 13......coeiieieissieie sttt ettt r s 0

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12, ...ttt
7.2 Totals, Part 3, COIUMN 0. ..ottt s bbb bbb bbb ssen s 0

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11ttt bbbt en
8.2 Totals, Part 3, COIUMN 9.ttt bbbttt 0

Book/adjusted carrying value at end of current period (LINES 142+ 3+4-56-T-8).........ccc.erriurirersiiieiieesesiss sttt s st ssenss 0

Deduct total NONAAMILEA BMOUNTS.........ccieieiciiee ettt b bbb s E bRt bbbttt ses

Statement value at end of current period (LiNe 9 MINUS LINE 10)........c.iuiuiieiieiieiieississieiss sttt bbbt bbb st s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI...........ccueveiueiereieieisete ettt bbb 375,916,746

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 138,290 138,290

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbb bbb bbb sttt bbb an
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 0

ACCTUAL O QISCOUNL........o.veiitieetc ettt bbb bbb e s s 4482t s s b s bbb s b b s bbb se s s bbbt bbb bbb s st ns st 9,960

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes
5.2 Totals, Part 3, COIUMN B.......oieiiiceicctee ettt bbbt bbb bbbt saes 0

Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18..........u ettt s s8££ E £ ARt

Deduct amounts received on disposals, Part 3, COIUMN 15..........ciieiiieie ettt sttt bbb e bbbt bbb st nes 42,554,549

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........vu ittt 1,987,068

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s 135,040

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s 135,040
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccoovieriirerieierrieeeeseee e 331,658,419
TOtAl VAIUBHON GIOWENCE. ........ceuverrirrirrisetis ettt bbb+ 81888441888kt

SUDLOLAI (LINE 11 PIUS LINE 12)....euveverrerrereiieesseseeseesesisssseesesssssssesessessssssessessessessssssessessasssessessessesssessessessassssssessssnssessessessssssessessssonssnssessesssssnssessasssnsessessansnsssssessnsane 331,658,419
Deduct total NONAAMIEA BMOUNLS.........cc.uieriereerieseeieis ettt

Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........ccueiiieeieeereese ettt 331,658,419
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 7,591,307

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 3,473,640
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 3,473,640

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 0
Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes 9,344

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 11,055,603
Deduct total NONAAMILEA BMOUNTS. ..ot bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 11,055,603

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 1,883,041,998
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 179,020,037
ACCTUBI OF GISCOUNT. ...t e8RS RS 5,091,641
Unrealized valuation increase (decrease):
41  Part1, Column12................ (74,539)
4.2 Part2, Section 1, Column 15...
4.3 Part2, Section 2, COIUMN 3.t s
44 Partd, COIUMN 1ottt sttt a bbb et R ettt et b b s bt s s ettt ettt s st nen (74,539)
Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 12,000,430
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 403,183,157
Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen 4,252 474
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt 4,991,728

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb

8.4 Part 4, COIUMN 15, .ot s bR 228,058 5,219,786
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
9.4 Part4, COUMN 13.......iieririeeii e 0
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccccrvreirineceriseesisesssssssesessessesssssenes 820,880
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-+10)..........ccovuriuiiierieiicieieese ettt bbbt e 1,677,684,602
Deduct total NONAAMItEA BMOUNTS...........ciiiiiii bbb bbb bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 1,677,684,602
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..128,581,164 .171,816,295 117,278,791 ..182,285,000
Governments (Including all obligations 2. CANAA........coiieicieie i | e | et sntenns | sriesstes ettt en e sebens | cressesier et naees
guaranteed by governments) 3. Other CouNtries. .......coceveereres | covreresrersrsinnans 7404487 | .o, 8,665,836 | ...cooovevrirrerinns 7414490 | oo 7,149,000
4. Totals.............. ..135,985,651 ..180,482,131 ..124,693,281 ..189,434,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e 4224459 | ..o 4,842,945 | ..o 4,139,280 | oo 4,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ... eerereeiserissiseisisninnes | eereiens st ss e snene | enesneseeenssnsseesensenssnssnnsensenes | eesententsseseesenssne s sen et snnes | eneesess st et see sttt
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | v 196,400,417 | ..o 225,679,275 | oo 199,630,578 | ...ccoovvvvencnens 176,784,139
Industrial and Miscellaneous, 8. United States........coouvrvererees | covrrvrirerienne 1,083,672,389 | ....coovvvvnn 1,245,121,505 | ....oovvvvrnnes 1,085,352,401 | ..cooovevvrnncs 1,071,575,700
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......cccoeueeuviirenieeiens | e 35,777,653 | oo 40,703,938 | ...ccoovvirirne. 36,006,348 | ...ocoerere 34,851,739
and Hybrid Securities (Unaffiliated) 10. Other COUNtMiES......voucrerrrrene | wornrrerrerecneens 221,624,033 | ....coovvrniriinnns 250,930,380 | ...ooerrerncrennns 225,076,672 | ..oooovvrvrereens 221,792,564
11, TOtaIS. o | v 1,341,074,075 | .oooooovvens 1,536,755,823 | ..ooovvveee, 1,346,435,421 | oo, 1,328,220,003
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ......ccoeee..e. 1,677,684,602 | .....oocoovnve. 1,947,760,174 | oo 1,674,898,560
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

2.1

2.2
2.3
24
25
2.6
2.7

............... 1,948,310
............... 1,024,803

................. 499,684
................. 657,391

............... 2,105,303
............... 1,168,996

...... 4,553,297
...... 2,851,190

............... 2,103,635
............... 4,445,823
................. 648,690

............... 4,553,297
............... 1,336,565

............... 2,973,113

............... 1,157,075

............... 3,274,299

............... 7,198,148

............... 1,514,625

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

1,725,678 | ...

4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

............... 4,466,897
....62,098

............. 32,728,881
278,034

............. 23,949,178
425,526

........... 113,699,693
1,198,574

............. 15,487,947
4,103,590

........... 214,225,558
............... 6,141,260

........... 188,342,056
............... 6,067,822




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 30,145,000 |...........102,124,972 | ..........259,692,733 |............53,535,128 | ..........174,430,429 | .......XXX.cc0csvcevees | eevn......619,928,261 viveenenenn 185,346,410 | .o 405 ....359,032,546 | ...........260,895,715
............. 12,054,840 |...........184,752,304 |...........175,897,001 |.............74,959,864 |...........203,806,313 | .......XXX..orceeveeent | cone.....651,470,321 vieeennr D47 467,895 | ..o 334 | 376,797,159 | ... 274,673,162
3,137,110 | 18,611,684 ....24,481,302 4,567,547 ...4,287,889 | ......... 90,9 GO IO 55,085,531 | .ovvvreririrneneenenn 32 | v 56,421,539 | oo 2.9 | 39,005,567 |....ccocenee 16,079,964
........................................... 4,926,956 8,088,888 cereeene XXX e [ e 13,015,844 reeneennn 10,163,914 rereeennnn.0,140,907 | ...............6,874,937
................. 233,825 |.............. 1,015,378 | ...............2,143,050 cereeeee XXX e [ .5, 786,245 rerneenennnD,930,878 cererreneeesinsnenesnsnnes | cneeneenennnnnD, 186,245
.............................................. 1,502,813 | oo 216,767 [ e | e XX [eenenennnn 1,719,574 0 [ | 1,719,574
............. 45,570,775 |..........312,934,106 |..........470,519,734 |...........134,397,051 |...........383,584,111 | ........ XXX.oeoosvnerer [ enne..1,347,005,776 T v 180,976,179 | ...........566,029,597

90IS

. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3...
104 NAIC4
10.5 NAIC5
10.6 NAIC6
10.7 TOMAIS......coveiveiiciciecce e
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
1121 NAIC Tttt (d)........ 82,479,519 |......... 134,853,853 |........... 338,661,373 |........... 181,173,966 |........... 254,094,230 | ..oovoeverieinieieinns (V1N 991,262,941 | ..o 57.2 | oo XXX s [ e ) 0.9 SO IS 723,823,389 |........... 267,439,552
11.2 NAIC 2 12,116,938 | ........... 185,568,749 |........... 179,307,700 |...cvuvee. 78,541,507 |........... 210,078,899 | ..ovvveirririna (V1N I 665,613,792 | oo 384 [ XK [ ) .9, GO DU 389,604,065 |........... 276,009,727
11.3 NAIC 3... 3,137,110 |.............18,611,684 |. 24,481,302 |.. .4,567,547 |... 4,287,889 55,085,531 39,005,567 |.. ...16,079,964
114 NAIC K. ..o ssessssssssesssssenss | (Q)eeeiesineieieinnnn. 0 fiirennn4,926,956 |...............8,088,888 | ....ooovvirrrrerirriennnn (01 0 13,015,844 | .oovviiiienn0.8 [t XXX e XXX [ ee00002.6,140,907 | 6,874,937
11.5 NAIC 5. eeeseineeseessnsssssesnesssssssnnens | (@)eeereiniens 233,825 |...............1,015,378 |..............2,143,050 |............... 1,334,512 | .o 1,059,481 | .ooovvvvvenirereenns0 [ (€)ereirnn 5,786,245 | ..voveverninneeeen0.3 | XXX s | e e XX | 0 | 5,786,245
11,6 NAIC B..oeceeereeeneeeeesensneseesssesseesseesenssssssensesses | (D)erieisssiisissnnnnns 0 [ 1,502,813 | o 218,761 | e [0 I [V [P | I () N INATEYC ) [P o 1y [ ISR ©.0. SRR PSRN 0., SRR [FURRR RN | I} PR 1,719,574
117 OIS oot | freesenieeens 97,967,392 |..........346,479,432 | ..........552,899,073 |........... 265,617,532 | ........... 469,520,499 (b)....1,732,483,927 | ....covovvereeee100.0 [ oo XXX [ XXX s [ e 1,158,573,928 . 573,909,999
11.8 Line 11.7.:a5@ % Of COL 7..oveiiieeieicsceisiesssrsssessssssisssnes | oversnssisnsnsenneas 5.7 | o200 | o319 | 15.3 | o A% N e o X | I L0 X [ 0.0, GO TSR 0.9 R DTRG00I ISR 66.9 | oo 331
12. Total Bonds Prior Year
120 NAIC T | ceesnssennes 96,099,166 | ........... 127,287,576 |........... 495,418,265 | ........... 198,024,595 |........... 288,690,213 | ..ovvoveeeeirceieires | e ) 0.9 GO PR ) 9.9, GO B 1,205,519,815 | (oo 621 | oo 891,913,537 |........... 313,606,277
12.2 NAIC 2.ttt | ressenineans 34,962,636 |........... 176,310,347 |.......... 218,452,021 | ..o 66,060,217 |........... 166,470,067 | ...cooevrrenirreieieiirines | v ) 0.9 SO I )., SO DR 662,255,282 | ...covvviiriinnn 341 | 366,630,273 | ........... 295,625,009
12.3 NAIC3 12,662,532 | ..o 30,807,189 ....20,586,332 | ..o 2,734,552 279,624 | o | e XX XK [ XX K [ 57,070,229 | ..o 2.9 | 39,816,218 |....couv.e 17,254,011
124 NAICA4... 3,865,890 |. ..4,998,024 |.. ..1,300,000 |... ..10,163,914 ..2,587,000 |.. 7,576,914
12.5 NAIC ..o eiesneeensseeennssesensennes | evnnnennnnneeni 209,938 | v, 972,817 | .o 1,718,602 |..oovvrenene 1,953,169 | ..ovoieeeee 1,076,752 | oo | evrreeeee XK e e XK e [ (C)-ins 5,930,878 | .o 0.3 | [ 5,930,878
12.6 NAIC6 ceierrenr s | serersnsne st | seenenenssnssnsssesenenssnens | sneesessnensssssensensensenees | snssessnsessenssnssesssnensns | srenssees e XRKeserseenenne | eesnennes e XKKunnrnensnenne | (C)uenesniseissiniinninnns 0 [ o000 [ e
12,7 TOIS. .o esseeenes | creesereens 133,933,872 (b)....1,940,940,118 1,300,947,028 |........... 639,993,089
12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiieiiiiisessnssissisnsninnins | sressesessenssssssesenas 6.9 | el 175 382 | i 1309 | 235 | 0.0 [ b XX [ e XX i [ 100.0 [.oovrneeee XXX [ e B7.0 | oo 33.0
13. Total Publicly Traded Bonds
13,1 NAIC 1ot | resseneneans 62,959,164 |............. 95,775,742 | ........... 212,236,702 | ........... 142,249,668 |.......... 210,602,112 | ..o | e 723,823,388 | ..ocvovvrrieenn 1.8 | 891,913,537 | e 46.0 |..ooone. 723,823,388
13.2 NAIC 2. eisensseeenssesenssisnennennns | eenennenennen:0,800,990 | 1o 90,841,587 ....66,481,678 |............. 31,832,917 |........... 193,581,293 | ..o | e 389,604,085 | ...ocoevvvrenenn22.5 | 366,630,273 | .ooeveeern 18.9 | 389,604,065
13.3 NAIC 3..irrceeesssenenssssseseesiesnsnenenes | ceeveennnneen 2 198,939 | iviivcinne 15,245,942 ...13,891,529 | ..o 2,841,267 |.covvrrrnnns 4,287,889 | ... [ e 39,005,566 | ....ooveverririnineni2.3 | 39,816,218 | ..o 2.1 [ 39,005,566
134 ...2,450,000 3,690,907 6,140,907 | o044 | 2,587,000 6,140,907
135 .0 .0
13.6
137 TOtAIS ..o | e 72,564,693 |........... 204,313,271
13.8 Line 13.7.@5@ % Of COL 7.euvuiirieieeiieicneisieneisseseisinies | e 6.3 .76
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccccvvvvviris | worerererereririrerernan 42 | i, 118
14. Total Privately Placed Bonds
141 NAIC Toiiicercrcesneessssneenesssnensenessesnssenseses | soneeenenne 19,520,356 | oviivncines 39,078,111 |.cvvveeee 126,424,669 |............. 38,924,298 |............. 43,492,118 | .o | e 267,439,552 | ...coovvviririnnnn 15,4 1 313,606,277 | o 16.2 | b XXX i e 267,439,552
14.2 NAIC 2. sieniseeeesssnssseseesssessssssssnsss | cnnenennennsnD,200,348 | coviiicinns 94,727,162 |........... 112,826,021 |............. 46,708,590 |............. 16,497,606 | .....cooevrveererereieinees | e 276,009,727 | ..ovovvrrreeen15.9 | 1010100.295,625,009 | oo 15.2 | b XXX i e 276,009,727
14.3 3,365,742 |. .10,589,772 |.. .1,726,280 |... 16,079,964 ...16,079,964
14.4 2,476,956 |. 4,397,981 | . ..6,874,937 6,874,937
145 1,015,378 |..... 2,143,049 |.. 1,334,512 |... ..5,786,245 5,786,245
14.6 1,502,813 | oo 216,767 | oo | ennrnnesninsinsnsnsnessenns | ensensnssnessessessnsnsnenns | sessnsssnenes L1904 | o0 |0 [ 0.0 [t XXX [ 1,719,574
147 TOAIS....ere s | e 25,402,699 |........... 142,166,162 |........... 256,598,253 |....covvvnee 88,693,680 |.............61,049,205 | .....ocoocvvvvrviirenncn0 [ 100 573,909,999 | 3301 [10000639,993,089 | 330 [ XXX [ 573,909,999
14.8 Ling 14.7.35@ % Of COl. 7..euenioiiiieieeseieereieetseseieesninnis | evteseseeessesssseeeaa 44 .. 248 | .. L4471 ..156.5 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvvrninne | conrremrernnnninnenas 1.5 | o 8.2 | oo 14.8 | o 510 i35 0.0 | 33 [ XXX [ e XXX [ e XK e [ e XXX i [ e 33.1
(@) Includes $.....208,942,647 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....17,233,753 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....54,745,324; NAIC 2§.....54,001; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S....... 0; NAICGS.......... 0.



annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtiONS..........cverirriiriirerieininerrensriseeneennineneeeneneseenenes | vereensene 1,867,622 | o [ v 53,071,153 |.....cc..... 13,439,461 |.......... 62,070,552 | ...ocooce. XXXovvirvren [ e 176,448,787 | i 102 | 203,844,212 | o105 | 176,448,787

1.02 Residential Mortgage-Backed Securities.. . v | e | RN rrreeeee XXX e [ v 0 | 0.0 | | 0.0 [
1.03 Commercial Mortgage-Backed Securities..... I | ST e e XXX e 0 | iiiend0.0 |
1.04 Other Loan-Backed and Structured Securities.. v | e | s RN e XK X e |0 | 0.0 | | i 0.0 |

1,05 TOMAIS. oo [ BT 867622 | ol | 53071163 [ 13,439,461 |...... 62,070,552 203844212 . AT6.448.787

. All Other Governments
2.01 ISSUEr OblIgations........c..cvurerirerieiiiireireissiee e
2.02 Residential Mortgage-Backed Securities.. . | e |
2.03 Commercial Mortgage-Backed Securities..... B | e XXX | 0.0 e
2.04 Other Loan-Backed and Structured Securities..

.............. 1,157,075 |..............3,274,299 cerereennn 1,198,148 e 1,514,625

o A514625

2.05 TOtalS. ..o | 0| 0 i 2,973,113 | 1,157,075 3,274,299 | L XXX [ 74040487 | 04 | 7,198,148

. U.S. States, Territories and Possessions, Guaranteed
3.01 IsSUEr OblIGAtioNS.........couveieeicririeeiiee e
3.02 Residential Mortgage-Backed SECUNIES...........cceveveirereriiisieiciriinnns
3.03 Commercial Mortgage-Backed Securities.....
3.04 Other Loan-Backed and Structured Securities..

.............. 4,200,303 e 224859 | L

.............. 4,224,459

3.05 TOAIS....... ittt

80IS

U.S. Political Subdivisions of States, Territories an
Possessions, Guaranteed
4,01 1SSUET OBlIGAtIONS. ......vvveirvrieiscieiei ettt
4.02 Residential Mortgage-Backed Securities.
4,03 Commercial Mortgage-Backed Securities.....
4,04 Other Loan-Backed and Structured Securities..

4,05 TOMAIS. ...cuiveiisieiiittieisie s

U.S. Special Revenue
Non-Guaranteed
5.01 ISSUEI ODIGAtIONS.........c.cveeeevciceeieieece et ssiens | ereveesesssaenens 62,098 |.............. 4,761,576 |.............. 8,543,412 | ............ 97,473,892 |............18,394,139 | ... XXXovovereens [ e 129,235,116 | ..cvovveeereciernns 75 | 129,584,696 | .....cccveverinnnns 6.7 | 129,235,116 | ..oecveererererere.
5.02 Residential Mortgage-Backed SECUNIES..........ccoverevierieieriieiennienes | cererenriins 4,466,896 |............ 24,631,631 | ............ 14,017,022 | ............ 13,059,277 | ..o 1,197,398 | vt e XXX s | e 57,372,224 | ..o 33 | 84,916,576 | ...covvvrrriririnns 44 |, 57,372,224 | ..o,
5.03 Commercial Mortgage-Backed SECUMLIES...........ccovirvreiieriiieeiieen | cereirireieiesseee e 1,990,540 | ...1,990,540 .2,006,279 . .
5.04 Other Loan-Backed and Structured SECUILIES............ccvverereiiiiiens | ceererieeeeeeeseeienas ...1,623,169 |.. ....1,814,270 1,802,537 | i 05 | 3,859,268
5.05 Totals...... 4,528,994 |... .33,006,916 |.. ..24,374,704 196,400,417 ..220,366,819
. Industrial and Miscellaneous (unaffiliated)
6.01 I1SSUEE OBlIGAtIONS.........cvevvcveieieieciie ettt | enaeneeias 34,261,324 | .......... 249,600,976 |.......... 354,475,983 | .........104,440,734 | .........378,227,142 | c....... XXXocorveieres | v 1,121,006,159 | ..coovverrrerene T 1,201,788,314
6.02 Residential Mortgage-Backed Securities...........ccovvvrvieniniinncineinins [ eovreennnnn6,635,640 | ..o 15,050,973 |...ovvnne 11,162,320 |..ooe0ernn9,512,699 | i 1,614,092 | oo XXX [ i 43,975,723 | oo 2.5 | 49,947,589
6.03 Commercial Mortgage-Backed Securities.............oceuerevreerveiesiceienns | eeeennnnn 3,812,404 | oo 28,454,383 | ............ 97,529,304 |.............. 7,262,012 | ocveerereeeerereeens | e XXX e | v 137,058,102 | ..ocvovveverecereeen 7.9 [, 195,085,855
6.04 Other Loan-Backed and Structured Securities.. R 19,827,778 | .. ...1,352128 | ..... .. 13,181,607 |.............. 3742878 | .......... ISR R 44,965,795 . ...58,508,879
6.05 TOtAlS.......cooveririieiisiieicsseseesse e ssssssensessssessenssssnsesssssssenens | eneereenen 89,070,773 | i, 312,934,109 |.......... 470,519,734 |.......... 134,397,052 |.......... 383,584,112 | ..o XXX i | 1,347,005,779 | ..cooevvereveen T1T |, 1,505,330,637

. Hybrid Securities
7.01 ISSUET ODIIGAtIONS.......cveiicieiicieieiiieieiteie sttt senss | stsesesssssesessssesssssseses | sesetessssssessssssesesssnses | sesssessssesessssssesesssseses | sesesessssssesessssessssnseses | sesesessssesns 1,000,000 | .coooeee. XXX | e 1,000,000
7.02 Residential Mortgage-Backed Securities.. R .

7.03 Commercial Mortgage-Backed Securities.

7.04 Other Loan-Backed and Structured Securities. 0 s
7.05 Totals A
. Parent, Subsidiaries and Affiliates
8.01 Issuer OblIgations.........ccouivevriireiriieicieiee e
8.02 Residential Mortgage-Backed SECUNtIES. .........coverevrierieiieirieiereinns
8.03 Commercial Mortgage-Backed Securities ol | o e XXX | .0,
8.04 Other Loan-Backed and Structured Securities. 0 I TR
8.05 Affiliated Bank LOaNns - ISSUED..........cccouiveuriirriniieiniseeesiessse e O |

8.06 Affiliated Bank Loans - Acquired..

B.07 TOAIS. ..ttt




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO........cccccovvvvvcnvvncnns [ v XXX

9.02 Bond Mutual Funds Identified by the SVO...

9.03
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEA...........ccviurrireeireinieininieirseiseineeins
10.02 Unaffiliated Bank Loans - Acquired..

10.03 TOtAIS......coviecriiiicieiii et

1. Total Bonds Current Year

60IS

11.01 ISSUET OBlIGAtIONS........ovvriereeireicieieicee s 254,900,963 | .......... 421,024,031 | .......... 218,236,840 | .........462,966,131 | ....... XXX.coovoviens | crinen 1,439,319,008 A e XXX e e XXX | i 962,924,227 | .......... 476,394,781
11.02 Residential Mortgage-Backed Securities.. ..11,102,536 |............ 39,682,604 |........... 25,179,342 ..22,571,976 |.... . ....101,347,947 .5, XXX reereen XXX o e 92,200,910 |.. ....9,147,037
11.03 Commercial Mortgage-Backed Securities...........ocovvvvvrenevrrcnnrenns [ 3,812,404 | oo, 30,444,922 |.. 97,529,304 |.............. 7,262,012 | .... 139,048,642 ..8. XXX... rereeen XXX [O [— 89,300,445 |.. ..49,748,197
11.04 Other Loan-Backed and Structured Securities...........c.ccoceveeveeeecececen [eeveiiienennnnn861,405 | o 21,450,947 |.. ...17,546,705 |.... ..52,768,332 14,148,346 | .. ..38,619,986
11.05 SVO Identified Funds...........ccocvvvvrerrrnes . reeree XXX
11.06 Affiliated Bank LOANS..........cccereieirieieinnisiieiesneneiesnssssessssssensessnses | svessensesssensensennnens0 | vovvesnsnenssseennd
11.07
11.08
11.09 Line 11.08 asa % of Col. 7......

12 Total Bonds Prior Year
12.01 ISSUET OblIGAtioNS.........cveveiicecieicieieiieie e | creresesnns 97,186,183 | .......... 275,754,773 | .......... 516,056,107 |.......... 211,163,452 | .......... 446,455,158 | ......... XXX oovoievies | e XK e XXX | e 1,546,615,673 | .ooevvvcrerne T 1,032,718,914 |......... 513,896,759
12.02 Residential Mortgage-Backed Securities.. . 35,115,062 ..39,479,099 |.... 5,977,436 134,864,165 | ...ccoovvvvieeennn8.9 | 125,227,981 |.. ....9,636,184
12.03 Commercial Mortgage-Backed Securities 587,512 | ..o 14,843,923 | .......... 166,088,204 |........... 10,572,494 | ....cocoevvvvvevveeennn | e XX s e e XXX [ e e XXX | i 197,092,133 | o102 |, 132,272,144 | ............ 64,819,990
12.04 Other Loan-Backed and Structured SeCUrties...........cccceeeeeeeeeeens | evviriiiiens 4,331,781 | ............ 21,180,952 |............23,913,870 |..............8,857,487 | .............4,084,056 | ........ XXX.oooveivves | eoreeeiee XXX e e XK | i 62,368,146 V20 I 10,727,990 |............ 51,640,156
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes XK reeee XXX . . . . e ————— .

12.06 Affiliated Bank Loans...
12.07 Unaffiliated Bank Loans...

12.08 Totals........ccouerrerivrienne . 25,344,694: . . . R . XXX.... ,300,947,02.55
12.09 Line 12.08 as a % of Col. 9 B s . . . . . . 67.0

13. Total Publicly Traded Bonds
13.01 ISSUET OBlIGAtIONS...........cvvveivivircicieiieieice et | erieseeians 61,655,102 |.......... 137,518,954 | ..........204,188,092 | ..........152,698,891 |.......... 406,863,187 | .......... ). 0 S PO 962,924,226
13.02 Residential Mortgage-Backed Securities.. 10,834,508 | ........... 39,014,486 | .. R 1,608,108 | .......... . ..92,200,910
13.03 Commercial Mortgage-Backed Securities..... e ———— 19,885,925 |.. ..69,355, \ e ————— . ..89,300,445
13.04 Other Loan-Backed and Structured Securities.. ..14,148,346
13.05 SVO Identified Funds...........cccevrvrrrrninnes XXX
13.06 Affiliated Bank Loans...
13.07 Unaffiliated Bank LOANS.............ccoveviirieeiiiiieieicieesee e | vt sesienans

13,08 TOtAIS......cvvreerieieicieie st snsens | seniensennas 72,564,693
13.09 Line 13.08 @5 @ % Of COL 7....cvviveieirieicieieeseee et | eieisseieeessssesnnns 6.3
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds

14.01 ISSUET OBlIGAtIONS.......vuvveveiericieeiriiseeeisse et esssensees | ernennseene 20,535,942 | ..........117,382,009 | .......... 216,835,937 |.....o..... 65,537,948 | ............ 56,102,944 | .......... ). 0.9 G PSR 476,394,780 | ..cocovvvvierennn27.5 [, 513,896,759 | .ovvvvviviereenni26.5 |t XXX | e 476,394,780
14.02 Residential Mortgage-Backed Securities.. . 4,236,702 | .o 2,770,808 |.... .. reeeeen XXX ...9,147,037 IR 9,636,184 . ....9,147,037
14.03 Commercial Mortgage-Backed Securities 394 1............10,558,997 | ............ 28,173,489 | ..oveeeeee 1,203,317 | oo | e XXX eoviveveens [ errrerenns 49,748,197 | v 2.9 |, 64,819,990 B XXX | e 49,748,197
14.04 Other Loan-Backed and Structured Securities............cccoueeveveveveenies [evieieiiinen. 786,334 |...........13,557,040 |.............. 7,352,128 |............13,181,606 |..............3,742,878 | .......... XXX oo | e 38,619,986 | ..coovreriiiienn .2 [ 51,640,156 T e XX s [ i 38,619,986
14.05 SVO Identified Funds..........ccccevevvrvrernnnes . .

14.06 Affiliated Bank Loans...

14.07 Unaffiliated Bank LOANS...........cccceveriieieicieieiisis s | cveninsiesssseesesisesenens

14,08 TOtAIS......cvevriviieieiceie ettt nsens | sensessenas 25,402,698

14.09 Line 14.08 as a % of Col. 7..
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

......... 4.4 .10.6




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemMDEr 31 Of PrIOT YEAN...........ccviiurieririiiircrieiniireieiesssiee et esieninns | eseesseesiess e 49,308,940 | ..o 49,308,940 | ..vvrieeeieieieie et | sttt sttt entes | sestet sttt en

2. Cost of short-term investments acquired

....1567,041,585

3. ACCIUAL OF QISCOUNL........vvuitiiiictcice sttt bbb bbb s st s s st s s b ebessssesenas | sbsetesssssesessnsesessssesebssebes s e s b ssnsenes 89,738 | oo 89,738 | .ttt snens | sheset et et s st aebesns | ebeseaeteses e a et e bbb s s a et b et et s et s nnrene
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cveirevirrireiriiiieieissiese sttt bes s ssssessessens | sbestessessssssessessssessessssestessessn s ssssessessesans 0 | ettt | ehetee e E ettt h ettt b e Rkt h kst et erebes | £1ebebebaeEe bt h b b e Rt b b e bt e b e bbbt nenebe | HEehebeb e h et b bttt bbbt nan
5. Total gain (10SS) ON AISPOSAS..........cceuurirreriiierieiineieirie st | orebiesiss bbb bbb BAA14 | o BA,A14 | e | ettt ntes | Seeeeer et ettt en
6. Deduct consideration reCeived 0N GISPOSAIS...........c.criiiiuriiieiriieieteie et bssnn | ensesessents e b b es ettt n et enes 172,229,353 | ..o LA 1 N OO OO TR
7. Deduct amortization Of PIEMIUM..........ccciiiueieiiesicee st sb st sese s st bessnsesenes | sosesessssssesessesesessasssebessese s s sesesessnsenas 88,430 | oo Fo IO O DO NPT
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn L0 OO OO OO OO ST OSSP PP TR
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st 0 ettt | eer ettt

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

11. Deduct total nonadmitted amounts
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards
Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHOM YEAI)........c.verururrirrerresrissseseeesessessssssessessssssessessessssssssssssessssssssessessssssessesssssssssessasssssenssnssess

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne (64,240,100)
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn. 58,910,461

68,004,019

(5,329,639)

Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

180,939,961
(22,292,991)

158,646,970

SSAP NO. 108 AGJUSIMENLS. ... cvueritieeereiieeeeetse et eeee e ss e s ees st s et ees s ssees et e 8 eS8 e E s e 84284 E s R 842 RS E 8o £ 842 E R A AR £ bR b2 bR e bbb n bbb s s bbbt
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22..........oueiiueieicieeeiee ettt s s ettt s et s st en st a st en ettt enen
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.......... ettt ettt b st s bbbt

Amortization:
7.1 Section 1, Column 19
7.2 Section 2, Column 21

36,462,605

84,409,337

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 Section 1, Column 20..
8.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 8.ttt r st (4,478,716)
9.2 SECHON 2, COIUMN 200........ceuiriuieieseeseiseee et es bbb

(4,478,716)

Book/Adjusted Carrying Value at end of current period (Lines 1+ 2+ 3+ 4 +5-6+7 + 8+ 9)..uiiiioiiieiieeeceee ettt s anee
DEAUCE NONAAMILEEA ASSELS........cvuiviicieiiie ittt bbb bbb s s 848 bbb s E bbb sk b bbbt b sttt

Statement value at end of current period (LN 10 MINUS LINE 11)......c.iueirririririnsiesiiesissiessesss sttt sss sttt sttt ss st ssensensnssessssns

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, prior YEar (LINE B PHOT YEAI)........c.vuuviererurrireisrrereeisessessssssessesssssse st ssssssessesssssssssessessessssssessessassssssessasssssnssessessssnnes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccocuviueievcnisiciesieeseese s

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............cccoeuvveerevrererereereseesinens
3.12 Section 1, ColuMN 15, PriOr YEAI.........cvereveieierereie e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS............cccoeueverevrerererieiesereinnens
3.14 Section 1, ColUMN 18, PriOr YEAI..........ccevevererererese e sesasseesenias 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccccevcvvcvererecrnnnnns
3.22 Section 1, Column 17, PriOr YEAI..........ccevieeriieieeiseere s 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........ccccocevrevinienne )
3.24 Section 1, Column 19, prior year plus

3.25 SSAP No. 108 AdjUSIMENtS........coorvvricirecnsies s 0 0

SUDLOAL (LINE 3.1 MINUS LINE 3.2)....eucuuieieieiieiseiieeese et cssse et ss st sse s e s s s s8££ 1828428582882 E AR s R n bbb s st

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........cccccvvvnn.

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)
4.22  Amount recognized (Section 2, Column 16)........c.coeveumrrrenrerreneenrernereennens

4.23 SSAP No. 108 AdJUSIMENS.......cooivireiiiierieiccee et s 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2)......cuuveeieierriseiseeiesessieisessssss s ssessss s st ssassssssessessessssssessessassssssessassesssssessessassssssessessasssessessassssssnssessessasssnssessssnssessessassnssnssessassanssns

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtONS IN PHIOE YEAI...........ccvuviveveicteee ettt bbbt b bbb es st s st s st s st enee
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PrOT YEAT...........c.cviuiviieieiecee ettt nens

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 -4.3-5.1=5.2) ..ottt seen
DEAUCE NONAAMIEA @SSELS........cvuiviiciiciie ittt s bbb a1k s s bbb s s b s bbb bbb bt s s s et

Statement value at end of current period (Line 6 minus Line 7)

Si11

168,895,902

168,895,902
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Sch.DB -Pt.C -Sn. 1
NONE

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

Si12, SI13



Annual Statement for the year 2020 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

1. Part A, SECHON 1, COUMN T4......o.oiiiiit bbb 168,895,902

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

3. TOtAI (LINE T PIUS LINE 2)....eviiveeicttie ettt sttt s st a a4t bbb s s b4 s b8 b bbb e s s bbbt b s bbb sttt 168,895,902

4. Part D, SECHON 1, COIUMN ......ooviriiuaiiserierisesis st R 264,307,436

5. PartD, SECHON 1, COIUMN B.......ovvieiiriiiicictseteie ettt bbbttt bbb s sttt et s sttt (95,411,534)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vueveieereicieis ettt ettt ettt s ba st sttt et es bt e b et b sttt s e bt s e see s st st st st 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ovurriiuerirriiiceiresise s ess st 171,212,151

8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st

9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 171,212,151

10, Part D, SECHON 1, COIUMN 8........ouviveiercieietcteee ettt bbbt bbb b e bt b bbb bbb e bt 265,909,304

11, Part D, SECHON 1, COIUMN 9.ttt et bttt bbb b bRttt et b ae bbb s st b a et s s st naebenas (94,697,153)

12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uiuereririieeeeeeeieeseetseeseeseese st saseesesseesssese s eessess s s sss et ess s ee 8 s s ee £ eEse 58 o284 s e 2 S48 bR E bbb e se st enteen 0
Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea 12,094,052

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

15, Part D, SECHON 1, COIUMN 1. ..oiirieiietiee ettt st bbb bbb sttt b s e s s ss s s st 12,094,052

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiuiiuiiiieiieieisiiesie ettt st se sttt s sttt s 8 88t s bbbt s bbbt 0

Si14



SLIS

annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

. Cost of cash equivalents acquired

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

. Book/adjusted carrying value, DEcembEr 31 Of PHOT YEAI.........c.ccirieieireieieieieie ettt

o ACCIUAL OF QISCOUNL.......oveieieieie ettt bbbttt bbb ss st

. Unrealized valuation iNCreaSe (AECTBASE)..........euiuiiieiriiieieieiisieie sttt bbbt enes

. Total gain (I0SS) ON QISPOSAS........cucviririiiecreiice sttt bbb bbbt b st bbbt es s b b ss et es s s b nsetenas

. Deduct consideration received 0N diSPOSAIS............cc..ccuiiiveieiieiiiieie ettt aee

. Deduct amortization Of PrEMIUM..........cciiiuiieces ettt bbb bbb b s e bens

. Total foreign exchange change in book/adjusted CarryiNg VAIUE............ccovueveviveieieieesie st

. Deduct current year's other-than-temporary impairment reCOgNIZEd...........c.oevevieeeriiccieecee s

.......................................................... 8,589,179

....114,501,963

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0 | ettt ettt ettt n s ea et s srerensnnenes | eretssssetesseresessssetesanseres s eaebensesesessesetessnsenessnseteranne | 4bessetesssesesasseteteseaes et et et et e eAe s s At et s et s s st etennaene
12. Statement value at end of current period (Line 10 MINUS LINE 11)......vivieiieiriciiiesesieiietee et ssessseseessbsssesesbssessessssns | eesessessssssssssssssssssssssssssesssssnsessessssassenas 20,612,431 | oo 20,612,431 | oo {01 O 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

EO01, E02, EO3
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13

Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

Mortgages in Good Standing - Farm Mortgages
000000000191743........cvvorveerrrrierrrieenns [ e MURRAY. MN........ 10/09/2007. | ......ooonvn. 3.79 86,2571 [ .oourveerieerrinenineniinenns | s 188) | ottt [ e | e | oo 988,181 |08/20/2020
000000000193162 .... |KERN CA........ 07/20/2009. | ....ovvvereen5.35 | oo 879,744 | ..o | eerrneenerseeneneen{10,709) oo | et | e | s 3,162,560 | 11/12/2018
000000000193414 v [CARROLL.....coooviiriciinns IL 08/07/2009. | . 47,915 | v | e (388) [ttt | e | s | s 2,048,899 | 10/19/2020
000000000193766 I SUTTER et 03/15/2010. | . 268,523 | ..ovvocriernceniennninerinenins | v sen(20899) | doiniiinn [ | s | s 4,047,470 |08/01/2020
000000000194183. KERN 10/12/2010. 11,384,791 cee8,131,810 | 07/29/2020
000000000194344 . | FRESNO. 03/22/2011. |. T OO PPN (¢ : J £ O BN O OO OO 5,959,640 | 10/02/2019
000000000194419 CASS....iiise st 04/01/2011. | ovvieveree5.25 | e 1,508,497 | i | errrennniineieenieeenne(5,.951) | ottt | s | s | e 3,423,237 | 06/05/2017
000000000194475 KERN 12/21/2010. | . ....32,955,124 | 10/09/2020
000000000194759 MONTEREY ...ttt ssseesessssisessseees 05/12/2011. |. 3,335,312 | 07/01/2017
000000000195388. STANISLAUS 03/08/2012. 5,389,695 | 12/13/2019
000000000195620 .... |FRESNO 08/30/2012. | . 3,563,301 | 05/20/2019
000000000195867 .... |FRESNO 04/08/2013. | ...vvvvrern5.00 | i 31,829 | e | e T i | e | e | e 792,985 |12/19/2019
000000000196114 .... [MONTGOMERY IL 1202712012, | oo B85 | e BT3BTA | e | e (328) | ot | e | et | e s 1,175,325 | 10/31/2017
000000000196242 . | STANISLAUS! (o7 W 06/27/2013. | ..o B0 | e 170,000 | s [ e | et | s ensenns | ettt | et enens 5,918,688 | 08/02/2017
000000000196591. KEARNEY NE 08/22/2013. ceenD,361,551 | 08/02/2018
000000000196606 .... | CHELAN 11/22/2013. | . BA5.526 | e | e (B5T0) [ | e | e | e 706,316 | 11/06/2020
000000000196995 . [LASALLE 09/01/2016. | . 2,349,693 | ...oiirieenrineienennens | e80T | et | e ssienes | et | e eninens 8,461,394 | 12/10/2020
000000000197147 09/01/2016. | . 2,298,920 | ...vvervrrerenrnnnrinsnrinnnni [ ervnsnnninennisnnneennens 1080 | ittt | e | e | s 8,281,365 | 12/31/2019
000000000197148 . |BUTLER Al 09/01/2016. | . 7,921,305 | 12/31/2019
000000000197149. BALDWIN Al 09/01/2016. 3,240,534 | 12/31/2019
000000000197150 .... | GEORGETOWN SC..... 09/01/2016. | . 8,101,335 | 12/31/2019
000000000197204 ... |SCOTT MS......... 12/19/2014. | . 826,009 | oo | e (T T95) | o | e | | s 1,351,000 | 10/23/2020
000000000197211 .... |BATES MO........ 11112/2014. | . 13,300,074 | oo | v (18,897) o | e | seeseesesi e | e 6,224,800 | 12/05/2019
000000000197235 .... | DESOTO. FLooiois 12/03/2014. | . a2 894,518 | e | e THOTA) L | e | e | s 8,121,209 | 09/23/2020
000000000197283 | ANTELOPE........tvimerierierierieris NE 12/05/2014. | ccooovveee b 50 | s TT8,149 | ovovcevencrnerverincinee | vevnerseennensssnnnenns (1,988 [ ot | reeiseeenisssnssessesinesies | sersessesssessessssisssssessenes | oesissesesinssens 2,271,220 | 06/13/2019
000000000197290 FORD IL 01/12/2015. | ..o 00 | e TTBAT | s | e (B85) | it | e | e | e 1,806,600 |06/28/2019
000000000197362 veee |ANTELOPE.......ccoorinrierieririneenne NE 1213072014, | oo hB0 | 847,289 | e | e 5,519) | ot | e | | e 2,936,192 | 08/06/2019
000000000197366 veie [NODAWAY ..ottt sssseen MO........ 02/03/12015. | cvovervrierenh 21 | i T10,862 | e | vvrersriseennnnnne(398) | ot | e | s | e 1,728,200 |12/28/2019
000000000197426 vere [OBRIEN. .o 0212412015, | ..vvervirernB3.90 | oiiiiiiiiieienrrnn 325,308 | oo [ st | ettt nsinns | seesesb st esienes | shieest ettt | aersesb st enens 1,079,520 |08/06/2019
000000000197431 . | DAKOTA . 02/10/2015. | oo 388 | e 825,084 [ oo | e (807) | oot [ e | e | e 2,254,500 |09/09/2019
000000000197445 JACKSON MN........ 02/12/2015. | ..vvoverrecn B | e B09,3TT | s [ e | e | seesess s nnsnns | sttt | sersess st nens 1,111,340 |08/08/2019
000000000197459 .... | GOODING [0 04/28/2015. | . 1,655,899 | e | rinendBB0 [ [ | | 3,250,420 |02/13/2020
000000000197473 .... |HAMILTON NE 03/05/2015. | . 895474 | oo | v | | e | e | e 4,013,930 |08/20/2020
000000000197475 ... |WHITE N 06/05/2015. | . ey 83T,078 | e | e (2,008) o | s | 8,091,870 |12/21/2020
000000000197503 . | VERMILION IL 02/2712015. | ..o 370 | s 1,043,396 [ ...vvueeericrierincernsninnnins | rneernnnissnensenneseenensB T | e [ s | s | s 3,324,330 | 08/20/2020
000000000197508 Ao 03/31/2015. | .oooovvrreen 05 | e 394,371 | i | cnrrnnnienneneeeenens(205) |t [ s | et | e 1,195,795 | 05/01/2020
000000000197555 WA........ 03/12/2015. |. crenn3,581,184 ....11,905,753 | 09/30/2019
000000000197572 INcooooee 04/08/2015. | .....cccooreeeh00 | oo 798,538 | ... | e | sresiness st | et | e | e 2,498,620 |08/20/2020
000000000197602 .... | COLUSA CA........ 071712015, | ..o 30 | e 2,055,376 | oo | e se(8,375) | ottt | v | s | e 6,164,505 | 06/25/2020
000000000197821 v [CUSTER s NE 08/25/2015. | covoovvvreeehidB | e TLA02,28T [ s | e s | et | et | e | s 3,490,590 | 07/24/12017
000000000198422 | ANTELOPE........ovvvrrierirerirnerieiis NE 06/29/2016. | ...oovvvreeeed 15 | e 1,362,087 | e | errneennninnnenenenne(2281) | o | e | | e 2,985,268 | 05/02/2016
000000000198473. CHAMPAIGN IL 08/29/2016. e 1,916,727 | 07/27/2016
000000000198517 . |MORRILL NE 08/22/2016. | ...cvovvrerrn 385 | oieiiiiinienernn 922486 | oo | e | e | s | sttt | e enens 1,849,708 |06/28/2016
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13

Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
000000000198552. JASPER 10/19/2016. ceeennD,095,328 | 07/26/2017
000000000198781 I HENDRY s 02/02/2017. | evvvriiraccnB B0 | i 1,220,383 | i [ et | e snisns | sessesiess e nnsenns | seiessiess sttt | aerseess st enens 3,100,000 | 09/25/2020
000000000198806 0212412017, | ..o 55 | e 1,320,839 | e | e8| i | s | | e 9,044,280 | 12/06/2016
000000000198813 01/18/2017. | oo 99 | e 1,255,535 [ oo | v 38 | e | e | e | e 3,487,200 | 12/12/2016
000000000199019 O7MTI2017. | o525 | e TAB0,883 | s [ e nienins | esssssssses s essensssssnne | sessesssssssessenssssessssssssienns | seieessess st enie| sersess st enens 3,083,253 | 06/05/2017
000000000199092. CUSTER... NE 09/21/2017. 899,528 2,239,110 | 07/24/2017
000000000199469 .... | DEFIANCE OH......... 04/26/2018. | . w2 151,089 | e | e T | e | et | et | s 4,540,400 |03/14/2018
000000000199886 ceceeneenn | JO DAVIESS IL 11/28/2018. | . 10906,210 | oo [ e | et | et | et | e 3,695,998 | 10/23/2018
000000000199906 cevvnennss |MACOUPIN. ... IL 12/10/2018. | . . 1860,000 | oo | s | oo | sessses et | s | e enens 1,590,580 |11/07/2018

0199999. Total - Mortgages in Good Standing - FAM IMOMGAGES. ...t skt eh bbb bbbt | enbisisnssissiins 78,515,448 0 0 236,414,273 XXX

Mortgages in Good Standing - Commercial Mortgages - All Other

000000000510064...........ccvrvemrereerrrennns [ e LONDON.....covirirrinrireniieeiesieenas 12/05/2013. | oo 846 | s A3T4.280 | oo | e | ettt nstens | et | et 135,040 | .covvoririinne 14,450,743 | 07/24/2020
000000000520099 .... |MEXICO CITY. ... | 06/05/2015. | . 530,212 [ oo | vnreesnnnssssennnnss(T5265) [ corrreineriisesiissrinssinnsens | s | s | e 1,189,659 | 06/30/2020
000000000520100 .... [MEXICO CITY, . 108/19/2015. | ..o 85 [ 3,058,042 | e | e (38,202) [ o | e | e | s 6,817,662 | 06/30/2020
000000000520102 I TIIUANA. e 05/27/2015. | ..o BT | e 3728491 | e | e (32,583) | e | e | i | e 8,849,082 | 09/02/2020
000000000701806. ATLANTA 10/06/2005. 3,708,556 | 04/01/2020
000000000701812 .... | TAMPA 09/30/2005. | . 829,903 |08/01/2017
000000000702181 .... |FREMONT.... 10/30/2009. | ....vvverrerc8.90 | o 2877730 | o | evvnnreisnneineneenee(45,562) [ vt | i | e | s 9,904,847 | 12/04/2019
000000000702182 .... | SAN MATEO 10/30/2009. | ...oovvverree8.90 | oo LL2TT,142 | e | everenerisniseneenee(20,908) | vt | e | | s 4,371,541 |01/01/2020
000000000702183 . | SAN MATEO 10/30/2009. | . 7,676,656 | 01/01/2020
000000000702184. SANTA CLARA 10/30/2009. 1,996,092 |01/01/2020
000000000702185 .... | SANTA CLARA 10/30/2009. | . 2,962,835 | 01/01/2020
000000000702186 .... | SAN JOSE ... | 10/30/2009. | . 373,506 |07/01/2020
000000000702187 .... | SAN JOSE . [10/30/20009. | . 30,772 369,971 |07/01/2020
000000000702204 weee |ASHBURN.......cooovivinriirinns 12/17/2009. | . 765,073 | oo | verierinrinnssnenennnB8 [ it | e | st | s 2,133,505 | 08/01/2020
000000000702218 wevvceneee |NEW YORK (MANHATTAN) NY........ 03/01/2010. | . . e 059,523 | oot [ s | eesveesiesiessesseessessisssnns | sriessiessses s sessinsss | siessiessiess s | arvenssessieessenies 3,004,143 | 10/01/2018
000000000702292.........ccvvemeverrerrermrriennns [ rererneens HOUSTON TXeoveres 12/09/2010. | covovvveeren b 97 | e 2,762,703 | ..oovervevrrnrinerrerreriinees | e (98,007) | covviieiiinisiiiciieiinnieniins | e | | e 6,339,922 | 06/30/2020
000000000702315 . | SAN DIEGO CA........ 12/15/2010. | covovvvveereeeh B0 | e 1,782,908 | oot [ e | eeriess st | aeesees st nnns | fhens sttt | aeesens st enens 6,466,581 | 08/01/2020
000000000702330 IL 0412912011, | cvvovrerienen B0 | v BTLT | s | e (T 0AT) | s | e | s | oo 1,157,829 |05/01/2019
000000000702331 IL 04/29/2011. |. 10900,973 | oo | s (24,729) [ ot | e | s | seesess e 2,038,267 | 05/01/2019
000000000702332 IL 04/29/2011. |. . 840,984 | i | errnrrienneeen(23,082) s | | | . 1,902,555 |05/01/2019
000000000702333 IL 0412912011, | ..evrerreen 510 | s 2,178,909 | oooververerrrninerrernrinneens | ernrerneninneennersnennns(B9804) | covvriiieiicieriieiineieniinns | ceineiernsenneenenns | e | e 4,929,336 |05/01/2019
000000000702334 IL 0412912011, | ovvvriereen 510 | o0 988,302 | e | e (28,577) | coriieciseiissiiesieeieessiens | seviesiissiessssssisssssssienes | s | sessesiesssnssenens 2,190,585 |05/01/2019
000000000702335 IL 0412912011, | oo 510 | s 789,140 | e | e (21,859) | i | v | s | e 1,785,267 |05/01/2019
000000000702336 IL 0412912011, | o510 | i 1,206,850 | oo | e (33,119) | o | e | s | e 2,729,798 |05/01/2019
000000000702390 CA........ 09/01/2011. |. 849 ....18,759,444 | 11/01/2019
000000000702516 IL 02/13/2013. | o375 | 298,550 | e | v 2812) [ | e | e | e 682,920 |05/01/2019
000000000702517 IL 02/13/2013. | v 375 | s 735,152 | e | evrnresnnisennennenense(5,940) | vt | e | s | e 1,681,628 |05/01/2019
000000000702518 <. |ELGIN... IL 02/13/2013. | o375 | e 739,927 [ s | vrrrrnreinenieenene(5,979) | i [ e | e | s 1,692,536 |05/01/2019
000000000702521 .... | SAN RAMON 04/29/2013. | . ....10,269,761 | 06/01/2020
000000000702522 .... | SAN RAMON 04/29/2013. | oo 21 | e 3,762,539 [ s | v (12,325) [ oo [ e | e | e 6,235,212 | 06/01/2020
000000000702535 .| BELLEVUE.......cccniernirircrines 01/21/2014. | . ....49,944 576 | 09/01/2018
000000000702549. NEW YORK (MANHATTAN) 09/10/2013. ....34,399,026 | 11/01/2020
000000000702557 . | RALEIGH 07/31/2013. | . 924,529 |07/01/2020
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SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
000000000702568. SAN MATEO 11/01/2013. ..(40,863) ....14,165,835 | 11/01/2015
000000000702588 .... |FT. LAUDERDALE 12/10/2013. | v 75 | e ,000,001 | oo [ e ettt ssesnssns | e ssenns | stessrest sttt | sersesseest s enens 7,750,437 | 11/30/2020
000000000702596 .... |LOS ANGELES. 01/31/2014. | . (120,458) | ... ....18,996,358 | 05/01/2020
000000000702597 .. | CHICAGO, 01/24/2014. |. (243,729) | ... ....49,148,882 |10/28/2020
000000000702606 . | DALLAS.... 0471112014, | oo 15 | e, 899,999 | s [ o | et | s nssenns | shieses st | et nees 5,799,604 | 12/01/2020
000000000702607. DALLAS.... 04/11/2014. e 1,604,146 | 12/14/2020
000000000702611 .... |HUNTERSVILLI 03/27/2014. | . OO YOO OO STOROTOR POOPOPTOPOTOPPTOROPOPTOTOPRN IVPTORRTOPRRRRROO 4,282,213 |04/01/2020
000000000702668 .... | SAN FRANCISCO. 12/18/2014. | . (19,790) [ 1o [ e | ereie e | e 8,785,762 | 08/01/2020
000000000702669 .... |[HOUSTON 12/16/2014. | . ceerie(B,524) [ oo | s | e | s 3,521,855 | 07/01/2020
000000000702675 . | ATLANTA 12/19/2014. | ..o 380 | e 3,120,549 | i | e (8, 100) [ i | e | s | s 4,125,127 |10/01/2020
000000000702680. SAN ANTONIO 04/06/2015. 6,273,526 | 11/02/2020
000000000702689 .... |IRVINE 03/13/2015. | o385 | covviiriiennrenn 2,150,000 [ oo | cervieesies i 3,868,298 | 12/22/2020
000000000702690 .... INEWPORT COAST. 03/13/2015. | ..o 18 | e TTD802 | et [ st niesins | resssssesssesesseesiessensssssns | sessessesssess s sesssnsenns | srieesiens st | aeriess st enens 7,572,564 | 11/01/2020
000000000702694 .... |EAST PALO ALTO 05/28/2015. | ..ccvovvrracce 10 | i, 921,841 | s | s ....12,195,453 | 08/01/2020
000000000702698 INEW YORK ...ttt sessesessssnsensenes 05/05/2015. | ...cvovvvrerne 373 | e 5,092,000 | oo [ e | et | s | ettt | et enens 9,128,720 | 06/30/2020
000000000702724. ORLANDO 06/30/2015. (33,702) ....45,241,357 |01/01/2021
000000000702727 vee | SEATTLE oo 08/06/2015. | ...ooovvrereec 10 | iviiiriieieenn 1,000,000 | oo [ i | e | st | s | e 1,799,856 | 06/30/2020
000000000702730 .... | WAILEA 08/12/2015. | ..vvverrrern 380 | ovircivriieiennrs884,000 | ivoiiiieiieiieeiciiinnineis [ it | ettt ninne | sessesb s nntenes | sttt et | sersent st enens 1,025,949 | 11/01/2020
000000000702732 .... INEW YORK 1111072015, | o387 | rciriiinerirerrneB00,000 | oo [ e | eeriessesi s | e | ettt | e enens 1,452,081 |08/01/2020
000000000702734 . | OVERLAND PARK... 10/01/2015. | oo B.97 | e 1,288,815 | o | eererieeeesnsinnennsD | e | e | st | seesees st enens 1,182,238 |06/01/2020
000000000702739. NEW YORK 09/24/2015. ...10,465,116 | 08/01/2020
000000000702752 .... | CHICAGO IL 10/08/2015. | ovvoveeerennB70 | 099,999 | oot [ et | ettt ensnne | seeseees ettt | fheebi ettt | seeseeb et enens 1,538,223 |01/01/2021
000000000702758 .... | GLENDALE 01/06/2016. | .....ovvrereecd05 | iviriiiiereennn 1,000,000 | oo [ i | e | st | s | e 1,278,936 |06/01/2020
000000000702762 .... [MOUNT LAUREL 1111072015, | covviveeren3.81 | e 1,000,000 | oot | erreeseeisssiessesissees st | estieess s ess st ensnne | sessees ettt | fhees ettt | seeseebenst et enens 1,563,233 | 05/01/2020
000000000702769 <o | WILMINGTON 1211072015, | covvvveeren3.96 | e 00,000 [ oo [ e 702,001 |06/01/2020
000000000702771 . |NASHVILLE 12/23/2015. | covovveeeeen 375 | e 100,000 [ oo [ e 145,391 |11/01/2020
000000000702775 RALEIGH 12/30/2015. | oo 389 | e 100,000 | oo [ s | e | et | it | et 170,039 | 06/01/2020
000000000702795 .... |FORT WORTH.... 02/25/2018. | ...cvovvvrerenid 08 | oo 1,000,000 | oo [ et | et | sessessess s nssenns | shieesiess et et | aersess st enens 1,683,784 | 06/30/2020
000000000702806 .... |DENVER 05/06/2016. | ...oovvvrrerri3:85 | covverrrirrenrrrse 3,000,000 [ covooivivniiiniireniieniiinnns | cevriseesiesss s | e | e nnss | e | e 5,202,011 | 05/01/2020
000000000702817 .... | VARIOUS. 05/2412016. | ...coovvvereenn 375 | e 1,000,000 | oo [ it | st nninns | sessesi sttt nnsenes | shieest ettt | aeesess st eeens 1,691,188 | 12/21/2020
000000000702825 wevvernenne | EL SEGUNDO 07/27/2016. |. (5,312) [ covvereererernnsiienssssrisnenes. | eevvssssssesssssssssssssssssssnes | oeesssessssssssnsssessssnssss | e 3,792,482 | 04/06/2020
000000000702835..........ccovmeverrereerrenrens | eeereens NEW YORK ..ot sssssssssesssesessenas 08/08/2016. AT | e | v ....10,706,639 | 04/01/2020
000000000702861 v [NEW YORK ..o 10/06/2016. | ...cvovviereren3.05 | v 3,900,000 | oo [ e | s | s | e | e 7,281,553 |06/01/2020
000000000702967 .... [MOUNT LAUREL 0712017, | o33 | iiiineireeenndB,866,867 [ oo [ e ....10,632,643 | 04/01/2020
000000000702974 .... |FORT LAUDERDALE | 10/25/2017. | oo AT | e BUBBB,867 | oo [ et ssiinnnns | cesiessss st | et | s | s 9,348,546 | 07/01/2020
000000000702975 ceveerneee | MIAMI FLooiiii 1110212017, | oo lOT | iiineireeenndB,857, 18T [ i [ e ....11,163,206 |03/01/2020
000000000703010......cccurvvmverrerierriiennns [ s BOULDER CO......... 03/01/2018. | cvvovevrerenri3.96 | v 13,480,345 [ oo | e | e | s ....22,040,846 |07/01/2020
000000000703163........cccverrereermrrnerinens weevneeenn | RALEIGH NC.....cee 0471712019, | .ovvoevreenB00 [ oo QA TT2 | s | e | reesessssss s ssssessies | oeesieessess s sss s eniens | ceseei st | st 140,042 |07/01/2020
Summary Line Adjustment eeiirinnns | ettt ettt ens | enssensensnns | denssensinssniens | soressennssnsinies | nnsessrensensssnsensens | oo 1) [, [
0599999. Total - Mortgages in Good Standing - Commercial MOrGAgES = All ONT......... ettt sies feeseessesesaesse et eeseeseeseE st eesee et ens e ee et eesen e st enten e st enasnnes (1,296,176) | ..ovvvevee L0 s sssyor | [ [FSTORRR 135,040 | ..o 530,234,613 XXX
Mortgages in Good Standing - Mezzanine Loans
000000000702475......cccrvverimerressrrsnrinns | ........... ‘NEWYORK(MANHATTAN\ 07/19/2012. 8,000,000 [ .o | s ....14,498,007 |03/01/2020
0699999. Total - Mortgages in Good Standing - Mezzaning LOANS..........cuieririiieniissisissesss s snsses .8,000,000 0 0 0 ....14,498,007 XXX
0899999. Total - Mortgages in Good StaNdING........cc.uiweuirmirsireirirsrisssisirs s ssssssneseneenes .331,658,419 (1,570,880) 0 [ im0 | i 135,040 | .o 781,146,893 XXX
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
3399999, TOAIS..........veeeeeeeeeceeiceeeceieceiis e es | eeee e | e 331,658,419 0 (1,570,880) | ..coooorecec LU OO | I SO 135,040 | oo 781,146,893 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages $. .0 unpaid taxes $..........0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

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

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

Mortgages in Good Standing - Commercial Mortgages - All Other

000000000702974..................... | FORT LAUDERDALE FL 1072512017 oo | e 411 138,290 9,348,546
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. e 138,290 9,348,546
0899999. Total - Mortgages iN GO0 SEANAING.......ccve  wureriiireiieiieieii et 138,290 9,348,546
3399999, TOAIS........ouoriuuririieiciicies i niis o 138,290 9,348,546
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Annual Statement for the year 2020 of the

Brighthouse Life Insurance Company of NY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
000000000193172................ CIMARRON.......ooriimiirireiinriseiie e (0] [ IRV 05/29/2009. | 06/30/2020. (181,440) 5,601,111 | ....... 5,601,111 | oo 0
000000000197446................ WATONWAN MN.... [ o 02/05/2015. | 03/31/2020. | ... 107 1,379,473 | oo, 1,379,473 [ oo 0
000000000197595 . |BUTLER OH.... | oo 09/25/2015. | 07/31/2020. | ... 2,277 862,744 | ...... 862,744 | ..o 0
000000000198086............... MACOUPIN Ml e 07/20/2016. | 07/31/2020. | ... (40,662) 1,250,702 | ..ocvovrennes 1,250,702 [ ..ocvoreercererierienniens 0
000000000198804 . |PHELPS NE..... [ o 03/15/2017. | 03/31/2020. | ... 770 2,614,688 2,614,688 | ...coooovriiriiineinin 0
000000000200089 . | CARROLL Lo [ 03/11/2019. | 09/30/2020. | ... 0 493,480 | .oovvvrierirns 493,480 0
000000000701749. ... |ALTAMONTE SPRINGS FL..... 05/06/2005. | 03/31/2020. (9,323) 580,956 580,956 0
000000000702215 ... | BRANDON | Pl [ 02/23/2010. | 11/30/2020. | ... 0 500,183 | ...... 500,183 0
000000000702216 [ SKOKIE. ... Lo [ 02/23/2010. | 11/30/2020. | ... (VL SUOURUURPIORURPUPO IVUOTPURRPURPORRPRURROOR: 1 £ N INUOPPUOTPUOPRRRTORRPOOR: 1 £< Nl VOO 0
000000000702220............... VARIOUS......... ZZ.o. | v 03/09/2010. | 03/09/2020. | ... (87,919) 113,635,000 | ...c..c0..ee. 13,635,000 [ .oovorovereernriiiiirins 0
000000000702260................ LOS ANGELES CA oo e 07/06/2010. | 03/31/2020. | ... 0 1,918,696 0
000000000702278 . | WALTHAM MA.. 10/01/2010. | 08/31/2020. 0 1,679,005 0
000000000702520 . | KNOXVILLE TN | 05/14/2013. | 10/31/2020. | ... (90,038) 3,305,782 0
000000000702899 . |LOS ANGELES CA oo v 01/31/2017. [ 03/31/2020. | ...........c... 1,000,000 0 . 1,000,000 | ...cooe0eeerc 1,000,000 [ oo 0
0199999. Total - Mortgages Closed by Repayment..........cc.coovieinninssiiniinnnes 35,228,422 | ..ovvivviiiniinrinnennn | (406,228) 0 (406,228) 0] s 34,822,193 0 0 0
Mortgages With Partial Repayments
Farm Mortgages... Variou: VAR.. 0 5,161,895 5,161,895 0
Commercial Mort........cccoo..c. Various VAR.. |........ 0 2,570,461 2,570,461 0
0299999. Total - Mortgages With Partial REPAYMENES............ciieiriirieieieiieie ettt sttt nsen e sesnssnsensensssnses | sresssssnsansesssssssessesad 0 0 0 0 0 0. 7,732,356 0 0 0
0599999. Total Mortgages..............cccccevrvenee 35,228,422 | coovvrieriirirniind (V) [ (406,228) 0 (406,228) (V)] [ 42,554,549 0 0 0
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
64952G AT 5 [NEW YORKLIFE SUD......oooirviiirieneiieceiieciieniiins | e New York........c.coueee. NY...... JEFFRIES & CO. INC 09/14/2020 ......ccvve | cevins 3,473,640 | .......... 3,561,813 | ......... 3,470,731 | s | eereeeennn2,909) | s e [ | s 18,438 | .o [ e
878091 BD 8 | TEACHERS INS & ANN ASSOC OF AM .. | New York e [NY. CANTOR FITZGERALD & CO. 09/29/2014| ....ccovvve | e 6,100,905 | ........... 7,911,841 6,078,529 289,100
878091 BF 3 | TEACHERS INS & ANN ASSOC OF AM . | New York CINY.. WELLS FARGO SECURITIES.........ccocoomiivnnni | covvsriiisnii 06/24/2019] ...cccovee | covennnns 1,509,872 | ........... 1,747,679 | ........ 1,506,343 | ..o | e 2,384) [ i | | | i 59,780 | ..ooooviieniiiniinns [
2799999. Total - SUrPIUS DEDENUIES = UNGMIIBEG. ...tttk 44 LR LR f R LR EE LR kbbbt | nnnicia 11,084,417 | ......... 13,221,333 | ....... 11,055,603 0 367,318 0 XXX
4899999, SUDLOAI = UNGFIEA. ........ooveooveeessesisss sttt es st es s ebiseeesssee e s e bbb bbbttt snnies | enrsis 11,084,417 | ......... 13,221,333 | ....... 11,055,603 0 367,318 0 XXX
5099999, TOAIS.........oveereeeesaeieseieeeees sk HLesEER LRSS | eereiis 11,084,417 | ......... 13,221,333 | ....... 11,055,603 0 367,318 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C s 0 D s 0 1B i 0 1F 0 16 s 0
2A ) 0 2B 0 20 0
BA 0 3B 0 3C 0
AN s 0 4B 0 AC s 0
BA 0 5B 0 5C 0
B 0
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition jAmount of Encumbrances| Ownership
Surplus Debentures - Unaffiliated

64952G AT 5 [NEW YORK LIFE Sub. New York NY.oo JEFFRIES & CO. INC 09/14/2020. | ...vevvvvvers [ s 3,473,640
2799999. Total - Surplus Debentures - Unaffiliated..........ooovoinisec s 3,473,640 0 0 XXX
4899999. Subtotal - UNaffiliBtEA. .......ec.evsuiiresiiiieisissit et 3,473,640 0 0 XXX
5099999, TOAIS..........vveeeeeereeeeee e ete | Lekeseeee LR eees | HeeeieLe oLt | ereieeies 3,473,640 0 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

NONE




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912803 DM 2 |UNITED STATES TREASURY P/O STRIP..........ccoovvvrunnnenas @.or | [ TA i | s 8,020,711 |....76.188 | ...........20,037,313 | ............ 26,300,000 | ........... 12,103,894 | ..o | s 475,293 | ... | e [ e | e 4.046 09/22/2010. | 05/15/2040.
912803 EA 7 |UNITED STATES TREASURY TREASURY STRIP (P....cccccovvvverinriniiiinniane @ [ o [ [TA i | 021,341,163 | 71.047 | ............ 48,525,016 | ........... 68,300,000 28,474,081 | ...coovvervcieiiei [ v 1,104,019 [ s e [ [ 3.994 09/24/2013. | 02/15/2043.
912810 PT 9 |UNITED STATES TREASURY GOVT BND ...152.359 400,000 390,810 [ oo | cvrivereereni388 | s v | 780 [ 4.959 05/21/2007. | 02/15/2037.
912810 PX 0 |UNITED STATES TREASURY GOVT BND ...150.938 750,000 44757 | oo | eererereend(8,753) [ i | e | 0004500 | 2.628 12/23/2008. | 05/15/2038.
912810 RD 2 |UNITED STATES TREASURY GOVT BND . . | . ...143.922 39,805 | oo | e (14B) [ o e | 2003750 | 2.923 07/24/2015. | 11/15/2043.
912810 RM 2 |UNITED STATES TREASURY GOVT BND.......ccoocommrviirrieniimereinnneinnnees [ v . e |TA L - ...129.781 8,426,199 | ...cocovvviriinicnnns [ eeeeeeenn(18,340) [ o [ e | 202.3.000 2.555 |MN...... | cccooeue 30,381 11/01/2016. | 05/15/2045.
912810 RN 0 |UNITED STATES TREASURY GOVT BND ..127.234 25,130,465 | ...oovvvrrerrerncens [ e (3,616) [ s v [0 2.875 | 2.845 |FA.......| oo 271,484 10/27/2015. | 08/15/2045.
912828  3F 5 |UNITED STATES TREASURY SENIOR GOVT BND 48,747,951 |..111.031 | ............54,960,469 | ............49,500,000 | ........... 48,958,818 | ......ccovvvvvrvcnnins | e 1025 | i e 002,250 [ 2.424 .144,603 12/28/2017. | 11/15/2027.
912828 U2 4 |UNITED STATES TREASURY SENIOR GOVT BND ...4,058,096 |...108.813 | . 4,112,334 | | e 13,767 | i e [20.2.000 | 2.383 [MN......| oo 10,906 11/30/2016. | 11/15/2026.
0199999. U.S. Government - Issuer Obligation: I 117,278,792 XXX [ 171,816,297 | .........182,285,000 | ......... 128,581,163 XXX | XXX | e 469,103 | ..... 2,204,563 XXX XXX
0599999. Total - U.S. Government N 117,278,792 XXX | s 171,816,297 | .........182,285,000 | ......... 128,581,163 | ..o | i 1,634,214 XXX | XXX | e 469,103 | ..... 2,204,563 XXX XXX
All Other Governments - Issuer Obligations
085209 AD 6 |BERMUDA GOVERNMENT OF BERMUDA (GOVERNMEN L1733 180,000 174,155 635 [ .o e [0 3717 [ 4.332 | Jd....... 03/27/2020. | 01/25/2027.
279158 AJ 8 |ECOPETROL SA SENIOR CORP BND . . .120.875 | 1,208,750 | e 1,000,000 993,971 108 |.. 5875 | 5.922 [MN...... 05/20/2014. | 05/28/2045.
29135L  AH 3 | ABU DHABI (EMIRATE OF) SENIOR CORP BND 1........ccccovvviiriiiiriiinns . . ,533, L 112.996 | 1,525,449 | 1,350,000 1,527,129 (6,808) .. 3125 | 1.599 |AO...... 08/11/2020. | 04/16/2030.
40053X AA 7 |EMPRESA DE ENERGIA DE BOGOTA S SENIOR CO... ...118.000 600,000 594,446 290 |.. 4875 | 5.000 |MN...... 05/12/2020. | 05/15/2030.
465077 AL 9 |ISRAEL ELECTRIC CORP LTD SECUREDCORPBND ..115.920 250,000 270,655 (2,371)] .. 8250 . 3.028 |FA....... 11/22/2019. | 08/14/2028.
59284M  AA 2 |MEXICO CITY AIRPORT TRUST SECUREDCORPBND... . . ...106.212 150,000 159,703 47n].. 8250 . 2.981 |AO...... 12/17/2020. | 10/31/2026.
59284M AD 6 |MEXICO CITY AIRPORT TRUST SECURED CORP B.........cccoveurerrmrrrrirnnnne i ...104.498 219,000 175,025 ...5.500 |...... 7.207 |U....... 11/07/2018. | 07/31/2047.
716743 AP 4 | PETRONAS CAPITAL LTD. SENIOR CORP BND 14. ..114.875 250,000 247,026 03500 ... 3.652 |AO...... 04/14/2020. | 04/21/2030.
716743 AR 0 |PETRONAS CAPITAL LTD. SENIOR CORP BND 14. ..133.995 | 1,339,947 | e 1,000,000 1,000,000 w8550 | 4550 |AO...... 04/14/2020. | 04/21/2050.
80413T AL 3 |SAUDI ARABIA SENIOR CORP BND 144A MTM ..136.126 | .............1,361,260 | .............. 1,000,000 1,105,303 05250 | 4.590 [JJ....... 04/09/2019. | 01/16/2050.
80414L  2E 4 | SAUDI ARABIAN OIL CO SENIOR CORP BND 144.. . ..118.973 500,000 499,684 e | eeen4250 ... 4.255 |AO...... 04/09/2019. | 04/16/2039.
91087B  AM 2 |MEXICO UNITED MEXICAN STATES G SENIOR CO........cccooocvumvrirmrrrnnnns . ...102.250 250,000 250,000 SRR IO ern2.659 ... 2.659 [MN...... 11/16/2020. | 05/24/2031.
X5424X  CF 3 |RUSSIAN FEDERATION SENIOR CORP BND 144A.........cocovniriininnis . . ...408, ..126.416 400,000 407,391 (352) .. .....5.100 |...... 4.918 |MS...... 03/26/2019. | 03/28/2035.
0699999. All Other Governments - Issuer Obligation: . XXX 8,665,838 | .............. 7,149,000 7,404,488 0 [CRIL)] — 0 XXX XXX XXX | s 75,977 | ........ 241,759 XXX XXX
1099999. Total - All Other GOVEIMMENES. ......c..ruuiesirrereeisissssiersssssseersssesseess b ser st n st n s sesenssnssssanssnnsnns | sersessaneses 7,414,490 XXX ] s 8,665,838 | ...cocvcenne 7,149,000 7,404,488 0 [CEN10)] . (| 0 XXX XXX XXX | s 75,977 | ... 241,759 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
452151 LF 8 |ILLINOIS STATE OF MUNITAX BND GO........coocovurrirnrranenes | ....... | . | ............ |2.C FE oo [ e 4,139,280 |...107.621 | ..ocoovernas 4,842,945 | ... 4,500,000 4,224,459 24,155 | oo | | 2.5.100 | 6.030 [JD.coeee | v 19,125 | ........ 229,500 |03/03/2017. | 06/01/2033.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............ccouruiriiisiiisiiiisii s XXX | 4,842,945 | ... ..4,500,000 4,224,459 0 24,155 XXX XXX | s 19125 | ........ 229,500 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)..........v i ssesessenes ....4,139,280 XXX . 4,842,945 | ... ..4,500,000 4,224,459 0 24,155 XXX XXX | e 19125 | ........ 229,500 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
052414 NR 6 |AUSTIN TX (CITY OF) AUSTIN TEX ELEC UTIL ..105.030 | oo 5,251,500 | ..cocvvnnvene 5,000,000 5,000,000 | ..ooocvverirriinninnis [ e [ | e | 203156 | 3.156 |MN......| cccooeeee 20,163 | ........ 157,800 | 12/05/2012. | 11/15/2027.
115117 MP 5 |BROWARD CNTY FLA MUNITAX BND ...107.242 4,445,181 .4,145,000 4,145,000 e | e [ 200000 3.338 | 3.338 |AO...... | cooveeeen. 34,590 | ... 114,147 | 11/06/2019. | 10/01/2037.
13033W  3Y 7 |CALIFORNIA INFRASTRUCTURE AND MUNI BND R ...153.356 .2,031,967 1,518,050 (8,571) | cvovveerererineres [ vvererveiveirsnnenens | 0008486 | oo 5.211 veer.85,940 [ 03/15/2012. | 05/15/2049.
3133XG  AY 0 |FHLB INDIANAPOLIS PP AGENCY BND ... 1564473 ...77,236,500 67,054,470 | ...cooovercirrnerns | e (866,841) | ..vvvvercerrrines [ e [ 205,500 | 2.781 2,750,000 | 11/01/2016. | 07/15/2036.
546589 QY 1 |LOUISVILLE & JEFFERSON CNTY KY LOUISVILL ...155.251 .3,105,020 2,000,000 ceerneeeneeensnnns [ e [ 200,250 [ 6.250 [MN......| ccooe 15,972 | ........ 125,000 | 11/17/2010. | 05/15/2043.
576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH SENIOR MU.... . ...103.853 | . 178,732 | ... . 1,172,994 (131) ] covvereeereersenines [ [200.2.950 | 2.546 |MN......| oo 7720 | oo 12/16/2020. | 05/15/2043.
592041  WJ 2 |MET GOVT NASHVILLE & DAVIDSON MET GOVT N.....cccooruvnrinciiinnienins | crvieae . 114060 | 844,044 740,000 740,000 | ..o | e | e | e | 4083 [ 4.053 | ddecoiis | o 14,99 | .......... 29,992 | 03/18/2016. | 07/01/2026.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
59333P  2S 6 |MIAMI DADE CNTY FLA MUNITAX BND REV.......cccoovmiemrinriniieniieniinnins | cvens 2{ 1 FFEin| v 2,500,000 |...108.480 .2,712,000 ..2,500,000 2,500,000 een3.982 | 3.982 [AO...... | cooverneee 24,888 | ... 99,550 | 08/11/2017. | 10/01/2041.
59333P  3U 0 [MIAMI DADE CNTY FLA MUNITAXBNDREV.........cocvuererierireniiierinnenenes | v 2{1.FFE ]| oo 3,905,160 |...112.101 4,484,040 ..4,000,000 3,916,766 5341 |.. 2 4.340 |AO...... | covverns 41120 | ........ 164,480 | 10/10/2018. | 10/01/2032.
594615 HY 5 |MICHIGAN ST BLDG AUTH MUNITAX BND 1.DFE........ ...102.368 .3,874,629 ..3,785,000 3,853,335 (483) | covverrverrireens [ e 02705 |, 2.496 12/16/2020. | 10/15/2040.
626207 YS 7 |GEORGIA MUNICIPAL ELEC AUTH MUNITAXBNDRE. 2.AFE.. ...144.555 7,443,137 ..5,149,000 6,067,822 (14,376) | s [ e [0 7.055 |, 5.589 05/08/2018. | 04/01/2057.
658203 V2 7 |NORTH CAROLINA MUN PWR AGY NO NORTH CARO.. 1.FFE ...104.438 1,566,570 1,500,000 [ ..oovermrverriienns | eerviemeeieneienenes [ e | e | o0 3.042 | e 3.042 11/30/2012. | 01/01/2024.
658203 V3 5 |NORTH CAROLINA MUN PWR AGY NO NORTH CARO........cccmuverrerrrines | cervene 1.FFE.......... ...105.863 .1,687,945 1,500,000 | ..veeuvenerirerereeres | veerreinererienins | e | v | 0003222 [ 1o 3.222 , 11/30/2012. | 01/01/2025.
677561 JU 7 |OHIO ST HOSP FAC REV ACTING BY MUNITAX B.......ccccoovvvemmrrirmrrirnenns [ o LA|1.CFE........ 117738 .3,532,140 3,000,000 coveevnneennnnenns | e [ 23700 | 3700 (s | v 55,500 | ........ 111,000 |08/09/2017. | 01/01/2043.
79765R  TK 5 | SAN FRANCISCO CALIF CITY & CNT SAN FRANC........ccoovvvmmrvmerririnnens [ wvvree | oo [ rererneens 1|1.DFE........ ...142.430 7,121,500 5,003,587 (194) | ovvoreverrerreriiens [ e [ 206,000 | ... 5.991 |MN..ooo| v 50,000 | ........ 300,000 |08/10/2010. | 11/01/2040.
798170 AN 6 | SAN JOSE CALIF REDEV AGY MUNITAXBNDREV.. 2|1.CFE.. ...107.455 4,835,475 4,414,384 6,151 | oo | e | 2003375 | 3.583 ..151,875 | 12/08/2017. | 08/01/2034.
837151 LA 5 |SOUTH CAROLINA ST PUB SVC AUTH MUNITAX B.......ocvoerereerenirnerines | ceveene ...110.530 1,657,950 1,483,542 3,007 | oo [ e | 003406 | 3.652 ,258 | e 51,090 | 08/10/2017. | 12/01/2025.
873547 HP 1 | TACOMA WASH LEASE REV TACOMA WASH WTR RE.. ..142.814 .7,140,700 5,000,000 | .vverreernneeennennn [ e | e | v | 205,621 | 5.618 | Do | ovrirn 23,421 | ........ 281,050 |08/11/2010. | 12/01/2040.
880591 EP 3 | TENNESSEE VALLEY AUTHORITY SENIOR AGENCY.... .. 124472 8,090,667 6,365,167 3,958 | oo [ e | 0023500 [ 3.638 |JD..cove. | cerrinne 10,111 | ..o 227,500 | 12/18/2012. | 12/15/2042.
958697 HP 2 | WESTERN MINN MUN PWR AGY MINN WESTERN ML.......ccoouenenrvninnnns [ eonnne oo | e T [ 1D FE i | s 3,000,000 |...169.623 3,000,000 v | 8770 | 6.768 | JJociies | v 101,550 | ..o..ee 203,100 [ 11/17/2010. | 01/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation . 132,722,347 XXX . .153,228,387 11,279,000 | ......... 129,235,117 .(870,139)| .. XXX ,906,016 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132AC 87 6 |FEDERAL HOME LOAN MORTGAGE COR POOL#ZT05. 1A.. ...109.881 1,224,908 .1,114,758 1,227,867 (2,025) | coooverrerriinis | e | 004000 | e 1.312 [MON... [ cccoon. 3,716 | v 7,432 | 10/05/2020. | 07/01/2048.
3132DV 7C 3 | FEDERAL HOME LOAN MORTGAGE COR POOL#SD80 1A .. ...105.507 2,707,472 ..2,566,154 2,695,741 (1,928) | oo | eevrerirerirseineinns | 2002500 | e 1.130 [MON... [« 5,346 | .......... 21,385 |08/12/2020. | 09/01/2050.
3133A6 TL 5 |FEDERAL HOME LOAN MORTGAGE COR POOL#QBOS...........ccoovverererens | crvre 1A .. ...109.284 2,531,714 ..2,316,638 2,519,720 (1,433) | oo | e | 20023.000 | e 1.071 [MON... [ oo 5,792 | ccovveene 11,583 | 10/20/2020. | 06/01/2050.
3133A7 PJ 2 |FEDERAL HOME LOAN MORTGAGE COR POOL#QB13.........cccovvvrmerirerens | crrne 1A .. ...109.145 .2,983,792 ..2,733,788 2,973,455 (1,675) | cooeveeeeneerienins | eevveerveenseinninns | 202.3.000 | e 1.095 [MON... [ oo 6,834 | ..ccoouue 13,669 | 10/20/2020. | 07/01/2050.
31359T  Z4 3 [FNMA FNMA_98-39.......coiiiiriiiiiiricicisceistisse s ssensissssnsesens | eviens 1A 14867 | e 298,509 259,873 284,352 T971 | o [ e [0 7.000 [ 3113 [MON... | wovernee. 1,516 | oo 18,191 | 11/01/2016. | 06/20/2028.
3136AF  5E 0 | FANNIE MAE FNMA _13-86 FN_13-84B.........ccccosmrumrrmmrineirenineiseniiseiinnes | reeens 1A.. ...121.088 8,386,077 ..6,925,607 7,311,627 | oo | ereeeeenn(36,888) [ oo | e | 104000 | e 3.473 | MON.. 11/18/2014. | 08/25/2043.
3136AP VL 3 | FNMA FNMA_15-59B........ccciiiiieiniicieiiieeeisessee e sesssssssnens | oesenes 1A.. ...103.530 .7,386,509 6,640,232 | ...covvvrvrerniinies | e 272111 | [ [ 022.3.000 | 4.717 | MON. 12/01/2020. | 08/25/2045.
3137B5 4G 5 |FHLMC FHLMC_42-59 1A.. ...111.660 2,182,946 . , 1,923,479 | oo | 137 | | v | 0000 3.500 [ e 3.785 | MON.. 06/24/2014. | 08/15/2041.
3137FE SA 9 |FREDDIE MAC FHLMC_47 SENIORAGENCYCMOA47-6 1A .. 114402 | . 8,304,309 16,000,000 | ........... 16,278,307 | .oeovvevvvvrrverrens | errererene(BOATY) | oo | e | 004000 | e 3.706 | MON.. 05/04/2018. | 08/15/2047.
31392W 7B 0 |FHLMC CMO AGENCY CMO_T-51 1A......iiirierreerneeieriseessenissssessenes | neens 1.A 125489 | 992,448 790,862 893,746 | ...ovvreerncerinrinns | veerennennn(5,093) | v e | 00008500 [ 4.107 |MON.. 11/01/2016. | 09/25/2043.
3140J5 4Q 9 |FEDERAL NATIONAL MORTGAGE ASSO POOLHBM1T7.......ccovvvvrvenrinnes | crvnes 1A.. ...108.336 677,225 736,605 | ..o | erereeeneene(301) [t [ [ 100.4.000 [ 1.311 | MON.. 10/22/2020. | 09/01/2047.
3140J9 FU 0 |FEDERAL NATIONAL MORTGAGE ASSO POOLHBMAG.............coccervrvnenes | cerenne 1A.. ...108.322 111,679 120,775 | oo [ e (88) [ [ [10.4.000 | ... 1.225 |MON.. 10/22/2020. | 11/01/2048.
3140X7 RU 5 | FEDERAL NATIONAL MORTGAGE ASSO POOL#FMA4O... 1A.. ...108.919 ..1,091,436 1,188,723 | oo | eervrreenn(1,965) | oo [ | 2004000 | e 1.293 | MON. 10/05/2020. | 10/01/2049.
3140X7 YR 4 |FEDERAL NATIONAL MORTGAGE ASSO POOL#FM43... LAA L ...108.363 | . . ..2,525,163 2,718,670 | ovoeveevencervninens | cevrrennnn(2,982) [ oo | e | 20.3.000 | oo 1.268 |MON.. 10/05/2020. | 09/01/2050.
3140X8 JJ 7 |FEDERAL NATIONAL MORTGAGE ASSO POOL#FMAT........covvvevvvrerinns | wovvene [ e 411A .. 104.646 | ....cccoo. 3,566,755 | ...cocvuene 3,408,401 3,553,569 | ...cvviviirerniinrens | vevrrenrenne(1,286) [ s [ [ 002,000 | 1.310 | MON 10/30/2020. | 11/01/2050.
31418D SH 6 |FEDERAL NATIONAL MORTGAGE ASSO POOL#MAAT........cconvververcriinns [ s ...103.888 .3,669,884 ..3,532,539 3,645,860 | ..vvevrverrerenneenn [ eevrernenne(1,290) | oo | vevreineriinneiinnnnes [ 20002000 | o 1.399 |MON.. 09/01/2020. | 09/01/2050.
31418D SJ 2 | FEDERAL NATIONAL MORTGAGE ASSO POOLEMA4T .......covovvriiinriiinns | ceneene ...2,661,222 |...105.507 | . .2,676,063 | ... ..2,536,384 2,659,496 | ..oovvoiniiniienniinnns | e (1,726) [ o | | 2002500 [ oo 1.144 |[MON... | ..........5,284 | .......... 15,852 | 08/27/2020. | 09/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHIES. ... srisensssesssnsssssssensenssessssssens | seeseneans 57,166,025 XXX [ e 61,691,160 | .......co... 55,680,140 57,372,224 XXX XXX [ s 156,878 | ... 1,384,074 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
30290M AN 7 | FREMF MORTGAGE TRUST FREMF_12- FREMF_12- ...103.617 2,072,346 ..2,000,000 1,990,540 3,324 4017 4.291 |MON... 07/31/2012. | 05/25/2045.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities . XXX 2,072,346 | ... ..2,000,000 1,990,540 0 3,324 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Oblig and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
35563P JG 5 | SEASONED CREDIT RISK TRANSFER AGENCY CMO........ooovvemirviinriis | s 4 ...116.593 4,663,713 ..4,000,000 3,874,342 | oooooein [ e 15,074 o ]3.500 | ... 4.069 [MON... | .......... 11,667 | ........ 140,991 | 08/01/2020. | 07/25/2058.
594654 MT 9 | MI STAT HOUSING MUNITAX BND......cccoimimiimmimnniinemsimisssmsserssssssnssnens | svneens ...105.194 4,023,671 | ... ..3,825,000 3,928,195 (1,227)] .. o] 3.365 [ 3.031 [JD.iins [ e 15,374 | 11/06/2020. | 12/01/2040.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities.........cococrviniiinines XXX | s 8,687,384 | .............. 7,825,000 7,802,537 (V) 13,847 | oo {1 P 0 XXX XXX XXX | e 27,041 | ........ 140,991 XXX XXX
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3199999. Total - U.S. Special Revenue & Special Assessment Obligations................ o 199,630,579 XXX | e 225,679,277 | .......... 176,784,140 | ......... 196,400,418 | ...oovvvvrernnnn 0. (685,788) | ...oovvverrirnes {1 0 XXX XXX XXX | ... 2,096,630 | ..... 6,916,645 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00003# AD 5 |A&E TELEVISION NETWORKS LLC CORP BND ...116.805 .2,336,096 ..2,000,000 2,000,000 coeerrnnesnnnnnns | e [ 000000 3.980 | 3.980 [FA...... 08/22/2012. | 08/22/2027.
001055 AY 8 | AFLAC INCORPORATED SENIOR CORP BND.... ...138.787 .2,359,386 1,906,882 (4,081) [ oo | e | 750 | 4.015 [JJ...... , . , 06/06/2019. | 01/15/2049.
00114*  AS 2 |AEP TRANSMISSION COMPANY LLC SENIOR CORP. 117432 1,174,321 1,000,000 [ ..oovermreirriienns | e [ e | e | 000 3:810 e 3.810 10/24/2014. | 11/14/2029.
00114* AT 0 |AEP TRANSMISSION COMPANY LLC SENIOR CORP ...119.293 11,192,929 1,000,000 [ ..o | eevriereiieeniienenes [ e | e | e 4010 i 4.010 06/15/2015. | 06/15/2030.
00115  AA 0 [AESILUMINALLC CORP BND ...100.000 .3,631,162 3,372,138 | oo [ i 18,215 [ . [ [ 10.6.000 | ... 7.555 ..605 | ... 224,321 | 11/01/2016. | 03/26/2032.
00164V AD 5 | AMC NETWORKS INC SENIOR CORP BND ...101.750 .2,035,000 . 2,005,084 (3,875) [ oo | v | 20025.000 | 4.787 ,000 | ........ 100,000 | 11/01/2016. | 04/01/2024.
002824 BH 2 |ABBOTT LABORATORIES SENIOR CORP BND. ... 147.489 7,374,440 ..5,000,000 5,732,693 . L(16,453) | .o [ [ 2004900 | 3.978 ..245,000 | 05/22/2019. | 11/30/2046.
00287Y AM 1 |ABBVIE INC SENIOR CORP BND ...125.421 ..12,542,120 10,000,000 | ........... 10,531,064 | ..o . L(14,945) | e | s [ 4400 | L 4.032 01/07/2015. | 11/06/2042.
003009 A@ 6 |ABERDEEN ASIA PACIFIC INCOME F CORP BND ...107.953 11,079,525 . 1,000,000 [ ..ooveorieririiienns | eeveiereeieeeeiienenes [ e | rereenenesenennns | 0000 3.690 | e 3.690 06/12/2013. | 06/12/2023.
003009 B* 7 |ABERDEEN ASIA PACIFIC INCOME F CORP BND ...120.229 ..1,960,000 1,960,000 [ ..o | cevvennienniiennnes [ e | e | 000 3:7000 | e 3.700 07/28/2017. | 08/10/2032.
00440E  AQ 0 |CHUBB INA HOLDINGS INC SENIOR CORP BND ..128.859 | ..........12,885,850 | ............ 10,000,000 9,979,104 | oo [ D65 | s | s [ 4150 | 4.165 11/06/2014. | 03/13/2043.
009158  BA 3 |AIR PRODUCTS AND CHEMICALS INC SENIOR CO ...109.369 345,000 343,765 | ..o | o] [ i | 2000.2.800 | 2.818 04/27/2020. | 05/15/2050.
01029%# AD 3 |ALABAMA GAS CORP SENIOR CORP BND. ...126.950 2,000,000 cererennesenesens | v [ 310 | 4.310 12/01/2015. | 12/01/2045.
020002 BG 5 |ALLSTATE CORPORATION THE SENIOR CORP BND ...126.836 4,418,321 (3,264) | ..ooovverriienei | e | 2002.3.850 | 3.053 09/24/2020. | 08/10/2049.
02209S AV 5 |ALTRIA GROUP INC SENIOR CORP BND. ...105.322 2,498,654 9,395 | oo [ e | 03875 [ 5.042 |MS......| ..........33,906 | ........ 116,250 | 05/29/2019. | 09/16/2046.
02209S BD 4 |ALTRIA GROUP INC SENIOR CORP BND . . ...119.403 3,607,969 (11,266) | oo | e [ 204800 | L 4334 |FA....| .......63,933 | ... 168,000 | 05/29/2019. | 02/14/2029.
02401@ AB 5 |AMERICAN ASSETS TRUST LP SENIOR CORP BND........ccc.coouvvvmmriiis . e |24 ...110.994 | . . N 4,582,280 . (18,298) | .o | e [ 4450 | L 3.980 |JAJO.. | ........33,931 | ...... 200,250 | 11/01/2016. | 02/02/2025.
02401@ AC 3 |AMERICAN ASSETS TRUST LP SENIOR CORP BND.........cocrvrvnvrrernrinns . . L1495 | 6,132,248 | .............. 5,500,000 5,609,908 (23,253) | ..o [ [0 4500 | 4.006 |JAJO.. | ........41938 | ....... 247,500 | 11/01/2016. | 04/01/2025.
025816 BK 4 | AMERICAN EXPRESS COMPANY AMERICAN EXPRES i . ...110.999 12,000,000 | ........... 11,975,226 5767 | oo [ e | 03625 [ 3.682 [JD..ccoo. | v 3147 | 435,000 | 12/02/2014. | 12/05/2024.
030981 AJ 3 |AMERIGAS PARTNERS LP AMERIGAS PARTNERS L.....c.coccovumrvvviinrniins | cores . ...113.000 ..3,228,000 3,288,930 (9,437) | cvvvrvvrererneres [ vvrernsiiersnineins [ 0005875 [ 5467 [FA......| e 69,010 | ........ 189,645 | 11/01/2016. | 08/20/2026.
031162 CD 0 |AMGEN INC SENIOR CORP BND..........ccooouoreiirreiimeeimreiisseesenesssesesienes | criene . .131.418 | . 6,570,900 | ... 5,000,000 5,037,686 (T0B) | covveveverrerienns [ e | 4563 [ 4514 [JD.cccoos | v 10,140 | ........ 228,150 | 05/15/2019. | 06/15/2048.
031162 CF 5 | AMGEN INC SENIOR CORP BND 144A...........cccoooimmmiiimniiinniieneiieneiisneies [ v . ..135.013 | .. ....540,051 400,000 526,788 (652) | ovvvvevereienns [ e | 2 4663 [ 3.043 | D.cces | e 829 | .o 9,326 | 09/25/2020. | 06/15/2051.
032654 AK 1 |ANALOG DEVICES INC SENIOR CORP BND.........ccococmmrvimmriiemieiererienns [ o . ..138.631 | oo 1,095,183 790,000 907,842 (2,680) [ ..ooovverreriereies | rererreneiieneiiens | 20005.300 | e 4.307 [JD.ccois | o 1,861 | 41,870 |07/01/2019. | 12/15/2045.
035240 AN 0 |ANHEUSER-BUSCH INBEV WORLDWIDE SENIORCOR.........ccocvvvvvinvires | crvnee . ...126.652 .2,533,034 ..2,000,000 2,187,432 (3,843) | cooocvererriirnis | e | e 4600 | e 4,025 |AO...... | ... 19,422 | il 92,000 |07/31/2019. | 04/15/2048.
036752 AH 6 | ANTHEM INC SENIORCORPBND...........ccoooreiemreiimreiiceiieneesenesienenienes [ coiens . ...132.282 .1,587,384 ..1,200,000 1,299,563 (2,053) [ coooevvireriereies | e | 4550 | 4.039 [MS......| .........18,200 | .......... 54,600 |08/01/2019. | 03/01/2048.
037389 BC 6 |AON CORP SENIOR CORP BND ...116.636 11,166,361 ..1,000,000 1,038,574 (A,118) | oo | v | 00003750 | e 3.205 [MN......| oo 8,146 | e 37,500 | 06/28/2019. | 05/02/2029.
037411 BA 2 | APACHE CORPORATION SENIOR CORP BND... . . ...103.250 | . 2,581,250 | ... ..2,500,000 2,361,338 3,259 | oo [ e | 8750 | 5.172 |AO...... | ..........25,069 | ........ 118,750 | 05/29/2019. | 04/15/2043.
037833  BH 2 |APPLE INC SENIOR CORP BND.......ccccermiiiirerinicererisisersnssisssseersnsns | aveeees . ..136.922 | i 2,327,672 | c.ocoerne 1,700,000 1,825,858 (3,053) [ cvooverrerrirrnis | e | 375 | i 3.901 [MN..ooo | v 9,917 | s 74,375 | 05/29/2019. | 05/13/2045.
037833 DD 9 |APPLE INC SENIOR CORP BND.........coooiriiriiiciiiereieseiseeeisnsessnniens | v . ...124.966 11,624,554 1,278,453 457 | oo [ e |0 3.750 | 3.850 |[MS......| ... 14,760 | .......... 48,750 | 05/29/2019. | 09/12/2047.
038222 AM 7 | APPLIED MATERIALS INC SENIOR CORP BND.........ccocouommviimnriinniinnnins [ v . ...138.252 16,912,605 5,218,517 (A741) | oo | e | 004350 | 4.074 |AO...... | ... BA3T5 | ... 217,500 |05/23/2019. | 04/01/2047.
038522 AN 8 | ARAMARK CORPORATION SENIOR CORP BOND.. ...102.875 2,054,414 1,994,042 469 | oo [ e | 4750 | 4781 [JD.ccci | 7,905 | 94,858 | 02/15/2017. | 06/01/2026.
04352E  AB 1 |ASCENSION HEALTH SENIOR CORP BND ...110.900 .1,896,385 1,710,000 | oo | e | e | e | 03108 [ 3.106 |MN......| cccoce....6,787 | e 53,113 | 10/16/2019. | 11/15/2039.
044209  AF 1 |ASHLAND INC. SENIOR CORP BND........ccccocourvrimrunenns ...105.000 .1,050,000 1,000,000 [ ..o | cevrieeeeieenniienenes [ e | evenerrenesnnenenns | e 7500 | 4749 [FA....| . 17,944 | 47,500 | 08/02/2012. | 08/15/2022.
048303 CH 2 |ATLANTIC CITY ELECTRIC COMPANY SECURED C.. . 117.632 4,705,288 3,996,815 343 | e | e | 2040000 | 4.012 .......160,000 | 10/09/2018. | 10/15/2028.
05348E AZ 2 |AVALONBAY COMMUNITIES INC SENIOR CORP BN ...122.081 .6,104,060 4,985,230 327 | e | e | 200:3.900 | e 3.918 |AO...... | v 41,167 | 195,000 |05/22/2019. | 10/15/2046.
055230 AL 4 |BAE SYSTEMS HOLDINGS INC SENIOR CORP BND.. ..132.373 .3,171,657 2,406,207 (229) | oo [ [ 4750 L 4.720 |AO...... | .........26,556 | ........ 113,810 | 10/01/2014. | 10/07/2044.
05545M AC 6 |BBA US HOLDINGS INC SENIOR CORP BND 144A . . ...100.250 | . .1,403,500 1,387,462 1,462 | e | e [ 204000 | L 4.146 (MS......| ... 18,667 | .......... 46,667 | 01/03/2020. | 03/01/2028.
057224 AZ 0 |BAKER HUGHES A GE COMPANY LLC SENIOR COR.......ccccooommmuvirmmmrrnns [ v . L A32.148 | 3,964,449 3,298,242 (9,410) | oo | e | 205125 | L 4.367 |MS.....| .......45271 | ... 153,750 | 06/27/2019. | 09/15/2040.
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05723K  AF 7 |BAKER HUGHES A GE COMPANY LLC COPR BOND. ...113.606 .3,408,186 ..3,000,000 2,754,591 4,522 4080 . 4613 |JD.ccco. | vovernen 5,440 | 122,400 | 05/29/2019. | 12/15/2047.
06051G  FX 2 |BANK OF AMERICA CORP SENIOR CORP BND ..113.294 6,797,658 | ... ..6,000,000 5,799,379 33,199 ...3.500 |...... 4211 |AO...... | .........42,000 | ........ 210,000 | 10/10/2018. | 04/19/2026.
071813  AX 7 |BAXTER INTERNATIONAL INC CORP BND ..143.476 2,869,514 | .............. 2,000,000 1,808,832 5,636 | oo [ e | 006250 [ 7.239 |JD..cco | v 10,417 | L 125,000 | 10/30/2008. | 12/01/2037.
075887 CK 3 |BECTON DICKINSON AND COMPANY SENIOR CORP ...118.424 .1,030,285 870,000 870,000 [ ..oooveouieririiienns | cerviernienniinnnies [ e | e | e 3194 | 3.794 16,504 | 05/11/2020. | 05/20/2050.
081437 AR 6 | BEMIS COMPANY INC SENIOR CORP BND 144A. ...102.118 1,000,000 1,011,882 [ oo | e (15,128) | ..ovvevrrvieririns | cervirenriiereineenns [ en4.500 | e 2.259 04/23/2020. | 10/15/2021.
084659 AD 3 |BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP.........cccooovurvvvannns [ v ...109.977 ..9,400,000 9,399,423 129 | i | e | 20003.500 | e 3.502 01/26/2015. | 02/01/2025.
09256B AG 2 |BLACKSTONE HOLDINGS FINANCE CO SENIOR CO......c.cccoovuvimrinnians | v ...136.562 ..2,796,000 3,176,749 (8,528) | ..ooovverrerireies | s | 20025.000 | e 4.090 03/30/2020. | 06/15/2044.
099724  AH 9 |BORGWARNER INC SENIOR CORP BND..........cccoomuruiiiriiiiriiiinniiiiniiins ...116.600 ..2,975,000 3,559,567 (4,840) [ ..o | e | 4375 | 3.187 09/15/2020. | 03/15/2045.
10112R AU 8 |BOSTON PROPERTIES LP CORP BND ...106.146 ..4,000,000 3,997,940 932 | e | e [ 20000 3.850 | i 3.876 05/31/2012. | 02/01/2023.
11120V AC 7 | BRIXMOR OPERATING PARTNERSHIP SENIOR COR ..113.287 ..2,700,000 2,689,187 1,730 | i | e [ 4125 | 4.208 06/02/2016. | 06/15/2026.
11271# AB 1 |BROOKFIELD DISTRICT ENERGY FIN SECURED Ci.......cccoovvvvreerrirerirras | cevvene ..113.932 2,200,000 2,200,000 covrevrnrenneneens | e [ e 020 | 4.020 11/13/2014. | 11/13/2026.
1248EP BT 9 |CCO HOLDINGS LLC SENIOR CORP BND 144A...........ccoovvimmiiarnivaneis | e ...105.625 188,000 188,582 (118) | coveeverereiienes [ e | .5.125 | 5.044 03/30/2017. | 05/01/2027.
12519@ AA 5 |CED ALAMO 7 LLC SECURED CORP BND..........coooomirvemmmiiieniinnnrineniirnns | veeeee | oo | eervrnnenes [ 2.0 i | e 616,371 |...109.116 616,371 616,371 covrrvrnenrnnneens | e [ e 2100 L 4.206 02/18/2016. | 06/30/2041.
125523 AH 3 |HALFMOON PARENT INC SENIORCORPBND144A. ..11,121,100 |...120.504 2,050,400 10,000,000 | ........... 10,969,339 (113,898) | .o | e [ 4375 | 2.930 08/28/2019. | 10/15/2028.
126408 GY 3 |CSX CORP SENIOR CORP BND ...123.507 1,235,067 ..1,000,000 1,002,270 (B0) | cevvvveerererrienns [ e | w4100 [ 4.085 11/19/2012. | 03/15/2044.
12656* AD 4 |CSLB HOLDINGS INC SENIOR CORP BND. ..116.673 5,833,642 5,000,000 | ..o [ | | e [ 204260 | L 4.261 11/08/2011. | 11/08/2026.
131347 CK 0 | CALPINE CORP CALPINE CORP 144A. ...103.500 . 1,278,378 1,798 | s | e [ 205,250 | i 5.444 07/18/2017.| 06/01/2026.
133434  AD 2 |CAMERON LNG LLC SECURED CORP BND 144A... 11759 425,000 425,000 | oo [ | | [0 3701 | 3.701 12/05/2019. | 01/15/2039.
13466* AA 8 | CAMPUSPARC LP CORP BND . ..130.429 | ............2,565,103 | .............. 1,966,667 1,966,667 | ....ccvooucrereriirienns | cevviererienniiinnenes [ e | venernenesnenennens | 000D, 138 | 5.170 12/18/2013. | 12/31/2043.
14448C AS 3 | CARRIER GLOBAL CORP SENIOR CORP BND.........cocoovirmrirernnierreernnnes | rnnene 112549 | ..............1,350,582 | .............. 1,200,000 1,321,978 (155) | vverrerrrienniinns [ everiverisnienniieens [0 3577 [, 3.044 [AO..... [ .o 10,254 | e 12/10/2020. | 04/05/2050.
15089Q AC 8 | CELANESE US HOLDINGS LLC CORP BND A ...102.292 ..2,700,000 2,738,785 | ..o [ v (84,008) | ....ovoouvverriries | cervvireniireniirenens | 205875 | 2.664 [JD.......| s 7,050 | e 158,625 | 11/01/2016. | 06/15/2021.
161175 BL 7 | CHARTER COMMUNICATIONS HOLDING SENIOR CO.. . | ..124.631 ..4,000,000 3,983,599 278 | oo [ |20 8.375 | 5404 [MN......| .........35,833 | ........ 215,000 |05/15/2019. | 05/01/2047.
16412X AD 7 | CHENIERE CORPUS CHRISTI HOLDI SECURED CO........ccocoommmirriririrans [ v A ...116.460 175,000 175,000 | covooeveeeeieniiens | e | ceevvenesisneinnnes | ceiveneeinsneinenenns | e 1.0000 [ 6.996 [JD....... | oo 34 | 12,250 | 10/01/2017. | 06/30/2024.
166764 CA 6 | CHEVRON CORP SENIOR CORP BND I LA ...735,000 |...110.812 | .. ....814,468 735,000 735,000 coerrnnnninnns | v |20 3.078 | 3.078 |MN...... 3142 | 11,312 | 05/07/2020. | 05/11/2050.
16876A  AA 2 | CINCINNATI CHILDRENS HOSPITAL MUNITAX BN.......cocosvvveimerimmnirienns [ cvvene [ e | v T 1.CFE i | o 3,374,682 |..125.652 | .............. 3,882,638 | ...ccoovvnene. 3,090,000 3,347,879 (6,826) | ...oovvereriereres | e | 004268 | 3.730 |MN..ooo. | e 16,851 | ........ 131,881 | 11/01/2016. | 05/15/2044.
172967 ME 8 |CITIGROUP INC - LT GTD SENIOR CORP BND. L7294 4,105,287 | 3,500,000 3,568,085 (7107) | oo | e | 2000.3.980 | e 3.702 [MS......| v 39,081 | ........ 139,300 | 05/22/2019. | 03/20/2030.
184692 D@ 7 |CLEARBRIDGE ENERGY MLP FUND IN SENIOR CO.. ...116.402 354,420 370,902 (TAT5) [ oo | v | 0000 3.760 | 3.186 | Do | w740 | 13,326 | 11/01/2016. | 06/11/2030.
189054 AU 3 | CLOROX COMPANY SENIOR CORP BND.......ccccvuvurieiriineinriienieninniiens | s ...110.498 ..6,000,000 5,997,577 562 [ .o | e [ 0n3.500 [ 3511 [ID.eee | verenn9,333 | 210,000 | 12/04/2014. | 12/15/2024.
19123# AA 6 | COCACOLA SOUTHWEST BEVERAGES L SENIORCOR . L 17.267 | . ..2,400,000 2,400,000 | oo [ | e | e | 200 3.490 | 3.490 |JD.ooec | o898 | 83,760 | 03/01/2018. | 12/28/2029.
19123# AB 4 |COCACOLA SOUTHWEST BEVERAGES L SENIORCOR.........cccoovvvemrrvens [ e .. 119.658 | ...ccocvennn 2,871,787 | covvvene 2,400,000 2,400,000 w0000 3.640 | 3.640 (Do | v 728 | 87,360 |03/01/2018. | 12/28/2032.
20268) AC 7 |COMMONSPIRIT HEALTH SECURED CORP BND, ...116.192 4,798,746 4,259,207 (2,292) | oo | e | e 4187 | 4.001 [AO...... | ........43,231 | ... 192,137 | 09/27/2019. | 10/01/2049.
207651  F* 6 | CONNECTICUT NATURAL GAS CORPOR SENIOR C! ..126.134 5,802,187 4,600,000 | ..o [ e | e [ [00n 4520 [ 4.520 | Jdeoes | e 95,874 | ........ 207,920 |01/15/2019. | 01/15/2049.
210518 DE 3 |CONSUMERS ENERGY COMPANY SECURED CORP BN... ...125.858 .3,133,867 2,461,684 524 | oo | e | 2003750 | i 3.815 |FA..| oo 35275 | ... 93,375 | 05/22/2019. | 02/15/2050.
210518 DJ 2 |CONSUMERS ENERGY COMPANY SECURED CORP BN... ...100.443 .1,630,183 1,554,145 269 | .o | e [ 2000 2.500 | e 2675 |MN......| cccoc.....8,763 | .o 18,935 | 09/28/2020. | 05/01/2060.
212015  AQ 4 | CONTINENTAL RESOURCES INC. SENIOR CORPB..........ccccoeuvvvmurvvnans [ cocvene [ oo | cvrreeeed | S AFE i | 1,645,090 | ... 98.500 1,477,500 1,543,731 (1,047) [ oo | e | 20049000 | 4691 (Do | v 8,125 | L 73,500 |08/02/2019. | 06/01/2044.
21688A AE 2 |RABOBANK NEDERLAND (NY BRANCH) SENIOR CO.... ...112.000 7,666,407 6,902,904 L(12129) ] e [ 2003375 [ 3.167 ..231,019 | 12/14/2016. | 05/21/2025.
217204  A# 3 |COPART INC. SENIOR CORP BND.........ccoovurieimeminmeminemienesissesienenens [ crens ..118.510 7,110,582 . 6,000,000 e | e [ 250 | 4250 (MJSD. | ........19,833 | ........ 255,000 | 12/03/2014. | 12/03/2027.
219350 BK 0 |CORNING INC SENIOR CORP BND ...141.576 11,366,211 965,000 1,312,988 (1,555) | cooocverrinriicniis | e | 005350 | e 3.331 |MN......| oo .8,597 | e 25,814 | 10/15/2020. | 11/15/2048.
223611  A# 1 |COWBOYS STADIUM LP SENIOR CORP BND. ...101.585 8,407,900 | ............. 8,276,728 8,276,728 | ..oooverevercervninens | v | v | e | 200.3.950 | i 3.951 |MS......| ........82,641 | ...... 326,931 | 03/09/2017. | 03/31/2034.
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223611 A@ 3 |COWBOYS STADIUM LP SECURED CORP BND ..3,870,200 3,870,200 3460 | ... 3.460 |MS......| oo 33,849 | ....... 133,909 |06/30/2015. | 03/31/2034.
224044 CK 1 |COX COMMUNICATIONS INC SENIORCORPBND144A.. ..129.277 ..5,128,000 5,365,755 (4,865) ..4.600 |...... 4.303 [FA.....| oo 89,113 | ... 235,888 | 08/02/2019. | 08/15/2047.
224044 CM 7 | COX COMMUNICATIONS INC SENIOR CORP BND 1.. ...101.835 865,000 858,037 | ..o | e A4 | s | e | 2002950 | L 2.991 09/10/2020. | 10/01/2050.
23334B  AA 2 |DTE ENERGY CENTER LLC CORP BND 144A. ...109.299 599,343 625,714 (7,080) [ ..ooovvererireies | everereneiieneiiens | e 7458 | 4.947 11/01/2016. | 04/30/2024.
235825 AE 6 | DANA CORPORATION SENIOR CORP BND.... ...102.000 450,000 450,000 | ..vveoerieninenein [ e | e | e | 205,500 | 5.500 12/04/2014. | 12/15/2024.
235851 AV 4 | DANAHER CORPORATION SENIOR CORP BND ..103.414 ..2,135,000 2,113,123 3 | e | e | 20002.600 | 2.650 09/29/2020. | 10/01/2050.
24617# AA 9 | DELAWARE NORTH COMPANIES BOSTO SENIOR CO.. ...107.952 ..1,523,930 1,523,930 v [ |20 3.820 [ 3.819 11/14/2014. | 11/14/2034.
24618# AS 9 |DELAWARE NORTH SENIOR CORP BND ..106.401 | ............2,128,028 | .............. 2,000,000 2,020,535 (1,989) [ ..ooovvereriineis | v | 2002.5.680 | oo, 5.246 09/25/2020. | 07/31/2023.
25434*  AF 0 [DIMENSIONAL FUND ADVISORS LP SENIORCORPB. ...106.888 734,130 734,130 v | oerenn.60,630 [.....1.420 | ... 1.420 02/15/2018. | 02/15/2028.
254700 BC 2 | DISCOVERY COMMUNICATIONS LLC SENIOR CORP.... ...110.950 12,000,000 | ........... 12,096,130 (24,272) | v [ [200.3.900 | oo 3.663 04/03/2019. | 11/15/2024.
25763# AG 5 |DONALDSON COMPANY INC. SENIOR CORP BND ...112.866 ..4,900,000 4,826,902 6414 | oo [ e | 003,180 | 3.364 11/01/2016. | 06/17/2030.
260543 CG 6 |DOW CHEMICAL COMPANY THE SENIOR CORP BND... ..122.442 ..7,500,000 7,216,737 7,348 | oo [ | 4375 [ 4.652 328,125 | 05/15/2019. | 11/15/2042.
260543 CR 2 |DOW CHEMICAL COMPANY THE SENIOR CORP BND... ...143.571 ..1,000,000 1,218,040 (4,183) [ ..o | e | 00005550 | 4202 (MN......| oo 4779 | e 55,500 | 11/25/2019. | 11/30/2048.
26078)  AF 7 |DUPONT DE NEMOURS INC SENIOR CORP BND.. ...144.456 ..7,000,000 8,008,022 | ...ooovvveinriinrii [ e (18,588) | s | e [ 205,419 | L 4.498 ..379,330 |08/28/2019. | 11/15/2048.
26138E AT 6 |KEURIG DR PEPPER INC SENIOR CORP BND ...127.583 ..4,755,000 5,460,939 | ....ocoovvvvnrrrinnnin [ e (MATT) | s | e [ 208500 | i 3.576 193,725 | 07/09/2020. | 11/15/2045.
26441Y  AY 3 |DUKE REALTY LP SENIOR CORP BND ...110.510 12,000,000 | ........... 11,936,962 | ..o | e 14842 | i s |20 3750 | 3.896 11/12/2014. | 12/01/2024.
26875P AT 8 |EOG RESOURCES INC SENIOR CORP BND... ...135.373 650,000 646,220 | ... | oo 42 [ | e | 049500 | 4.988 04/08/2020. | 04/15/2050.
26882P AR 3 |ERAC USA FINANCE LLC SENIOR CORP BND 144.... ...147.185 900,000 1,135,590 [ ..o | cerrieennd(8,953) [ o e |20 8.7000 | 4138 [JD.ccooes | o 5,025 | .. 04/30/2020. | 06/01/2034.
26884T AS 1 |ERAC USAFINANCE LLC SENIOR CORP BND 144.... ..124.438 ,994 | 1,825,000 2,284,587 | oo | e TTA) [ s | e | 2004200 e 2911 [MN..| v 12,775 | .. 12/04/2020. | 11/01/2046.
26928* AD 6 |EY GLOBAL FINANCE INC SENIOR CORP BND........ccccocrirrerrererinirirnnine 113545 | 1,703,170 | wovvrrnee. 1,500,000 1,500,000 | .o | e | [ | 20003030 | 3.530 |AO...... | weevereenns 9,266 | .......... 52,950 | 04/28/2016. | 04/28/2027.
26928 AE 4 |EY GLOBAL FINANCE INC SENIOR CORP BND ..114.627 700,000 700,000 [ ..oooveomreireniiienes | cemviemenieneiireenies [ eerereeienennnenes | everesenesseneinnne | 000 3.580 | i 3.580 [AO...... | ccoveueree 4,386 | ......... 25,060 | 04/28/2016. | 04/28/2028.
26928* AF 1 |EY GLOBAL FINANCE INC SENIOR CORP BND ..116.537 800,000 800,000 | ..ooveveerciiiniieren | errerernrenerennns e | e | 0ne3: 730 [ 3.730 [AO...... RO 5222 | ... 29,840 |04/28/2016. | 04/28/2031.
277432 AL 4 |EASTMAN CHEMICAL COMPANY SENIOR CORP BND ...126.404 ..3,000,000 3,141,834 | v [ e (B9TT) | s | e [ 2004800 | 4453 (MS...... | ccooeuec 48,000 | ........ 144,000 |06/21/2019. | 09/01/2042.
28470R  AH 5 | COLTMERGERSUBINC SECURED CORP BND 144A ...106.500 ..2,000,000 2,000,000 cevrrnnnnns | v [ 200,250 | L 6.250 [JJ..oeo | oo 60,764 | ..ccooviirris 06/19/2020. | 07/01/2025.
29248H AC 7 |EMPOWER FINANCE 2020 LP SENIOR CORP BND.........cccoocourvviirrrincens ..110.919 | ............6,300,194 | .............. 5,680,000 5,818,948 (752) | covveevevrererrenns [ e | 0:3.075 | 2.951 [MS....| coovee 50,457 | ..o 09/24/2020. | 09/17/2051.
29364G  AK 9 |ENTERGY CORP SENIOR CORP BND ...115.835 575,000 565,919 119 | oo v | 00003780 [ e 3.840 [JUD....... 2958 | 12,339 | 05/13/2020. | 06/15/2050.
29364W AW 8 |ENTERGY LOUISIANA LLC SECURED CORP BND 112,508 | ... 1,125,081 | ... 1,000,000 999,939 T [ e | v | 00003.250 | e 3.251 |AO...... 8125 | s 32,500 |03/17/2016. | 04/01/2028.
30215 AM 0 |EXPLORER PIPELINE CO CORP BND ...106.257 545,455 570,313 L(11,218) | e e |2 7.010 | i 2.676 | | e 16,038 | .......... 38,236 | 11/01/2016. | 07/31/2022.
30284@ AJ 1 |CREDIT ONE 2018-1 SECURED CORP BND.........ccccommmuemrriirriiniienes ..101.451 | . 9,222,813 | oo 9,090,909 9,076,385 (12,871) | s | e [ 20.3.600 | oo 3.482 |MON... | ......... 28,182 | ........ 332,727 | 11/01/2016. | 06/29/2021.
31428X BQ 8 |FEDEX CORP SENIOR CORP BND...... 119466 | ..o 5,973,300 | ..cccovnrnnee 5,000,000 4,487,478 9,176 | oo e [ 4050 [ 4724 |FA....o| e 76,500 | ........ 202,500 |05/15/2019. | 02/15/2048.
31677A  AB 0 |FIFTH THIRD BANK OHIO SUB CORP BND ...113.151 11,425,705 1,259,292 121 | e | e | 2000.3.850 | e 3.862 |MS...... | ccccoeen. 14,284 | .......... 48,510 | 03/10/2016. | 03/15/2026.
337738 AR 9 |FISERV INC SENIOR CORP BND .. 118.757 .5,937,860 5,183,938 (21,122) | v [ [ 204200 | 3.633 |AO...... | coovvs 52,500 | ........ 210,000 |05/16/2019. | 10/01/2028.
34487# AD 9 |NATIONAL FOOTBALL LEAGUE TRUST SENIOR CO.. ...120.299 11,684,191 1,400,000 [ ..o | cevrienneienneiennnes [ e | sveressenensenennnns | 0000 3.970 | i 3.930 |OCT....| wcoceveen. 13,586 | .......... 56,198 | 10/20/2014. | 10/20/2029.
34502* AB 8 [NATIONAL FOOTBALL LEAGUE TRUST SECURED C. ...114.099 1,939,677 | .... . 1,700,000 | ..o | e | e | e | 003310 [ 3.310 |OCT....| oevee 13,755 | ...coouuu 56,895 | 08/04/2017. | 10/05/2027.
34502 AD 4 |NATIONAL FOOTBALL LEAGUE TRUST SECURED C. 118,543 | .......3,437,749 | ... 2,900,000 2,900,000 | oo [ e [ | e | 2003960 | 3.560 |OCT....| ..ccccoeen. 25236 | ........ 104,387 | 08/04/2017. | 10/05/2032.
345397 VR 1 |FORD MOTOR CREDIT COMPANY LLC CORP BND... ...100.181 400,000 399,967 390 | v | e [ 205750 | 5.852 06/20/2011. | 02/01/2021.
345397 WK 5 |FORD MOTOR CREDIT COMPANY LLC SENIOR COR... ..103.777 1,037,774 | 1,000,000 997,163 1,008 | oo | oo [ 8375 | L 4.492 08/01/2013. | 08/06/2023.
35086@ AC 5 |FOUR CORNERS OPERATING PARTNER SENIOR CO ..113.167 .2,093,593 ..1,850,000 1,850,000 | ..o | e | e | e | 0630 [ 4.630 12/20/2018. | 12/20/2026.
35086@ AD 3 |FOUR CORNERS OPERATING PARTNER SENIOR CO ; ..115.514 11,617,201 ..1,400,000 1,400,000 e | e [ 760 | 4.760 12/20/2018. | 12/20/2028.
351837 AA 7 |OF OUR LADY HEALTH SYSTEM INC SECURED C.......ccccoormrvvirmrrrirnnnrens 118336 | 378,676 320,000 378,240 (35) [ v [ [00.3.914 | 2.954 12/17/2020. | 07/01/2049.
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35877# AA 0 |FRISCO HQ OPERATIONSLLC SECURED CORP BND.........ccccovuvierirerins | crrveae ..2,782,354 2,782,354 IV 4130 |...... 4127 | D | s 5107 | oo 114,911 | 08/03/2017. | 12/15/2037.
361448 BC 6 | GATX CORPORATION SENIOR CORP BND..........ccoooumerirnmiiniiieniienins [ o ...120.335 ..3,500,000 3,638,689 B 4550 |...... 3.942 |MN.....| oo 23,888 | ........ 159,250 | 05/22/2019. | 11/07/2028.
361841  AF 6 | GLP CAPITAL LP SENIOR CORP BND......cccosvviririiniiniiiresienisniisniiens | crvvene ...109.239 500,000 498,282 | ..o | e DT | | | 05375 | 5.508 |MN......| ccocoeer 4,479 | e 26,875 |01/29/2014. | 11/01/2023.
361841 AH 2 | GLP CAPITAL LP SENIOR CORP BND ...114.769 259,000 259,000 [ .ovuovvermerernreernnes | eervreenesnennsnnnnes | e | onneesnnesnnnnenes | 00 5.375 | e 5.375 13,921 | 04/11/2016. | 04/15/2026.
369604 BY 8 |GENERAL ELECTRIC CO SENIOR CORP BND.........ccooocmmrveeriireriireneins [ v ...121.136 990,000 986,587 | ..o | e 52 | oo | e [ e 350 | 4.371 04/13/2020. | 05/01/2050.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO GENERAL MOTO.........cccoovvemmriiranns | e ...107.892 . ..2,500,000 2,475,735 9476 | oo [ e | 4250 [ 4688 [MN.....| ... 13,576 | ....... 01/27/2014. | 05/15/2023.
375558  AX 1 | GILEAD SCIENCES INC SENIOR CORP BND.........ccccoevimiiieiierinriiniinns | crviene ..131.822 16,591,100 ..5,000,000 5,432,942 | .coooovvvinriienn | s (11,207) | oo [ [ 204800 | 4.205 |AO...... | .........60,000 | ........ 10/28/2014. | 04/01/2044.
375558 BA 0 | GILEAD SCIENCES INC SENIOR CORP BND ...127.305 ...11,457,468 ..9,000,000 8,954,119 1,035 | s | e [ 24500 | L 4.535 11/12/2014. | 02/01/2045.
37940X AC 6 |GLOBAL PAYMENTS INC. SENIOR CORP BN ..122.709 11,889,711 ..1,540,000 1,536,154 | ... | o9 | | 4150 [ 4.165 08/07/2019. | 08/15/2049.
38141E  C3 1 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP.. ...138.337 .3,458,423 3,284,717 | oo | ceerrennd(5,884) [ oo | e | 2004800 | e 2.918 09/29/2020. | 07/08/2044.
404119 BN 8 |HCAINC SECURED CORP BND........ccocosriiriiireiiereiiereieseneiiseneiieneiiene | oeeees ...112.250 11,436,800 1,302,769 | ..ooovveerrnerireenns | eererreened(6,499) [ o e | 20025.000 | 4.398 11/01/2016. | 03/15/2024.
404119  BX 6 |HCAINC SECURED CORP BND........coccoomiiiimiiimiiiiniisneiissnesssseisneiinns | s ...116.000 14,205,000 | .... . 3,665,678 | ... [ e (4,189) | s | e [ 4125 | 3.962 06/27/2019. | 06/15/2029.
404119  BZ 1 |HCAINC SECURED CORP BND........coooosriiireiereiiereieereiesesesiseneiieneiiene | oeeees ...131.000 1,637,500 | ...ooooeeeee. 1,250,000 1,301,141 [ e | e (831) s e | 20005.250 | e 4.977 06/24/2019. | 06/15/2049.
404121 AH 8 |HCAINC SENIORCORPBND...........cocoommvirmiiirniinniineiisneiiseiessiienneens .. 114.875 405,000 405,000 | oo [ e | | e |20 5.375 | 5.375 08/09/2018. | 09/01/2026.
410345 AL 6 |HANESBRANDS INC SENIOR CORP BND 144A..........ccocoommmivimirrneriinanes | oo +.108.500 | ..ooivvveerren 43,400 | oo 40,000 80,000 [ oo | e [ s | e | e 875 | 4.874 05/03/2016. | 05/15/2026.
42251# AU 8 |HE BUTT GROCERY COMPANY CO SENIOR CORPB.........ccccovvumviiirnias | i .. 117.346 600,000 800,000 [ ...oooveoriieriiinnis | e [ e | e | 0 3.540 | 3.540 03/30/2016. | 03/30/2031.
42251%# AV 6 |HE BUTT GROCERY COMPANY CO SENIOR CORPB.........cccoooomurvumeriias | e 118,992 | L 1,784,878 | 1,500,000 1,500,000 [ ..oovernriereriienns | eeeriereeieeniienenes [ e | veresrenennenennnns | 000 3.670 | i 3.670 03/30/2016. | 03/30/2033.
42307# AA 6 |HEITMAN AMERICA REAL ESTATE HO SENIORCOR. .. 113.734 . 1,960,000 [ ..ooovvorienniiinnes | e [ | e | 03770 |, 3.770 02/15/2018. | 02/15/2027.
42307# AB 4 |HEITMAN AMERICA REAL ESTATE HO SENIOR CO.. . L3741 2,229,316 , 1,960,000 [ ..ooovevnriereriiienns | cevriemeeieeniienenes [ e | veressenessenesnens | e 3: 070 | e 3.770 01/09/2018. | 02/15/2027.
437076 BW 1 |[HOME DEPOT INC SENIOR CORP BND.........cccosuuermrirrererrersirnsiersssnsnes | renene . 119.858 | ..o 5,992,880 | ..cccoovnnn. 5,000,000 5,269,883 | ..o [ e (30,655) | ..cvvverevnrirrinns [ [2003.900 |, 3.105 05/16/2019. | 12/06/2028.
438516 CA 2 |HONEYWELL INTERNATIONAL INC SENIOR CORP..........ccoovvurmmiiiraririras | s ...109.427 11,367,836 1,241,067 130 [ oo | e | 00002.800 | e 2.836 05/14/2020. | 06/01/2050.
444097  A* 0 [HUDSON PACIFIC PROPERTIES INC SENIOR COR........ccccourvmmrirerieri | v ...106.447 4,165,261 | .o | e (30,942) | ..o [ [ 04340 | 3.510 11/01/2016. | 01/02/2023.
444097 A@ 8 |HUDSON PACIFIC PROPERTIES INC SENIOR COR.........ccooomveveriirariias | s ...115.368 9,308,072 | ..cooovreriieniis [ v (55,305) | ...cvvvverirreris | cervrreneiieceirennns [ 04690 | i 3.923 11/01/2016. | 12/16/2025.
450319  B# 4 [ITC MIDWEST LLC LN1 CORP BND........ccoooomrvirriineiiiciisnesniisniins | e ...126.994 . 2,000,000 coevrnnneinnenns | oo [ 20000 3.830 | 3.830 04/07/2015. | 04/07/2055.
45138L  BF 9 |IDAHO POWER COMPANY SECUREDCORPBND..........cccocmmmvvermriiirnrirs | e ..128.997 | ............2,708,933 | .............. 2,100,000 2,756,129 (5,434) | oo | e | 00042000 | 2573 [MS.....| 29,400 | .o 09/03/2020. | 03/01/2048.
457187  AD 4 [INGREDION INC SENIOR CORP BND........ccccovuriruririrriinninerienienesnniins | v ..118.745 ..3,857,000 3,959,852 (951) | vverrerrrinriens [ e [003.900 oo, 3.740 |JD.ccoes | e 12,535 | e 06/30/2020. | 06/01/2050.
458140 AP 5 |INTEL CORPORATION SENIOR CORP BND.........coocmmriirriimreeieceiireceiens | e ...128.039 ..2,000,000 2,206,992 (6,132) [ oo | e | 0004250 | 3.566 |JD...ccc. | oo 3,778 | 06/20/2019. | 12/15/2042.
458140  AY 6 [INTEL CORPORATION SENIOR CORP BND........ccccvvvimiieeiinrinenirenirerionns | criens ..127.581 410,000 433,206 (524) [ ovvevvrsererinne | e [ 8100 [ 3.756 [MN.....| .oc0eeeni2,335 | e 06/06/2019. | 05/11/2047.
458140 BG4 |INTEL CORPORATION SENIOR CORP BND.........ccoomurierrieneiereieenenins | e ...119.882 800,000 799,142 | s | e 18 | o [ e | 03734 [ 3.740 908 | .......... 06/06/2019. | 12/08/2047.
460146 CS 0 |INTERNATIONAL PAPER CO SENIOR CORP BND........cocvvrvvrirmrrnerivenens | rvnene ..130.895 | ..............8,377,280 | ............. 6,400,000 5,896,606 8,512 | o e [ 004350 [ 4871 [FA..o| s 105,173 | ........ 278,400 |05/29/2019. | 08/15/2048.
46051M  A@ 1 |INTL TRANS CO CORP BND. SRR B ...130.084 4,552,954 ..3,500,000 3,500,000 ceevrereneennsinnes [ e [ d.000 [ 4.000 (MS.....| cccooeaec 35389 | ........ 140,000 |03/29/2018. | 03/30/2053.
460690 BP 4 [INTERPUBLIC GROUP OF COMPANIES SENIOR CO.......c.coconvivemmrinrinns | v ..120.325 .2,406,496 ..2,000,000 2,164,235 | ...ccooeiiiincnnns [ i (19,000) | ..cvoveveveriviinns [ erverieriiricniieens [ 104650 |, 3.398 |AO...... | cooverne 23,250 | .......... 93,000 |06/28/2019. | 10/01/2028.
460690 BQ 2 |INTERPUBLIC GROUP OF COMPANIES SENIOR CO.........cccoovemmrveraniins | o ...136.532 6,963,132 ..5,100,000 5,357,672 (4,096) [ ...oovvorrrriennien | vererreneireniiiens | 0005400 | e 5.055 [AO...... | coveenacd 68,850 | ........ 272,700 |09/02/2020. | 10/01/2048.
46625H JZ 4 | JPMORGAN CHASE & CO JRSUB CORP BND........c.coevemririiiiniiniinniiienes | v ...116.024 11,500,000 | ........... 11,483,781 2,357 | oo | e | 125 [ 4152 [ID.cooes | v 21,083 | ... 474,375 | 12/04/2014. | 12/15/2026.
466313 AG 8 |JABIL INC SENIOR CORP BND. ...106.803 ..1,000,000 999,999 [ ..o | e [ e | e | e 7000 | 4.700 07/31/2012. | 09/15/2022.
46659 AB 3 | JM FAMILY ENTERPRISES INC CORP BND ..115.615 ..5,000,000 5,000,000 | ..oocvieririinninnis [ e [ | e | 2003540 | 3.540 11/01/2017. | 11/01/2027.
47032@ AG 6 |JAMES CAMPBELL CORP BND.........cocooiiiiieiineiinceninceniesesiecesieneseens [ o LA11.176 500,000 500,000 ceevrereneennsines [ e [ 4480 [ 4.482 09/26/2014. | 09/30/2024.
48121@ AD 3 | JRD HOLDINGS INC SENIOR CORP BND.......ccccccumrieriiniiieiienisniiiniins | crviene ...105.600 571,000 580,651 (2,877) [ oo | v | 130 | 3.105 11/01/2016. | 03/27/2024.
482480 AG 5 |KLA-TENCOR CORP SENIOR CORP BND.........ccocoommmerermemimnniinererennnens | e L1963 2,272,989 | 1,900,000 1,932,462 (3,426) | ..o | e | 41000 | 3.849 05/29/2019. | 03/15/2029.
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482480 AH 3 |KLA-TENCOR CORP SENIOR CORP BND ...139.218 .3,480,453 ..2,500,000 2,770,493 (4,995) | ..o | e | 20.5.000 | e 4.326 |MS......| oo 36,806 125,000 |06/21/2019. | 03/15/2049.
482480 AJ 9 |KLA-TENCOR CORP SENIOR CORP BND ...111.669 .2,560,568 ..2,293,000 2,456,631 (1,098) [ ..ooovverrrieneis | e | 20003.300 | e 2.930 08/27/2020. | 03/01/2050.
48250N AB 1 |KFC HOLDING CO/PIZZA HUT HOLDI SENIOR CO. ...103.750 26,975 | ..ococieeis 26,000 ....26,000 covrriinnsinnnins | v [ 205,250 | 5.250 06/02/2016. | 06/01/2026.
48268@ AM 6 | KPMG CORPORATE FINANCE LLC SENIOR CORP B. ...110.501 4,420,030 ..4,000,000 4,012,590 (2,085) [ ..ooovverrrrieneis | e | 20003.240 | 3477 11/01/2016. | 06/30/2026.
48268@ AP 9 |KPMG CORPORATE FINANCE LLC SENIORCORPBND.. ...110.967 .2,385,780 ..2,150,000 2,150,000 v [ [ 00n 3480 [ 3.479 10/30/2017. | 10/30/2025.
485170 BB 9 |KANSAS CITY SOUTHERN SENIOR CORP BND. ..126.115 .3,783,462 ..3,000,000 3,157,090 (3,040) [ ..o | e | e h7000 | 4.367 05/22/2019. | 05/01/2048.
485170 BE 3 |KANSAS CITY SOUTHERN SENIOR CORP BND 111513 .1,388,333 ..1,245,000 1,235,280 140 | oo e | 0000 3.500 [ 3.543 04/20/2020. | 05/01/2050.
49338L  AB 9 |KEYSIGHT TECHNOLOGIES INC KEYSIGHT TECHN.. L1341 16,786,660 ..6,000,000 5,982,642 4,075 | oo | e | 04550 | 4.633 11/27/2015. | 10/30/2024.
49456B  AJ 0 |KINDER MORGAN INC SENIOR CORP BND.... ..122.418 .3,060,438 ..2,500,000 2,828,299 (7,393) [ oo e [ 005080 | 4.190 12/18/2019. | 02/15/2046.
512807 AT 5 |LAM RESEARCH CORPORATION SENIOR CORP BND.. ...144.975 ..3,000,000 3,305,674 (5,720) [ coooovverrreceies | e | e 4875 | 4.246 06/21/2019. | 03/15/2049.
512807 AX 6 |LAM RESEARCH CORPORATION SENIOR CORP BND.. . 111.257 505,000 503,519 [ ..o | e 29 | s | e [ 20032125 | 3.138 04/30/2020. | 06/15/2060.
521865 AZ 8 |LEAR CORPORATION SENIOR CORP BND 122,021 | 2,270,811 | 1,861,000 2,020,195 508 | ..o | e [ 205,250 | L 4.663 [MN.....| .o 12,484 | ... 47,250 | 12/07/2020. | 05/15/2049.
521865 BA 2 |LEAR CORPORATION SENIOR CORP BND 113611 ..2,100,000 2,117,244 (1,742) | oo | v | 0004250 | 4.130 06/27/2019. | 05/15/2029.
53154  AB 9 |LIBERTY UTILITIES FINANCE GP1 CORP BND.. ...105.680 ..5,000,000 5,043,288 (26,318) | ..veveverrrirrinns [ e [ 4490 |, 3.901 11/01/2016. | 08/01/2022.
53154  AG 8 |LIBERTY UTILITIES FINANCE GP1 SENIOR COR... ...112.019 600,000 800,000 [ ..oooveomrrirrriiienns | cerviernninennieenies [ e | e | e 1300 i 4.130 04/30/2015. | 04/30/2045.
53154  AH 6 |LIBERTY UTILITIES FINANCE GP1 CORP BND.. L1475 400,000 400,000 cerrnnnninnnnns | e [ 41300 4.129 07/15/2015. | 07/15/2045.
532457  BR 8 | ELILILLY AND COMPANY SENIOR CORP BND.. ..127.855 | ............6,392,750 | .............. 5,000,000 5,115,924 (2,597) [ oo | e | 000003.950 | e 3.808 05/22/2019. | 05/15/2047.
532457  BU 1 |ELILILLY AND COMPANY SENIOR CORP BND.. ...136.719 4,388,937 (A731) [ oo v | 4150 | 3.672 06/27/2019. | 03/15/2059.
53621@ AD 8 |LION INDUSTRIAL TRUST SENIOR CORP BND.. ...106.029 . 1,600,000 [ ..ooveorrieriiienns | cevriereeieeniienenes [ e | vereinenesenennnns | 0000 3.690 | i 3.690 |[MS......| cccceeeee. 14,924 | .......... 59,040 |03/31/2016. | 03/31/2023.
53621@ AF 3 |LION INDUSTRIAL TRUST SENIOR CORP BND........cccoevmrvrrernrrerrirrirenns ...113.000 600,000 600,000 [ ..o | v [ | | 003.990 | 3.990 [MN......| v 2,993 | .......... 23,940 |05/16/2016. | 05/16/2026.
53621@ AG 1 |LION INDUSTRIAL TRUST SENIOR CORP BND .. 114130 500,000 500,000 [ ..oocveemrrereriiienns | cervieeenisnenieeeies [ e | e | e 1400 | 4140 [MS.....| oo 6,900 | .......... 20,700 | 09/01/2016. | 09/01/2026.
552953 CC 3 |MGM RESORTS INTERNATIONAL SENIOR CORP BN.... ..106.500 | ..............5,325,000 | .............. 5,000,000 5,085,276 | ....ccoovrvverniriniinns [ e (36,067) | ..ovevevernrrenrinns [ eererirriveiiinniinens [ 108,000 | ... 5.167 11/01/2016. | 03/15/2023.
55336V  AJ 9 |MPLXLP SENIOR CORP BND........ ...115.500 615,000 612,032 588 | .ooerrrerirneernenis | eevrerrenineinenens | o875 | s 4.998 09/29/2016. | 06/01/2025.
553420 AM 6 |MPT OPT PARTNER SENIOR CORP BND..........ccccccovumviinnnns ..103.125 | ... 1,031,250 | 1,000,000 1,000,000 cevrnnnninnnns | e [ 20000 3.500 | 3.500 11/19/2020. | 03/15/2031.
559080 AP 1 |MAGELLAN MIDSTREAM PARTNERS LP SENIOR CO . 112.274 235,000 257,724 (19) | covvoeeerreenrrenes [ e | 0:3.950 [ 3.418 12/02/2020. | 03/01/2050.
570535 AP 9 |MARKEL CORPORATION SENIOR CORP BND........ccocoviiiernrieinirninnns 2123814 | 4,952,572 | 4,000,000 3,945,067 1,307 [ oo [ [ 25,000 | 5.104 03/08/2013. | 03/30/2043.
000000 00 0 | SUMMARY ADJUSTMENT.......ccooommmrimmmrimmmninnneineneissneeseneessnsessneennnnens | evvene | oo | cvnemvvnen | 2B Zviviviios | e (9) | o (4 (6) 12/31/2020. | 01/01/2022.
57164P AF 3 | MARRIOTT OWNERSHIP RESORTS INC SENIOR CO.... ...101.500 ..1,800,000 1,696,865 4,865 | ..o [ |2 4750 5,749 |MSLLL | 25175 | .o 42,750 |08/07/2020. | 01/15/2028.
571748  BJ 0 |MARSH & MCLENNAN COMPANIES INC SENIOR CO.... . 144278 | . . ..5,000,000 5,513,733 (9,584) | ..ooovvecerrenii | v | 0004900 | ... 4264 [MS.. | e 72,139 245,000 | 05/15/2019. | 03/15/2049.
574599 BM 7 | MASCO CORPORATION SENIOR CORP BND........cccoouvierimrirmmiiniierinnns 2125282 | e 137,810 110,000 130,374 (137) [ oo | cevrververnenenieninne [ 008500 |10 3416 [MNL | e 633 | oo 2,475 | 09/09/2020. | 05/15/2047.
58013M FH 2 | MCDONALDS CORPORATION SENIORCORPBND. ...130.604 | ............. 1,306,040 1,111,514 (2,323) | oo | e | e 4450 [ 3.789 [MS.. | i 14,833 | .......... 44,500 | 07/02/2019. | 09/01/2048.
585055 BS 4 |MEDTRONIC INC SENIOR CORP BND ..112.015 9,752,275 9,274 100,943 342,825 |09/02/2015. | 03/15/2025.
58528# FR 3 |MENER INC. SENIOR CORP BND ...117.936 4,000,000 09/01/2015. | 09/01/2035.
58528# FS 1 |MEIJER INC. SENIOR CORP BND. .. 117.285 1,000,000 12/15/2015. | 12/15/2035.
59073@ AA 4 |MESQUITE POWER LLC SECURED CORP BND..........ccccoovrmmmriinnriiniis ...112.155 2,150,079 04/09/2015. | 12/31/2039.
594918 AJ 3 |MICROSOFT CORPORATION CORP BND ...140.101 . 1,982,692 09/22/2010. | 10/01/2040.
615369 AT 2 |MOODYS CORPORATION SENIOR CORP BND.........ccccoommrveirriirerinens ...109.343 470,000 463,598 05/12/2020. | 05/20/2050.
62877V AA 9 [NBM US HOLDINGS INC SENIOR CORP BND 144A.... ...108.750 500,000 494,523 05/02/2019. | 05/14/2026.
62906@ AA 1 |NEF AFFORDABLE HOUSING INVESTM CORP BND. ...103.348 581,875 596,249 11/01/2016. | 10/29/2021.
62907# AA 8 |NEF AFFORDABLE HOUSING INVESTM CORP BND ..101.771 800,000 810,819 11/01/2016. | 04/30/2021.
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62907# AC 4 |NEF AFFORDABLE HOUSING INVESTM SENIOR CO ...101.891 1,827,925 | ... 1,794,000 1,820,472 | oo | v (39,592) 8375 | 1.889 [AO..... | coveee. 20,014 | ........ 115,956 | 11/01/2016. | 04/30/2021.
62927# AE 6 |NFL VENTURES LP SENIOR CORP BND ...109.259 276,181 276,181 ...3400 |..... 3.400 08/31/2015. | 04/15/2030.
62927# AF 3 [NFL VENTURES LP SENIOR CORP BND ...110.648 150,445 150,445 | ... [ [ [ [00.3.480 | 3.480 08/31/2015. | 04/15/2031.
62927# AG 1 |NFL VENTURES LP SENIOR CORP BND ...110.468 243,516 243,516 [ ..o | e [ | s | 0035700 | 3.570 08/31/2015. | 04/15/2032.
62927@ AA 6 |NHL US FUNDING LP SENIOR CORP BND 111785 2,571,050 | ..coooonnven 2,300,000 2,300,000 | ovoucvererereirnninens [ e [ | e | 4180 | s 4.201 09/29/2014. | 09/29/2024.
629377 CA 8 |NRG ENERGY INC./OLD SENIOR CORP BND ...106.000 ....222,600 210,000 210,000 [ ..o | e [ e | veresenenssnennens | ceeen 122500 | e 7.250 02/14/2017. | 05/15/2026.
62952E AC 1 [NYUHOSPITALS CENTER SENIOR CORP BND. ...126.750 .6,084,000 | .........c.... 4,800,000 4,800,000 | ..ocoooiviriinniiciis [ e [ [ [0l 4784 [ 4.784 11/20/2014. | 07/01/2044.
641062 AF 1 |NESTLE HOLDINGS INC. SENIORCORPBND144A, ..117.102 12,342,044 ..2,000,000 1,992,254 | ..o | 854 [ i | 200030625 | 3.683 09/17/2018. | 09/24/2028.
651639 AV 8 | NEWMONT GOLDCORP CORP SENIOR CORP BND.. ..142.235 .2,750,815 ..1,934,000 2,401,723 | oo [ i (12,518) | s | e [ 025,450 | 3.853 08/09/2019. | 06/09/2044.
65473Q BB 8 |NISOURCE INC SENIOR CORP BND . ...136.492 11,228,428 900,000 1,112,233 [ e | (39T i e | 2000.5.250 | 3.662 05/14/2020. | 02/15/2043.
662352 AB 9 |NORTHWELL HEALTHCARE INC SENIOR CORP BND..........ccocovmmmrviannns [ o . ...142.639 1,426,385 997,449 | ..o | oo D0 [ s | 208,150 | 6.171 09/10/2013. | 11/01/2043.
666807 BJ 0 |NORTHROP GRUMMAN CORP SENIOR CORP BND...........cccoovmmmvirmniias [ crie . ..120.617 ..10,962,915 8,228,321 | oovveevvvrrnrrinnrn | e 19,280 | s | e [ 00000 3.850 | v 4.495 06/16/2015. | 04/15/2045.
66989H AH 1 |NOVARTIS CAPITAL CORP NOVARTIS CAPITAL C......ccooorvrerrriennriinns | ceveene . ...137.565 5,502,604 4,218,183 | oo | verererenne(5,548) | i [ | 4400 | 4.037 05/06/2015. | 05/06/2044.
674003 B* 8 | OAKTREE CAPITAL SENIOR CORP BND . ...115.660 1,300,000 [ ..o | e [ e | s | 000 3.690 | i 3.688 07/12/2016. | 07/12/2031.
674599 CY 9 |OCCIDENTAL PETROLEUM CORPORATI SENIOR CO.......cocooommvvimrrrirnns [ v e B.C FE i | e 147,809 84.250 147,860 | ..oooovveerrreriinns | e 3T | [ | 4400 | 4.489 08/06/2019. | 08/15/2049.
694476 AE 2 | PACIFIC LIFECORP SENIOR CORP BND 144A...........cccoovimmmiimnniiiniiiinns [ e .. 111.343 1,855,722 | ..o | o83 [ e | 2000.3.350 | 3.391 09/10/2020. | 09/15/2050.
701094 AN 4 | PARKER HANNIFIN CORPORATION SENIOR CORP..........cccoovemiriimnniins [ o ...112.999 . 1,256,586 | ....ccvooerreeriiienns | cervrnerieeenn 345 [ e | 20000.3.250 | 3.287 06/05/2019. | 06/14/2029.
70213H  B* 8 | PARTNERS HEALTHCARE SYSTEM INC SENIOR CO......cccocovvvviivriiiannes | crveens .136.275 | ............4,360,811 | oo 3,200,000 3,200,000 | .ovooverererreiininnns [ e [ | e | 046000 | 4.600 12/12/2018. | 12/21/2049.
70450Y AJ 2 |PAYPAL HOLDINGS INC SENIOR CORP BND.........ccccoomivemmeriririrriienees | e . 114579 | . . 895,000 891,632 [ ... | e DT i i | 200003.250 | 3.270 05/11/2020. | 06/01/2050.
70959W AG 8 | PENSKE AUTO GROUP INC SRSUB CORP BND..........cccemviirierinriririns [ e . ..103.500 | oo 475,065 459,000 459,000 | .o | e | [ | 2008.5000 | 5.500 05/11/2016. | 05/15/2026.
718172 BT 5 | PHILIP MORRIS INTL INC SENIOR CORP BND.........cocoovveeriviirniiineiians [ v ...109.147 11,364,334 ..1,250,000 1,244,465 | ... | 985 [ s | 0000 2.750 | 2.843 02/18/2016. | 02/25/2026.
718172 CJ 6 |PHILIP MORRIS INTL INC SENIOR CORP BND.......ccccoorvirirnrrneererrnieirernns | covees . ..114.278 ..5,000,000 4,970,425 2,899 | .o e [0 3375 [ 3.455 05/16/2019. | 08/15/2029.
718546  AK 0 | PHILLIPS 66 PHILLIPS B6..............cooveeemreeiceeiereiieceiieneiieseiiseseisesesenees [ v . ...122.006 10,000,000 9,901,266 4,939 | oo | e | e 4650 | 4.748 11/12/2014. | 11/15/2034.
737446 AQ 7 |POST HOLDINGS INC SENIOR CORP BND 144A.............ccoovvmnmviiinriianns [ o . ...105.000 | . . ..1,500,000 1,578,981 (3,519) [ oo | e | 4625 | 3.783 08/11/2020. | 04/15/2030.
73937@ AA 1 |POWERSOUTH ENERGY COOP SECUREDCORPBND...........cccoovmmmvrirans | crnnens . L 118641 | 1,423,695 | ..ccovvvennne 1,200,000 1,200,000 [ ..ooovermeriremiirenes | eevrieneeieeneienenes [ e | vereesenensecenns | e 40500 | i 4.049 [AO...... | oo 11,745 | .......... 48,600 | 04/04/2018. | 04/04/2039.
73937@ AB 9 |POWERSOUTH ENERGY COOP SECUREDCORPBND...........ccccovvvermriies [ e . ..116.237 .1,278,603 1,100,000 w8800 ] 4.180 |AO...... | cooves T2 | 45,980 |01/25/2018. | 04/04/2038.
74170 AK 5 |PRIME PROP FND SENIOR CORP BND..........ccooovimmiiiineiineiieneiiieneirens | e . ...116.160 .2,787,852 2,417,495 (2,146) | ..o | e | 20003.850 | 3731 | | s 45173 | .......... 92,400 | 11/01/2016. | 01/05/2028.
74264* AC 0 |PRISA LHC LLC SENIOR CORP BND........c.ccouvirirerirrirniiniiensiienirenisneiins | v ..113.226 11,132,264 1,000,000 | ..eeeveerienieriins | e | e | e | 003790 [ 3.750 |AO...... | weovereenes 9,375 | .o 37,500 | 06/01/2016. | 04/01/2026.
74264*  AD 8 |PRISA LHC LLC SENIOR CORP BND.........ccoommevirerirneiicerirsereeseiesnenens | oeeeee . ..116.019 | . 1,160,187 | ... . 1,000,000 coererrneennnnenes | e [ 200000 3.880 | i 3.850 |AO...... s 9,625 | .......... 38,500 |06/01/2016. | 04/01/2028.
74273@ AB 9 |PRIT CORE REALTY HOLDINGS LLC CORP BND......cccovvrvrerereriersisernns | cenenee . ..105.860 | ..occvvernne 2,117,205 | ....ccoouvee 2,000,000 2,019,690 (8,820) | .vvvvvrrerririnie | cevirerierinriiiniins | 0003850 | i 3.365 [FA....[ e 29,303 | .......... 77,000 | 11/01/2016. | 02/14/2023.
743315 AV 5 |PROGRESSIVE CORPORATION THE SENIOR CORP...........cccoovimumirmanins [ o ...120.135 8,409,422 ..7,000,000 7,431,630 | oo [ s (A7,483) | ..o | e [ 204000 | i 3115 [MS.o | 93,333 | ........ 280,000 |05/29/2019. | 03/01/2029.
743756  AB 4 | PROVIDENCE ST JOSEPH HEALTH PROVIDENCE S.........cccooovnriveiiiniis | v . ...108.868 5,443,395 ..5,000,000 4,830,863 26,267 | ..ocverierinnies | e | e 2.746 | i 3.399 |AO...... | covvees 34,325 | ....... 137,300 | 12/09/2016. | 10/01/2026.
74432Q CC 7 |PRUDENTIAL FINANCIAL INC SENIOR CORP BND.........ccoccvommrvimeriiianis | ceveens . . ...118.383 4,143,412 ..3,500,000 3,673,735 (21,985) | ..o | cereereneiieciiienens [0 3.878 | 3.083 |[MS......| oo 35441 | ... 135,730 | 05/29/2019. | 03/27/2028.
747262 AZ 6 |QVCINC SECURED CORP BND.......cccosiuiiririiinninsiienierisneissiissinnns | cvviene . 2|3.AFE..... ...103.000 .2,163,000 ..2,100,000 2,100,000 | oo [ | e | e | d375 | 4.375 |MS......| oo 33,432 | .o, 08/13/2020. | 09/01/2028.
747525 BJ 1 |QUALCOMM INCORPORATED SENIOR CORP BND... ...115.943 .2,648,140 ..2,284,000 2,266,029 256 | oo | cereerneeiseesenns | 20000:3.250 | s 3.292 |MN...oo. | v 8,454 | ... 39,589 | 05/06/2020. | 05/20/2050.
74986@ AT 8 |RREEF AMERICA REIT Il INC SENIOR CORP BN ..112.766 .2,706,395 ..2,400,000 2,458,932 . (10,681) | e [ [0 3730 | 3.196 | JJ....... 11/01/2016. | 01/05/2026.
74986@ AW 1 |RREEF AMERICA REIT Il INC SENIOR CORP BN... ...116.408 ..3,500,000 3,578,690 (9,768) | ..ooevvererieccres | e | 20003.950 | e 3.583 | MJ....... 11/01/2016. | 01/05/2028.
750236 AW 1 |RADIAN GROUP INC. SENIOR CORP BND ...109.000 800,000 800,000 [ ..o | e | e | e | 4875 [ 4875 |MS......| e 11,483 47,775 | 06/13/2019. | 03/15/2027.
760759 AZ 3 |REPUBLIC SERVICES INC SENIOR CORP BND.. . . ...100.056 | ..............3,221,787 | ............. 3,220,000 3,218,070 2 | | e | e 17500 | 1.756 |FA..| o 5792 |... 11/09/2020. | 02/15/2032.
76169%# AG 8 |REYES HOLDINGS LLC CORP BND.......ccocosivmiiieririniissiseiiiesiesiisiis | v . ...104.381 600,000 600,000 | ...coocviririiniiins | e | e | e | 009130 5130 | e | v 12911 | 30,780 | 08/07/2012. | 07/31/2022.
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76169%# AJ 2 |REYES HOLDINGS LLC SENIOR CORP BND ...115.682 .9,254,587 ..8,000,000 8,000,000 3710 e 3.709 |AO...... | cooveune 61,009 | ... 296,800 | 10/17/2017.| 10/17/2028.
761713  BA 3 |REYNOLDS AMERICAN INC SENIOR CORP BND... ...126.291 19,471,788 ..7,500,000 7,472,031 1,196 ..5.700 |..... 5738 |FA..oo.| v 161,500 | ........ 427,500 | 06/09/2015. | 08/15/2035.
76280# AG 3 |RICHPRODUCTS CORPORATION SENIOR CORP BN... ..111.699 ..7,300,000 7,300,000 | .oooocvierirriinnicnnis [ e [ | e | 03700 | 3.717 |FMAN. | .......... 25,509 | ........ 270,100 | 11/09/2017.| 11/27/2036.
771196 BP 6 |ROCHE HOLDINGS INC SENIORCORPBND144A. ...118.185 10,000,000 9,995,993 A44 | s [ 003625 [ 3.631 104,722 ..362,500 | 09/10/2018. | 09/17/2028.
774341 AK 7 |ROCKWELL COLLINS INC SENIOR CORP BND ...112.045 10,000,000 9,557,042 | ..oooorverienin [ e B1171 | e | e | 0000 3.500 | e 4.322 12/19/2018. | 03/15/2027.
78512 AA 5 | S&E REPLACEMENT POWER LLC SENIOR CORP BN.... ..112.614 ..1,495,825 1,495,825 | ..o | cevvereienniinnnnes [ e | e | e 41200 | 4.157 01/04/2017. | 05/31/2029.
78516F AB 5 | SABAL TRAIL TRANSMISSION LLC SENIORCORPB ...120.295 ..1,900,000 2,132,453 (9,743) | oo | e | 004682 | 3.699 12/12/2019. | 05/01/2038.
785592 AM 8 | SABINE PASS LIQUEFACTION LLC SENIOR CORP.... L A16.375 2,327,500 2,000,000 2,053,291 | oo [ s (12134) | oo | e [ 205,625 | o 4.867 11/01/2016. | 03/01/2025.
785592 AV 8 | SABINE PASS LIQUEFACTION LLC SECURED CO ...120.890 480,000 480,000 | oo [ e [ | e | 208875 | 5.875 05/11/2017. | 06/30/2026.
806851 AH 4 | SCHLUMBERGER HOLDINGS CORP SENIOR CORP B.. L A16.578 | 2,214,984 | 1,900,000 1,954,608 (5,645) [ ..ooovvecrrieneis | e | 20043000 | 3.883 05/29/2019. | 05/01/2029.
80689%# BB 1 | SCHNEIDER NATIONAL LEASING INC CORP BND.... ...106.953 ..1,000,000 1,000,000 [ ..ooveorieririiienns | eevviereeieeeniienenes [ e | e | 0000 3:950 | i 3.550 09/25/2013. | 09/25/2023.
80808# AK 8 | SCHREIBER FOODS INC SENIOR CORP BND. ..117.264 ..1,400,000 1,400,000 [ ..o | e [ e | e | 045600 | 3.810 03/30/2015. | 03/30/2030.
811054 AG 0 |EW SCRIPPS CO EW SCRIPPS CO. ...102.000 200,000 192,275 1,500 | e | oo [ 205125 | L 6.147 06/18/2019. | 05/15/2025.
81105D AA 3 | SCRIPPS ESCROW INC SECURED CORP BND 144A. ...103.625 1,900,000 [ ..ooveoriiriiienes | e [ e | s | 03875 | i 3.875 . | 12/15/2020. | 01/15/2029.
816851 AP 4 | SEMPRA ENERGY SEMPRA ENERGY ...143.351 . 5,475,316 | ..ovooevvreriiienis [ s (14,671) | ovvvervrnriinns | cervireneiireneiinennns [ 208,000 | i 5.201 08/11/2010. | 10/15/2039.
82088K AE 8 | SHEA HOMES LP SENIOR CORP BND 144A... ...103.500 835,000 835,000 [ oo | cerienrienieninies | e | e | e 7800 [ 4.750 02/06/2020. | 02/15/2028.
82088K AG 3 |SHEA HOMES LP SENIOR CORP BND 144A... ..102.500 | ..............1,230,000 | .............. 1,200,000 1,200,000 [ ..ooveomrieririiienns | eevviereeieeniienenes [ e | veeeenenessenennens | e 7500 | 4.750 09/14/2020. | 04/01/2029.
82340 AA 5 |CAITHNESS SHEPHERDS FLAT LLC CORP BND... ...128.796 1,000,000 [ ..o | e [ e | s | 008,950 | 7.009 , 05/02/2011. | 04/30/2032.
82340 AB 3 |CAITHNESS SHEPHERDS FLAT LLC CORP BND... . ...121.660 | . . N 4,000,000 | cooooverriireniiies | e | e | e | 4480 [ 4.504 [JAJO.. | .......... 30,364 | ........ 179,200 | 05/02/2011. | 04/30/2032.
824348  AX 4 | SHERWIN-WILLIAMS COMPANY THE SENIOR CORP........cccocvvererniirninne . 133.928 | 6,562,492 | .............. 4,900,000 4,799,820 1,905 | v [0 4500 [ 4.635 | Dot | o 18,375 | ........ 220,500 |05/29/2019. | 06/01/2047.
828807 CT 2 |SIMON PROPERTY GROUP LP SENIOR CORP BND.. ...114.705 1,720,577 ..1,500,000 1,640,818 (3,801) [ oo | weereeieneieneiiens | 4250 | 3.648 [AO...... | coovee 15,938 63,750 | 06/20/2019. | 10/01/2044.
829259 BA 7 | SINCLAIR TELEVISION GROUP INC SECURED CO.... ...102.250 ..1,200,000 1,200,000 | .ooovvoieriririieins | e | [ | 041250 4125 | Do | e 3,713 11/19/2020. | 12/01/2030.
82967N AW 8 | SIRIUS XM RADIO INC SENIOR CORP BND 144A... ...104.250 410,000 410,000 | .o [ e | e | e |20 5.375 | L 5.375 [ | e 10,162 | .......... 22,038 |05/18/2016. | 07/15/2026.
832696 AT 5 |JMSMUCKER CO SENIOR CORP BND. . L2770 1,905,815 | 1,690,000 1,857,696 (1,203) [ ..o | e | 2000 3.550 | 3.030 |[MS......| oo 17,665 | .......... 30,997 | 09/01/2020. | 03/15/2050.
833034 AM 3 | SNAP-ON INCORPORATED SENIOR CORP BND...........ccooovverrriiriianees L2075 | 565,980 505,000 499,332 | oo [ e 79 | oo | e [ 2003100 | i 3159 |MN.coooo | o 2,609 | .o 7,871 | 04/27/2020. | 05/01/2050.
835495 AL 6 |SONOCO PRODUCTS COMPANY SENIOR CORP BND.. ...110.954 ..1,000,000 1,103,429 (1,241) [ oo | e | 032125 |, 1.881 [MN...... 11/17/2020. | 05/01/2030.
842400 FZ 1 |SOUTHERN CALIFORNIA EDISON CO. SECURED C ..123.728 ..1,250,000 1,474,968 (4,344) | .o | e | 004850 | 3.481 |AO...... 05/01/2020. | 10/01/2043.
84334# AA 5 | SOUTHERN MARYLAND ELECTRIC COO SOUTHERNM.... ...104.354 477,186 ATTA86 | oo | e | v [ | 20040000 | L 4.000 |AO...... | oovrrrenns 3977 | v 19,087 | 03/13/2018. | 04/16/2048.
845011 AB 1 |SOUTHWEST GAS CORP SENIOR CORP BND ...120.966 | ...........12,096,570 | ............ 10,000,000 9,995,053 | ... [ e 90 | s | e [ e 4150 | 4153 [JD.ccoco. | v 34,583 | ........ 415,000 | 05/28/2019. | 06/01/2049.
845437 BR 2 | SOUTHWESTERN ELECTRIC POWER CO SENIORCOR LA17.024 8,191,645 | ....cceeenee 7,000,000 7,000,000 | ..oooovvirieinniiiens v [ | [n 41000 [ 4.100 |[MS......| coevees 84,506 | ........ 287,000 |09/11/2018. | 09/15/2028.
84762L AS 4 | SPECTRUM BRANDS HOLDINGS INC SENIOR CORP ...102.125 .2,042,500 ..2,000,000 2,000,000 | .ovoorererereerininens [ s [ | e | 08125 | 6.125 [JD....... | oo 5,444 | L 122,500 |02/11/2016. | 12/15/2024.
855244 AG 4 | STARBUCKS CORPORATION SENIOR CORP BND.... ...102.951 5,147,545 | .... ..5,000,000 4,999,791 139 | oo e |00 2,700 [ 2.703 |JD....... | oeerreen8,000 | ... 135,000 |06/01/2015. | 06/15/2022.
855244 AU 3 | STARBUCKS CORPORATION SENIOR CORP BND ..131.045 | .............6,552,255 | .............. 5,000,000 5,460,448 (8,876) | ..eoovvercerirceres | wererieneiieniirens | e b450 | 3.907 |FA.oo| v 84,056 | ........ 222,500 |06/27/2019. | 08/15/2049.
858119 BM 1 | STEEL DYNAMICS INC. SENIOR CORP BND .. 111.625 110,000 108,911 | oo [ i 55 | e | e | 00003250 | i 3.367 06/03/2020. | 01/15/2031.
858119 BP 4 | STEEL DYNAMICS INC. SENIOR CORP BND ...104.440 . 985,034 | ... | e B4 | s | e [0 3.250 | i 3.330 10/19/2020. | 10/15/2050.
859152 E# 3 | STERIS CORPORATION SENIOR CORP BND. ..116.414 .2,328,285 1,978,160 1,891 [ e [ 2023700 | 3.839 11/01/2016. | 05/14/2030.
863667 AN 1 | STRYKER CORPORATION SENIOR CORP BND ...113.391 11,819,918 1,599,108 1,015 | e | e [ 200.3.500 | v 3.578 , 03/03/2016. | 03/15/2026.
86944B AE 3 [SUTTER HEALTH SENIOR CORP BND.... ..121.524 6,835,736 6,498,962 | ....ccovvriiiiniiinnns [ i (19,859) [ ..vvvvvevrivniinns [ [ 4091 [ 3.227 |FA..| v 86,934 | ........ 230,119 | 09/30/2019. | 08/15/2048.
86944B  AH 6 |SUTTER HEALTH SENIOR CORP BND.... ...105.974 | . .1,303,474 . 1,303,459 (119) | covvererereienns [ e | 3161 [ 2757 |FA..| v 6,696 | ..o 12/15/2020. | 08/15/2040.
872540 AU 3 | TJX COS INC SENIOR CORP BND ..140.558 | ............. 1,040,131 740,000 735,709 | oo | o) B8 | ..o | e | 4500 | L 4.536 |AO...... | oo 7,030 | oo 17,945 | 03/30/2020. | 04/15/2050.
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87264A AS 4 [T-MOBILE USA INC SENIOR CORP BND ...102.000 436,000 436,000 5125 | 5.125 |AO...... | oo 4717 | 24,154 |03/13/2017. | 04/15/2025.
87264A AT 2 |T-MOBILE USA INC SENIOR CORP BND ...107.125 ..311,734 291,000 291,000 ..5.375 |.... 5.375 |AO...... | 003,302 | e 16,851 | 03/13/2017. | 04/15/2027.
87278* AE 2 |TRUMBULL PROPERTY FUND SENIORCORPBND ..114.657 4,586,290 | ....cooouve. 4,000,000 4,000,000 [ ..o [ e e [ |20 3.580 [ 3.580 143,200 | 11/16/2017. | 11/16/2028.
87612B AP 7 | TARGA RESOURCES PARTNERS LP SENIOR CORP. ...100.500 500,000 483,848 5,070 | covvoererieeernens | eververierieeeneens | eeenhi260 [ i 5.482 21,250 | 01/24/2014. | 11/15/2023.
87612B BE 1 | TARGA RESOURCES PARTNERS LP SENIOR CORP ...104.750 691,000 691,000 v [ 2008375 L 5.375 37,141 | 09/22/2017. | 02/01/2027.
87612B BN 1 | TARGA RESOURCES PARTNERS LP SENIOR CORP. 2 112.000 | 89,600 | e 80,000 ....87,143 (2,057) [ oo | e | 08875 | 3.738 | o | 2,536 | 2,750 | 01/22/2020. | 01/15/2029.
87612E  BA 3 | TARGET CORPORATION SENIOR CORP BND...........ccoovvvremriranriienniiinns .A33.799  ..........9,365,895 | ... 7,000,000 7,133,209 (3,915) [ oo | e | 0004000 | 3.869 [JJ....... | ........140,000 | ........ 280,000 |05/29/2019. | 07/01/2042.
87612E  BH 8 | TARGET CORPORATION SENIOR CORP BND . 116.938 | ...........2,923,438 | ............. 2,500,000 2,537,594 (4,049) [ ..ooovvrien | e | 0003375 | 3.162 |AO...... | oo 17,813 | 84,375 | 05/22/2019. | 04/15/2029.
87901  AE 5 | TEGNA INC SENIOR CORP BND 144A ...102.625 900,000 900,000 | ..ecvoevirririiiniins | e | e | e | 4625 [ 4.625 28,444 | 01/07/2020. | 03/15/2028.
879369 AE 6 | TELEFLEXINC SENIOR CORP BND ...103.375 210,000 210,000 FSSPOUOURRPOURPUURR VPPOURPOURRPORROORN VOPORT. . 1 £ TN IO 4.875 [JD..ccoo. | o853 | 10,238 | 05/11/2016. | 06/01/2026.
88579Y BD 2 |3M CO SENIORCORPBND..........ccoomrvrirrrriirnnes ..128.534 | ............6,426,710 | ...ccccccooe. 5,000,000 5,081,515 (1,668) [ ..eoovverrerieceien | vereeereireneinens | 004000 | e 3.902 (MS......| ......59,444 | ... 200,000 |05/29/2019. | 09/14/2048.
89147L  J* 2 | TORTOISE ENERGY INFRASTRUCTURE CORPBND..........ccccocuimrriiranee ..110.215 258,133 258,133 ceevrereneennniens [ e [0 3480 [, 3.480 |D..ooes | v 424 | 8,983 | 06/14/2013. | 06/14/2025.
896516 AA 9 | TRINITY HEALTH CORP SECURED CORP BND ...122.406 | .............6,120,300 | .............. 5,000,000 5,746,943 | .oooooivvcriicnn [ i (19,243) | ..o | oo 125 | 3.246 09/30/2019. | 12/01/2045.
90363@ AC 4 |USTANATIONAL TENNIS CENTER IN SENIOR CO.......cccccocvumvivvnmivinnies | cvviee | oo [evciineeens | LG FE it | niiinns...800,000 | ... 98.000 800,000 800,000 [ ..o | cerirnrirerieninees | e | e | 00003290 [ 3.289 05/26/2016. | 07/08/2036.
90363@ AD 2 |USTANATIONAL TENNIS CENTER IN SENIOR CO ...102.000 | ..............2,040,000 | .............. 2,000,000 2,000,000 ceeevveeneeneneenins | eeeveenerienneeinnnnn | o .00 | 4.039 07/26/2018. | 06/06/2033.
911312 BQ 8 |UNITED PARCEL SERVICE INC SENIOR CORP BN.... ...134.687 ..3,500,000 3,620,563 (2,334) | oo | e | 4250 | 4.042 05/29/2019. | 03/15/2049.
91324P EA 6 |UNITEDHEALTH GROUP INC SENIOR CORP BND ...115.534 ..2,846,000 2,771,016 BTT | oo | e [ 2000 3.125 | 3.244 05/13/2020. | 05/15/2060.
92340L  AA 7 | VEREIT OPERATING PARTNERSHIP L SENIOR CO. L7431 205,000 205,000 [ ..o | e | e | e | e 875 [ 4.874 05/18/2016. | 06/01/2026.
92345Y AG 1 |VERISK ANALYTICS INC SENIOR CORP BND . ..115.954 | . 1,350,862 | ..o 1,165,000 1,153,144 | e | e 144 | i | 20023625 | 3.682 05/08/2020. | 05/15/2050.
92840V AF 9 [VISTRA OPERATIONS COMPANY LLC SENIOR COR.......cccovvrirmriririrns .106.250 | .o 217,813 205,000 205,000 [ ..o | e [ | | 000,000 | 5.000 06/06/2019. | 07/31/2027.
92940P AD 6 |WRKCO INC SENIOR CORP BND............... ...123.453 .3,333,231 ..2,700,000 2,871,586 | ..o [ e (18,048) | o | e [ 204900 | e 3.961 05/29/2019. | 03/15/2029.
92940P AE 4 |WRKCO INC SENIORCORPBND ...115.886 ..2,275,000 2,274,561 | .covceivcrenivies | 0 i [ [0223.900 [ 3.903 05/16/2019. | 06/01/2028.
931142  CK 7 |WALMART INC CORP BND ..160.925 | ............3,218,496 | .............. 2,000,000 1,856,802 | ....ccveoereerrienns | e 344 | s | 20006500 | 7.248 10/30/2008. | 08/15/2037.
931427  AB 4 |WALGREENS BOOTS ALLIANCE INC WALGREENSB.........ccccocouvvvir ..114.072 675,000 674,239 | ..oooviririiicns | o3 [ e | 45000 | 4.511 11/19/2014. | 11/18/2034.
93884P DY 3 |WASHINGTON GAS LIGHT CO SENIOR CORP BND.........c.ccocovvemmrrirnienns ...119.954 365,000 419,861 | ..o [ errrrereeeenn(320) | e | e [ 2002.3.650 | i 2.869 [MS.....| cciieeen3,923 | 09/29/2020. | 09/15/2049.
94106L BC 2 | WASTE MANAGEMENT INC SENIOR CORP BND... ...125.632 700,000 716,153 | oo | rvrevrneenea(408) | o v | 04100 [ 3.949 [MS....| .0 9,567 | oo 28,700 |05/22/2019. | 03/01/2045.
94106L BK 4 | WASTE MANAGEMENT INC SENIOR CORP BND... ..132.998 | ............3,540,412 | .....cccc.... 2,662,000 2,889,313 | oo [ e (4,566) | s | e [ 4150 | 3.660 |JJ....... | ..........50,940 | ........ 126,737 | 06/20/2019. | 07/15/2049.
941848 D# 7 |WATERS CORP UNSEC CORP BND 2105725 | 2,114,490 | e 2,000,000 2,000,000 | ..ooorvirieinniiniiens e [ | [0 3130 [ 3130 [MN..ooo| 8,521 | i 62,600 |05/12/2016. | 05/12/2023.
95081Q AM 6 |WESCO DISTRIBUTION INC SENIOR CORP BND..........cccooourmrriarrrinens ...102.500 128,000 128,000 | .ovooovererirerriins | v | cevverensnennnes | e | 00:0.375 [ 5.375 |D.cccces | v 306 | 6,880 |01/31/2017.| 06/15/2024.
95709T AM 2 |WESTAR ENERGY INC WESTAR ENERGY INC.......cccovurmrirernrriireieinninns 130494 | ..2,896,971 | i 2,220,000 2,211,888 | oo | e 180 i [ [ 004250 [ L 4.274 |D..ooo. | e 7,863 | 94,350 | 11/05/2015. | 12/01/2045.
96188# AA 6 |WETT HOLDINGS LLC SECURED CORP BND ...110.726 ....959,623 866,667 866,667 [ ..o | cerreerierienineens | cevennrnenenneen | e | e 3100 [ 4.334 (MJSD. | ............ 104 | ... 37,353 | 12/18/2014. | 12/18/2024.
96949L  AE 5 | WILLIAMS COMPANIES INC SENIOR CORP BND ...122.000 .2,684,000 | ...ccooouve. 2,200,000 2,179,616 v [ e [0l 4.850 [ 4912 |MS.....| .........35,567 | ........ 106,700 |05/29/2019. | 03/01/2048.
970648 AH 4 |WILLIS NORTH AMERICA INC SENIOR CORP BND.... ...140.308 5,612,304 4,733,020 | oo | e (14,646) | .....oooovvvrervires | cervrrericieciicrennns [ 205,050 | v 3.945 |MS......| ........59,478 | ... 202,000 | 12/19/2019. | 09/15/2048.
970648 AK 7 |WILLIS NORTH AMERICA INC SENIOR CORP BND.... ..122.035 1,464,416 1,383,751 (1,373) | oo | e | 0003875 | i 3.061 |MS...... | cc0.ee. 13,692 | e 23,250 |08/28/2020. | 09/15/2049.
97786# AN 2 |WOLSELEY CAPITAL INC SENIORCORPBND ...108.580 .3,5683,134 3,300,000 | oo [ e [ | e | 3440 | 3.440 113,520 | 11/17/2017. | 11/30/2024.
97806* AG 7 | WOLVERINE POWER SUPPLY SENIOR CORP BND ...110.866 .1,385,825 . 1,250,000 | ..o | e | e | e | 0000 3.830 [ 3.830 47,875 |09/10/2015. | 09/10/2045.
98212B AL 7 |WPXENERGY INC SENIOR CORP BND ...106.500 .......532,500 500,000 500,000 [ ..ovorrerrerieririnns | cerreerierienineens | e | e | e 4500 [ 4.500 11,563 | 01/07/2020. | 01/15/2030.
98419M AB 6 | XYLEM INC/NY SENIOR CORP BND........ ...103.047 .3,091,398 | ..o 3,000,000 2,999,825 225 | o | e | 4875 | s 4.883 |AO...... | cocvve 36,563 | ........ 146,250 |09/15/2011. | 10/01/2021.
98419M  AK 6 | XYLEM INC INDIANA SENIOR CORP BND.........ccooovmimmriinrinreiiiceiieneees ...122.207 ....611,037 500,000 603,965 (340) | covveeevererienes | e | 8375 | 3474 IMN.ooo | e 3,646 | ..o 11/12/2020. | 11/01/2046.
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G8967# AL 7 | TRITON CONTAINER INTERNATIONAL SECURED C ...105.323 900,000 914,802 (4,039)].. 4980 3.981 |MS...... | ceeeeer 11,330 | e 44,820 |11/07/2017. | 09/30/2023.
L2836* AA 1 |ERAC UK FINANCE LTD/ EHI INTER SENIOR CO. ..105.962 | .............2,852,305 | .............. 2,691,810 2,691,810 1,966 | ... 1.966 02/03/2015. | 02/05/2024.
L2836* AB 9 |ERAC UK FINANCE LTD/ EHI INTER SENIOR CO. ...112.355 ..8,210,021 8,210,021 . 22272 | 2.272 02/03/2015. | 02/03/2027.
01626P AN 6 |ALIMENTATION COUCHE-TARD INC SENIOR CORP. ...116.890 ..1,000,000 1,127,085 (325) | covverrevereiienns [ e | 203800 | 3.124 . | 11/12/2020. | 01/25/2050.
0778FP  AA 7 |BELL CANADA SENIORCORPBND ...132.000 ..2,000,000 2,183,211 (3,836) | .ovovvrrirriinii | e | e 4464 | 3.909 06/24/2019. | 04/01/2048.
36168Q AF 1 | GFL ENVIRONMENTAL INC SECURED CORP BND 1........ccccoovurvviirriir .38 ,100, ...106.375 170,125 | 1,100,000 1,100,000 e | e [ 05125 | L 5.125 12/09/2019. | 12/15/2026.
67077M  AS 7 |NUTRIEN LTD SENIOR CORP BND 137424 | . 11,236,813 900,000 1,148,652 (1,566) | ...ocvvrririniis | cevverireniisriiniens | 205250 | e 3.515 10/02/2020. | 01/15/2045.
775109 BB 6 |ROGERS COMMUNICATIONS INC SENIOR CORP BN... ..136.597 | . 3,414,923 ..2,500,000 2,901,017 | oo [ e (10,808) | ...ccvvvuvverrciias | cervvreriiieriiiinnns [ 205,000 | i 3.926 125,000 |06/28/2019. | 03/15/2044.
867224 AA 5 | SUNCOR ENERGY INC SENIOR CORP BND... ...110.302 3,236,288 12,000,000 | ........... 11,960,110 9,312 | oo [ e | 00:3.600 [ 3.692 ..432,000 | 11/20/2014. | 12/01/2024.
87971M  BK 8 | TELUS CORPORATION SENIOR CORP BND... ...124.905 3,747,135 | .. ..3,000,000 2,972,275 486 | .o [ e | 4300 [ 4.357 129,000 |05/22/2019. | 06/15/2049.
89352H AW 9 | TRANSCANADA PIPELINES LTD SENIORCORPBND.. 117526 | ............5,876,310 | .o 5,000,000 4,941,163 6,621 | oo | ovrreeineeeinneeinns | ceeenh250 | e 4.439 212,500 | 10/10/2018. | 05/15/2028.
91831A  AC 5 |BAUSCH HEALTH COMPANIES INC SENIOR CORP... ...102.875 277,000 281,681 (1,551) [ oo | e | 2008125 | 5.329 |AO..... | 03,582 | i 16,966 | 02/28/2020. | 04/15/2025.
C4931*  BC 6 |KEYERA CORP UNSEC CORP BND......... ...109.729 ..5,572,998 5,572,998 coveevrneernnneens | e 97,772 [.2.3.680 | v 3.680 190,118 | 09/20/2017. | 09/20/2027.
PP1TIF Yl 4 |PLENARY HEALTH NORTH BAY FINCO PLENARY H.. ...126.798 ..1,076,649 1,150,290 (3,252) [ ..oovvvirriiinnis | erenn 20,260 |......5.306 | ...... 4.532 54,189 | 05/18/2016. | 03/13/2040.
00080Q AF 2 | ABN AMRO BANK NV SUB CORP BND 144A. ...114.906 13,480,000 | ........... 13,915,274 | ..o | e (85,201) | ..vvvererverrriis | cerveeeneireneirennns [ e 750 | i 3.971 640,300 | 11/01/2016. | 07/28/2025.
00084D AL 4 |ABN AMRO BANK NV SUB CORP BND 144A MTN ...117.365 3,853,169 (21,317) [ covverevrrrennnns [ [0 4.800 | ... 4.071 178,800 | 11/01/2016. | 04/18/2026.
00183F  AA 3 |ANNO 2017 JOINT HOLDING UK LIM SENIORCOR ..112.829 4,907,500 coeeevnneevnnneinns | e 151,503 [.1...3.263 | ...... 3.262 152,438 | 11/13/2017. | 05/31/2033.
00652M  AC 6 | ADANI PORT AND SPECIAL ECONOMI ADANI POR... ...102.247 1,911,531 [ s | e (10,629) | ...covvovvvecciies | e [ 20 3.950 | i 3.356 06/15/2017. | 01/19/2022.
03835V  AH 9 |APTIV PLC SENIOR CORP BND ...124.555 | . . . 2,907,956 (1,144) | oo | e | 00025400 | 4.377 11/03/2020. | 03/15/2049.
055451 AR 9 |BHP BILLITON FINANCE USA LTD SENIOR CORP.......cccovvrrirrrrreirernnes . 129947 | 7,796,820 | .............. 6,000,000 5,914,163 2473 | | e | 4125 | 4.228 247,500 |02/21/2012. | 02/24/2042.
056752 AJ 7 |BAIDU INC SENIOR CORP BND ...110.495 .2,209,908 ..2,000,000 2,075,989 | ... [ s (10,418) | ..ovvoreviereins | cervereneireceirenens [ 10.3.625 | i 2979 [ | 35,243 | L 72,500 | 12/03/2019. | 07/06/2027.
05969B AD 5 |BANCO SANTANDER MEXICO SA INST SENIOR CO......c.ccoecvrvinrricrinns e 2. ,000, ..114.875 ..1,000,000 1,000,000 | ..o | e | [ | 2008378 | 5.375 049 | ... 26,875 | 04/14/2020. | 04/17/2025.
111021 AN 1 | BRITISH TELECOMMUNICATIONS PLC SENIOR CO ...120.283 1,533,613 | oo 1,275,000 1,275,000 [ ..o | cevvieneeienniienenes [ eeverenennniennnes | veresnenenssnennnns | e 42500 | i 4.250 7978 | 54,188 | 11/05/2019. | 11/08/2049.
218333 A* 3 |CSMNV CORPBND s e |21 . ...800,000 |...112.882 | .. ....903,054 800,000 800,000 [ ..o | cervrrrierieninees | ceveeninenenenes | e | e 700 [ 4.170 927 | 33,360 | 12/21/2015. | 12/21/2025.
25243Y AU 3 |DIAGEO CAPITALPLC SENIOR CORP BND..........ccococmmrvimiiieneiieceieenenes | oeeene D T 1.GFE i | o 3,397,695 |..104.748 | ............. 3,666,177 | .cooovvvvenee 3,500,000 3,469,132 | oo [ e 12,650 | .o | e [ 2000 2.625 | i 3.021 |AO...c.. | ... 15,823 | i 91,875 | 11/25/2014. | 04/29/2023.
26876F AC 6 |ENN ENERGY HOLDINGS LTD SENIOR CORP BND.........ccccovvrrurmrrnrirerns | rvrene ...100.455 500,000 495,927 107 | oo v | 0000 2,625 [ e 2.721 92 | 09/10/2020. | 09/17/2030.
33938E AU 1 |FLEXTRONICS INTL LTD. CORP BOND.......cccoommivirmmrireniiieneiieneiieneiins | e ..113.880 | .............6,832,782 | .............. 6,000,000 5,976,358 4,652 | ..o | e | e h750 | 4.849 285,000 |01/12/2016. | 06/15/2025.
449786  AY 8 |ING BANKNV SUB CORP BND 144A.........cccoomiirniiiereireinsiresnsiesisninenes | e ...113.681 ..5,000,000 5,211,257 | oo | i (71,810) [ v | v | 0000.5.800 ..o 4.146 290,000 | 12/09/2014. | 09/25/2023.
456873 AB 4 |INGERSOLL-RAND LUXEMBOURG FINA SENIOR CO.... . ..110.613 ..7,000,000 6,982,877 4,100 | oo | e | 2000 3.550 | i 3.619 248,500 | 10/23/2014. | 11/01/2024.
59284B  AD 0 |MEXICHEM SAB DE CV MEXICHEM SAB DE CV.....ccccvcvvvvrervirreireriernines | v .. 134.766 | ............2,021,486 | .............. 1,500,000 1,519,758 (A12) [ oo | e [ 008750 [ 6.634 101,250 |09/13/2012. | 09/19/2042.
62947Q AV 0 |NXP BV SENIOR CORP BND 144A............ocooiviiimriinieseisenessseiesneneenns | v ..109.629 | ...........1,880,144 | ... 1,715,000 1,757,232 [ oo | v 16,624) [ i v | 0 4625 | 3.547 6,610 | ...ccco... 79,319 | 11/01/2016. | 06/01/2023.
62954H AD 0 |NXP BV SENIOR CORP BND 144A..........cccccoovmmririinniieninsineniscieniinns | s ..113.292 100,000 299,762 | s | e 14 | s | 003,400 [ 3.430 567 | s 1,700 | 04/29/2020. | 05/01/2030.
68620Y B* 2 |ORIGIN ENERGY LTD SENIOR CORP BND.........ccoovvirieireieerieeeneeiinnis | e ...122.766 ..5,000,000 5,000,000 ceevrereseennsinnns [ e [ 4.950 [ 4.950 247,500 | 05/15/2019. | 01/15/2029.
69342N  AA 9 | PKO FINANCE AB SENIOR CORP BND 144A..........cccccocommriimririninrinniinns [ e ...106.125 ..7,000,000 7,159,085 | ..o [ i (88,041) [ ..veveverrieiiens [ [ 104630 |, 3.269 324,100 | 11/01/2016. | 09/26/2022.
761735 AT 6 |REYNOLDS GROUP ISSUER LLC SECURED CORP B.... 2101250 | 3,038 | 3,000 3,000 | oveoecvirriieniiies | s | e [ e | 00125 [ 5125 | oo | e T | 154 | 06/13/2016. | 07/15/2023.
806213 AB 0 | SCENTRE GROUP TRUST 1/SCENTR SENIOR CO ...107.144 ..2,000,000 1,990,681 2,065 | oo [ e | 003500 [ 3.623 11/06/2014. | 02/12/2025.
81180W BB 6 | SEAGATE HDD CAYMAN SENIOR CORP BND 144A..........cccooovvvivariirans | ceveens ...100.385 . 1,500,000 e | e [ 2003375 | 3.375 12/03/2020. | 07/15/2031.
82620K AF 0 [SIEMENS FINANCIERINGSMAATSCHAP SIEMENS F..........cccvvvviieiienins | o ..134.272 .3,732,759 2,896,916 (2,739) [ oo e | e 44000 | 4.125 122,320 | 10/29/2015. | 05/27/2045.
82620K AL 7 |SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO........ccocoovmmvearrirans | e ..107.785 | . 8,768,293 7,719,497 64,199 | ..o [ e | 0002.350 | 3.328 191,173 | 12/14/2016. | 10/15/2026.
88034Q AB 3 | TENGIZCHEVROIL FINANCE COMPANY SECURED C.........coovvvrerrriannis [ o ..104.088 | .............. 1,040,881 994,605 485 | oo | e | 002625 | 2750 [FA...| e 11,521 | 07/15/2020. | 08/15/2025.
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89686Q AA 4 | TRIVIUM PACKAGING FINANCE BV SECURED COR.. ...105.625 500,000 500,000 25500 ... 5.500 |FA......| v 10,389 | wccvveeee 18,333 | 07/19/2019. | 08/15/2026.
898339 AA 4 | TRUST F/1401 SENIOR CORP BND 144A, . L 113.879 .. 1,138,786 | 1,000,000 1,000,000 2 ..4.869 ... 4.869 06/25/2019. | 01/15/2030.
91020Q B# 3 |UNITED ENERGY DISTRIBUTION PTY SENIOR CO.......ccocovemmrvirrrrirnnens 15419 | 9,233,537 | s 8,000,000 8,000,000 coverrnnesnnennns | e [ e 4.090 | 4.090 02/11/2019. | 02/11/2029.
92936M  AE 7 |WPP FINANCE 2010 SENIOR CORP BND ...120.435 300,000 391,270 (818) | eververerrrrrnes [ e [ 205,625 |, 3.651 09/02/2020. | 11/15/2043.
98954U AB 9 |ZIGGO BOND FINANCE BV ZIGGO BOND FINANCE..........cccooovvemmirinnns ...105.375 284,000 284,000 [ ..o | e | e | e | 0008000 [ 6.000 09/16/2016. | 01/15/2027.
G1108# AE 8 |BRITISHLAND CO PLC CORP BND ...102.734 ..2,000,000 2,000,000 | ..o [ e | e | e | 204635 | L 4.635 09/01/2011.| 09/01/2021.
G1696# AW 6 |BUNZL FINANCE PLC CORP BND ...101.152 2,312,653 | cooveeeverienin [ s (39,131) | s | cereeenrireerinenens [ e 4510 | i 2.760 11/01/2016. | 04/27/2021.
G2613# AL 8 |DS SMITHPLC CORP BND ...105.138 3,572,972 | oo | e (43,784) | ..o | e [ 104650 | i 3.299 11/01/2016. | 08/06/2022.
G2735*  AA 9 | GREAT ROLLING STOCK CO LTD/THE SECURED C ...108.999 7,011,519 | oo v [ | 00 135,284 1.....3.150 | ... 3.143 55,670 | 12/21/2020. | 11/30/2027.
G2765* AC 8 | DIONYSUS AVIATION DAC SENIOR CORP BND L A11.672 10 000, 000 ........... 10,000,000 220 |...... 4.220 422,000 | 06/29/2017. | 07/19/2026.
G2956@ AA 9 |ABP ACQUISITIONS UK LTD CORP BND ...100.000 ..3,417,375 317,375 | oo [ | e | s 105,500 3.312 | .. 3.312 [JD.occi | o930 | e 125,512 | 04/25/2012. | 04/25/2033.
G3225* AB 2 |EVERSHOLT FUNDING PLC CORP BND ...100.000 ..5,467,800 5,467,800 | ...cooouevieniinniis [ e | e | s 168,800 2.353 |...... 2.353 [JD.ccoo | v 3,877 | 151,348 | 12/19/2012. | 12/19/2036.
G4086# AG 3 | GREENCORE GROUP SENIOR CORP BND ...102.994 ..2,000,000 2,000,000 5270 |...... 5.270 103,831 | 06/14/2016. | 06/14/2026.
G4378* AC 3 |HEATHROW AIRPORT SENIOR CORP BND ...122.950 10,525,515 | ........... 10,525,515 2970 |...... 2.970 ..290,505 | 10/15/2015. | 10/15/2035.
G4989# AC 0 | JACKSON SQUARE AVIATION IRELAN SENIOR CO... ...106.918 ..2,800,000 2,800,000 3.840 |...... 3.839 107,520 |09/28/2017. | 09/28/2027.
G4989%%# AD 8 | JACKSON SQUARE AVIATION IRELAN SENIORCOR. ..107.172 ..4,980,000 4,980,000 3.890 |...... 3.890 | Do | oo 5,919 | 193,722 | 12/20/2017. | 12/20/2027.
G6970* AD 8 | PEEL PORTS PP FINANCE LIMITED SECURED CO.... ...144.239 ..2,050,425 2,050,425 6.550 |...... 6.603 [MJSD. | .........7,834 | ....... 127,307 | 12/10/2012. | 12/10/2037.
G7315# AA 2 |QUEEN MARY UNIVERSITY OF LONDO SENIOR CO ...128.768 ..6,151,275 6,151,275 2.970 |...... 2970 (Mo | o 84,242 | L 171,383 | 01/15/2019. | 01/15/2049.
G7827# AC 9 | SAVILLS HOLDING COMPANY LTD SENIOR CORP. ...108.395 | . . ..2,747,570 2,747,570 .3.260 |...... 3.260 | Do | o 2737 | 84,686 | 06/20/2018. | 06/20/2030.
G7996# AA 8 | SEGRO PLC SENIOR CORP BND........ccovvuiirriiniriiernssseisenssissesessnsanes 110,079 | 2,693,737 | v 2,447,100 2,447,100 1.770 |...... 1770 |FA......| o 16,122 | 40,175 | 08/17/2017. | 08/17/2027.
G8278* AA 9 |BRISTOL AIRPORT LTD SECURED CORP BND ...120.269 11,445,090 1,201,549 3.680 |...... 3.679 [JD.coiis | o123 | 43,193 | 05/15/2015. | 05/15/2030.
G8356* AA 4 | SPIRAX-SARCO ENGINEERING PLC SENIOR CORP.. ...102.482 4,326,036 4,221,248 1.050 |...... 1.050 |MS.....| oo 14,159 | L 41,854 |09/06/2017. | 09/06/2023.
G9408# AB 4 | WADHAM COLLEGE SENIORCORPBND. ...119.095 2,441,947 2,050,425 2.640 |...... 2.640 [FA.....| .........22,555 | .......... 52,088 |06/08/2018. | 06/08/2048.
G9766# AB 0 | WORKSPACE GROUP PLC CORP BND.. . ...108.479 | . 1,482,855 1,366,950 5.530 |...... 5530 | | 00037796 | e 71,076 |07/01/2013.| 07/01/2023.
K7802# AY 5 |ROYAL GREENLAND A/S SENIOR CORP BND..........cccovvemmriirariiiirnienns LA17.280 | 3,987,525 3,400,000 4370 |...... 4370 [MN.....| ... 17,334 | ... 148,580 | 11/19/2018. | 11/19/2028.
K7802# BC 2 |ROYAL GREENLAND A/S SENIOR CORP BND.. ...120.881 .2,054,980 1,700,000 4.620 |...... 4620 |MN...... | o0 9,163 | i 78,540 | 11/19/2018. | 11/19/2033.
K8553*  AA 0 | SCANDLINES APS SECURED CORP BND ...108.685 5,984,177 5,505,975 2.550 |...... 2549 [JD.cooo. | o390 | e 134,642 | 07/13/2017. | 09/30/2028.
L8038 AA 4 |SBMBALEIA AZUL SARL CORP BND.......ccceervrnrirnennrrrrnnrerinnseerennnnns | wvevene | D[ evviiniine [3.C v | v 1,659,722 | L. 99.453 .2,195,529 1,824,306 | .ooovvrvierveicrenns | e 43781 [ 5.500 |...11.931 |MJSD. | ............5,396 | ........ 121,418 | 11/01/2016. | 09/15/2027.
N9061@ AK 6 |VTTIBV SENIORCORPBND......... ...105.536 | . 5,165,143 | ... N 4,894,200 2.030 |...... 2.030 [JD.coos | o 4416 | 95,114 | 12/13/2017. | 12/15/2027.
Q0697# AF 3 |AUSGRID FINANCE PTY LTD SECURED CORP BND........ccccoruvvrrrrirernnns ..126.160 | .coocvcennnd 6,035,761 | ..cocvuvnn 4,784,230 4,784,230 4.857 |...... 4857 |AO...... | .........58,003 | ........ 200,329 |09/06/2017.| 10/01/2032.
Q1798# AC 6 |BROADCAST AUSTRALIAFIN PTY LT SECUREDCO.. ...121.146 5,141,539 .4,244,075 4,244,075 4970 |...... 4970 [JD..ccoo. | v 9,961 | i 196,498 | 12/14/2017. | 12/14/2027.
Q1798# AE 2 |BROADCAST AUSTRALIAFIN PTY LT SECUREDCO.. ...124.646 11,346,561 ..1,080,310 1,080,310 5.170 |...... 5170 | D | erieerni2,637 | e 52,030 |12/14/2017. | 12/14/2029.
Q7794# AF 0 |QPH FINANCE CO PTY LTD SECURED CORP BND.... ...132.742 ....512,150 385,825 385,825 6.280 |...... 6.280 [FA....| 9,221 | L 21,807 |08/14/2014. | 08/14/2029.
Q8718# AD 6 | STAR ENTERTAINMENT GROUP LTD SENIOR CORP ..119.817 | . 3,594,524 | ............. 3,000,000 3,000,000 . ...5410 | ... 5408 |JD.......| oo 7,213 | i 158,300 | 08/14/2017. | 08/22/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations - XXX | e 1,285,893,829 | ....... 1,094,337,516 | ...... 1,114,074,454 | ..o, 0 ... (1,146,065) | ..ot 0. 4,789,629 | XXX XXX ....42,209,150 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securltles
04544Q AD 9 |ASSET BACKED SECURITIES CORP H ABSHE_06-............cooovvemmmriinnis [ evvane [ oo | v 41D FM.ioocs | e 100,903 |..... 81.346 | ..o 112,247 137,987 101,321 (7 ) T O ...0.288 |.... 4.993 [MON... | oo | s 1,092 |07/21/2015. | 11/25/2036.
045447 AA 9 |ABSHE_07-HE2 ABSHE_07-HE2.........c.ccovvveimirrimnrrivnniinnnnrseniinsniisenninns | veeene | oo | cervernenn [ 1D FMuccicii | 1,652,594 | ... 80.260 1,780,808 | .....coeuve. 2,218,810 1,559,436 4,676 ...0.348 | ... 6.988 |MON... | ..cccoceieen86 | e 18,924 | 11/01/2016. | 05/25/2037.
07386R  AC 3 |BSABS_07-HE4 BSABS_07-HEA4..........cooovvoierecciiecvecevenneieneeisnneisnnns | cvvves | o e | TAFM | . 735,549 | L 95.848 ....835,562 871,755 804,350 ...0.408 |...... 3.499 |MON... | o0 | i 7,970 | 09/09/2016. | 02/25/2037.
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073871  AC 9 |BEAR STEARNS ALT-A TRUST BALTA BSAA_06-4. 1.AFM.. 547,829 504,379 6,307 BV IO 0.488 |...... 2.920 |[MON... | ... 07/27/2016. | 08/25/2036.
07389R  AC 0 | BEAR STEARNS ASSET BACKED SECU BSABS_06-.. TAFM. oo | v 1,049,431 1....97.333 | ............ 1,265,323 | .............. 1,300,000 1,167,622 30,935 B 0.390 |...... 3.736 |MON... | ... 11/01/2016. | 12/25/2036.
07401  AA 6 |BSMF_06-AR4 BSMF_06-AR4 1.AFM.. 608,616 516,658 3491 | e e | 00358 [ 5.756 |MON... | ... 08/02/2016. | 12/25/2036.
07401M  AG 6 |BSMF_07-AR1 RMBS 07 AR1 2A3 1.AFM.. ..2,703,476 2,445,929 92,588 | ..oocvvrerercernirins | cerverreeirneineins | 0000.0.348 | i 7.291 |MON... 11/01/2016. | 02/25/2037.
12566U AD 6 |CITIMORTGAGE ALTERNATIVE LOAN CMALT_07-A......ccooomirvirriierinenae 3BFM. 12,643,937 11,786,466 53,345 | ..ooviiiiieiiens e | 00008000 [ 6.338 | MON... 11/01/2016. | 02/25/2037.
12596M  AC 0 | CREDIT SUISSE COMMERCIAL MORTG RMBS L1-A.......ccocooiiviiarri 1.AFM.. ..5,000,000 4,886,065 8,050 | .vveurieriririrees | v | 000 3.680 [ oine 3.945 | MON... 03/01/2019. | 07/25/2058.
12648W AE 2 |CSMC_14-7R CSMC_14-7R 5BFM.. ..3,893,248 2414107 | oo [ v 17,971 | i | e [ 2003.000 | e 5.180 |MON... 11/01/2016. | 03/29/2038.
126673  J3 7 |ENCORE CREDIT RECEIVABLES TRUS ECR_05-2 TAFM. | 1,428,592 1,199,677 | .............1,620,501 | .............. 1,625,757 1,567,251 38,345 | ..o | e | 2000883 | i 3.717 |MON...| ... 11/01/2016. | 09/25/2035.
12667N AA 6 [ COUNTRYWIDE ASSET-BACKED CERTI CWL_06-BC. TAFM. | 50,668 [.....98.974 | ....coverr..54,806 | oo 55,374 ....53,392 988 | ..o | e | 000428 | 4.954 |MON... 11/03/2015. | 11/25/2036.
12668A X6 7 |CWALT_05-65CB CWALT_05-65CB 1.DFM........| ............5,010,492 | .....89.877 | .............5,001,820 | ............. 5,565,211 4,623,772 | oo | e (126,667) | ....oooovvveenvies | cererverriieniiiiannns [ 205,500 | i 5.750 | MON... 11/01/2016. | 01/25/2036.
126694 M6 2 | COUNTRYWIDE HOME LOANS CWHL_06 CWHL_06-O.. 1.D FM. ....76,858 (195) | covveorevereriienns [ e | 20548 | L) 6.475 [MON... | ... 12/15/2015. | 04/25/2046.
14453F  AC 3 | CARR_06-NC2 SENIOR ABS_06-NC2 A3 1.AFM.. ....56,537 1,507 | e | e [ 200,298 | L 7.197 |MON... | ... 10/07/2015. | 06/25/2036.
14453M  AD 6 | CARRINGTON MORTGAGE LOAN TRUST SENIOR AB.........cccoooovurvuinnens 1.AFM.. 1,409,417 38,834 | oo [ e | 20388 [ 4454 IMON... | ..ccooociern86 | o 17,875 | 10/05/2016. | 10/25/2036.
16165A AD 6 | CFLX_07-3 WHOLE CMO 07-3..... 1.AFM.. 993,189 3,688 | .o [ e | e 0,448 [ 5.986 | MON... 12,187 | 11/01/2016. | 07/25/2037.
17311L  AB 7 |CMLTI_07-AR5 CMLTI_07-AR5 1.D FM. 010,250 [ oo | s 89 | s | e [ 20 3.551 | L 6.949 [MON... | ... 10/15/2015. | 04/25/2037.
173138 AA 9 |CMLTI_07-AMC4 CMLTI_07-AMCA.........c.ccovrriirriiinriieneisreisssieneinens 1.AFM.. 360,381 327,498 3,289 | oo [ 200323 [ 4.084 [MON...| ... 10/21/2015. | 05/25/2037.
233320 DB 7 |DSLA_05-AR2 DSLA_05-AR2 1.D FM. 464,332 360,869 (222) | oo [ e 00392 | 4.307 [MON... | ... 07/22/2015. | 03/19/2045.
233320 EL 4 | DSLA MTGE LOAN TRUST DSLA_05-A4 1.D FM. 240,290 189,636 1,455 | s | e [0 0.672 | L 4.103 [MON...| ... 07/31/2015. | 08/19/2045.
362334 BQ 6 | GSAAHOMEEQUITYTRUSTGSAA 06 SENIOR ABS_06.. CAITD M| 5,276 1049315 | 4,289 | 8,698 4,063 (398) | covvevrvverrerienns [ e | 20308 | 3.917 [MON... | ... 08/20/2015. | 03/25/2036.
41161P  ED 1 |HARBORVIEW MTG TR HVML_04-3........coooviirrrineiirrnnicisninsriensssnenennne | vneene | e | veerernnnns 411AFM. | 1,011,398 1.....99.975 | ... 1,014,227 | e 1,014,482 1,012,025 (6,899) | c.ooverrerrirnis | e | 0003768 | e 3.011 [MON... 11/01/2016. | 05/19/2034.
41161P  LC 5 |HARBORVIEW MTG TR HVML_05-1......... 1.D FM. 259,163 169,623 (4,397) | oo | e | 00000792 | 4.381 [MON... | ... 08/25/2015. | 03/19/2035.
41161P  MF 7 |HARBORVIEW MTG TR HVML_05-3......... 1.DFM. 259,083 160,329 (3,486) | .vovvvvrerevrerireres [ errernninersnienins [ 0000672 [ i 3.842 [MON... | ... 10/08/2015. | 06/19/2035.
46629B AC 3 | JP MORGAN MORTGAGE ACQUISITION JPMAC_06-. 1.D FM. 134,465 ....83,827 (2,812) [ oo | e | e BTTT | 6.575 [MON... | ... 07/28/2015. | 08/25/2036.
46629Q AC 0 | JPMAC_06-CH2 JPMAC_06-CH2 1.D FM. 183,859 131,744 (4,670) [ ..o | v | 04863 | 4.968 [MON...| ... 11/01/2016. | 10/25/2036.
46630M  AF 9 |JP MORGAN MORTGAGE ACQUISITION SENIOR AB.........cccooocvmmvvvmmnins | vereee | oo | cervcreee [ TD M | 12,401 [1070.481 | 12,256 | 17,390 ....10,822 (322) | covveeverereiienns [ e | :5.910 [ 6.748 |MON... 08/19/2015. | 01/25/2037.
525221 HD 2 |LXS 2006-5 LHXSTR_06-2N............. 226,238 186,281 2274 | oo | e | 0 2.641 |, 5.784 |MON... | ... 07/22/2015. | 02/25/2036.
525226 AN 6 |LEHMAN XS TRUST LXS_06-12N ABS_06-12N 2A.........cccoovvvermrrirariins 277,419 241,868 4,369 | ..o | e | 0000.323 | 5.631 [MON...| ... 07/09/2015. | 08/25/2046.
525227 AE 4 |LEHMAN XS TRUST LXS_06-GP2 LXS_06-GP2..........ccccovrvrrrerrrirnririirernns 174,429 153,667 4,007 | oo [ | 2002.0.358 | 8.565 |MON... | ... 07/21/2015. | 06/25/2046.
52522D AQ 4 |LXS_06-16N LXS_06-16N.............. 527,772 453,988 9,248 | oo [ e | .0.348 [ 6.830 [MON... | ... 07/31/2015. | 11/25/2046.
52524V AQ 2 [LXS_07-15N CMO_07-15N 4A1 669,637 527,418 | oo | v 11,227 | oo e [ 1.048 [ 8.225 | MON... 09/30/2015. | 08/25/2047.
54251P  AA 5 |LBMLT LBMLT_06-5 395,799 302,453 2,757 | oo [ e | 0428 [ 6.123 [MON...| ... 10/21/2015. | 06/25/2036.
61765N  AD 8 |MSRR_2015-RE MSMR_15-R5.........ccovvviiimrinrirnrinrinrivnninsissnissniisnines | onnee | oo | conveenend | TAFMuci | 1,022,317 [1....91.220 | .............1,646,034 | ............. 1,804,456 1,250,874 | ..o | i 67,746 ...10.740 |MON...| ... 09/25/2020. | 10/26/2046.
63860H AD 1 |NTSR_07-ANTSR_07-A 870,704 816,056 | .....cvvocrieriiienns | e 211 | s | e [ 200378 | 4.746 [MON...| ... 11/01/2016. | 03/25/2037.
64352V MW 8 |NEW CENTURY HOME EQUITY LOAN T ABS_05-4- 250,000 235,284 8,130 | oo [ e 200973 [ 5.155 |MON... | ... 07/06/2015. | 09/25/2035.
65535V DB 1 |[NOMURA ASSET ACCEPTANCE CORPOR NAA_04-AP.. 427,774 391,674 (3,962) [ ..ooovverreriecnies | rererieneiieneiiiens | 20008500 | e 5.797 |MON... | ... 11/01/2016. | 07/25/2034.
66988V AA 6 [NOVASTAR HOME EQUITY LOAN NHEL NFHE_06-2.. 441,676 344,533 928 | ..o [ | 2000428 | 4.734 |MON... 10/21/2015. | 06/25/2036.
751150 AA 1 |RESIDENTIAL ACCREDIT LOANS IN WHOLE CMO._.... 687,047 542,336 (1911) [ o | e | e 1421 | 7.347 |MON... | ... 11/01/2016. | 09/25/2046.
751150 AD 5 |RESIDENTIAL ACCREDIT LOANS IN WHOLE CMO........cccooseummivnnicneiinns | cvvene oo | e [ LD FMeii | 16,353 {193,624 | oo 20,211 | e 21,587 ....18,709 282 | coeevveeveeienries | eveeeriieeesnrieniiens | e 1ATA | 8.493 |MON... | ... 08/19/2015. | 09/25/2046.
75115H AB 2 |RESIDENTIAL ACCREDIT LOANS INC SENIOR AB " . 204,062 166,982 3444 | i [ | .0.348 [ 6.796 [MON... | ... 07/31/2015. | 12/26/2036.
76116R  AA 9 | RESMAE MORTGAGE LOAN TRUST RSMLT_06-1.......coveerrvvimrnrimrniiane | v | o [ v 411D FM.coici | v 671,659 ... 71.891 | ooecin.819,342 | i 1,139,698 595,991 | oo | v (34,986) | ....ovvorviirriies | cervieneiienriennns [ 10.0.548 | 9.063 |MON... 06/24/2017. | 02/25/2036.
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86359D UT 2 | SASC SENIOR WHOLE CMO 05-5N 3A2 TAFM. o | 4,998 {92048 | 5,948 | 6,462 5,462 138 ......0.508 |...... 3.679 |MON... | ... 08/19/2015. | 11/25/2035.
86350L QM 4 | STRUCTURED ASSET MORTGAGE INVE CMO_05-AR..........cccoceenen. TAFM | 40,175 1103619 | .........e0....50,453 | L 48,691 ...37,514 1,028 L2771 7.578 |MON... | ... 11/19/2015. | 03/25/2046.
86362X AP 3 [SAMI_07-AR1 SUPSEN WHOLE CMO _07-AR1-2A1 TAFM | 8,900 186947 | 9,636 | oo 11,083 9,241 3 | s [ [200.0.328 | 4.694 [MON... ]| ... 08/21/2015. | 01/25/2037.
86363D AA 9 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH. TAFM. oo | i 75,530 1.....93.657 | ...................89,543 | oo, 95,607 ....718,854 187 | o | e | 2000.0.298 | e 5.132 | MON... 08/10/2015. | 02/25/2037.
86363W AG 4 |STRUCTURED ASSET SECURITIES CO SASC_07-B 1.AFM.. 176,317 154,482 2,304 | oo [ e | 0:0.328 [ 6.311 |MON... | ... 10/09/2015. | 05/25/2047.
93364E AE 4 |WAMU ASSET-BACKED CERTIFICATES WMABC_07-.... 1D FM.i| 11,505 1.....88.806 | .......c.ee..... 15,249 | L 17,171 212127 | | ) 99 | s | e [ 200,438 | L 6.717 [MON... | ... 08/18/2015. | 05/25/2037.
93364E  AF 1 | WAMU ASSET-BACKED CERTIFICATES WMHE_07-H.... 1.D FM. . 27,232 | i 30,772 ....22,495 173 | [ | 000.398 [ 6.034 |MON... | ... 08/18/2015. | 05/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNEIES. ... ovririrreisrsrieiesissiienssisniesiiens | cesresnnend 42,723,882 XXX ] 48,670,176 | ........... 52,060,203 43975724 | ..o [V I 256,862 XXX XXX | .....123,461 | ... 1,668,121 XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
05490R  AA 4 |BAMLL_15-ASTR SENIOR CMBS 15-ASTR 144A.........cccoocovmvvimmniiiiriiinies | ceveens L1367 | 3,897,845 | .coovvvinnes 3,500,000 3,561,910 (8,877) | covrevereeereerenns | eevrrerierirnerinsiens | 0003819 | s 3.518 | MON... 133,665 |07/24/2015. | 07/14/2037.
05525M  AA 4 | BANC OF AMERICA MERRILL LYNCH SENIOR CMB.. L7318 3,519,552 | 3,000,000 3,080,555 6,035 | ..o | e | 4185 | 4.019 |MON... | ... 127,654 | 08/01/2014. | 08/15/2046.
06540Y AQ 2 |BANK_20-BN28 SENIOR CMBS 28-AS . 101.417 700,000 720,452 (516) | oververcrrrrrees [ e [ 2.140 [ 1.801 |[MON... | .........1,248 | ... 3,745 | 09/21/2020. | 03/15/2063.
06540Y AV 1 [BANK_20-BN28 SUB CMBS B28-B.........cccovvurirrrieirerierineeseniseiseiiiens | cviene ...101.270 600,000 617,534 (A37) | oo [ e | . 2.344 | 2.003 MON... 09/21/2020. | 03/15/2063.
08160B AC 8 |BMARK_18-B5 SENIOR CMBS 8-B5-A3..........cccooovurviiirriinanes ..117.048 9,551,963 (20,400) | ...vvvovererririrens [ e [0 3.944 | 3.733 | MON... 12/19/2018. | 07/15/2051.
08162C  AF 7 |BENCHMARK MORTGAGE TRUST BMARK SENIOR CM.........ccccoovvvirmnnrer | cevnene ...119.083 1,488,532 1,278,976 (3,292) [ oo | s | e 441 | 4.103 |MON... 09/20/2018. | 10/10/2051.
08162W BE 5 | BENCHMARK MORTGAGE TRUST BMARK SUB CMBS.. ...103.095 2,371,185 2,367,127 (1,693) | cvooeverrerreivnis | e | 2,148 | i 1.809 [MON...| ... 09/21/2020. | 09/15/2053.
08162W BG 0 |BENCHMARK MORTGAGE TRUST BMARK SUB CMBS.. ...102.207 1,124,282 . 1,132,135 (788) | covvevreveerevienes [ e | 02351 [ 2.015 [MON...| ... 09/21/2020. | 09/15/2053.
12512) AW 4 |CD COMMERCIAL MORTGAGE TRUST C LCFSENIOR...........ccovvviinvias | e ...118.800 5,940,000 ..5,000,000 5,172,080 (20,871) | oevvvrrvrrereeriins | cerreecriinerinnenns [ 279 | 3.747 |MON... 12/19/2018. | 08/15/2051.
12515H AZ 8 |CD COMMERCIAL MORTGAGE TRUST C LCFSENIOR.........c.ccoovvvemrrires | e ..113.343 | . 1,334,339 | .... 10,000,000 9,850,105 | ..o [ v 18,533 | ..o | e [ 2 3,431 | 3.700 | MON... 12/19/2018. | 08/15/2050.
12592T  AG 0 | COMM MORTGAGE TRUST COMM_15-3B SUB CMBS_........cccovvurvurnivrenns | cerenee .. 107.406 | .occovenne 8,028,581 | ..covvvuvnee 7,475,000 7,392,365 | .o | v 15,361 | .ovevvreverenne [ e [00000.3.238 [ e 3.575 [MON... 10/29/2015. | 02/10/2035.
12593A BD 6 |COMM MORTGAGE TRUST COMM_15-CR SUB CMBS..........cccccouvvvmmmnics [ crine ...108.894 11,306,728 1,297,408 (6,280) [ ..ooovverrrirceies | e | 4183 | 2.194 [MON...| ... 09/15/2020. | 05/12/2048.
12594P AV 3 |CSMC_16-NXSR CSMC_16-NXSR......ccrvrerrrririrrniieiinrnniernnneiersssssssenss | creeees ...112.559 1,125,586 1,016,971 (4,002) | coovvvvrereriseres [ e [ 0003795 [ 3.410 [MON... | ... 12/14/2016. | 12/15/2049.
12596W AC 8 | CSAIL COMMERCIAL MORTGAGE TRUS SENIOR CM.........ccccooovumvvrmniii [ o ...112.936 5,646,778 5,116,370 | oo [ s (13,204) | ..o | e [ 2003.329 | 3.006 | MON... 06/18/2019. | 06/17/2052.
12635W  AA 5 |COMM_16-787S SENIOR CMBS_16-T87S A.........ccoovviirriinmriiinniiinriiinis [ v ...110.803 | . .1,108,025 1,016,612 (3,167) | oo | cevrerirerineienniens | 0003545 | L 3.194 | MON... 02/19/2016. | 02/10/2036.
12635W  AE 7 | COMM_16-787S SENIOR CMBS 16-787S-B.........cccooovvveierrirereireniiienninns [ v ...108.904 | ............. 1,089,042 1,017,357 (B,463) [ ..ooovvecerereis | e | 00003.832 | e 3.523 | MON... 02/19/2016. | 02/10/2036.
12635W  AG 2 | COMM_16-787S COMM_1B-T8TS.......cooorrerrrirerirnnresensesssssssssessssisnss | v ...105.930 .1,059,297 999,968 (A72) | oo [ e 003832 [ 3.901 |MON... 02/19/2016. | 02/10/2036.
17291D  AD 5 |CITIGROUP COMMERCIAL MORTGAGE SUPSENSENL..........cccooovimmiinns | s ...118.664 5,933,175 5,153,362 | ...coooeereeriieniins [ s (19,073) | oo | oo 24228 | i 3.749 | MON... 12/19/2018. | 06/10/2051.
23307D BA 0 | DBGS MORTGAGE TRUST DBGS_18-C1 CMBS_2018.........cccovererrrvvrvernns | cerenee ..121.126 .6,056,280 5,214,802 (26,005) [ ..voverrrerrnrines | errvreernnisrirnninns | 04466 |, 3.798 |MON... 12/19/2018. | 10/15/2051.
36250P AH 8 | GS MORTGAGE SECURITIES TRUST G GSMS_15-G........ccocoooerrreeriianes | e L1181 1,111,613 | . . 1,014,455 (3,235) | oo | e | 4018 | i 3.671 | MON... 07/16/2015. | 07/10/2048.
36252C  AA 0 | GS MORTGAGE SECURITIES CORP Il GSMSCII_T......ovvvevvieinrineirernnes | cevene L0723 9,411,487 | ..ccoeren 8,500,000 8,482,730 1410 | e [ | 3721 | 3.770 | MON... 12/20/2018. | 02/10/2037.
36252H AJ 0 | GSMSCII_17-GS5 SUB SUB CMBS 17-GS5. LA 2,445,097 ..2,200,000 2,242,953 (6,297) | oo | eevrereninernnins | e b047 | i 3.716 |MON... | ... 03/07/2017. | 03/10/2050.
384060 AA 6 | GRACE_20-GR SENIOR CMBS 20-GR-A 144A. ...105.386 11,791,568 ..1,700,000 1,750,332 (B57) | covverrrriererirnnns [ e | 2.347 | 2.020 |MON... | ... 11/10/2020. | 12/10/2040.
38406 AE 8 | GRACE_20-GR SUB CMBS 20-GR-B 144A............ccoooommriierirenireniirennnes | ceveens ...106.097 200,000 205,930 (65) | covvvveevirerrienes [ e | 0:2.600 [ 2.270 [MON...| ... 11/10/2020. | 12/10/2040.
46591E AT 4 | JPMORGAN CHASE COMMERCIAL MORT SENIOR CM.......c.cocooviviniines [ s .. 113818 | ..............3,001,368 | .............. 2,637,000 2,702,990 (T,824) | oo | e | 002.3.386 | e 3.039 |MON... | ... 06/12/2019. | 06/13/2052.
46639N AU 5 | JPMBB COMMERCIAL MORT SEC TRUS JPMBB_13-. ...106.357 . ..2,000,000 2,016,481 (8,039) [ cvvvverrercervrns | e | e 175 | 3.705 | MON... 06/14/2013. | 07/15/2045.
46639N AV 3 | JPMBB COMMERCIAL MORT SEC TRUS CMBS_13-C ...105.392 .3,688,707 ..3,500,000 3,494,593 (156) | +overeverriiniinns [ v [ 204,099 [ 4.203 |MON... 06/14/2013. | 07/15/2045.
46644U BA 5 | JPMBB_15-C30 SENIOR CMBS_15-C30 A5.........ccoovvemmmrermreeereiiencirenenes | v .112.915 2,822,875 ..2,500,000 2,534,361 (8,053) | cvvvverrercercnnn | eevrerrerinerinniins | 0000 3.822 | i 3.465 | MON... 07/17/2015. | 07/15/2048.
46648K AU 0 | JPMDB COMMERCIAL MORTGAGE SECU JPMDB_17-......cccosvueriicnniicns [ e ...113.063 .3,781,952 ..3,345,000 3,284,965 7,522 | oo | e | 03,409 [ 3.729 |MON... | ... 12/19/2018. | 10/15/2050.
61691A  BL 6 |MORGAN STANLEY CAPITAL | TRUST LCF SENIO........cccooovimvivaniiranins | s 111870 . 1,118,696 | .... ..1,000,000 1,014,891 (3179 [ oo | eevrerirerisernniens | 200:3.809 | e 3.452 |MON... | ... 12/02/2015. | 12/15/2048.
61691 AV 6 |MSC_17-H1 CMBS_17-H1-Ab.......cooviieirriieriisereiseseseseieseissseineneins | v L3422 | 4,682,072 | ....ccoouce. 4,128,000 4,051,703 9,784 | oo | e | 0000:3.530 [ e 3.871 |MON... 09/20/2018. | 06/15/2050.
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617650 AU 4 |MSBAM_15-C24 LCF SENIOR CMBS 15-C24 A4 1.AFM.. 11971 1,119,715 1,011,800 (2,924)| .. 3732 | 3.422 |MON... | oo, 3,110 | e 37,320 |12/14/2015. | 05/15/2048.
78413M  AC 2 | SFAVE_15-5AVE SFAVE_15-5AVE.......... TAFM..coooo | v 4,159,576 ... 95.290 3,811,613 4,122,770 (6,825) ] .. ...3.659 |... 3.404 | MON... 146,360 |02/03/2015. | 01/05/2043.
90269C BF 6 |UBS-BARCLAYS COMMERCIAL MORTGA UBSBB_12-... 6. FM..cooiii | e 1,891,299 L 96.010 1,719,574 1,719,574 | .......... (74,539)| . ) MON... | oo 7,295 | oo 88,861 | 11/01/2016. | 05/10/2063.
90353K AY 5 |UBSCM_18-C13 SENIORCMBS... 1.AFM.. ...119.294 6,561,167 5,629,653 ) MON... 238,392 |09/21/2018. | 10/15/2051.
918310  AD 9 |VNDO _16-350P VNDO _16- 350P 1.AFM.. ...108.047 .2,160,940 2,028,419 ). MON... | cooceeeen8,721 | 79,354 | 12/14/2016. | 01/10/2035.
92935V AG 3 |WF-RBS COMMERCIAL MORTGAGE TRU SENIOR CM 1.AFM.. ...100.139 .3,825,247 3,812,390 MON... 169,077 | 07/05/2011. | 03/15/2044.
94989V AF 6 |WELLS FARGO COMMERCIAL MORTGAG WFCM_15-N.... 1.AFM.. ..111.385 11,113,853 1,013,356 MON... | .o 3,310 | e 39,720 | 09/25/2015. | 09/15/2057.
95000A AU 1 |WELLS FARGO COMMERCIAL MORTGAG LCF SENIO............cccovvvvcne 1.AFM.. ...113.606 11,136,058 1,015,020 MON... | oo 3174 | L 38,090 |12/08/2015. | 12/15/2048.
95001L AU 6 | WFCMT_18-C43 LCFSENIORCMBS18-C43 1.AFM.. ..117.052 .2,341,037 2,135,275 MON... 80,240 |06/12/2019. | 03/15/2051.
95001N  AY 4 |WELLS FARGO COMMERCIAL MORTGAG LCFSENIOR.........ccccocvurvvinnee 1.AFM.. .. 117.840 .2,946,012 2,544,090 MON...| ... 104,600 |09/21/2018. | 06/15/2051.
95002D BD 0 |WFCM_18-C47 SENIOR CMBS C47-A3 1.AFM.. ...118.034 5,882,838 5,104,575 MON... 208,082 | 12/19/2018. | 09/15/2061.
98162) AA 4 | WORLDWIDEPLAZATRUSTWPT_17-W WPT_17-WWP... 1.AFM.. ..111.181 .9,683,836 8,566,745 MON... 307,141 [ 12/20/2018. | 11/10/2036.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMLIES. ..........oceururiririeiieieis e snianeenas XXX 151,904,503 137,058,103 | ............. (74,539) XXX 4,980,944 XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
04248N  AA 1 | ARMY HAWAII FAMILY HOUSING TRU MUNI BND..........coocvvmrrrirrriinnnes ...130.235 6,126,247 5,332,129 | ccovvieeeeeniienin [ s (15,804) | ...covoomrvirriis | e 5524 |..... 4415 [JD....... 259,849 | 03/16/2015. | 06/15/2050.
12672#  AA 6 |CVS CAREMARK CORP CORP BND........cccooommmriimiiiinniiinnisnniinniins ...118.230 1,477,109 4704 |...... 4750 [MON...| .........4,053 | ......... 69,483 | 09/20/2012. | 09/10/2034.
12674@ AA 6 |CVS CAREMARK CORP CORP BND.........coooriiiriiiriiineeiisniienneieesenes ...112.048 379,292 4.016 |...... 4.049 [MON... | ...............889 | ..occcc.. 15,232 | 07/11/2013. | 08/10/2035.
12693# AA 1 |UNIVERSITY OF WISCONSIN SENIOR CORP BND..........cccoooovumviiiniiirnnes 111374 1,731,207 (473) 3.880 |...... 3.797 |AO...... | ... 13,502 | ..o 66,584 | 07/28/2016. | 04/18/2046.
14987B AE 3 |CCHLD V SECURED CORP BND.......... . ...107.380 X 6,000,000 3.849 |..... 3.849 |AO...... 230,940 | 12/11/2012. | 04/15/2023.
233046 AK 7 |DBMASTERFINANCELLCDNKN_19- ABS A-A2[l 14......ccrvvvreivirnririiinrinnns ..105.328 1,560,171 1,481,250 4.021 |..... 5.068 |FMAN. | ........... 6,783 | ..coceene 59,561 | 03/20/2019. | 05/20/2049.
233046 AL 5 | DBMASTERFINANCELLCDNKN_19- ABS 1A-A23 14... ...108.065 2,134,284 1,975,000 . 4.352 |...... 4.604 03/20/2019. | 05/20/2049.
56848M  AA 7 |MARINER FINANCE ISSUANCE TRUST ABS 0-AA- ..101.525 1,164,934 (519)|.. 2190 |...... 1.786 11/17/2020. | 08/21/2034.
61945L AA 1 |MOSAICSOLARLOANSLLCMSAIC_1 ABS 19-2A-A1.... ...106.540 835,561 (385) .. 2.880 |...... 1.006 11/17/2020. | 09/20/2040.
694669 AA 0 | PACIFIC NORTHWEST COMMUNITIES PACIFIC NO.. . ...126.130 955,000 5912 | ... 5.911 05/22/2014. | 06/15/2050.
75907Q  AA 6 | REGIONAL MGMT ISSUANCE TRUST ABS 20-1-A.........coovvverrriirrrineens ...100.864 769,959 1 2.340 |...... 2.352 09/15/2020. | 10/15/2030.
75907Q  AB 4 |REGIONAL MGMT ISSUANCE TRUST ABS 20-1-B.. ...102.352 109,981 3.230 |...... 3.254 09/15/2020. | 10/15/2030.
78396Y AA 1 |SESAC INC ABS 19-1-A2 144A. ...105.944 1,278,813 5.216 |..... 6.465 08/02/2019. | 07/25/2049.
83416W AB 9 | SOLAR STAR FUNDING LLC SOLAR STAR FUNDIN... ..102.474 1,667,736 3.950 |...... 3.950 03/04/2015. | 06/30/2035.
85022W AP 9 | SPRINGCASTLESPVSCFT_20-AA ABS 0-AA-A 144 ...100.731 5,139,142 5 1.970 |...... 1.978 09/16/2020. | 09/25/2037.
85234# AB 1 |STADIUM FUNDING TRUST CORP BND.......cccovuiereriiinirniieissieierinnenes ...106.941 914,904 5.000 |...... 5.000 06/19/2013. | 04/01/2039.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES SENIOR COR..........ccocovvemrrrir ...100.799 345,809 5,048 |.. 6.636 |...... 9.093 02/04/2010. | 07/02/2022.
87277 AA 1 [TM1505 LLC CORP BND.......coorvirmriomriiiniiieniisessisssisssssssisssisnees ...105.420 439,170 (6,212) ] .. 5.350 |...... 2.447 11/01/2016. | 04/05/2023.
00901A  AA 5 | AIMCOAIMCO_19-10A ABS 9-10A-A 144A........coocoivirrrererererereienenes ...100.000 . 2,661,826 51,826 | oo | eerieeernenneninneen | ceeen 1536 [ i 4.818 03/24/2020. | 07/22/2032.
01750N  AA 7 |ALLEG_18-3A ABS G_18-3A 144A..........ccccevvvmrivirnrinncnnicnnrvcivnnincninns | cvevene | D e [ TAFE i | 1,524,250 | ... 99.733 1,745,319 1,562,770 38,520 | oo e | 1.395 [ 5.330 03/24/2020. | 10/16/2031.
149420 AE 1 |CATSK_17-1A ABS 2017-1A_A2 144A........ccoooovvvrvnvrinncimncecsenecrnnecrennne. | evveee | D[ i | B FEii | 22,750,000 | ... 99.501 12,736,277 2,750,000 | ovoovererereerininens [ v [ | e | e 1.918 | 2.104 04/27/2017. | 04/20/2029.
26245) AC 2 |DRYDENSENIORLOANFUNDDRSLF_ ABS -80A-A1 1......cccovvvervvrvvrnrinens | wvvvee | D v [ LA FE s | 1,730,000 ... 99.757 .1,995,144 1,757,849 27,849 | oo e [0 1548 | 4.634 03/24/2020. | 01/17/2033.
404390 AA 6 |HPSLOANMANAGEMENTHLM_15A-19 ABS 19-A1 14 . ...100.334 .2,006,675 1,789,252 29,252 e |0 1.536 . 4.643 03/24/2020. | 07/22/2032.
X2145*  AA 4 | ELENIA FINANCE OYJ SECURED CORP BND.........cccooniiiiriiiriiinnienns ..134.172 3,283,330 2,447,100 s | s 202,100 |.....3.601 |...... 3.601 07/30/2014. | 07/30/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccovvvinniieinnines XXX 9,237,309 44,965,793 | ..o 0] i 129,108 | oo 0 | v 202,100 XXX XXX XXX | e 213,544 | ... 1,436,409 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............couriiiiniiiiiiciiiiiicsi s XXX 1,535,705,817 1,340,074,074 | ............ (74,539)] ......... (979,196) | ...ooovvviniinans 0] . 4,991,729 XXX XXX XXX |....10,522,895 | ....50,294,624 XXX




SL'0L3

annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Hybrid Securities - Issuer Obligations
59156R  CA 4 |METLIFE INC CAPSEC CORP BND, | ....... I . | 2 | 2BFE..c. | oo 1,000,000 |...105.000 | .............. 1,050,000 | ..cccoovennne 1,000,000 1,000,000 [ ..o | o | e | | o 3.850 |...... 3.850 |[MS...... | .ccccoo... 11,871 | oo 09/08/2020. | 01/01/9999.
4299999. Hybrid Securities - Issuer Obligations. ....1,000,000 XXX .1,050,000 ..1,000,000 1,000,000 0 0 XXX XXX XXX | s 11,871 XXX XXX
4899999. Total - Hybrid Securities 1,000,000 XXX .1,050,000 ..1,000,000 1,000,000 0 0 XXX XXX XXX 1,871 XXX XXX
Totals
7699999.  Total - ISSUEE OBIIGAtIONS. ... | cneoas 1,382,427,942 XXX | e 1,625,497,296 | ....... 1,400,550,516 | ...... 1,384,519,681 | ...cccocoovvicccn0 | s (367,351)| .. XXX XXX XXX |....12,244,159 |....50,194,718 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... | snnieseees 99,889,907 XXX | s 110,361,336 | .......... 107,740,343 | ......... 101,347,948 0 ] 424,042 | .. XXX XXX XXX [ s 280,339 | ... 3,052,195 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUFIIES..............ovv.oirvvrieescsieses oo ssssessssssseesssssseesssssssesssssssessssns | aeesseees 139,678,477 XXX | e 153,976,849 | ......... 137,590,000 | ......... 139,048,643 | ............. (74,539)| ......... (215,777) | .. XXX XXX XXX | 430,518 | ..... 5,062,778 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities . ..52,902,234 XXX |. 7,924,693 53,057,283 52,768,330 0 ..142,955 | .. XXX XXX XXX | ........240,585 | ... 1,577,400 XXX XXX
8399999, Grand Total - BONGS............cccuuuiiuiiiiiriiiriecesre e | s 1,674,898,560 XXX | 1,947,760,174 | ....... 1,698,938,142 | ...... 1,677,684,602 | ............ (74,539) .(16,131)] .. XXX XXX XXX |....13,195,601 |....59,887,091 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 436,930,253 1B 17,103,107 1C s 44,992,922 1D . 73,197,652 1E .. 40,032,364 1F 122,433,368 1G ..201,827,950
2A ... 255,142,092 2B ... 285,449,849 2C 124,967,849
A 13,411,324 3B 20,715,777 3C 20,958,432
4A 4,032,042 4B . 8,507,527 4C . .476,275
5A .. 5B . 5,786,245
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - All Other Government
085209 AD 6 |BERMUDA GOVERNMENT OF BERMUDA (GOVERNMEN D 03/27/2020........ JEFFRIES & CO. INC....oiiieeetsscieeises et sssssssssensens. | coressssnssesssesnssssssesssssssesessesssssensenes | oresessessasssensnenes 173,520 180,000 1,208
29135L  AH 3 |ABU DHABI (EMIRATE OF) SENIOR CORP BND 1 08/11/2020........ HSBC SECURITIES INC.....ouiiiiiiieiieisi sttt | ebsessess s bbb bbbt 1,533,938 1,350,000 | ..ovoveieirerieeeieeeenes 13,711
40053X  AA 7 | EMPRESA DE ENERGIA DE BOGOTA S SENIOR CO 05/12/2020........ HSBC SECURITIES INC 594,156 600,000
59284M  AA 2 |MEXICO CITY AIRPORT TRUST SECUREDCORPBND... 12/17/2020........ GOLDMAN SACHS & CO.....c.ovvverrerinnee 159,750 150,000 903
716743 AP 4 |PETRONAS CAPITAL LTD. SENIOR CORP BND 14........ccoviierrinrierirerreeeieieeseneenes 04/14/2020. BANC OF AMERICA SECURITIES LLC....... 246,840 250,000
716743 AR 0 |PETRONAS CAPITAL LTD. SENIOR CORP BND 14.... BRSO 04/14/2020........ BANC OF AMERICA SECURITIES LLC....... 1,000,000 1,000,000
91087B AM_ 2 | MEXICO UNITED MEXICAN STATES G SENIOR CO.....cccovviiriiiiernnisiesinessisnneees [ D 11/16/2020........ GOLDMAN SACHS & GO, snss st snsenssees | cosesssssssssenssensensssesensenssesenssesssnsenssenes 250,000 250,000
1099999.  Total - BONAS = All ONEI GOVEIMITIENE. . ...ttt ettt sess ettt e8 s8££ 8 84888 £E84EE e88eEEoLE 1oL E R £EEoEE 8 f b 4888 LR LEf L E e E£EE 488 L E o8 £EE L E 4L 4EE S E£E 8L E L b 4L £E £ L8 E L E £ EoEEE4EE 18 EEE 4L £E £ E L E R E £ E L8 E 4L eE oL b E e E e EieebeEEeEfeE b eh bbbttt 3,958,204 3,780,000 15,822
Bonds - U.S. Special R e and Special A
3132AC  S7 6 |FEDERAL HOME LOAN MORTGAGE COR POOL#ZT05 10/05/2020........ CREDIT SUISSE FIRST BOSTON COR 1,229,892 1,114,758 743
3132DV 7C 3 |FEDERAL HOME LOAN MORTGAGE COR POOL#SD80 08/12/2020. GOLDMAN SACHS & CO.......ccocvervrinnee 2,697,669 2,566,154 2,138
3133A6 TL 5 |FEDERAL HOME LOAN MORTGAGE COR POOL#QBO05. 10/20/2020........ MORGAN STANLEY & CO. INC.....coririiiiiiircieiitieeesieissies ettt esssiee | eviesisssesiss st ssenes 2,521,153 2,316,638 3,861
3133A7  PJ 2 |FEDERAL HOME LOAN MORTGAGE COR POOL#QB13. 10/20/2020 MORGAN STANLEY & CO. INC......oviiiiiiiiiieiitieieeieiseie e sisnine | evesssssssessssssssess s ssessssesessessenes 2,975,130 2,733,788 4,556
3136AP VL 3 |FNMA FNMA_15-59B 3.000% 08/25/45. 12/01/2020........ Interest Capitalization..................... 210,601 210,601
314045 4Q 9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#BM1T.........ccvvvrvvrciinene 10/22/2020, CREDIT SUISSE FIRST BOSTON COR 736,905 677,225 1,881
3140J9 FU 0 |FEDERAL NATIONAL MORTGAGE ASSO POOL#BMA4G............ccocoriverenienee 10/22/2020........ MORGAN STANLEY & CO. INC 120,823 111,679 310
3140X7 RU 5 |FEDERAL NATIONAL MORTGAGE ASSO POOL#FM4O....... 10/05/2020. CREDIT SUISSE FIRST BOSTON COR......vuuiiumiirrirrisnieissiasisesisesessessssessssesssesssesesne | reeesssssesssssesssesssessssssssssssssssesssessssesns 1,190,688 1,091,436 728
3140X7 YR 4 |FEDERAL NATIONAL MORTGAGE ASSO POOL#FMA43....... 10/05/2020........ WELLS FARGO SECURITIES......c.ociuiiririiiiinieieiciissiese it sisisesssssesssss s ssssiessessnes. | cosessssssssessessssssssesss s ssesssssesssesisenes 2,721,652 2,525,163 1,263
3140X8  JJ 7 |FEDERAL NATIONAL MORTGAGE ASSO POOLHFMAT..........cverieririnriierinerirerirsenns 10/30/2020 CITIGROUP GLOBAL MKT INC 3,554,856 3,408,401 2,083
31418D SH 6 | FEDERAL NATIONAL MORTGAGE ASSO POOL#MA41.........ccovvricirrinene 09/01/2020........ MERRILL LYNCH PIERCE FNNR & SM... 3,647,070 3,532,539 2,551
31418D  SJ 2 | FEDERAL NATIONAL MORTGAGE ASSO POOL#MA4........coovvvrivirrirnne 08/27/2020. MERRILL LYNCH PIERCE FNNR & SM... 2,661,222 2,536,384 2,290
576000 ZW 6 | MASSACHUSETTS ST SCH BLDG AUTH SENIOR MU 12/16/2020........ CITIGROUP GLOBAL MKT INC......couiuiireeiiiiireriiicisssieisesissisessssessisessessesssssssssesssssssssesins | cesessssssesesssessssssssessssisssesssssesssesssenes 1,173,125 1,135,000 | oo 6,510
594615  HY 5 |MICHIGAN ST BLDG AUTH MUNITAX BND 12/16/2020........ VIIOUS. ...t | esb s 3,853,818 3,785,000 13,736
594654  MT 9 | MI STAT HOUSING MUNITAX BND.......cuimiiuiiiimiiminientiesssnsssissnessnsnssnesenssnssssenssnsssssenssssssnssnens | consseesensnes 11/06/2020........ D RE C T ettt | eheenE e 3,929,423 3,825,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ..33,224,027 ...31,569,766
Bonds - Industrial and Mi:
009158  BA 3 |AIR PRODUCTS AND CHEMICALS INC SENIOR CO......cvorivrrimriierieriineeierisessesisssinesienins | eevesineniens 04/27/2020........ CITIGROUP GLOBAL MKT INC......coutiuuiiuiiiirimrisriseiieisiesssessssisssssessesesessssssssssesssesess | netessssssnsssesssesssesessssssssssesssesssessssesns 343,744 345,000
020002 BG 5 |ALLSTATE CORPORATION THE SENIOR CORP BND............... 09/24/2020........ WELLS FARGO SECURITIES.......oooiiireriniiiirerieieiissiese it sssesssssessessssisessessens. | cesesssssnssesssesssssnsssessesssesesssssesssesssenes 3,175,172 2,600,000 13,347
031162 CF 5 | AMGEN INC SENIOR CORP BND 144A 09/25/2020........ JEFFRIES & CO. INC....oviiiiiiiiieieiesisiss et sssessnss | absesssssssssesssesssssssssessssssssessssssssessseses 527,440 400,000 5,388
05545M  AC 6 |BBA US HOLDINGS INC SENIOR CORP BND 144A 01/03/2020........ UBS WARBURG LLC.....cooviiiireriiiriesier ittt | ebsessstes st snenes 1,386,000 1,400,000 | ..o 10,267
06540Y AQ 2 |BANK_20-BN28 SENIOR CMBS 28-AS 09/21/2020........ WELLS FARGO SECURITIES........coiimiiiiiiiieiisisisssisissis s ssssssessessssssssessssssns | ressessssssssssssssssssessesssssessessssssessssssnss | sonessessssssessossnes 720,967 700,000 1,207
06540Y AV 1 | BANK_20-BN28 SUB CMBS B28-B 09/21/2020. WELLS FARGO SECURITIES........coeiiiiiiirieeieeitiesieieesesie et sssssessesssssssssessssans | resssesssssssssesssssssssesssssssssessesssesessessenes 617,971 600,000 1,133
075887  CK 3 |BECTON DICKINSON AND COMPANY SENIOR CORP 05/11/2020........ CITIGROUP GLOBAL MKT INC.....voiiuiirirriisneieieisssssisesssiesesssissssessessssssssessssssssessns | sesesssssssssssssesssssssssesssssssesssssssessseses 870,000 870,000
081437 AR 6 |BEMIS COMPANY INC SENIOR CORP BND 144A............. 04/23/2020........ TaX FIEE EXCRANGE. ... ettt enns | 2aeesetassesses s e st ess et e bt s s ns s s s 1,027,010 1,000,000 | ..o 1,000
08162W  BE 5 |BENCHMARK MORTGAGE TRUST BMARK SUB CMBS, 09/21/2020........ CITIGROUP GLOBAL MKT INC.....cvuiiuiiriiriiirisieissieisesssiessessssisssesse s sssesssssssssessns | coressssenssessesssssssssessesssssessessesssesssenes 2,368,819 2,300,000 3,980
08162W  BG 0 | BENCHMARK MORTGAGE TRUST BMARK SUB CMBS. 09/21/2020........ CITIGROUP GLOBAL MKT INC.....couiuririviiirieninieeisssinsiessssieesessssisessesssessssssssessessssssesans | coressessssesessssssssssssessessnsesessesssssessesses | sessessrenes 1,132,922 1,100,000 2,083
09256B  AG 2 |BLACKSTONE HOLDINGS FINANCE CO SENIOR CO......ccovvmiiririririrriersnieieiessssiesssssesenens 03/30/2020........ MORGAN STANLEY & CO. INC.....coiiiiiiiiiiieiitieiesiessiese sttt esssnins | rersesssssessssssssesse s essessssssessessanes 1,664,775 1,500,000 22,083
099724  AH 9 |BORGWARNER INC SENIOR CORP BND.........ccoruiiererieiriririiisesierenssseesiessssesesssesssssssseses s 09/15/2020. SEAPORT GROUP.......cotieiiiieieieieisrieeis sttt ssses | cesessssansses s sesssenssenes 3,564,407 2,975,000 723
12593A BD 6 |COMM MORTGAGE TRUST COMM_15-CR SUB CMBS........... 09/15/2020........ CREDIT SUISSE FIRST BOSTON COR.....couviririiiiirriiitiresieissssiesssssssessssssesesssssssssns | coressssssssssesssssssssessesssssesssssesssesssenes 1,303,688 1,200,000 2,231
14448C  AS 3 |CARRIER GLOBAL CORP SENIOR CORP BND.............. 12/10/2020. TaX FIEE EXCRANGE. ......ceeeeiceeeii ettt enne | 2aeeseeassessesseesees e b et s s s ssessennee 1,322,132 1,200,000 | ..o 7,750
166764 CA 6 | CHEVRON CORP SENIOR CORP BND 05/07/2020........ J.P. MORGAN SECURITIES INC.......oouiiiiiiiiiiiiiiciisiieiiesissiisiissisisessssississsienins | erssnsssssssssssssssssss s ssssssesssenesns | soessssssnisnsiens 735,000 735,000
210518  DJ 2 |CONSUMERS ENERGY COMPANY SECURED CORP BN........cccosirirrierneineieiernnisesesissenenene 09/28/2020. JEFFRIES & CO. INC....oiiiiciieieietieci st sessisssensens. | cesesssesanssessesssssss e sssesessesasssenssenes 1,553,876 1,623,000 | ..o 15,441
219350 BK 0 |CORNING INC SENIOR CORP BND 10/15/2020........ J.P. MORGAN SECURITIES INC......coouiiiiiiiiiiiiiisiiiicsiesissiisiis s | etssnsiassisssssesssessssssss s ssssesas 1,314,542 965,000 22,085
224044  CM 7 |COX COMMUNICATIONS INC SENIOR CORP BND 1.......ccovuvenece 09/10/2020. WELLS FARGO SECURITIES........cooiiiiiiniieiiseisiesieisiissie e ssssssessssans | essssenessssesessssssesisssssssessesssesessessenes 857,994 865,000
235851 AV 4 | DANAHER CORPORATION SENIOR CORP BND 09/29/2020........ MERRILL LYNCH PIERCE FNNR & SM........coiiiiiiiiiieisiiiiresiisissiessssssesessssissssessesnns | rersssssssessssssssssssssssssssessessssssessessanes 2,113,010 2,135,000
24618%# AS 9 | DELAWARE NORTH SENIOR CORP BND 09/25/2020. TaX FIE@ EXCRANGE. ..o ssnssens | coresiess et ensennes | oeesenerenes 2,022,504 2,000,000 17,356
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
26138E AT 6 |KEURIG DR PEPPER INC SENIOR CORP BND..........ccccovvrnivnnr 07/09/2020........ JEFFRIES & CO. INC....oviiiiieiieiieieiesisiss sttt sssessnss | aesesssssssssesssesssssssssessesssssessssasssensseses 1,150,605 900,000 6,525
26875P AT 8 |EOG RESOURCES INC SENIOR CORP BND. 04/08/2020. J.P. MORGAN SECURITIES INC......cooueiirieieiniieriiisriesieiesissiesessssiessesssesssssessessnsiseens | ceressssnssessessssssssessesssesesssssasssesssenes 646,178 650,000
26882P AR 3 |ERAC USA FINANCE LLC SENIOR CORP BND 144 04/30/2020........ JEFFRIES & CO. INC.....couiiuiiiiiiiei ittt sttt | eessssbse bbb bbb 1,144,143 900,000 25,628
26884T  AS 1 |ERAC USA FINANCE LLC SENIOR CORP BND 144 12/04/2020 SEAPORT GROUP.......cotiiiiiiiiieieieiiseieeie sttt nsses | cesessesansses s sssenes 2,245,361 1,825,000 | ..o 7,645
28470R  AH 5 | COLTMERGERSUBINC SECURED CORP BND 144A.........ccoooviviriiirerniinneinsisissiesesiseiesssnnes 06/19/2020........ J.P. MORGAN SECURITIES INC......coiiuiriiiieriiieiiiieissisiesssiesessssiessessssssssssssesssssssne | coressssssssssesssssssssessessssssessesssssesssenes 2,000,000 2,000,000
29248H AC 7 |EMPOWER FINANCE 2020 LP SENIOR CORP BND 09/24/2020. VAMOUS. ... 5,819,700 5,680,000 2,913
29364G  AK 9 |ENTERGY CORP SENIOR CORP BND.......ccocvuiiiirriiinirnsierssssiesssssseesssssssssssssssssssssessssins | oessesesessnnes 05/13/2020........ GOLDMAN SACHS & CO.....coovvrvrvcirrinee 565,800 575,000
351837  AA 7 |OF OUR LADY HEALTH SYSTEM INC SECURED C......coeveeiuriirreiniirerneieeseeeieseesseessessesenenes 12/17/2020 JEFFRIES & CO. INC....oiiiiciieicieeieci sttt sessisssensens | cesesssssansses e sesss s sesssenssenes 378,275 320,000 5914
369604 BY 8 | GENERAL ELECTRIC CO SENIOR CORP BND......c.cooieiiireriirieieiineireeiesiceseninenes 04/13/2020........ MERRILL LYNCH PIERCE FNNR & SM........coiiiiiiiiiiririiineisesieisesssisssssesesississssessssnns | rersesissssesssssssesssessssssssessssssesessessanes 986,535 990,000
38141E  C3 1 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP.........ccccocrmrirrirriiiernnirenenineene 09/29/2020. CREDIT SUISSE FIRST BOSTON COR......couviriiiiireriiiriesiersesesiesisssssiesssssesessessnssns | ceressessnssessessssssssessesssesesssssasssenssenes 3,290,600 2,500,000 27,667
38406 AA 6 | GRACE_20-GR SENIOR CMBS 20-GR-A 144A . 11/10/2020........ MERRILL LYNCH PIERCE FNNR & SM 1,750,888 1,700,000
38406 AE 8 | GRACE_20-GR SUB CMBS 20-GR-B 144A..........ccocovvverniviiiernninns 11/10/2020 MERRILL LYNCH PIERCE FNNR & SM... 205,995 200,000
438516 CA 2 |HONEYWELL INTERNATIONAL INC SENIOR CORP. 05/14/2020........ MERRILL LYNCH PIERCE FNNR & SM........coiiiiiiiiiiririiiniieseisesssierssissiesississssesissnes | rersesisssessss st ssssssssessesisesensessanes 1,240,938 1,250,000
45138L  BF 9 |IDAHO POWER COMPANY SECUREDCORPBND 09/03/2020. SEAPORT GROUP......coiiiiiitieiee sttt sssssnsss | cosessssansses et 2,761,563 2,100,000 1,715
457187  AD 4 |INGREDION INC SENIOR CORP BND........cvuiririrmiriiircriiiieresiiisesesiesessesssesesssseessessssssensessons | sevesessnssnsen 06/30/2020........ VHOUS. ...t 3,960,802 3,857,000 5,308
460690 BQ 2 |INTERPUBLIC GROUP OF COMPANIES SENIOR CO 09/02/2020 JEFFRIES & CO. INC... 121,865 100,000 2,295
482480 AJ 9 |KLA-TENCOR CORP SENIOR CORP BND 08/27/2020........ SEAPORT GROUP...... 2,457,729 2,293,000 38,465
485170  BE 3 |KANSAS CITY SOUTHERN SENIOR CORP BND........c.ccocvuvrvenee 04/20/2020. MORGAN STANLEY & CO. INC......ovumivirrirriiiiieiinsiieeisisiisiiesiessssess s siessessssessens | soresssesssssssssssssssesssesssssessssessssesssenes 1,235,140 1,245,000
512807 AX 6 |LAM RESEARCH CORPORATION SENIOR CORP BND s 04/30/2020........ MERRILL LYNCH PIERCE FNNR & SM........cccocmiviiniiinineierineies 503,490 505,000
521865 AZ 8 |LEAR CORPORATION SENIOR CORP BND 12/07/2020. CANTOR FITZGERALD SECURITIES............. O 1,176,149 961,000 3,364
553420 AM 6 |MPT OPT PARTNER SENIOR CORP BND... 11/19/2020........ GOLDMAN SACHS & CO..... 1,000,000 1,000,000
559080 AP 1 |MAGELLAN MIDSTREAM PARTNERS LP SENIOR CO.......cccooevuivinrrirerinirirenes 12/02/2020 WELLS FARGO SECURITIES.. 257,743 235,000 2,707
56848M  AA 7 | MARINER FINANCE ISSUANCE TRUST ABS 0-AA- s 11/17/2020........ GOLDMAN SACHS & CO.....couuiriiiiireriiitiesieseissie s esi st sse s siesseniens. | cosesisisseses bttt sisenes 1,165,453 1,150,000 2,029
57164P  AF 3 | MARRIOTT OWNERSHIP RESORTS INC SENIOR CO........cccooovuvines 08/07/2020........ TaX Free EXCRaNGE. ..ot | soresssinss s 1,692,000 1,800,000 33,725
574599 BM 7 |MASCO CORPORATION SENIOR CORP BND.......cccoumiureriirierrirerersnireierineenes 09/09/2020........ RBC DOMINION SECURITIES INC......cooiiriiuiiiiireiiniiieesieiesiseie e sissisesseses | reressisssessssssssesee s ssesssssensesseses 130,511 110,000 1,691
615369 AT 2 |MOODYS CORPORATION SENIOR CORP BND, s 05/12/2020. J.P. MORGAN SECURITIES INC. 463,519 470,000
61765N  AD 8 |MSRR_2015-R5 MSMR_15-R5...... 09/25/2020........ INtErest CAPItANIZALION. ..........curreiicircrie s | eebtesesb bbbt | eebeee e 1,592 1,692
619450  AA 1 |MOSAICSOLARLOANSLLCMSAIC_1 ABS 19-2A-A 1......... 11117/2020........ GOLDMAN SACHS & CO....ouvvunrirrirrimniiseiiesiiesiesisssess st ssssssssessesesssssess. | retesssssensssesssesssesessssssssesessesssesesesesns 835,946 786,079 1,824
65473Q BB 8 |NISOURCE INC SENIOR CORP BND........ccccsturririiiriiiirisenieressssiesiesissesessssssssesssssessessesssess | soesenseressnes 05/14/2020........ JEFFRIES & CO. INC bbb | Shesb bbb . 1,116,144 900,000 12,206
694476  AE 2 |PACIFIC LIFECORP SENIOR CORP BND 144A.........ccccovniriiiininiineisinsiesesissiessssssssssssesssssesss | oesssseessnes 09/10/2020........ CITIGROUP GLOBAL MKT INC.....ovuiiuiireirriaisssisieisssssisessssessesssissssssessssssssessssssssessns | sesesssssssssssssesssssssssesssssssessosssssessseses 1,855,638 1,870,000
70450Y  AJ 2 |PAYPAL HOLDINGS INC SENIOR CORP BND 05/11/2020........ MERRILL LYNCH PIERCE FNNR & SM........coiiiiiiiirieiiiiiessisesssiesssisseesississssessenenes | revsesssesesssssssssessessesssssessesssesessessenes 891,581 895,000
737446 AQ 7 |POST HOLDINGS INC SENIOR CORP BND 144A..........ccrvrmiinriririiiisinsinersisssessssssenssssssssnsness. | oessseeessnes 08/11/2020........ BARCLAYS CAPITAL. ...ttt ssse st sssesssssssssssessssssssses | sesosssossesssssssnessessssssessessnssasssessessanes | tossiessassnes 1,582,500 1,500,000 32,375
747262 AZ 6 |QVC INC SECURED CORP BND 08/13/2020. BANC OF AMERICA SECURITIES LLC.......uvuiiiiiiieriiieieeieieiesiesiesissiessesssssssssssens. | rersesssssesssssesessesssssssssessesssesessessenes 2,100,000 2,100,000
747525  BJ 1 |QUALCOMM INCORPORATED SENIOR CORP BND........ccovvuierrrirniiersierssiensenenes 05/06/2020........ GOLDMAN SACHS & CO....ouiviriiiiieiisisisssiessisssse st ssss s ssssssssesssnss. | eesessssssnssessesssssssssessssssssessssssssessseses 2,265,774 2,284,000
75907Q  AA 6 |REGIONAL MGMT ISSUANCE TRUST ABS 20-1-A.. 09/15/2020........ CREDIT SUISSE FIRST BOSTON COR 769,959 770,000
75907Q  AB 4 |REGIONAL MGMT ISSUANCE TRUST ABS 20-1-B.. . 09/15/2020........ CREDIT SUISSE FIRST BOSTON COR . 109,980 110,000
760759  AZ 3 |REPUBLIC SERVICES INC SENIOR CORP BND.......occevuiiriirirriniirirerinsisiresissssesesisenesssseenens | vereseressnnes 11/09/2020........ J.P. MORGAN SECURITIES INC......cotuiiiieiiiierieiinrieeissiseiesisssessesssesessssiesesssssessesine | sorersessnsesessesssesessssssssessessessssssessesins | seeessessnes 3,218,068 3,220,000
81105D AA 3 | SCRIPPS ESCROW INC SECURED CORP BND 144A.............. 12/15/2020........ MORGAN STANLEY & CO. INC......coouuiiiiiriiiiieiiniiiisissiesie s iseisesssssnsins | shiessseses s sisenes 1,900,000 1,900,000
82088K  AE 8 | SHEA HOMES LP SENIOR CORP BND 144A.........cccoomirnniereiernrirerieeines 02/06/2020. J.P. MORGAN SECURITIES INC......cooeiuieieieiiniieriniiiienieiesisseesessssiessesssesssssessesssssseens | coressssnssessessssssssessesssesesssssasssesssenes 835,000 835,000
82088K AG 3 | SHEA HOMES LP SENIOR CORP BND 144A.........ccccocomiirirnriniiriieinsirerinnines 09/14/2020........ J.P. MORGAN SECURITIES INC......ccouiiiiiiiiiiiiiiisiiiiceiesisiisisssissssssssissiisssieniss | otssmssassissssessesassssss s sssesssessssesas 1,200,000 1,200,000
829259  BA 7 |SINCLAIR TELEVISION GROUP INC SECURED CO........... . 11/19/2020 J.P. MORGAN SECURITIES INC......cooeiuieiiriiniireiniiiienieiesissiesesissiessesssesssssessessnnssness | ceressssnssessessssssssessesssesesssssasssesssenes 1,200,000 1,200,000
832696 AT 5 |JMSMUCKER CO SENIOR CORP BND 09/01/2020........ MERRILL LYNCH PIERCE FNNR & SM.......ccotiiiiiiriireiiiieiesineeesissisesesiessssssiesissiees | sersssssiesesssssesssssssssessssssssessssssssnnes | oevessnsenes 1,858,899 1,690,000 28,998
833034 AM 3 | SNAP-ON INCORPORATED SENIOR CORP BND.........cocovueiireririneiceineicesenerenes 04/27/2020. CITIGROUP GLOBAL MKT INC.....couiiiirviriririeieieiissieisesissiessessseissssessessssssessessssssssesens | cesessssssnssesssesssssssssessesssesessssasssenssenes 499,253 505,000
835495 AL 6 | SONOCO PRODUCTS COMPANY SENIOR CORP BND.........ccrvvuiireriierieieriesiseerenssssneseseninns. | reniseeensnns 11/17/2020........ JEFFRIES & CO. INC....ooiiiieiiisiies sttt sssensens | cbsessssanss s bbbt 1,104,670 1,000,000 | ..o 1,563
842400 FZ 1 |SOUTHERN CALIFORNIA EDISON CO. SECURED Ci......cvoovviiieiieiiieieriseiersseseesienseseneenes 05/01/2020. MERRILL LYNCH PIERCE FNNR & SM........coiiiiiiiiiiiisieiiinisesierssissesesissiesssessesnes | revessssssessssssssesse s sssssesesessessenes 1,479,313 1,250,000 5,490
85022W AP 9 | SPRINGCASTLESPVSCFT_20-AA ABS 0-AA-A 144........ccvvvivirriieiniins 09/16/2020........ CREDIT SUISSE FIRST BOSTON COR.....ccoutiuiriiiiirriiieiresieissssiessssssiessssssesesssssssssans | coressssansssssesssssssssesssssssessesssssesssenes 5,139,137 5,139,393
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
858119 BM 1 | STEEL DYNAMICS INC. SENIOR CORP BND 06/03/2020........ MERRILL LYNCH PIERCE FNNR & SM........cccoovoriiirniireriisirninns 108,856 110,000
858119  BP 4 | STEEL DYNAMICS INC. SENIOR CORP BND 10/19/2020. AMHERST PIERPONT SECUI 984,970 1,000,000 | ..o 1,083
86944B  AH 6 | SUTTER HEALTH SENIOR CORP BND 12/15/2020........ WELLS FARGO SECURITIES................ 1,303,579 1,230,000 5,184
872540 AU 3 |TJX COS INC SENIOR CORP BND 03/30/2020. MERRILL LYNCH PIERCE FNNR & SM........ccccccovirerniernnrrieeinnns 735,641 740,000
87612B BN 1 | TARGA RESOURCES PARTNERS LP SENIOR CORP..........cccocrmrvrirvririririniines 01/22/2020........ Tax Free Exchange 89,200 80,000 107
879017  AE 5 | TEGNAINC SENIOR CORP BND 144A . .| 01/07/2020. CITIGROUP GLOBAL MKT INC 900,000 900,000
91324P  EA 6 |UNITEDHEALTH GROUP INC SENIOR CORP BND........ccoccvviirrririririnnns 05/13/2020........ BARCLAYS CAPITAL........ 2,770,439 2,846,000
92345Y  AG 1 |VERISK ANALYTICS INC SENIOR CORP BND s 05/08/2020. MERRILL LYNCH PIERCE FNNR & SM.......cccccvirmrnirerinirrirnrirnns 1,153,001 1,165,000
93884P DY 3 | WASHINGTON GAS LIGHT CO SENIOR CORP BND........ccccooeviiirirnrnriersnieiierinsenes 09/29/2020........ SEAPORT GROUP...... 420,181 365,000 592
970648  AK 7 |WILLIS NORTH AMERICA INC SENIOR CORP BND. 08/28/2020. WELLS FARGO SECURITIES................ 1,385,124 1,200,000 | ..o 21,442
98212B AL 7 |WPX ENERGY INC SENIOR CORP BND.. 01/07/2020. BARCLAYS CAPITAL........ 500,000 500,000
98419M  AK 6 | XYLEM INC INDIANA SENIOR CORP BND.. o | 1112/2020........ AMHERST PIERPONT SECUI 604,305 500,000 911
01626P AN 6 | ALIMENTATION COUCHE-TARD INC SENIOR CORP. A 11/12/2020........ AMHERST PIERPONT SECUI 1,127,410 1,000,000 | ..o 11,717
67077M  AS 7 [NUTRIEN LTD SENIOR CORP BND A 10/02/2020, AMHERST PIERPONT SECUI 1,150,218 900,000 10,631
91831A  AC 5 |BAUSCH HEALTH COMPANIES INC SENIOR CORP........cccvtuivimiiermriirnrinsirerinsisesesiessessnieene A 02/28/2020........ MORGAN STANLEY & CO. INC 283,233 277,000 6,504
00901A  AA 5 | AIMCOAIMCO_19-10A ABS 9-10A-A 144A 03/24/2020. MORGAN STANLEY & CO. INC 2,610,000 3,000,000 16,651
01750N  AA 7 | ALLEG_18-3A ABS G_18-3A 144A........o oottt 03/24/2020........ RAYMOND JAMES 1,524,250 1,750,000 | ..ooveicrieeeees 10,234
03835V AH 9 |APTIV PLC SENIOR CORP BND 11/03/2020........ RBC DOMINION SECURITIES INC......ooiiiiiriiiieiiiieiesisisssssie s s isssesssssssssssssesss | nerssssssssessssssssessssssessasssessesssssessesssnes 2,909,100 2,500,000 18,750
05969B AD 5 |BANCO SANTANDER MEXICO SA INST SENIOR CO. 04/14/2020........ MORGAN STANLEY & CO. INC.....coiiriiiiiiiriieiitieeesieissiese st sissies | evsesisssessss bbb ssaees 1,000,000 1,000,000
26245)  AC 2 |DRYDENSENIORLOANFUNDDRSLF_ ABS -80A-A1 1. 03/24/2020. BARCLAYS CAPITAL........ 1,730,000 2,000,000 18,748
26876F AC 6 |ENN ENERGY HOLDINGS LTD SENIOR CORP BND.. 09/10/2020. HSBC SECURITIES INC 495,820 500,000
40439D  AA 6 | HPSLOANMANAGEMENTHLM_15A-19 ABS 19-A1 14. 03/24/2020........ CITIGROUP GLOBAL MKT INC 1,760,000 2,000,000 11,101
62954H  AD 0 |NXP BV SENIOR CORP BND 144A 04/29/2020........ GOLDMAN SACHS & CO.....couuiriiiiireriiitiesieseissie s esi st sse s siesseniens. | cosesisisseses bttt sisenes 99,748 100,000
81180W BB 6 | SEAGATE HDD CAYMAN SENIOR CORP BND 144A 12/03/2020........ MORGAN STANLEY & CO. INC.....ovvuuiiirriririiiiieiieriieeiesississisesssssssssssisssssessensssssns | siesssesesssssnssesssssessessesssssssssssensssenss | sveesienes 1,500,000 1,500,000
88034Q AB 3 | TENGIZCHEVROIL FINANCE COMPANY SECURED C 07/15/2020........ J.P. MORGAN SECURITIES INC......cooutiuiririieiiniieeiniiciesiisesissiesesissiessesssesssssssssesssssnsens | coresisssssessesssssssssesss it ssesssssesssesssenes 994,120 1,000,000
92936M  AE 7 | WPP FINANCE 2010 SENIOR CORP BND .. ... | 09/02/2020 KEY BANK.... 392,088 300,000 5,109
G2735*  AA 9 | GREAT ROLLING STOCK CO LTD/THE SECURED C.......ccovvnienes B 12/21/2020........ Tax Free Exchange. 6,876,235 6,831,703
3899999. Total - Bonds - INAUSHTIAl NG MISCEIBNEOUS............iuiiiiiiisiii itttk ee bt ees o080 h 8088808080808 684080 E 4840808480088 £ 0884080840080 0108808080000 b b0 o0k eee bbbt b et sess st | bonbissonsienssnssensensnssnsen 132,343,927 | oo, 126,279,767 | oo 517,015
Bonds - Hybrid Securities
59156R  CA 4 |METLIFE INC CAPSEC CORP BND | | 09/08/2020........ CITIGROUP GLOBAL MKT INC.....otutiuiiieieissesssssssssrssssssesessssssessensssesssssssssssssssssesssnsssssesses | seressossssssassisssessssssessasssssessassssssasssenes 1,000,000 1,000,000
4899999.  TOtal - BONAS = HYDIA SEOUMHES. ... everi ettt etttk Hks EfeEEoEE e f£EEoEE 0 EEEE e f R EEE S8 £E e E oL £Hf L EEEf oL E R L E 4L EE £ EE oL EEE £ HEEEE L E R EE 48 E oL E £ EEEE £ E LR b EE e L E b seE e b s fh1eef e Rttt . . 1,000,000 1,000,000 0
8399997, TOtal - BONAS = PAM 3.tttk h e h etk beh ek o0k ee ket HeheebehsLEoehee s e b oL EoefeheE b L8 £E e h oL EeE e h L E e heE e £E e E oLt £E e E oL E L h oLt eE e h oL E£E e E oL E LR eE L HeE 4L fEE e E oL LR eE e EeE 4L E Lo E L e EE L EeE e E e E oL hAeE ke LE ekt hee e fedietehenh et e h e e b en et b st n st en et nnies | thensenerene st 170,526,158 | ..o 162,629,533 | ..viiiiiic s 575,487
8399998. Total - Bonds - Summary Item from Part 5....... 8,493,879 8,250,470 29,070
8399999, Total - BONGS.......vuieriiiiieertisiiei s 179,020,037 | oo 170,880,003 | ..ot 604,557
9999999. Total - Bonds, Preferred @nd COMMON STOCKS...........cocciiciiieiicie ittt ettt st ss bbb st et ss et ssetessssesesessesesesessssetes s seees s s aseses e seses s s e s et s s ses et s s sebes s ses et s ssetesassese s s s sesesasses et s saesesessesese b sseseses et ebeb s sesetes e sebebessnseses s sesebabans | bebassesessssssetessssesesessssetesassesesesnsnsesanss | sebsesetesssesesnsesesasansesans 179,020,037 XXX e 604,557
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
iR 12 13 14 15
F Current Bond
4] Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912810 RM 2 | UNITED STATES TREASURY GOVT BND........... - | 02/12/2020. | GOLDMAN SACHS & CO..oocoovvvvvscee | L 12,015,659 | .....10,200,000 | .....11,114,813 | ........ 11,042,859 [ cvvooererens | v (X7 T D (2,804) | oo | e 11,040,055 | covoveerrens | oo 975,604 | ....... 975,604 | ... 75,659 | 05/15/2045.
912828 U2 4 |UNITED STATES TREASURY SENIOR GOVT  |..|06/15/2020. | Various....
I B . e e 27,692,165 | .....26,800,000 | .....25,894,517 26,152,760 8,924 8924 | oo | e 26,161,684 | ..o 1,530,481 |....1,530,481 | .....124,152 | 11/15/2026.
0599999. Total - Bonds - U.S. GOVEIMMENt......coossvvvsssisesssissssssssssssssssssssssisssss osssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | 39,707,824 | ....37,000,000 | ....37,009,330 | ......... 37,195,619 0 6,120 0 | 6,120 | .o 0] . 37,201,739 [ oo 0 |..2,506,085 |....2,506,085 | ....199,811 | XXX
Bonds - All Other Government
66977W AQ 2 |NOVA CHEM CORP. SENIOR CORP BND 144A.. | A | 07/22/2020. | GOLDMAN SACHS & CO.ovvvvvvssvvessnn | 641,875 | ......... 650,000 | ......... 648,050 648,690 151 LTI N I 648,841 | oo | (6,966) | .......... (6,966) | .......20,509 | 06/01/2024.
67091T AB 1 |OCP SA SENIOR CORP BND 144A.... | D| 08/03/2020. | BARCLAYS CAPITAL....ooccvomsvessoene | ] 1,248,750 | ....... 1,000,000 | ....... 1,065,000 | oo 1,062,297 [:70) N [Gaxg) T B 1,061,640 | voovcrevrrers | o 187,110 | ....... 187,110 | ....... 53,472 | 04/25/2044,
71654Q CC 4 |PETROLEOS MEXICANOS SENIOR CORP D | 01/27/2020. | BANC OF AMERICA SECURITIES LLC...
BOND L e | 370,185 | ... 370,000 398,958 398,310 (30) <10)) [ 398,280 | .vocovecoer | e (28,095) | ....... (28,095)| ........ 8,880 | 09/21/2047.
80414L 2F 1 |SAUDIARABIAN OIL CO SENIOR CORPBND  |D| 05/14/2020. | BANC OF AMERICA SECURITIES LLC...
wee o e 531,250 | ....... 500,000 | ......... 496,915 496,951 Lo T I VL1 R R 496971 | oo | o 34,280 | ........ 34,280 | ...... 12,882 | 04/16/2049.
X7360W AU 6 |ROMANIA REPUBLIC OF B | 04/23/2020. | J.P. MORGAN SECURITIES INC............
SENIORCORPBND144A || [ | 512,953 | o 541,375 | 616,253 556,898 135 135 | .. 60,130 | oo 537,204 |....(79,868) | ...(24,342) | ....(104:210)] ......16,626 | 02/08/2030.
X7360W AS 1 |ROMANIA REPUBLIC OF B | 03/31/2020. | BNP PARIBAS......occcoooreesess s
SENIORCORPBND144A 540,045 | ........ 570,570 | oo 641,937 579,202 51 | 51 | 63,102 | o 566,218 |.....(76,137) | ...(26,173)| ....(102,310) | ......22,083 | 02/08/2038.
1099999. Total - Bonds - All Other Government 3,845,058 | ... 3,631,945 | ..... 3,867,113 | oo 3,742,348 0 (330) 0| o (330)] .....123,232 | ........... 3,709,244 | ...(156,005)| ....135,814 | ........ (20,191)] ....134,452 | XXX
Bonds - U.S. Special Revenue and Special Assessment
167593 H6 2 | CHICAGO ILL O HARE INTL ARPT MUNITAX BN| .. | 02/12/2020. | J.P. MORGAN SECURITIES INC 4493811 | ... 3,525,000 | ... 4,452,075 | ... SA8T319 | oo | e (2,386) | oo e (2,346) B 4,444,973 | | 00 88,838 | 48,838 | ...... 97,210 | 01/01/2049.
3128MJ 6H 8 |FHLMC POOL#G08871 3.500% 04/01/49.......... .| 0611112020, | CITIGROUP GLOBAL MKT INC..coccooc | | oaqanqon | . 22.025.388 | ....23.094.343 93,293 442 901 23204343 | oo | 840,851 | o 849,851 | ...425.712 | 04/01/2049.
3128MJ  6H 8 |FHLMC POOL#G08871 3.500% 04/01/49 | 06/01/2020. | Paydown....o.ccccccovvvscccmvvenssvvnnsssiennns | 10,812,852 | ... 10,812,852 | ..... 10,986,871 | ......... 10,986,446 | ..o | (173,594) | oo | (173,594) 10,812,852 0 |....123,776 | 04/01/2049.
31359T 74 3 |FNMAFNMA_98-39 7.000% 06/20/28 | 1210112020, | PaYAOWN...covcoeeenssvenssssveeness | L T1,208 | 71,204 | ... 80,810 75,727 [ e | evrin8,523) | [ (4,523) 0 2,837 | 06/20/2028.
313783 AJ 7 |FHRCMO_13-4227 AZ 3.500% 07/15/43. - | 08/06/2020. | WELLS FARGO SECURITIES.. 1,400,190 | ... 1,251,392 | ...... 1,306,116 | oo 1,293,714 | oo ) R — 1,288,119 | oo | o 12,071 | ....... 12,071 | ... 30,416 | 07/15/2043.
3137BH RK 5 |FHLMC FHLMC_4460 3.000% 04/15/45.. - | 08/06/2020. | WELLS FARGO SECURITIES...oovoeveeec | | 12,467,887 | ....11,310,344 | ... 11,095,543 | ......... 11,128,632 | oo | 1000028906 | oo [ o 28,906 | oo | o 11,157,538 | ooovvrr 1,310,349 |....1,310,349 | .....235,632 | 04/15/2045.
3137FD ET 5 |FHLMC MULTIFAMILY STRUCTURED P .| 08/12/2020. | DEUTSCHE BANK AG
SENIGRCMB 19,063 O2) o e 82) [ [ BT [ | o 1,363 | oo 1353 1112512032,
31392W 7B 0 |FHLMC CMO AGENCY CMO_T-51 1A.........c....... . [ 12/01/2020. | Paydown . 49,582 0 09/25/2043.
314009 ZL 8 |FEDERAL NATIONAL MORTGAGE ASSO .| 07/31/2020. | BARCLAYS CAPITAL. ..o
poolsBMS2 L 1,716,380 | .. 1,624,014 | ... 1,643,807 | oo 1,643,380 42 426 | | 1,643,807 | oo | o 72573 | o 72,573 | .....33.473 | 11/01/2048.
314009 ZL 8 |FEDERAL NATIONAL MORTGAGE ASSO | 08101/2020. | PaydOwn......ccccoceeeeeseesesesse
PooL#BMS2 i 787,756 | ... 787,756 | oo 797,357 797150 | oo | 939 | oo o 9.39) | oo o 787,756 0 |....16.736 | 11/01/2048.
31418C 52 3 |FEDERAL NATIONAL MORTGAGE ASSO FNMA | .. | 07/30/2020. | J.P. MORGAN SECURITIES INC............
R 1,606,314 | ...... 1,510,714 | ...... 1,556,036 | ..o 1,555,912 124 128 [ oo | e 1,556,036 | cvocovrcers | o 50,278 | ......... 50,278 | ....... 35,586 | 01/01/2049.
31418C 57 3 |FEDERAL NATIONAL MORTGAGE ASSO FNMA | .. | 08/01/2020. | PaYAOWN......ccccoceerseescesceesseesseesse
SR 1,121,650 | ... 1,121,650 | ..... 1,155,300 | oo 1,155,208 | coccoroeees | o (33,557) | oo | oo (33557) | oo | e 1,121,650 0 22,099 | 01/01/2049.
35563P JG 5 |SEASONED CREDIT RISK TRANSFER AGENCY | .. | 11/01/2020. | Paydown.....ccceceosocercessceessceesrssiens
oMo e | 5,088 5,088 5988 [ | o 5,988 0 (6) 0712572058,
626207 YS 7 |GEORGIA MUNICIPAL ELEC AUTH .| 04101/2020. | Redemption ~ 100.0000.............corce.
MUNTAXBNDRE || || 50,000 | 50,000 | 1 59,369 59,062 | oo | o 9.062) | oo | 9,062 oo | 50,000 0. 1,764 | 04/01/2057.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS.......cc.. woovvssisssinssnsssssssssssssssssssssvsssnsssssssssssssssssssns | B8 742 AT6 | o, 55,050,940 | ....56,497,001 | ... 56,504,637 | .....oocccmnnd 0 . (207,773) | oo 0 | (207,773) [ oo 0 56,296,863 | ......oocc.... 0 .2445313 |...2445313 | 1,027,312 | XXX
Bonds - Industrial and Miscellaneous
00115*  AA 0 |AESILUMINALLC CORP BND.. - | - | 12/31/2020. | Redemption  100.0000.. 226,859 226,859 206,128 209,538 | ..ooooeeerererrrins | s 17,321 | oo, 0 8,514 | 03/26/2032.
00130H BX 2 |AES CORPORATION THE SENIOR CORP BND.. |.. [ 12/10/2020.|Call 1053170 89,519 | v 85,000 | oo 85,000 85.000 0 9.974 | 05/115/2026.
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00173* AA 9 |ALS TESTING SERVICES GROUP INC SENIOR |.. | 12/07/2020. | Maturity
co L e 3,600,000 | ...... 3,600,000 | ...... 3,605,800 3,602,760 [ oo | o [ (:10)) [ (2,760) | oo | e 3,600,000 0]....153,360 | 12/07/2020.
00912X  B* 4 | AIR LEASE CORPORATION SENIOR CORP BND| . | 08/02/2020. | Maturity . | 007,500,000 | ... 7,500,000 | ...... 7,527,239 | .......... 7,504,486 | .ovocvecerees | orreens(41486) | oo [ oo (4886) | | e 7,500,000 0 |....225,000 | 08/02/2020.
013817 AW 1 |ARCONIC INC SENIOR CORP BND.................. .| 01/27/2020. | RBC DOMINION SECURITIES INC........ ) ) 70119 | o 65,000 | oo 63213 63060 | | sl s e 6144 | o 6.144 | ... 1002 | 10001/2024.
020002 BC 4 |ALLSTATE CORPORATION THE SENIOR CORP | .. | 02/12/2020. | KEY BANK
BND 2497761 | ......2,050,000 | ......2,419.431 2,416,018 12115/2046.
035287 AE 1 |ANIXTER INC. SENIOR CORP BND..........ccccecee... .| 07/22/2020. [ Call ~ 105.3000. 2,674,620 | ....... 2,540,000 | ...... 2,647,950 2,580,925 10/01/2021.
038522 AN 8 |ARAMARK CORPORATION SENIOR CORP .| 07/23/2020. | CITIGROUP GLOBAL MKT INC...
BOND L i 1,980,000 | ....... 2,000,000 | ...... 1,995,199 | ..o 1,996,568 264 264 | oo | e 1,996,832 | cooccevverscs | e (16,832) | ....... (16,832) | ......62,278 | 06/01/2026.
04248N  AA 1 |ARMY HAWAIl FAMILY HOUSING TRUMUNI | .. | 12/15/2020. | Redemption ~ 100.0000.........c...ccrcce..
BND L e 60,810 | oo 60,810 | v 70,071 69,134 | oo | e (8,324) | oo [ [CR723) [ B 60,810 0 2,531 | 06/15/2050.
04544Q AD 9 |ASSET BACKED SECURITIES CORP H .| 12/28/2020. | Paydown...
ABSHE08- L | 11,660 | o 11,660 8,527 8,589 3071 | e | X7 C T IS P 11,660 0 68 | 11/25/2036.
04544T  AA O | ABSHE_07-HE2 ABSHE 07-HEZ. ..o -+ | 12/28/2020. | Paydown o IS 199,754 | o 199,754 | o 139,776 139,971 59,783 [ oo | s 59,783 | covvverrrvrns | o 199,754 0 [ 1,247 | 05/25/2037.
07335C AF 1 |BARCLAYS COMMERCIAL MORTGAGE S .| 08112/2020. | BARCLAYS CAPITAI
SENIORCM 2.433,063 | ......2,200,000 | ......2,265,894 2.261,948 | oo | o 3881) | o o (3881) | o | 2.258,067 | oo | oo 174,996 | ....174,996 | .....45,131 | 08115/2052.
07386R  AC 3 |BSABS_07-HE4 BSABS_O7-HE4.....c..cociine | 1212812020, | PAYAOWN....oocvsvsvvsvvsvsvsssvesssssse | 128,245 | ......... 128,245 | ........ 108,207 16477 | oo | e 1,768 | v | o 1,768 | oo | o 128,245 O — 1,032 | 02125/2037.
073871 AC 9 |BEAR STEARNS ALT-A TRUST BALTA .| 1212812020, | Paydown....ccccceeeceseeseceesseeses s
BSAADG-4 376,811 | oo 110,767 99,556 | ..ovvurerrrererens | e 277,255 ....376,811 0 2,964 | 08/25/2036.
07401 AA 6 |BSMF_06-AR4 BSMF_06-AR4 | 12/28/2020. | Paydown... 108,265 | ......... 108,265 90,672 91,339 [ covvvverireis | o 16,926 cevnnen 16, ....108,265 (U PR 736 | 12/25/2036.
07401M AG 6 |BSMF_07-AR1RMBS 07 AR12A3 oo [+ | 1212812020, | PAYAOWN. oo | 1,190,929 | ..o 442,336 | .......... 364,451 385,048 805,881 1,190,929 0 | e 9,430 | 02/25/2037.
081437 AM 7 |BEMIS COMPANY INC SENIOR CORP BND 144A) .. | 04/23/2020. | Tax Free Exchange.. 1,027,010 ,000,000 | ......1,036473 | ... 1,027,004 .(5,320) 1,021,684 5,326 5326 23,500 | 10/15/2021.
097023 BP9 |BOEING CO SENIOR CORP BND...occcvvsvsvrves - | 0615/2020. | Various.... . | 9,786,380 | .....10,000,000 | .......9,448,800 . I — 34,177 e 34, I — 9,567,290 | oo | o 229,090 | ...... 229,090 | .....163,800 | 10/30/2025.
12519@ AA 5 |CED ALAMO 7LLC SECURED CORP BND........ | 12/31/2020. | Redemption  100.0000...o.oesvesccsc | 23,070 | oo 23,070 | oo 23,070 20 ( B TN OO DO B (01N IS R 23,070 (o I 701 | 06/30/2041.
125328 AC 1 |CFCRE COMMERCIAL MORTGAGE TRUS .| 08/12/2020. | BMO CAPITAL MARKETS........occ0o.co..
CFCRE1E- L | 5,450,000 | ......5,000,000 | ......5049,970 5,033987 [ o | orrs3343) [ | ore(3,343) [ [ 5,030,644 | oo | o 419,356 | ......419,356 | ....125,983 | 12/10/2054.
125660 AD 6 |CITIMORTGAGE ALTERNATIVE LOAN .| 12/01/2020. | Paydown....occcooeeseeeseeeeere
CMALT_07-A . o] 02306470 | .....2,549506 | ......2,282,262 2,365,034 . — 2,306,470 0 ....83,744 | 02/25/2037.
125936 AF 9 | COMM 2015-PC1 AM LCF SENIOR CMBS 15- .. | 08/14/2020. | MORGAN STANLEY & CO. INC............. . | 8,889,375 | ......8,000,000 | .......8,245,608 8,138,453 i —— 8,121,930 [ oo | o 767,445 | ......767 445 | ....222,848 | 07/10/2050.
12593 BK 1 |COMM MORTGAGE TRUST COMM_15-CR .| 08114/2020. | DEUTSCHE BANK AG.....occcsrorere
CMBS_15-C 1,020,508 | ... 1,000,000 | ... 1,029,375 | oo 1,020,112 N 1,017,926 2,582 2,582 | ...... 31,811 | 08/1212048.
126117 AR 1 |CNAFINANCIAL CORP CORP BND.. | 09/16/2020. | Call  104.7940 1,047,940 | ....... 1,000,000 | ......... 996,260 999,267 S 999579 | oo | oo 421 | e 421 ....110,391 | 08/15/2021.
12636M AL 2 |CSAIL_16-C6 CMBS_16-C6-C | 08/14/2020. | CITIGROUP GLOBAL MKT INC... 1,034,883 | ....... 1,000,000 | ....... 1,054,531 | ..........1,040,793 N 1,036,769 | cooooeverrrsere | oo (1,886) | oo (1,886) | .......35,780 | 01/15/2049.
12648W AE 2 |CSMC_14-7R CSMC_14-7R  3.000% 03/29/38... | .. | 10/01/2020. | PaydOWN..........cocoooevrvrvemrimemrivsmriiscrisans | o (46,662) | .......... (28,482) | ... (28,718) 28,718 0 631 | 03/29/2038.
126673 J3 7 |ENCORE CREDIT RECEIVABLES TRUS .| 12/28/2020. | Paydown..
ECRO52 L i 3243 | o 3243 2,850 3,050 193 193 | o | o 3243 0 45 | 09125/2035.
12667N  AA 6 | COUNTRYWIDE ASSET-BACKED CERTI .| 1212812020, | Paydown....ccccocceeeeeseeseeessesees e
cweossc i 25,606 | 1o 25,606 | 1o 23,430 2,233 | oo | 1373 | o | 1373 | | o 25,606 0 171 | 11/25/2036.
12668A X6 7 |CWALT_05-65CB CWALT_05-65CB.................c0.. [ 12101/2020. | PaydOWN....cccoococcvvvvvnevsssssscsvivnneeenans | 891,617 | oo 970,062 | oo 873,370 828,041 63577 | oo | o 63577 | oo | oo 891,617 0 30,968 | 01/25/2036.
126694 M6 2 |COUNTRYWIDE HOME LOANS CWHL_06 .| 12/28/2020. | Paydown...
CWHLO08:O0 i 14470 | o 14470 | o 11,598 12,088 2,382 0 96 | 04/25/2046.
12672# AA 6 |CVS CAREMARK CORP CORP BND.................. .. | 12110/2020. | Redemption ~ 100.0000...........ccrvvevenvee . 75,303 75,303 ..75,303 75,303 0l 1,932 | 09/10/2034.
12674@ AA 6 |CVS CAREMARK CORP CORP BND.................. .. | 12/10/2020. Redemption 100.0000........cccoerirriiane . . 18,622 18,622 [\ 408 | 08/10/2035.
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12693# AA 1 |UNIVERSITY OF WISCONSIN SENIOR CORP .1 10/18/2020. | Redemption ~ 100.0000.........cccevrereenenee
BND 38,892 | 38892 | 39,281 39,246 (1) R R (1K) ) [ SO 38,892 0 [ enn 1,135 | 04/18/2046.
13057V AD 8 |CRART 154 CRART 154 2580% 06/15/21......| .. | 03/15/2020. | PaydowN....o.ooovooomsemiceoone | | agogna | agogne| 382,773 382,773 37 L — 1,418 | 06/15/2021.
13466 AA 8 |CAMPUSPARC LP CORP BND....ocooovrrcrne . [ 1213112020, | Redemption ~ 100.0000.. 33,333 33,333 | o 33,333 33,333 33,333 L 1,070 | 12/31/2043.
14453F AC 3 |CARR_06-NC2 SENIOR ABS_06-NC2 A3............. .. [ 12/28/2020. | PaydOWN...........ccooovvvecrienrssnsissciisen | 30645 | 30645 | o 25435 27,725 2920 2920 | oo 30,645 [ 175 | 06/25/2036.
147528 E@ 8 |CASEYS GENERAL STORES INC SENIOR .| 08/09/2020. | Maturity.
CORPBN | 5,000,000 | ......5,000,000 | ......5,000,000 5,000,000 | | st | e | s 3 I 5,000,000 0|...261,725 | 08/09/2020.
14755 AF 5 | CASHMAN EQUIPMENT CORP SENIOR CORP | .. | 06/17/2020. | Maturity
BNO 3,600,000 | ....... 3,600,000 | ....... 3,710,716 | ........... 3,614,642 | .o | e (14,642) | oo | e (14,642) | oo | e 3,600,000 0 .. 66,960 | 06/17/2020.
156700 BB 1 | CENTURYLINKINC SENIOR CORP BND 144A... |...| 07/17/2020. | CITIGROUP GLOBAL MKT INC..coccoocee | 1 1,027,500 | ....... 1,000,000 | ....... 1,000,000 | ... 1,000,000 | oo | oo | e | eeeienierienn® | oo | 1,000,000 | oo | e 27500 | ... 27,500 | ...... 30,608 | 12/15/2026.
16165A AD 6 |CFLX_07-3 WHOLE CMO 07-3.........cocvvvrrrrnnne .| 1212812020, | PaydOWN.........coveieeeereieieiseineeeeeneiseneens . 170,872 | oo 170,872 | oo 133,983 132,388 | oovorvereeeeeee | oo 38,483 | oo 0l 1,306 | 07/25/2037.
17311L  AB 7 |CMLTI_07-AR5 CMLTI_07-AR5, .. [ 12/01/2020. | PaydOWn..........evvvvvnervisssnsisssssiiisans | 6,267 5,456 ..5,653 614 0 | 151 | 04/25/2037.
17313B AA 9 |[CMLTI_07-AMC4 CMLTI_07-AMCA4.... .. | 12/28/2020. | Paydown... 79,520 80,777 9,012 0 578 | 05/25/2037.
17328F AW 5 | CITIGROUP COMMERCIAL MORTGAGE .102/12/2020. | DEUTSCHE BANK AG.......c.cooovvrirriirnnns
SENIORCMB i 11,808,500 | ....11,300,000 | ....11,638,954 | ...... 11,627.299 | oo | BT | o o BTN | o 11,623,542 | o | 184,958 | ....184,958 | ....64,833 | 08/10/2056.
184692 D@ 7 |CLEARBRIDGE ENERGY MLP FUND IN SENIOR]|.. | 03/27/2020. [ Call ~ 101.7890.......ccccrururrrrerrmrirerrrinnens
co . 1,201,634 | ....... 1,180,515 | ....... 1,234,521 | .coeee 1,223,955 (806) [ v | vrerrereean(808) | o | e 1,223,149 | oo | e (42,634) | ........ (42,634) | ....... 33,833 | 06/11/2030.
223611  A# 1 |COWBOYS STADIUM LP SENIOR CORP BND.... | .. | 09/30/2020. | Redemption 100.0000........cccrrrererennn . 456,415 | .......... 456,415 | .......... 456,415 456,415 456,415 0. 13,565 | 03/31/2034.
223611 A@ 3 |COWBOYS STADIUM LP SECURED CORP BND | .. | 09/30/2020. [ Redemption  100.0000.........ccoeevvvvvveens | 221,599 | oo 221,599 221,599 221,599 | oo oo | s | e ([ T D 221,599 0 | 5767 | 03/31/2034.
233046 AK 7 | DBMASTERFINANCELLCDNKN_19- ABS A-A2Il |.. | 11/20/2020. | Paydown
we i 11,250 | oo 11,250 | oo 11,250 11,250 [ oo [ v | e | e (1 (ST ISR 11,250 0 302 | 05/20/2049.
233046 AL 5 | DBMASTERFINANCELLCDNKN_19- ABS 1A-A23 | .. | 11/20/2020. | Paydown
14 15,000 LR 435 | 05/2012049.
233320 DB 7 |DSLA_05-AR2 DSLA 05-AR2........rocoorcrrrcc - [12121/2020. | Paydown 56,826 0 528 | 031912045,
233320 EL 4 |DSLA MTGE LOAN TRUST DSLA_05-A4 . | 12/21/2020. | Paydown . 47,374 0 394 | 08/19/2045.
23334B AA 2 |DTE ENERGY CENTER LLC CORP BND 144A.... | .. | 11/02/2020. | Redemption  100.0000.......cocccccmmeucccc | | AT643T | v, 176,137 | ......... 192,690 185,962 0 | 9,458 | 04/30/2024.
233851 CA 0 |DAIMLER FINANCE NORTH AMERICA SENIOR |.. | 02/12/2020. | J.P. MORGAN SECURITIES INC.
COR L e | 5,021,900 | ......5,000,000 | ......4990,250 | ......... 4,998,781 240 280 || e 4,999,021 22879 22,879 | ......71,250 | 08/03/2020.
23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC SENIOR| .. [ 07/15/2020. | Call  101.7080....ccccccocconcererrrrrrcrreree
coc i 1,525,620 | ....... 1,500,000 | ....... 1,466,250 | ........... 1,478,529 2,277 VX f S SN IR 1,480,806 | ..oooverrrerens | e 19,194 | ... 19,194 | ... 102,495 | 07/15/2024.
24617# AA 9 | DELAWARE NORTH COMPANIES BOSTO .| 1111412020, | Redemption ~ 100.0000......................
SENIORCO [ 81,011 | o 81,011 | o 81,011 81,011 | s | o | s | s 31 IS DS 81,011 0 2,328 | 1111412034,
24618# AG 5 | DELAWARE NORTH CORPBND........cccooovvrnes | 09125/2020. | Tax Free EXChange.......cvvvvovessvcennce | 2,022,504 | ..... 2,000,000 | ... 2,048,649 2,027,289 | oovooereeee | v (7.1 T [ 7] (O 2,022,504 0| 98,872 | 07/31/2023.
24702 AD 1 |DELL EQUIPMENT FINANCE TRUST D ABS 7-2- | .. | 05/22/2020. | PaydOWN..........cccorvvrieneiererenrirerieieneeenins
A i L 848,189 | .......... 848,189 | .......... 844,743 847,183 | oo | e 1,006 | ceoveeeerens | s 1,006 | oo | e 848,189 0 [ 4,174 | 10/24/2022.
26251L AC 8 |DRYDENSENIORLOANFUNDDRSLF_SENIOR |.. | 06/11/2020. | CITIGROUP GLOBAL MKT INC...............
ABS_18 . 977,510 | ....... 1,000,000 | .......... 986,500 985,386 (814) ....984,572 JOT (7,062) | ......... (7,062) | ....... 18,094 | 04/18/2031.
30212P AP 0 |EXPEDIAINC SENIOR CORP BND......cc.vvsvvv | 01/29/2020. | MARKETAXESS CORPORATI.....o..co.vv . 3,105,270 | ...... 3,000,000 | ...... 2,961,030 2,963,447 TV N DOV DUV £ 1 1) IS B 2,963,757 41513 | 141,513 | ... 52,567 | 02/15/2028.
30215* AM 0 |EXPLORER PIPELINE CO CORP BND - | 07/31/2020. | Redemption  100.0000...o.vvevesvemses | 272,727 | oo 272,727 308,799 290,765 | vooovvveersee | oo (18,038) | vvveeeeresres | eorrreern(18,038) | v | v 272,727 0| 19,118 | 07/31/2022.
31428X BG 0 |FEDEX CORP SENIOR CORP BND | 06/12/2020. | MERRILL LYNCH PIERCE FNNR & SM... | .| ... 2,719,050 2,500,000 2,558,600 2,558,122 TG ) AT OO (<':7) | IS DO 2,557,557 | covvovcersins | oo 161,493 | ....... 161,493 | ....... 80,573 | 04/01/2046.
345838 AE 6 |ALLERGAN SALES LLC SENIOR CORP BND .| 05/14/2020. | Taxable EXChange........c.couvvenierereriincennes
WA 1,017,380 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ..oovoeveieieiies [ eereieirerneiens | e | e 0 [ oo | evreiienne 1,000,000 | ..ovvoverrierens | e 17,380 | .o 17,380 | ....... 36,427 | 02/15/2021.
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35803Q AA 5 |FRESENIUS US FINANCE Il INC CORP BND 144].. | 02/12/2020. | BARCLAYS CAPITAL...ccvovvsvsvvssmmsnns | 4,143,760 | ....... 4,000,000 | ...... 4,460,000 | ........ 4125851 | oo | o (12,855) | cooovcers | v (12,855) | oo | o 4,112,997 | oo | o 30764 | ... 30,764 | ....113,722 | 02/15/2021,
35877# AA 0 |FRISCO HQ OPERATIONSLLC SECURED CORP|.. | 12/15/2020. | Redemption  100.0000...............cor.....
BND 11,047 | o 11,047 | o 111,047 111,047 0 | 3,451 | 12/15/2037.
361448 AU 7 | GATX CORPORATION SENIOR CORP BND........ - | 02/1212020. | US BANCORP....oocovvvensvvessveesiens | 1,215,190 | ... 1,000,000 | ....... 1,220,430 | oo 1,218,564 720 SO SO (:v )| IS IO 1vX 1 &</ IS (2,700) | ... (2,700) | .......21,378 | 03/15/2044.
362334 BQ 6 | GSAAHOMEEQUITYTRUSTGSAA_06 SENIOR .. | 12/28/2020. | PaydowWN.....ccoosccorsoescesseesessoese
ABS_06 918 | 018 557 471 447 0 7 | 031251203,
366651 AB 3 | GARTNER INC. SENIOR CORP BND 144A.......... .. | 09/28/2020. [ Call ~ 103.8440, 519,220 500,000 | ........ 500,000 500,000 0. 44,631 | 04/01/2025.
37045X BS 4 |GENERAL MOTORS FINANCIAL CO SENIOR  |.. | 08/05/2020. | Various......
CORP L e 10,265,050 | .....10,000,000 | ....... 9,986,800 | ...... 9,994,333 [ oo | e CI37 28 D STL1 A0 S B 9,995,949 [ oo | o 269,101 | ....... 269,101 | ....365,125 | 01/14/2022.
383909 AE 8 |WR GRACE & CO - CONN SENIOR CORP BND |..|07/12/2020. Call 1054151 ..o
we o e 1,054,151 | ... 1,000,000 | ... 1,061,250 | ..o 1,023,073 | oo | e (6,805) | coevocerres [ eerverern(8805) [ oo | v 1,016,268 | coocervverce | e (16,268) | ....... (16,268) | ......94,155 | 10/01/2021.
40436V AA 9 |HLM_11A-17 ABS 11A-17 144A o+ | 0212712020, | PaYAOWN. .o | 1,800,000 | ... 1,800,000 | ... 1,800,000 | .......... 1,800,000 1,800,000 0 17,721 | 05/06/2030.
410345 AJ 1 |HANESBRANDS INC SENIOR CORP BND 144A. | .. | 07/22/2020. | Susquehanna International Ser........c. | | 41850 | oo 40,000 | oo 40,000 40,000 i O o 80000 | KON — 1,850 | ..o 1,280 | 05/15/2024.
41161P ED 1 |HARBORVIEW MTG TR HVML_04-3.. o+ [ 1200172020 | PRYAOWN. oooovtsvssssesnns | s 259,555 | ..o 259,555 258,766 260,692 | oo [ o (1137) [ oo [ TCIRE Y, ) S R 259,555 U - 5,704 | 05119/2034.
41161P  LC 5 [HARBORVIEW MTG TR HVML_05-1.. .. | .. | 12/21/2020. | Paydown... 27,545 | oo | 13,025 | oo 0 334 | 03/19/2035.
41161P MF 7 |HARBORVIEW MTG TR HVML_05-3.......c.c..ec... .| 12/21/2020. | Paydown 15,830 9525 9,525 25,355 ol 199 | 061192035,
46280R AA 3 |IRON MOUNTAIN US HOLDINGS INC SENIOR |..|08/21/2020. |Call  106.3409
COR L e | 216,935 | ....... 204,000 204,000 204,000 | oo | oo | eocersonsiens | e (01 IS 204,000 0 20,855 | 06/01/2026.
466298 AC 3 |JP MORGAN MORTGAGE ACQUISITION 1210112020, | PaYAOWN. ..o
PMAC OG- 14,380 | oo 14,380 | oo 10,037 9,244 5,13 5136 [ oo | s 14,380 0 212 | 08125/2036.
46629Q AC 0 |JPMAC_06-CH2 JPMAC_0B-CH2.....occcooervvvvrns o | 1200172020, | PaYAOWN. .o | 24,380 | oo 24,380 | oo 19,576 18,089 6,291 | oo | e (L N B 24,380 (N 483 | 10/25/2036.
46630M AF 9 |JP MORGAN MORTGAGE ACQUISITION .| 12101/2020. | Paydown...
SENORAB e 1,605 | oo 1,605 1,144 1,028 576 72 I B 1,60 0 32 | 01/25/2037.
46635W 3 |JP MORGAN CHASE COMMERCIAL MOR .| 08/12/2020. | BMO CAPITAL MARKETS.....occoo.core.
Jpmcen- b 523,227 | v 523,064 | ....... 598,990 532,388 | .ooccsereins | o (5,534) | oo [ (5,538) | oo | o 526,854 | ..oovoerocrss | o (3.627) | oo (3,627) | ......17,627 | 03/16/2046.
46635W 3 |JP MORGAN CHASE COMMERCIAL MOR | 08101/2020. | PaydOwn......cccoooeeeeeeeseeseseesse
Jmcc_ - il 313,563 | . 313,563 | .o 350,079 319,153 | oo | (5.590) | oo oo (5.590) | o o 313,563 0| 8497 | 03/16/2046.
46645L AY 3 |JPMBB COMMERCIAL MORTGAGE SECU LCF |..|08/12/2020. | J.P. MORGAN SECURITIES INC
SENO L e | 17,785,000 | .....16,000,000 | .....17,081,795 | ... 16,722,990 | oo | o (74,529 | oo | e (T4.529) | oo | o 16,648,460 | ...ovoccren. 1,136,540 |....1,136,540 | .....402,113 | 03/15/2049.
46647T AX 6 |JP MORGAN CHASE COMMERCIAL MOR AM | .. | 08/14/2020. | WELLS FARGO SECURITIES..
susem L 2248984 | ...... 2,000,000 | ...... 2,059,988 2044619 [ oo | e [X<IT ) (T (3,965) | v | e 2,040,654 | oo | o 208,330 | ....... 208,330 | ...... 55,335 | 03/15/2050.
48121@ AD 3 |JRD HOLDINGS INC SENIOR CORP BND. | 08/27/2020. | Redemption 100.0000 143,000 | ......... 143,000 | ......... 148,901 146,087 | ovoveeercees | oo [CX:70) — 0 2,953 | 03/27/2024.
502000 AC 5 |LCM_27-A SENIORABS27-A144A | 06/11/2020. | MORGAN STANLEY & CO. INC...oovvcccea | 3,910,400 | ..... 4,000,000 | ....... 3,968,800 | ......... RTo:3: 010 SO IS DO IS N DRSSO ISR X' : : 1 1 B ENSOTN DU (58,400) | ........ (58,400) | .......76,085 | 07/16/2031.
512807 AU 2 |LAM RESEARCH CORPORATION SENIOR .| 02/12/2020. | CITIGROUP GLOBAL MKT INC.............
CORPBND 2,804,600 | ......2,500,000 | ......2,575,925 2,572,358 (808) | s | rrsen(08) [ o | e 2571,552 [ | o 233,048 | ......233,048 | .....41,111 | 03/15/2029.
525221 HD 2 |LXS 2006-5 LHXSTR_06-2N.....ooccrcrrrrrrcren | 12/01/2020. | PaydOWN......occoeeveesesscessmssee | 34033 | 38,964 | oo 28,517 31,691 3,242 0 688 | 02/25/2036.
525226 AN 6 |LEHMAN XS TRUST LXS_06-12N ABS_06-12N | .. | 12/28/2020.
A 38,188 6,993 0 286 | 08/25/2046.
525227 AE 4 |LEHMAN XS TRUST LXS_06-GP2 LXS_06-GP2.. |.. | 12/28/2020. | Paydown 52 315 8303 0| 426 | 06/25/2046.
52522D AQ 4 |LXS_06-16NLXS_06-16N 0.348% 11/25/46....... | .. | 12/28/2020. | Paydown... 78,085 | oo o 14,578 0 541 | 1172512046,
52524V AQ 2 |LXS_07-15N CMO_07-15N 4A1 .. | 12/28/2020. | Paydown... 94,332 25,946 0 s 1,269 | 08/25/2047.
54251P AA 5 |LBMLTLBMLT_06-5 0.428% 06/25/36 .| 12/28/2020. | Paydown... 44747 0 373 | 06/25/2036.
55336V BA 7 |MPLXLP CORPBND 6.375% 05/01/24........... .| 02/12/2020. | MORGAN STANLEY & CO. INC............ ) 431,679 | oo 415,000 | oo 434713 431,806 || o2 e 1270 i 430,535 | o 143 | o 1143 | o 7.496 | 05/01/2024.
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57164P AD 8 | MARRIOTT OWNERSHIP RESORTS INC | 08/07/2020. | Tax Free EXChange.........coooooooorrrcoore
SENIORCO i 1,692,000 | ......1,800,000 | ..... 1,800,000 | ... 1,800,000 | oo | o | o0 o | 1,800,000 | oo .(108,000) | .....(108,000) | .....72,675 | 01/15/2028.
585055 BS 4 |MEDTRONIC INC SENIOR CORP BND.. | 10/28/2020. | Call  112.7420.. 2485961 | ....... 2,205,000 | ....... 2,185,053 2,193,294 | oo | e 1713 | N — 2,195,007 [ oo | o 9,993 | ..oov. 9,993 |....367,569 | 03/15/2025.
617458 AG 9 |MORGAN STANLEY CAPITAL MSC|_11-C1 . .. [ 10/01/2020. Paydown 874,206 .......... 874,206 891 ,665 374212 {6) 874,206 0. 19’471 09/15/2047.
61765N AA 4 |MORGAN STANLEY REREMIC TRUST M | 10/25/2020. | Paydown
MSMR_15R 472,967 472067 444,885 466,678 6,289 10/26/2046.
61765N  AD 8 |MSRR_2015-R5 MSMR_15-R5..........cccccooocoooeoeee | 12/25/2020. | Paydown 105,659 | .......... 103,304 | ..oooooeene. 58,488 67,702 | coooooverrrerer | e 37,958 | .oooveeernreerres [ 37,958 | e | e 105,660 [ v 10/26/2046.
62906@ 1 | NEF AFFORDABLE HOUSING INVESTM CORP |.. | 10/30/2020. | Redemption  100.0000..
BND L e 475,000 | .......... 475,000 526,404 496,663 | .overeecrs | e (21,663) | voovecceeerc [ (21,663) | covoccceeereccs | e 475,000 0. 21,652 | 10/29/2021.
62907# 8 |NEF AFFORDABLE HOUSING INVESTM CORP | .. | 10/30/2020. | Redemption ~ 100.0000..............ccc.c.....
BND L | 001,600,000 | o 1,600,000 | ....... 1,760,678 | .......... 1,654,438 | ...oovovvecccenn | e (54,438) | vovvecccceerec [ e, (54,438) | ..o | o 1,600,000 0. 72,933 | 04/30/2021.
62007# AC 4 |NEF AFFORDABLE HOUSING INVESTM .| 10/30/2020. | Redemption ~ 100.0000..
SENoRCO ] 3744000 | 3744000 | ....4152,902 | ... 3,881,871 | o | o (137.870) | oo 0 |...181331 | 043012021,
62027# AE 6 |NFLVENTURES LP SENIOR CORP BND............ .| 1015/2020. | Redemption ~ 100.0000.. 24253 24,253 0 620 | 04/15/2030.
62927# AF 3 |NFL VENTURES LP SENIOR CORP BND............ .. | 10/15/2020. | Redemption  100.0000.. 1,686 11,686 0 306 | 04/15/2031.
62927# AG 1 |NFL VENTURES LP SENIOR CORP BND............ .. | 10/15/2020. | Redemption 100.0000.. ..16,858 ...16,858 16,858 [\ 453 | 04/15/2032.
63860H AD 1 |NTSR_07-ANTSR_07-A 0.378% 03/25/37......... .. | 12/28/2020. | Paydown . 326,334 | ..o 326,334 287,597 301,651 0l 2177 | 03/25/2037.
651200 AP 3 |NEWFIELD EXPL CO SENIOR CORP BND......... -+ | 08/05/2020. | BARCLAYS CAPITAL....occvvvvvc . 510,000 | ..o 500,000 | ... 475,000 493,642 . 495,393 | oo | o 14,607 | . 14,607 | ......29,309 | 01/30/2022.
65473Q  BG 7 |NISOURCE INC SENIORCORPBND.......cc0vscv. | 02/12/2020. | WELLS FARGO SECURITIES...oooccovvs | ] 3,781,260 | ...... 3,500,000 | ...... 3,687,635 | ..o 3,687,554 | covvomvrvnns | orrrnresn(385) | oo | oo (385) | oo [ o 3,687,170 | oo | e 94,000 | ........ 94,090 | .......51,076 | 03/30/2048.
65535V DB 1 |NOMURA ASSET ACCEPTANCE CORPOR 1 12/01/2020. | Paydown
NAADGAP L 45428 | o 45428 | o 42,798 41,972 0| 1,268 | 07/25/2034.
665876 B# 4 |NORTHERN UTILITIES INC SENIOR CORP BND | .. | 03/02/2020. Redemption 100.0000........cmvvvesimnnn [ 656,000 .......... 656,000 '''''''''' 703007 659,485 0. 17’351 03/02/2020.
66988V AA 6 |NOVASTAR HOME EQUITY LOAN NHEL 1 12/28/2020. | PaydowN......occcccoereeeees e
NFHE 062 | o 58267 | 58,267 | oo 44,683 45,320 0 409 | 06/25/2036.
67073Y AA 4 |NVENERGY INC CORP BND | 1171612020. | Maturity. . 1,600,000 | ....... 1,600,000 | ....... 1,596,000 | werovvee 1,599,555 | coevvrscvnrssens | wevesnenessind36) [ ovrsvvrnnsnnns | cevsnenrssenns(38) | coerrssnernnsnes | v 1,599,519 | v | v 481 | o 481 |....100,000 | 11/16/2020.
68236) AA 9 | OBP_19-OBP SENIOR CMBS OBP-A 144A | 08/07/2020. | MERRILL LYNCH PIERCE FNNR&SM..| ... ... 10,475,269 | ...... 9,725,000 | ...... 9,725,000 | ..o 9,725,000 | oo | s [ | e | | 9,725,000 [ oo | o 750,269 | ...... 750,269 | .....169,945 | 09/15/2054.
694669 AA 0 |PACIFIC NORTHWEST COMMUNITIES PACIFIC | .. | 06/15/2020. [Call  100.0000...........cccccccccrrrrvrrrrres
N e | 010,000 [ 10,000 | v 10,000 10,000 0 296 | 06/15/2050.
73020* AC 7 |PNGCOMPANIES LLC CORPBND.......cc.ccoevununee .. | 02/26/2020. | Maturity..........ccocvvvvioesevvvissnenriissscvniisenns | L 9.000.000 | ... 2,000,000 | ...... 2,199,074 2,009,438 R 2,000,000 0 55.300 | 02/26/2020.
744516 F* 1 |PUBLIC SERVICE COMPANY OF NORT CORP |.. | 03/30/2020. | Maturity
BN e 5,000,000 | ... 5,000,000 | ... 5,000,000 5,000,000 [ crrocccveeeseccs | oo | oo | oo (0 R 5,000,000 0 |...163,500 |03/30/2020.
751150 AA 1 |RESIDENTIAL ACCREDIT LOANS INWHOLE  |.. [ 12/01/2020. | PAydOWN......ccccooocovcorsscccoorsssccoresnes
emo. L L 91,687 | .oovo.... 94,538 | ..o 71,437 74,889 | oo | oo, 16,798 | oovvvrccccenns | coreree 16,798 | oovvvesceeen | e 91,687 N — 1,383 | 09/25/2046.
751150 AD 5 |RESIDENTIAL ACCREDIT LOANS INWHOLE  |.. [ 12/01/2020. | PaydOwN......cccoooovveeorsscscerssscceressnes
oMo e | 4,096 | ...ooooo... 4,161 3,152 ..3,552 545 L3N RN B 4,09 0 60 | 09/25/2046.
751156H AB 2 |RESIDENTIAL ACCREDIT LOANS INC SENIOR | .. | 12/28/2020. | Paydown.........ccccoooeccveemrssiceersssseeee
AB . 453 | 34,802 [ o 25,689 27,063 : 0 256 | 12126/2036.
755111 BY 6 |RAYTHEON COMPANY SENIOR CORP BND...... | .. | 08/05/2020. |FTN FINANCIAL...coooccivisivisinnsvisns B B 12,855,360 | .....12,000,000 | .....11,925240 | ......... 11,960,171 | ovvcrereee 11,964,658 | ..oovvcrversnns | oo 890,702 | ....... 890,702 | ....243,600 | 12/15/2024.
76116R  AA 9 | RESMAE MORTGAGE LOAN TRUST 11212812020, | PaydOWN....oovecccoeeee oo
RSMLT_06-1 ..46,686 43,858 | o | 35,360 | s | s 35,380 | s | s 79,219 0 671 | 02/25/2036.
76169% AG 8 |REYES HOLDINGS LLC CORPBND................... .. 1 07/31/2020. Redemption 100.0000.. 200,000 qnoyooo ““300’000 0. 15’390 07/31/2022.
773903 AJ 8 |ROCKWELL AUTOMATION INC SENIOR CORP | .. | 02/12/2020. | JEFFRIES & CO. INC
BND L e 4289740 | ....... 3,500,000 | ... 4,316,375 | .......... 4,310,483 | coooovceeer | v [ R [ S (XX E)) A 4,308,372 | ooovveccreeer | e (18,632)] ........ (18,632) | .......66,150 | 03/01/2049.
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780153 AG 7 |ROYAL CARIBBEAN CRUISES LTD CORP BND. |.. | 06/05/2020. | SEAPORT GROUP . rerrern500,000 | oo 505,000 503,249 (138) [ e | oererreenei(138) | oo | ceeieesss 803,112 | v [ e (51,862) | ... (51,862) | ......24,375 | 10/15/2027.
78396Y AA 1 |SESAC INC ABS 19-1-A2 144A.........ccccovvvrin. .. | 10/25/2020. | Paydown.........cc.ccoovuevinrinriiciinricniens . . : 12,950 | o 12,950 12,950 N 422 | 07/25/2049.
78512 AA 5 |S&E REPLACEMENT POWER LLC SENIOR .| 12/31/2020. | Redemption ~ 100.0000.....................
CORPBN 145745 | oo 145745 | oo 145,745 FVS 2 DN SRS IR S ) DS B 145,745 0 3,269 | 05/31/2029.
785592 AE 6 |SABINE PASS LIQUEFACTION LLC SECURED |..|06/08/2020. |Call  101.9637......occccersccescercin
COR 530,211 520,000 | 518,050 519,316 287 [ s Lo 28T | | s 19563 | s | s 3T | o 83T | 35,155 | 02/01/2021.
78616# AB 4 | SACRAMENTO KINGS SECURED CORP BND.... | . | 04/01/2020. | Redemption  100.0000.. 243488 | ... 243,488 243,488 243,488 5,255 | 07/01/2025.
80284R AF 6 |SANTANDER DRIVE AUTO RECEIVABLABS | .. | 08/15/2020. | Paydown
B O DS B 465769 | ......... 465769 | ......... 464,386 465,184 585 ;3 S I 465,769 0 3,043 | 03/15/2022.
828807 CL 9 |SIMON PROPERTY GROUP LP SENIOR CORP |..|02/12/2020. |MORGAN STANLEY & CO. INC.............
BND L e 2,341,009 | ...... 1,900,000 2,298,677 2,293,870 [ oo | oo [CIE5%)) D (1453) | oo | v 2,202,816 [ oo | e 48,593 | ......... 48,593 | ....... 37,103 | 03/15/2042.
82967N  BE 7 |SIRIUS XMRADIO INC SENIOR CORPBND | .. | 07/20/2020. | J.P. MORGAN SECURITIES INC....ooocooo. | 1,561,875 | ... 1,500,000 | ... 1,500,000 | ......... 1,500,000 | v | oo | e | e (0} DS O 1,500,000 | cooccorccers | o 61,875 | ........ 61,875 | ... 73,229 | 07/15/2024.
83416W AB 9 |SOLAR STAR FUNDING LLC SOLAR STAR .| 12/30/2020. | Redemption ~ 100.0000
FUNDIN- L e L 75,548 | o 75548 | o 75,548 T5548 | oo oo | o | o 0 | | e 75,548 0 2,624 | 06/30/2035.
84334# AA 5 |SOUTHERN MARYLAND ELECTRIC COO .| 10116/2020. | Redemption ~ 100.0000.....................
SOUTHERNM | [ 9,398 | o 9,308 9,308 Y3 DS IR RN B 3 S D 9,308 0 283 | 04/16/2048.
843830 AF 7 |SOUTHERN STAR CENTRAL CORP SENIOR .. |02/12/2020. | SAMUEL RAMIREZ.......ooccoccorsrrcoe.
CORPB 1,009,500 | ... 1,000,000 | ... 1,017,500 | oo 1,002,737 (595) | oo | oo [E1)) P D 1,002,141 | oo | 7,359 | v 7,359 | ...... 29,611 | 07/15/2022.
85234# AB 1 |STADIUM FUNDING TRUST CORP BND............ .. | 04/01/2020. | Redemption ~ 100.0000...........cooeveemmmce | | 29773 | .. 29773 | oo 29,773 29,773 | oo | oo s | e [\ T B 29,773 0l 744 | 04/01/2039.
86359L QM 4 |STRUCTURED ASSET MORTGAGE INVE .| 12/01/2020. | Paydown....ccccceeeceseeseeesseeses s
OMOOS-AR e 9,234 | o 10,055 9,039 8,200 | | 1025 | oo | 1,025 | oo | e 9,234 0 243 | 03/25/2046.
86362X AP 3 |SAMI_07-AR1 SUPSEN WHOLE CMO _07-AR1- | .. | 12/28/2020. | Paydown.....ccccocevsocerersceessees s
At e | 59 | oo 5911 4747 4927 984 L. DO IR 5911 0 37 | 01/25/2037.
86363D AA 9 |STRUCTURED ASSET MORTGAGE INVE .| 1212812020, | Paydown.....ccccoeeeevesecesseseeses e
SUPSENWH L 48,409 | oo 48,409 | oo 38,243 39,831 8577 | oo | o 8577 | | o 48,409 0 287 | 02/25/2037.
86363W AG 4 |STRUCTURED ASSET SECURITIES CO .| 1212812020, | Paydown.....cccoeeeeeseceseeeseeses e
SASC_07-8 3,190 | o 34,190 | o 26,326 29500 | oo | 4681 | 0 232 | 0512572047,
87265H AE 9 |TRIPOINTE GROUP INC SENIOR CORP BND... |..|06/10/2020. | Call ~ 102.5000. 380,275 371,000 | oo 368,911 370,338 190 | oo 190 i 370528 i o872 i 872 26,306 | 07/01/2021.
876128 AM 4 |TARGA RESOURCES PARTNERS LP SENIOR |.. | 05/22/2020. | Various....
CoRP i 146,565 | ... 147,000 | oo 146,265 146,612 40 | o | 40 | o o 146,653 (88) (88)] 4,206 | 05/01/2023.
876128 BM 3 |TARGA RESOURCES PARTNERS LP SENIOR | .. |01/22/2020. | Tax Free EXChange........co..eeeoesoesioees
CORP . . 89,200 | 1o 80,000 | 1 80,000 80,000 80,000 | s | s ,200 | o 9,200 | ... 2,857 | 01/15/202.
88579Y BG 5 |3M CO SENIOR CORPBND MTM......cccccevvunecee .. 102/12/2020. | JEFFRIES & CO. INC.......coceevvverererrnnne . . 5421,900 | ....... 5,000,000 5099 450 5,004,011 | eoovveeerereeenns | v, (KL — 5,002,935 | ... o 1...328965 | ... 328,965 | ....... 75,938 | 03/01/2029.
88732 AW 8 | TIME WARNER CABLE LLC SENIOR CORP BND | ... | 02/01/2020. | MaHUIHY...oocccovvsvvessvssessssessmssessssessnn | 1,000,000 | ....... 1,000,000 | .......... 979,200 999,782 218 218 [ oo | e 1,000,000 0 25,000 | 02/01/2020.
89147L J* 2 |TORTOISE ENERGY INFRASTRUCTURE CORP|..|04/13/2020. [Call  101.0000.......ccccooorrrovrrrerercirre
BND L i 547,285 | ... 541,867 | oo 541,867 T2 PR IS FO S L DN B 541,867 0 .....11,652 | 0611412025,
90171V AA 3 | TWIN RIVER WORLDWIDE HOLDINGS SENIOR |.. | 07/22/2020. | Various....
CoR i 1,430,639 | ......1,500,000 | ......1,500,000 | ... 1,500,000 | o [ | s 0 Lo | o 1,500,000 | oo | o (69,362) | ......(69,362) | ......65,452 | 06101/2027.
90265E  AS 9 |UDRINC SENIOR CORP BND MTN.......occccovvve | 02/12/2020. | MERRILL LYNCH PIERCEFNNR & SM...| | .. 1,107,685 | ... 1,070,000 | ... 1,065,260 | ........ 1,065,312 I3 T I 36 [ oo | e 1,065,348 | .ooccovccers | o 42,337 | ... 42,337 | ... 11,241 | 11/01/2034.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES SENIOR |..|07/02/2020. |Redemption ~ 100.0000..........c...oce....
COR L e L 65482 | ........... 65482 | .....o.... 56,969 62,778 2,704 . 2704 [ oo | e 65,482 0 3,285 | 07/02/2022.
911312 BP 0 |UNITED PARCEL SERVICE INC SENIOR CORP |..|02/12/2020. | CITIGROUP GLOBAL MKT INC..............
BN e 3514490 | ...... 3,500,000 | ..... 3,495,695 3,496,948 284 284 | oo | e 3,497,231 | oo | o 17,259 | ... 17,259 | ....... 26,308 | 04/01/2021.
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914906 AP 7 |UNIVISION COMMUNICATIONS INC SECURED |.. | 05/28/2020. |Call  101.1250..........ooooro s
COR L | 292,251 | ... 289,000 289,000 P X0 IO IO D (01 IS D 289,000 0 16,961 | 09/15/2022.
92935V AG 3 |WF-RBS COMMERCIAL MORTGAGE TRU - 12101/2020. | Paydown...
SENIORCM 1,180,044 | ....1,180,044 | ... 1,170,687 | oo 1,176,990 3,054 3,054 | oo | o 1,180,044 0....30646 |03115/2044.
931427 AC 2 |WALGREENS BOOTS ALLIANCE INC SENIOR | .. |09/16/2020. | CITIGROUP GLOBAL MKT INC..............
CORP L | 4544727 | ... 4,100,000 | ....... 4,096,848 | ......... 4,097,152 3] I [72) I D 4,097,150 [ oo | o 447577 | ...... 447577 | ....164,000 | 11/18/2044.
93364E AE 4 |WAMU ASSET-BACKED CERTIFICATES [ 1212812020, | Paydown.......ccccceeocceeeseseseee
WMABC_07- . 1817 1217 1273 544 1817 0 13 | 05/25/2037.
93364E AF 1 |WAMU ASSET-BACKED CERTIFICATES [ 1212812020, | Paydown.....cccoceeeeeeseeseseee
WMHE_07-H 2312 2362 894 3256 0 22 | 05/25/2037.
941063 AQ 2 | WASTE MANAGEMENT INC CORP BND............. - [12003/2020. | Call  100.0000.....ossvvvvssvvessvsessssesn | 2,000,000 | ......2,000,000 | ... 1,995,240 | .......... 1,999,329 528 1,999,858 | ..o | o 142 | o 142 | ...115,511 | 03/01/2021.
04987G  AA 2 |WELLS FARGO REREMIC TRUST WRFF . 12101/2020. | Paydown
WRFEMR L L 4214414 | . 4214414 | ... 4395096 | ... 4299992 | oo | (85,578) | oo | (85,578) | oo | 4214414 0 |...124.607 | 0011712047,
94989V AD 1 |WFCM_15-NXS3 LCF SENIOR CMBS_15-NXS3 |.. | 08/12/2020. | BMO CAPITAL MARKETS....
Mo | 1,105,898 | ... 1,000,000 | ....... 1,029,933 | oo 1,017,425 | oo | o (2,034) | oo [ (2,038) | oo | v 1,015,391 | oo | o 90,508 | ........ 90,508 | ....... 25,420 | 09/15/2057.
96188# AA 6 |WETT HOLDINGS LLC SECURED CORP BND.... |.. | 12/31/2020. Redemption 100.0000........evvvereemnnnes | 22222 | o 22222 | 29 999 22222 | i il [\ I 29 999 0 599 | 12/18/2024.
97806* AG 7 |WOLVERINE POWER SUPPLY SENIOR CORP | .. | 09/10/2020. | Redemption  100.0000..
BND . 50,000 09/10/2045.
982126 AD 5 |WPXENERGY INC CORP BND......ccooooomriirr .| 07102/2020. [ Call  102.5000.....c.occorsccerrrerre ) ) 641,000 0111512022,
988498 AL 5 |YUM BRANDS INC SENIOR CORP BND 144A....| .. | 02103/2020. | J.P. MORGAN SECURITIES INC...ccoooo.| | yeapna | 100,000 | ... 1000000 | oo 1,000,000 01115/2030.
G8967# AL 7 |TRITON CONTAINER INTERNATIONAL .| 09/30/2020. | Redemption ~ 100.0000
SECUREDC | i 300,000 | oo 300,000 | oo 310,593 306,280 | oo | (6.280) | oo | (6.280) | oo | o 300,000 0 .....14,940 | 09/30/2023.
000000 00 0 |SUMMARY ADJUSTMENT [ 1213112020, | VAIOUS. ..o | [CK10)) S SR SIS DTN ST TN BN (1) IS (3,928) ] ...... TS — ] (3,942) | oo 01/01/2022.
071734 AJ 6 |BAUSCH HEALTH COMPANIES INC SENIOR | A{02/28/2020. | MORGAN STANLEY & CO. INC.............
CORP— L | 000297,000 | 300,000 | . 300,000 300,000 | v | | s | s | | 300,000 | o | (3,000} | 1 (3,000) | 2,756 | 01/30/2030.
146900 AQ 8 |CASCADES INC. SENIOR CORP BND 144A........ | A| 08/17/2020. | Call  101.8000.....c.ovcvmvcmviecen | | o0ae000 | . 2,000,000 | ... 2,040,000 2014224 oo o 5675 oo 5675 o 2008549 | o (8549) | oo (8549) | 161222 | 07115/2023.
740212 AE 5 |PRECISION DRILLING CORPORATION SENIOR | A|07/24/2020. | TD SECURITIES (USA)...occcrccor e
co . 110,948 | oo 114,972 | oo, 112,097 113,759 338 [ | o338 | oo | soeeene 114,007 | o | s (3,149) | (3,149) | ... 4,795 | 12/15/2021.
740212 AE 5 |PRECISION DRILLING CORPORATION SENIOR |A | 01/06/2020. | Redemption ~ 100.0000...............o....
cc b i 083799 | 1 43799 | 42,704 43,337 462 0 12115/2021.
87277*  AA 1 |TM1505LLC CORPBND 5.350% 04/05/23....... .. | 12/05/2020. | Redemption  100.0000..........ccccvmmmmce | 166,586 | ........ 166,586 | .......... 182,250 20K IS (1)) o B (7,952) 0| 4,867 | 04/05/2023.
PPITIF Yl 4 |PLENARY HEALTH NORTH BAY FINCO .| 12/13/2020. | Redemption ~ 100.0000..
PLENARYH i 20,809 | 1o 20,809 | 1o 34,161 33,001 | oo | (2255) | o o (2.255) | v 83 | o 29,809 | 1o (1,768) oo | (1,768) | o 856 | 0311312040,
00183F AA 3 |ANNO 2017 JOINT HOLDING UK LIM B [ 12/31/2020. | Redemption ~ 100.0000.............corrce.
SENIORCOR i 320,830 | o 320,830 329,537 327,817 | oo | o | oo L0 0720 | 320,830 [ oo (8,708) | oo | o (8.708)| ........7,548 | 05/31/2033.
02364W AV 7 |AMERICA MOVIL SAB DE CV CORP BND.......... D 03/30/2020. | MAtUIIY c.ovesovvesvvesssessssessssessssess | 150,000 | ......... 150,000 | ......... 146,995 149,900 LT T IO 101 B RSV 150,000 0 | 3,750 | 03/30/2020.
04016P AC 2 |ARES CLOLTD ARES_17-43A ARES 2017-43A B| D | 08/10/2020. | CITIGROUP GLOBAL MKT INC.....oovvvcce | | 1,239,613 | ... 1,250,000 | ....... 1,250,000 | oo 1,250,000 I — 1,250,000 | voovvrsrrree | o (10,388) | ........ (10,388) | .......34,647 | 10/15/2029.
04016P AE 8 | ARES CLOLTD ARES_17-43 ARES_17-43A-C.... | D| 08/10/2020. | MIZUHO INTERNATIONAL PLC. 1,233,263 | ....... 1,250,000 | ....... 1,250,000 | oo 1,250,000 B 1,250,000 | coovorsreeres | oo (16,738) | ........ (16,738) | ......42,512 | 10/15/2029.
05682V AA 3 |BAIN CAPITAL CREDIT CLO LTD BC D | 08/10/2020. | MORGAN STANLEY & CO. INC...
SENIORABS 1,973,800 | ......2,000,000 | .....1,982,000 | o....... 1,882,000 | oo | e | | s [ PN R 1,982,000 | oo | (8.200)] ... (8.200)| ......42,974 | 07119/2031.
12549Q BE 4 |CIFC_14-3A ABS 3A-BR2 144A D|08/10/2020. | CITIGROUP GLOBAL MKT INC..occoocooeoc | ] 2,975,070 | ....... 3,000,000 2,990,625 XX X3 S IS D NN (L3 IS B 2,990,625 | ovvvocerrens | oo (15,555) | ....... (15,555) | .......81,666 | 10/22/2031.
37960) AA 6 |GLOBAL AIRCRAFT LEASING CO LTD SENIOR |D|10/20/2020. | MORGAN STANLEY & CO. INC...
co L | 421710 | ..o 700,000 | ... 700,000 F( V0K 0N IO IO DO (01 IS 700,000 | .ooocereen .(278,290) | ......(278,290) | .......49,889 | 09/15/2024.
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40436V AB 7 |HIGHBRIDGE LOAN MANAGEMENT LTD D [ 02127/2020. | Paydown........oooooo oo
WeSLt7-t 1,400,000 | ......1,400,000 | ..... 1,400,000 | ....... 1,400,000 | oo | o | o [ I 1,400,000 0....15497 | 05/06/2030.
55820R AC 6 |MADISONPARKFUNDINGLTDMDPK_ D | 08/10/2020. | CITIGROUP GLOBAL MKT INC...
ABS2017-25A | 3470,915 | ......3,500,000 | ......3,500,000 3,500,000 | oo | | | oo [ I 3,500,000 | oo | o (29,085)| .......(29,085) | ......92.431 | 04/25/2029.
62947Q AT 5 |NXP BV SENIOR CORP BND 144A......ccoovssvvv D | 0211212020. | WELLS FARGO SECURITIES ..oooocvves | | 1,055,920 | ....... 1,000,000 | ....... 1,100,000 | ......... 1,045,505 | oo | e [P V10)) S TR V20) | T B 1,043,385 | oo | o 12,535 | ...... 12,535 | ........ 7,451 | 06/15/2022.
67500A BD 3 |OCTAGON INVESTMENT PARTNERS XI D | 08/10/2020. | MERRILL LYNCH PIERCE FNNR & SM..
ABS M1z | 1,584,800 | ......1,600,000 | ......1,600,000 | ... 1,600,000 | o | e | | o [ PN R 1,600,000 | oo | e (15,200)| .......(15,200) | .....46,362 | 07115/2029.
714295 AC 6 |ELANFINANCE SENIOR CORP BND.........cccc.. D| 02/12/2020. | MERRILL LYNCH PIERCE FNNR & SM...| o] 12,604,920 | ....12,000,000 | ....11,949,480 | ... 11,972,688 592 728 I I 11,973,280 | oo | o 631,640 | ...... 631,640 | ......75,400 | 12115/2024.
761735 AT 6 |REYNOLDS GROUP ISSUER LLC SECURED  |C|11/22/2020. |Call  101.2810...ccocccercescesc
CORPB L L 72,922 | o 72,000 | o 72,000 72,000 | oo Lo | | oo 0 | | 72,000 0| 5,498 | 07115/2023.
78319M AA 1 [RUTAS 2 AND 7 FINANCE LTD SECURED D | 08/03/2020. | HSBC SECURITIES INC....oocccrerce.
CORPB 478870 | . 700,000 | o 443,415 447,995 | oo | o 13,340 | oo | o 13340 [ [ 461,335 | o | 17,535 | o 17,535 [ oo 09/30/2036.
833636 AH 6 |SOCIEDAD QUIMICA Y MINERA DE C SENIOR |D| 01/13/2020. | HSBC SECURITIES INC....rcccocorcoce
co 961,875 | ... 900,000 | ........ 899,856 LK S IO IO DO 0 899,864 | oo | e 62,011 | .o 62,011 | ... 7,119 | 05/07/2029.
92911H AA 5 | CIABRASILEIRA DE ALUMINIO CORP BND D|[12/23/2020. [Call ~ 101.7424.......coovereerrrerererrnee 325,576 | ........ 320,000 | ......... 316,947 319,526 365 | o 365 | L 319,891 | oo 109 | 109 | .. 31,856 | 04/05/2021.
92915U AB 0 |VOYACLOLTD VOYA_17-2A ABS_17-2A A1 144 | D | 06/11/2020. | CITIGROUP GLOBAL MKT INC.......oo.{ | . 2465775 2,500,000 2,500,000 2.500,000 | voooovooeeeeeeoe | | oo o0 oo | o 2,500,000 | oo | o (34,225) | o (34,225) | ...... 50,022 | 06/07/2030.
92915U AC 8 |VOYACLOLTD VOYA_17-2A ABS 2017-2A 144A | D | 08/10/2020. | CITIGROUP GLOBAL MKT INC... 1,734,546 | ...... 1,750,000 | ... 1,750,000 | woo..... S Z:10X010 o OSSO KRNSO DRSSO STSRTNN ) I DOTOITN IO 1,750,000 | e | oo (15,4548) | oo (15,454) | ....... 47,919 | 06/07/2030.
BOROM3 AC 3 |BARRY CALLEBAUT SENIOR CORP BND 144A..| D| 08/20/2020. | MUFG SECURITIES AMERICAS INC......| . | .. 1,094,000 | ....... 1,000,000 | ....... 1,017,500 | oo 1,007,465 | v | o [GI0<15)) T DN U | IS O 1,008,189 | coovvvcccerrcs | crrsB7,831 | v 87,831 | ..... 38,019 | 06/15/2023.
D27364% AH 2 |FRITZ DRAXLMAIER GMGH & COKG CORP  |D | 10/01/2020. | Maturity
BND L e | 200,000 | ...... 200,000 200,000 200,000 | oo | eeeceescessioese | seersionsiens | oo (01 IS 200,000 0 13,680 | 10/01/2020.
F136%# AE 3 |BUREAU VERITAS SA CORP BND... D[ 0228/2020. | Call  104.4740....oooovovmsovnsvssomsenn | 2,611,851 | ....... 2,500,000 | ..... 2,500,000 P00 0 TN O DN (0} DO 2,500,000 0 |...149,552 | 10/26/2021.
G0446* AA 3 |ANGEL TRAINS ROLLING STOCK SECURED  |B| 09/30/2020. | Redemption ~ 100.0000..
CORP— L 91,457 | oo 91,457 | oo 98,096 LT DT SRS ST BV 0| 1,642 | v 91,457 | ....... (6,640) | oo | v (6,640) | ........ 1,388 | 11/30/2027.
G0446* AA 3 |ANGEL TRAINS ROLLING STOCK SECURED | B| 12/21/2020. | Tax Free EXChaNGe.......ooccesoeescerscenne
CORP ] 5957232 | ...... 5957232 | ...... 5957232 | oo LTI TN O D I 0 e 99,737 | v 5,957,232 0]...128,830 | 11/30/2027.
L46785 AB 4 |HANESBRANDS FINANCE LUXEMBOURG B | 07/22/2020. | BNP PARIBAS......occcoeereesseerserseee
SENIORCO 349,964 | ... 347,790 | ... 341,017 338,685 (242) (242) | oo 896 | oo 349539 | ...... 10,201 | oo 424 | ... 10,625 | ....... 7,238 | 06/15/2024.
L8038" AA 4 |SBMBALEIA AZUL SARL CORP BND................ D|12115/2020. | Redemption  100.0000.....eecevevvcvemsce | i | 270,400 | ......... 270,400 203,293 218,089 52,311 { oo | e 52,311 [ ovveeveeescenn | s 270,400 (N — 9,411 | 09/15/2027.
N1614R AX 9 |BRITISH TRANSCO INTERNATIONAL BRITISH |D|02/12/2020. | DEUTSCHE BANK AG.....cccorrvrrrrrscrrns
GA o e | 6,910,547 | ...... 7,150,000 | ...... 6,153,362 | .......... 6,766,016 P (U DT DU (X I TN B 6,789,717 | oo | oo 120,830 | ... 120,830 | oo 11/04/2021.
N4281@ BG 9 |KONINKLIJKE VOPAKNV CORPBND............. D 06/19/2020. | MAtUFItY.....oovoervesenssessvensnen | 3,000,000 | ... 3,000,000 | ... 3,275,342 3,036,683 | .ooovovrrsvcrrn | v (36,683) [ ovvverrrrrns | eorrrssr(36,683) | oo | o 3,000,000 0. 06/19/2020.
Additional Interest from Positions Sold................... oo I I S S BN SO FOTTTTTRTITE NN ST N O N X R P—
3899999, Total - Bonds - Industrial and Miscellaneous......................... ...292,440,854 |....281,274,223 |....284,844,464 283,341,995 0...1,109578 | ..oc....0 | .......1,109,578 | .... 104,82 | ... 284,545,558 | ......(10,856) | ..7,095,680 |.....7,084,824 | ..7,851,262 | XXX
8399997. Total - Bonds - Part 4. ...394,735,912 |....376,957,108 |...382,217,908 | ...... 380,784,599 | ..oovocc.. 0. 907,595 | o0 | 00 907,595 | ...... 228,058 | ... 381,753,404 | ....(166,861)| 12,182,892 |...12,016,031 | 9,212,837 | XXX
8399998. Total - Bonds - Summary Hem from Part 5.......cccoovrivrssrssiinssiins ot | 8,447,245 | ..... 8,250,470 | ..... 8,493,879 (52,297) | cooverecceerene | erseend52,297) e | v 8,441,927 |........... 345 |....(15,946) | ........ (15,601) ....124,000 | XXX
8399999, Tl = BOMAS ...403,183,157 |....385,207,578 |...390,711,787 | ....... 380,784,599 | ..oovocc.. 0. 855,208 | ....oovve 0]......855298 | ... 228,058 | ....... 390,195,331 | ....(166,516) | 12,166,946 |...12,000,430 | ..9,336,837 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS........oocvvvicvesiversivinsii e ...403,183,157 XXX ..390,711,787 | ....... 380,784,599 | .ovvoernn 0| 855,208 | oo 0/...855298 |.. 228,058 | ... 390,195,331 | ....(166,516) | 12,166,946 |...12,000,430 | .9,336,837 | XXX
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Bonds - All Other Government
BERMUDA GOVERNMENT OF
085209 AD 6 |BERMUDA (GOVERNMEN D| 03/27/2020 | JEFFRIES & CO. INC 05/22/2020 | JEFFRIES & CO. INC .250,000 241,000 262,625 241,185 185 |.....
23330J AB 7 |SENIORCORPBND144A D| 01/16/2020 | MORGAN STANLEY & CO. INC. 05/18/2020 | MORGAN STANLEY & CO. INC. .200,000 233,000 200,200 232,828 (172)] .....
1099999. Total - Bonds - All Other Government...........cc.cccorvcviricviniinas 450,000 | ........... 474,000 | ............ 462,825 | ........... 474,013 | .o [V I 13 | 0.
Bonds - U.S. Special Revenue and Special A it
302987 AE 2 |FHLMC_20-SB70 SENIOR CMBS.......... .. | 01/15/2020 | WELLS FARGO SECURITIES................. 08/12/2020 | AMHERST PIERPONT SECUL.......ccccocvee | ovirinenacd 689,712 692,942 699,411 691,583 | ... | v (1,359) | oo
302987 AE 2 |FHLMC_20-SB70 SENIOR CMBS.......... .. | 01/15/2020 | WELLS FARGO SECURITIES................. 08/01/2020 | Paydown 3,288 | e 3,303 3,288 K022 < O I (1)) [—
FEDERAL HOME LOAN MORTGAGE
3132AC  S7 6 |COR POOL#ZT05 10/05/2020 | CREDIT SUISSE FIRST BOSTON COR.. | 12/01/2020 | PaydOWN.........c.cvvvermrveerieeniiieniisniins | oereeerenenes 94,076 | ........... 103,792 94,076 94,076 | ...ovvveerrrrenns | s (9,716) | oo [ v (9,716) 0 | oo 452 | . 63
FEDERAL HOME LOAN MORTGAGE
3132DV 7C 3 | COR POOL#SD80 08/12/2020 | GOLDMAN SACHS & CO.........coocvveerrrenne 12/01/2020 | PaYAOWN...........orvirrrierrierriseniineneiees | ceeiieeeienns 63,846 67,118 63,846 63,846 | ...cccoovviiinns | e (3,272) | oo [ v (3,272) 0 | e 375 | s 53
FEDERAL HOME LOAN MORTGAGE
31336 TL 5 |COR POOL#QB05 10/20/2020 | MORGAN STANLEY & CO. INC.............. 12/01/2020 | Paydown BATT | e 9,226 8,477 8,477 (T48) | oo | v (748) 0 32 | s 14
FEDERAL HOME LOAN MORTGAGE
3133A7 PJ 2 |COR POOL#QB13 10/20/2020 | MORGAN STANLEY & CO. INC.............. 12/01/2020 | PaYAOWN..........ccrveervirrieriiseerineriiees | erevieeeienns 20,335 22,130 20,335 20,335 | oo | s (1,795) | oo [ v (1,795) 0 89 34
FHR CMO_13-4227 AZ  3.500%
3137B3  AJ 7 |07/15/43 08/01/2020 | Interest Capitalization..............ccccc.oeueveen. 08/06/2020 | WELLS FARGO SECURITIES.......cccooconee | wererviin 29,499 29,499 33,007 29,499 | ..o [ e | e 0 3508 | ........ 3,508 | ......... 329 |
3137BH RK 5 |FHLMC FHLMC_4460 3.000% 04/15/45| .. | 08/01/2020 | Interest Capitalization................ccccccoounenes 08/06/2020 | WELLS FARGO SECURITIES........cccocooee | ovvrvienacd 228,196 228,196 251,551 228,196 | ..oovvveinriinns [ e | e 0 23,354 23354 | ...... 2179 |
FEDERAL NATIONAL MORTGAGE
314005 4Q 9 |ASSO POOL#BM17 10/22/2020 | CREDIT SUISSE FIRST BOSTON COR.. | 12/01/2020 | Paydown............ccocvwmmmiiinmiiinniiinniiiinniis | corviennees 125935 | .ccoooennae 137,033 | oo 125,935 | .ccoovvneae 125,935 | .o | v (11,098) | ..o [ (11,098) 0] 610 | ......... 350
FEDERAL NATIONAL MORTGAGE
314009 FU 0 |ASSO POOL#BM46 10/22/2020 | MORGAN STANLEY & CO. INC.............. 12/01/2020 | Paydown...........ccvverivinricinnissniisnniins | cvvieisnienns 10,371 11,220 10,371 10,371 (849) | evevverrinnns | e (849) 0 54 29
FEDERAL NATIONAL MORTGAGE
3140X7 RU 5 |ASSO POOL#FM40 10/05/2020 | CREDIT SUISSE FIRST BOSTON COR.. | 12/01/2020 [ PaydOWN.........ccovvrerriernerrirernniseerennnes | wovevennns 112,359 | oo 122,576 | .covveeee 112,359 | v 112,359 | oo | e (10,218) [ ovvrererrrriene | vrrrerrnes (10,218) {1 [ YA 75
FEDERAL NATIONAL MORTGAGE
3140X7 YR 4 |ASSO POOL#FM43 10/05/2020 | WELLS FARGO SECURITIES................. 12/01/2020 [ PAYAOWN......oocvvirrieriricirerisiserenisinnns | ceveessnienns 34,075 36,726 34,075 34,075 (2,651) [ cooevrererrirenins [ v (2,651) {1 [ 159 | v 17
FEDERAL NATIONAL MORTGAGE
3140X8 JJ 7 |ASSO POOL#FM47 10/30/2020 | CITIGROUP GLOBAL MKT INC............... 12/01/2020 | Paydown...........ocvveuerireririeiniinniseiiieniens | i 21,940 22,883 21,940 21,940 (L) R I (943) 0 KT 13
FEDERAL NATIONAL MORTGAGE
31418D SH 6 |ASSO POOL#MA41 09/01/2020 | MERRILL LYNCH PIERCE FNNR & SM.. | 12/01/2020 | PaydOWN...........cvvermrvermrrirrrerenrirennies | ceveeresenenns 58,002 59,883 58,002 58,002 | ..ovvvvervrriiens | e (1,881) | oo [ e (1,881) 0 202 | oo 42
FEDERAL NATIONAL MORTGAGE
31418D SJ 2 |ASSO POOL#MA41 08/27/2020 | MERRILL LYNCH PIERCE FNNR & SM.. | 12/01/2020 | PaydOWN..........coovvenriirnniininiesnniessniinns | ceveesnienns 54,718 57,411 54,718 54,718 (2,693) | ..ovvveviniiins | v (2,693) (V) 244 | e 49
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ...........ruuuiiieuiiiiieieeiiseeseee st | coionees 1,554,830 | ........ 1,603,938 | ........ 1,691,391 | ......... 1,556,700 | ..o 0. (47,238) | ..o 0 [ (47,238) | ....ccceeen. O 0]... 34,69 | ... 34,690 |...... 15,974 | ... 2,059
Bonds - Industrial and Miscellaneous
CARRIER GLOBAL CORP SENIOR
14448C AC 8 |CORP BND 144A 12/01/2020 | SEAPORT GROUP.........coomvrveerrriirrnienae 12/10/2020 | Tax Free EXChange...........coecveervermrvennns | weveeees 1,200,000 | ......... 1,350,888 | ......... 1,322,132 | ......... 1,350,825 | ..oovvverenrieens [ e [(G5) 1 TN ISR (83) | cevevrrrerenne | e | e (28,693)] ..... (28,693) | ....... 7,750 | ...... 6,916
CENTENE CORPORATION SENIOR
15135B AL 5 |CORP BND 144A 02/28/2020 [ VarIOUS..........coourveiicrirriirisiissiieniees 10/09/2020 | Call  103.9380.........orvvererverrrrerrniiiens | ceverreiens 540,000 559,133 561,265 555,599 | ..oovvvirerrieens | e (3,533) | oo [ e (3,533) | oo | e | e (15,599) | ... (15,599) | ...... 50,245 |..... 11,970
DORIS DUKE CHARITABLE FOUNDATI
258261 AA 4 |SENIOR CO 07/21/2020 | MORGAN STANLEY & CO. INC. 07/30/2020 | MORGAN STANLEY & CO. INC.....ccccoovee | ovrreen. 1,375,000 | ......... 1,375,000 | ......... 1,418,821 | ........ 1,375,000 [ oooovvernriiens [ e | e 0 [ [ e | e 43,821 | ... 43,821 | .o 448 | oo
61765N  AD 8 |MSRR_2015-R5 MSMR_15-R5................ .. | 09/25/2020 | Interest Capitalization 12/25/2020 | Paydown 92 92 93 L7725 NSRRI IR IO 0 1 1
MOSAICSOLARLOANSLLCMSAIC_1
619450 AA 1 |ABS 19-2A-A1 11/17/2020 | GOLDMAN SACHS & CO... 12/20/2020 | Paydown 25,302 23,792 23,792 0 84 55
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART §

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
SPRINGCASTLESPVSCFT_20-AA ABS
85022W AP 9 |0-AA-A 144 09/16/2020 | CREDIT SUISSE FIRST BOSTON COR.. | 12/25/2020 | PaydOWN............covermrverrrireneireniieniies | ceveeeeeens 470,607 | ... 470,584 | ............ 470,607 | .oooveens 470,607 | ..o | e 23 | s [ e 23 0] 1,438 | .o
MAGNA INTERNATIONAL INC SENIOR
559222 AV 6 |CORPBND A| 06/08/2020 | CITIGROUP GLOBAL MKT INC............... 08/05/2020 | CITIGROUP GLOBAL MKT INC......cooovves | wovrrirnac 200,000 | ..oooonee 199,138 | oo 213,058 | ..coooonee 199,149 | oo | e I SOOI I | e | e | e 13,909 | ... 13,909 | .......... 708 | .o
GLOBAL AIRCRAFT LEASING CO LTD
37960J) AA 6 |SENIOR CO D| 09/15/2020 | Interest Capitalization..............cccccverervenn. 10/20/2020 | MORGAN STANLEY & CO. INC.......cccove. | vovvvrrrrrenne 10,875 10,875 6,288 10,875 | oo [ e | e (V0 UOUPPOUPRPOOR IVPPOORRPOOROORN IOVPPOO (4,587) | ....... (4,587) | ovverns 7/
HIGHBRIDGE LOAN MANAGEMENT
40436V AG 6 |LTDABS17-BR D| 02/11/2020 | RBC DOMINION SECURITIES INC......... 06/11/2020 | MERRILL LYNCH PIERCE FNNR & SM.. | .........1,400,000 | ......... 1,400,000 | ......... 1,351,700 | ......... 1,400,000 |.... 0 [ [ e | e (48,300) | ..... (48,300) | ...... 14,506 | ...... 2,766
ANGEL TRAINS ROLLING STOCK
G0446* 3 | SECURED CORP B | 03/02/2020 | DIRECT 09/30/2020 | Redemption ~ 100.0000...........cooemmrvenee | verrerriins 15,334 15,874 15,334 15,334 | oo [ e | e 0 [ | e (541) | coveoerrrern | v (541) | oo 235 | o
ANGEL TRAINS ROLLING STOCK
G0446* 3 | SECURED CORP B | 03/02/2020 | DIRECT 12/21/2020 | Tax Free EXChange...........ccccvevervenereenens | coveereeens 964,028 964,028 964,028 964,028 | .....vverrrviinns [ e | e 0 0 ... 21,750 | .o
GREAT ROLLING STOCK CO LTD/THE
G2735* 9 |SECURED C B | 12/21/2020 | Tax Free Exchange. 12/31/2020 | Redemption  100.0000..........ccccvvcvumiis | coreernrnienns 45,911 45,025 45,911 45911 | [ | | o0 | | 886 886 | .......... 365 | .o
3899999. Total - Bonds - Industrial and Miscellangous..............c..c.cccocee.... 6,245,640 | ......... 6,415,939 | ......... 6,393,029 | ......... 6,411,212 | .0 | coieee(5,071) | o0 [ iiiee(5,071) | 0 | 345 | ... (39,448)| ..... (39,103) | ...... 97,533 |..... 21,707
8399998. TORAL = BOMAS. .tttk oeEEE 4R 1R E 1Rttt | srneian 8,250,470 | ......... 8,493,877 | ......... 8,447,245 | ......... 8,441,925 | ...ococeee0 | 10i(52,296) | o0 [ iii(52,296) | o0 | 345 | ... (15,946) | ..... (15,601) | ....124,000 |..... 29,069
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ... i | i 8,493,877 | ......... 8,447,245 | ......... 8,441,925 | .....ccee0 | 10i(52,296) | o0 [ iiinn(52,296) | o0 | 345 | ... (15,946) | ..... (15,601) | ....124,000 |..... 29,069
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

5

Number of Shares

6

% of Outstanding

NONE




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

3

1 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
3 9 10 1 16 18
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign
ei Valuation | Current Year's| Temporary Exchange Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in When Accrued
Description n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Rate of Paid Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY TBILLCASH.........ccocoumviarerrireirirciinnnes . 1 09/29/2020. | J.P. MORGAN SECURITIES INC.........coovveirriiriianiecenens 03/25/2021. | .....covvvvene. 579,870 146 580,000 579,724 | ..o | e | e MAT.. | o [ e
UNITED STATES TREASURY TBILLCASH... .. | 11/18/2020. | CITIGROUP GLOBAL MKT INC o |05/20/2021. | vt 12,472,698 | oo | e 1,330 | v | e | s 12,177,000 12,171,367 MAT... |....
UNITED STATES TREASURY TBILLCAS] .. 1 10/01/2020. | MERRILL LYNCH PIERCE FNNR & SM. ... | 04/01/2021. 31 120,000 119,939 MAT...
UNITED STATES TREASURY TBILLCASH... .| 10/07/2020. | NOMURA SECURITIES INTL. INC ... | 04/08/2021. | .... 853 3,360,000 3,358,174 MAT... |....
UNITED STATES TREASURY TBILLCASH..........coccoomiiiiniiiiiniiinniiinnes . | 11/18/2020. | WELLS FARGO SECURITIES . | 0412712021, | ......... 12,196,462 | ...cooooovvvccnniies | coviinnens 1,159 | | | v, 12,200,000 ...12,195,303 MAT... |....
0199999. U.S. Government Bonds - ISSUET ODIIGAtIONS. .....vu. ittt ersste st et ess st ess 118881kttt | snbasssas 28,428,027 0 3,519 0 0 28,437,000 ...28,424,507 XXX
0599999. Total - U.S. Government Bonds OO OO OO OO OO O OO 28,428,027 0 3,519 0 0 28,437,000 28,424,507 D, 0,9, S IO | [P 0
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ABN AMRO FUNDING USA LLC CPCASH.........cccoovvrimriinriisniisniis .. | 11/23/2020. | MERRILL LYNCH PIERCE FNNR & SM.........ccccoocoevviimnriinnne 05/24/2021. 500,000 499,384
BANK OF AMERICA CORP SENIOR CORP BND MT.. .. | 08/31/2020. | BARCLAYS CAPITAL.......coorrviririrriireiieensieseseeseeeeseeens 04/19/2021. 250,000 253,723
CISCO SYSTEMS INC SENIOR CORP BND .| 09/03/2020. | MARKETAXESS CORPORATL......cccoouervrrrircrirnens 03/04/2021. 106,000 107,413
ESTEE LAUDER COMPANIES INC THE SENIOR CO .. 107/20/2020. | TD SECURITIES (USA).......covomrrererireiiereeieseiiseeieeseeenns 04/10/2021. 174,000 175,824
HONEYWELL INTERNATIONAL INC SENIOR CORP .. | 11/20/2020. | MARKETAXESS CORPORATI 03/01/2021. 500,000 505,445
JOHNSON & JOHNSON SENIOR CORP BND .. 1 10/22/2020. | CITIGROUP GLOBAL MKT INC.........oovvvierriiaririeniiireciiins 02/01/2021. 238,000 238,902
LAM RESEARCH CORPORATION SENIOR CORP BND.. .. | 09/01/2020. | JANE STREET CAPITAL 05/15/2021. 106,200 108,084
LANDESBANK HESSEN THUERINGEN G CPCASH .. | 11/18/2020. | J.P. MORGAN SECURITIES INC........cocooimrriiirriiiriireriis 02/19/2021. 500,000 499,732
MASSMUTUAL GLOBAL FUNDING Il SECURED COR.... .. | 07/20/2020. | J.P. MORGAN SECURITIES INC.... . | 04/15/2021. 250,000 253,223
MIZUHO BANK LTD NEW YORK CPCASH... .. | 11/20/2020. | J.P. MORGAN SECURITIES INC 05/17/2021. 500,000 499,356
NEW YORK LIFE GLOBAL FUNDING SECURED COR.... .. | 07/20/2020. | TD SECURITIES (USA) ... | 04/13/2021. 105,000 106,340
ORACLE CORPORATION SENIOR CORP BND .. | 07/20/2020. | MORGAN STANLEY & CO. INC ... | 07/08/2021. 107,000 109,639
PACCAR FINANCIAL CORP SENIOR CORP BND M... .. | 09/04/2020. | MIZUHO INTERNATIONAL PLC.... ...| 05/10/2021. 200,000 200,372
PHILLIPS 66 SENIOR CORP BND..........ccccooomurvearnnanas .. 1 07/20/2020. | RBC DOMINION SECURITIES INC.... ... | 02/26/2021. | . 54,000 | ..o 54,003
STATE STREET CORP SENIOR CORP BND.......cccovvviinirernrinrererieinns .. 1 07/20/2020. | TD SECURITIES (USA) ... | 05/19/2021. 106,000 107,501
TJX COS INC SENIOR CORP BND.........comrvieriiireiiereiiesereecesieseiens .. | 11/23/2020. | RBC DOMINION SECURITIES INC.........ccoovoierrirariirarriranees 04/15/2021. 500,000 504,912
US BANK NATIONAL ASSOCIATION SENIOR CORP.. .| 07/20/2020. | TD SECURITIES (USA) .| 02/04/2021. 250,000 250,401
VOLKSWAGEN GROUP OF AMERICA FI CPCASH .|| 11/10/2020. | J.P. MORGAN SECURITIES INC.... ... | 11110/2021. 250,000 248,704
BANK OF NOVA SCOTIA SENIOR CORP BND ..|A[10/19/2020. | RBC DOMINION SECURITIES INC. ... | 01/25/2021. 300,000 300,335
CANADIAN IMPERIAL BANK OF COMM CPCASH... ..| A|09/03/2020. | J.P. MORGAN SECURITIES INC.... ... | 08/06/2021. , 250,000 250,069
TOTAL CAPITAL CANADA LTD CPCASH.....ccoovviiiitirirnsissiienissisnisseenes A [ 11/23/2020. | MERRILL LYNCH PIERCE FNNR & SM.......ccccooinminiiinniniiranes 05/18/2021. | ..ovvvrinns 499,562 121 500,000 499,441
3299999. Industrial & Miscellaneous (Unaffiliated) = ISSUBT OBIIGALIONS. ... ouiuireiiei e eiieiieis ettt ettt sttt sttt ettt s et en ettt et ensennes 0 0 5,746,200 5,772,803
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........ceiiiriiiinriinierssissesssisssssssssss s enssssssnssnes 0 0 5,746,200 5,772,803
Total Bonds
7699999, SUDOLAIS = ISSUET OBIIGAtIONS. ... vuverteisertsti sttt et 41t 1 e e R8sk E ettt en st | eressenes 34,186,894 | ..o, 0 [ (10414 | oo, (U] 0 . 34,183,200 34,197,310 XXX XXX [ 19,811 | e 18,850
8399999, SUDLOLAIS = BONGS..... ..o e | s 34,186,894 | ..o 0 [ (10,414) | .oovvvccnnnnd 0 [ [ 34,183,200 34,197,310 XXX XXX | 19,811 | e 18,850
9199999, Total - SHOM-TEMM INVESIMENTS.........cvvvuvvereeisseeissceisseeeseeees s eb e She s s eSS | ceienees 34,186,894 | ..ooovvrvin [V [ (10,414) | oovvverrrn (VN (O (U I XXX 34,197,310 XXX XXX | 19,811 | 18,850
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19

r Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

B ...251261  1C .0 D 800,132 1E .. 980,935 1F 1,113,625 16 ... 467,373
28 .
3B
4B ..
5B ...
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380 SEP24 JPMORGAN
SPX C @ 2914 BHF1S78B6 Equity/ | CHASE BANK
Premium at Maturity 2024-10-02 | Variable Annuities..............c...... Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNES7. |09/30/2019 | 09/30/2024 | ..247,083 [..719,999,862 | 2914......ccoovve | crvvrerermrnrrinins [ v | cveeeirersnineirenes | eevnes 128,777,891 | ..... 128,777,891 |..87,1568,561 |....ccccovvurernne. 0001.......c....
MAR19TSLAUSC@380
FEB21MXEAC@2036 Equity/ | BANK OF
BHF1XQMJ5 Variable Annuities............ccccooe... Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. |01/23/2020 | 02/19/2021 | ....36,605 |....74,527,780 | 2036.........cccc. | covervmrrmrrervnns | o 3,562,399 | ..o | s 5,058,192 |..... ....5,058,192 |...1,495794 | ..o 0001.......c....
MAR19TSLAUSC@380
FEB21SPXC@3237 Equity/ | BANK OF
BHF1XQMT3 Variable Annuities............ccccooe... Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. |01/22/2020 | 02/19/2021 | ...... 9,885 |....31,997,745 | 3237....ccoovvves [ o | e 2,562,983 | ...ooviierniiis | e 5,259,927 |..... ....5,259,927 |...2,696,945 | ......cccovvvierenne 0001............
MAR19TSLAUSC@380
MAR21SPXC@3338 Equity/ | WELLS FARGO
BHF1ZTET4 Variable Annuities............cccccoe... Exh5..... Index |BANK NA KB1H1DSPRFMYMCUFXTO9. 03/02/2020 | 03/19/2021 | ...... 7,032 |...23,472,816 | 3338.............. 539,073 3,188,451 |..... ....3,188,451 |...2,649,378 | ....ccceeovirnrenne 0001............
MAR19TSLAUSC@380 JPMORGAN
MAR21RTYC@1679 Equity/ | CHASE BANK
BHF1ZTEV9 Variable Annuities............ccccooe... Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNES7. |03/02/2020 | 03/19/2021 | ...... 7,671 |...12,879,609 | 1679.....cccovves [ covrvrerrverivnnens | e 317,886 | ..o | s 2,453,157 |..... 2,453,157 |...2,135271 | oo 0001............
MAR19TSLAUSC@380
MAR21MXEAC@2003 Equity/ | CREDIT SUISSE
BHF1ZTEX5 Variable Annuities.............cccco.... Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868... |03/02/2020 | 03/19/2021 | ...... 2,631 | ... 5,269,893 | 2003.............. 88,665 459,738 | ... | ... 459,738 | ... 371,074 |, 0001............
MAR19TSLAUSC@380
SEP21RTYC@1508 Equity/ | BARCLAYS
BHF2AP3M4 Variable Annuities...............cco..... Exh5..... Index |BANK PLC G5GSEF7VJP5ITOUKS573...... 10/12/2020|09/17/2021 | ... 17,673 |....26,650,884 | 1508........cocoee [ corrrrmrirrerrivnras | e 4,272,094 | ..o | e 8,930,132 | ..... ....8,930,132 |....4,658,038 | .....cccouvirernee 0001....couenee
MAR19TSLAUSC@380
NOV21MXEAC@2198 Equity/
BHF2CN8Q3 Variable Annuities..............cccoou... Exh5..... Index | CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. [11/23/2020 | 11/19/2021 | ...... 4,948 |...10,875,704 | 2198.......coccves [ covvrinnieiiniin | e LU I I 515479 | ... | .o 515,479 | ...... 209,806 |.....covvvriinnnn 0001............
MORGAN
MAR19TSLAUSC@380 Equity/ | STANLEY & CO
JAN21SPXC@3585 BHF2E6854 | Variable Annuities............cc...c..... Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/21/2020 | 01/15/2021 | ....42,080 |..150,856,800 | 3585.........cccc. | vovvrrvvrriverirmrins | et 6,422,670 | ..oovoverecrins | v 7,799,942 | ..... 0,799,942 | L A377,27T1 | e 0011
MORGAN
MAR19TSLAUSC@380 Equity/ | STANLEY & CO
JAN21SPXC@3429 BHF2E69X2 | Variable Annuities............cc...c..... Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/21/2020 | 01/15/2021 | ....37,431 |..128,350,899 | 3429........cccco. [ ovrvrrirrvriniiis 0,619,175 [ e | e 12,451,232 | ... . 12,451,232 |...1,832,058 | ...cccvivirnnee 001
MORGAN
MAR19TSLAUSC@380 Equity/ | STANLEY & CO
JAN21SPXC@3741 BHF2EG9Z7 | Variable Annuities...................... Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... [ 12/21/2020 | 01/15/2021 | ....21,890 |....81,890,490 | 3741....covvives [ o | o 1,079,177 | | i 1,272,444 | ..... 1,272,444 193,267 | .o 0011,
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warmants........  .o.cocosnioreieiseec et 0 [...29,769,795 [ ...covverrennnd 0. 176,166,585 |XXX| 176,166,585 | 104,777,463 | ................. { I (| I 0 [ XXX XXX
Purchased Options - Hedging Other - Put Options
PUT OPTION
JAN21SPXP@2494 Equity/ | WELLS FARGO
BHF1VXXW1 Variable Annuities...............cco..... Exh5..... Index |BANKNA KB1H1DSPRFMYMCUFXT09. | 12/19/2019 | 01/15/2021 | ....62,292 |..155,356,248 | 249%4..............| ..... 2,943,297 15,940 | ..o | coovrene 15,940 | ..(2,799,595) | ....vvvvrvririrnne 0001......ceene
PUT OPTION JPMORGAN
FEB21SPXP@3237 Equity/ | CHASE BANK
BHF21AQV2 Variable Annuities...........c.cocvvunne Exh5..... Index |N.A. TH6GLXDRUGQFU57RNE97. |03/31/2020 | 02/19/2021 | ....12,356 |....39,996,372 | 3237.....ccovuves | corvrrervrvvirnnnes | s 8,504,141 222,379 |..... 222,379 | ..(8,281,762) | ..covvrvrvrrirnrne 0001......ccen.
PUT OPTION
MAR21RTYP@1097 Equity/ | BARCLAYS
BHF278TK2 Variable Annuities.............cccouuene Exh5..... Index |BANK PLC G5GSEF7VJP5I70UK5573..... | 08/13/2020 | 03/19/2021 | ....77,017 |....84,487,649 | 1097......covvee | v | e 1,925,425 | ...oovovvvvivees | v 140,340 | ..... | ... 140,340 | ..(1,785,085) | ....cvvvvrrevrcrnnne 0001......ceene
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged Items Exposure Entity end (b)
PUT OPTION Equity/ | WELLS FARGO
MAR21SPXP@2447 BHF278TLO| Variable Annuities............c.ccoo.... Exh5..... Index |BANK NA KB1H1DSPRFMYMCUFXTO9. | 08/13/2020 | 03/19/2021 | ....31,650 |....77,447,550 | 2447.......ccoce. | voverovmvirerinnns | v 1,677,450 | oo | e 199,281 | .o | oo 199,281 | ..(1,478,169) | ..... 0001......ovvne
PUT OPTION
MAR21MXEAP@1451 Equity/ | CREDIT SUISSE
BHF278TM8 Variable Annuities.............cocvvunne Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868... |08/13/2020|03/19/2021 | ....25,465 |....36,949,715 | 1451....ccovcris [ o | e 563,031 | .o | e 78,921 | cooie | v 78,921 | ... (484,110) | ..... 0001......cevne
PUT OPTION
SEP21RTYP@1206 Equity/ | BARCLAYS
BHF2AP2N3 Variable Annuities.............cccouuen. Exh5..... Index |BANK PLC G5GSEF7VJP5I70UK5573...... 10/12/2020 | 09/17/2021 | ....26,150 |....31,536,900 | 1206......ccocee | wovrvrervrrrcrrmrnns | e 1,129,680 | ..oovevveeiens | e 550,604 |.....| ..o 550,604 | ..... (579,076) | ..... 0001......cvnne
PUT OPTION
NOV21MXEAP@1598 Equity/
BHF2CN8P5 Variable Annuities..........cccocrnnene Exh5..... Index [CITIBANKNA...... E570DZWZTFF32TWEFAT6.. |11/23/2020 | 11/19/2021 | ....13,493 |...21,561,814 | 1598......cccov [ cormnnncininnns | v 607,185 | ..o | i 501,310 | .o | connr 501,310 | ..... (105,875) | ..... 0001.....coeene
0169999999. Total-Purchased Options-HEAGING Other-PUt OPtIONS. ... .cuuuirusiisiiisiiis | atrsiisieseseres et s ees et st E s f8 £ R8st | enies 2,943,297 |...14,406,912 | ...ccoovvinnnn. (U 1,708,775 [XXX]....1,708,775 | (15,513,672) | ...cvorvverueene (U P 0 | (U I XXX XXX
Purchased Options - Hedging Other - Caps
Interest Rate Swap With
DMGSW RCV ULB3 PAY 5.00 Interes | DEUTSCHE
02/05/2028 BME2HCYG5 Asset Portfolio...........cocvevirininne D1.... tRate |BANK AG TLTWFZYICNSX8D621K86.... |02/01/2018 [ 02/05/2028 | ............... ..250,000,000 | 0.05.....cccccovur| e 3,317,500 356,607 |....| oo 356,607 | ..... (172,684) | ..... 0004,
Interest Rate Swap With
JPMORGAN CHASE BK RCV JPMORGAN
ULB3 PAY 5.00 02/05/2028 Interes | CHASE BANK
BME2HCYJ9 Asset Portfolio.............ccc.eveene. D1.... tRate |N.A. THB6GLXDRUGQFUS7RNEY7. |02/01/2018 | 02/05/2028 | ............... ..150,000,000 | 0.05......ccccceer| oo 2,160,000 213,964 | ... | ... 213,964 | ..... (103,610) | ..... 0004,
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/06/2028 Interes
BME2HF2N8 Asset Portfolio.............cccereune. D1.... tRate |BNP PARIBAS..... ROMUWSFPUBMPRO8BKS5P83 {02/02/2018|02/06/2028 | ............... ..200,000,000 | 0.05......ccccover| e 3,111,000 285268 |....| ...... 285,268 | ..... (138,185) | ..... 0004,
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/08/2028 Interes
BME2HLAA4 Asset Portfolio.........ccooviiininens D1.... t Rate |BNP PARIBAS..... ROMUWSFPUBMPRO8K5P83 | 02/06/2018 | 02/08/2028 | ............... ..200,000,000 | 0.05.....cccouvere | conee 2,960,000 285,380 | ... | ...... 285,380 | ..... (138,427) | ..... 0004,
0179999999. Total-Purchased Options-Hedging Other-Caps............ ...11,548,500 | ..o (1 I 0] 1,141,219 [XXX]...1,141,219 | ... (552,906) | ...ovovverennes (U] 0 | (U I XXX XXX
Purchased Options - Hedging Other - Collars
MAR19TSLAUSC@380
FEB21RTYC@1658 02/19/2021
1658. CALL BHF1XQMP1;
MAR19TSLAUSC@380 MORGAN
FEB21RTYC@1907 02/19/2021 Equity/ | STANLEY & CO
1907. CALL BHF1XQMQ9 Variable Annuities.........ccoceunine Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 01/22/12020 | 02/19/2021 | ....27,739 |....49,444,768 | 1658 / 1907.... [ ..ccovvvvvvininns | covna 2,972,059 ..5,748,108 | ..... ..5,748,108 |...2,776,049 | ...oovovivinens [orinnnnnnninnins [ vnnninnnnnens | eeeeeenn 91,502 [ 0001.....ccoeee
0189999999. Total-Purchased Options-Hedging Other-Collars.................. 0] ... 2,972,059 0].....5748108 |XXX|....5,748,108 |....2,776,049 XXX XXX
0219999999. Total-Purchased Options-Hedging Other..........cccccovuuee ... 14,491,797 | ... 47,148,766 | .....cccovvvnev. 0. 184,764,687 [XXX| 184,764,687 |..91,486,934 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrants..........ccccoccovcviinninns 0 ]....29,769,795 | ..ooovvivnnnan 0. 176,166,585 [XXX| 176,166,585 | 104,777,463 XXX XXX
0449999999. T0tal-PUrchaSEd OpHONS-PUL OPHONS......vuutveiesieiersistseres et sss s ssssts esetssessss s ses 2888k 8888888808 E e Se41eE 1oL 8481 E 8L E bbb bbbt | tiaen 2,943,297 |...14,406,912 | ...ocovvninnnn. (U 1,708,775 |XXX|....1,708,775 | (15,513,672) XXX XXX
0459999999. Total-Purchased OptionS-Caps.........cvrwrrrrrrirenisrsirsersssisssssensssssneeees ...11,548,500 | .o 0 1,141,219 XXX]... 1,141,219 | ... (552,906) | . XXX XXX
0479999999. Total-Purchased Options-Collars.. 0 ... 2,972,059 w5, 748,108 |XXX] ....5,748,108 |....2,776,049 XXX XXX
0499999999. Total-Purchased Options..........ccovuieriiniieisinninnes .. 14,491,797 | ... 47148766 | .....cocovvnev. 0. 184,764,687 [XXX| 184,764,687 |..91,486,934 XXX XXX

Written Options - Hedging Other - Call Options and Warrants




annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f Current Year
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)
MAR19TSLAUSC@380
SEP24SPXC@4808 JPMORGAN
BHF1N6H80 Premium at Equity/ | CHASE BANK
Maturity 2024-10-02 Variable Annuities.... .|Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNES7. |06/27/2019 | 09/30/2024 | ..205,903 |..989,979,508 | 4808.... cenn(25,388,974) | ... (25,388,974) | (21,196,060) 0001..
MAR19TSLAUSC@380
JAN21MXEAC@2068 Equity/ | BARCLAYS
BHF1VXWQ5 Variable Annuities............ccccooe... Exh5..... Index |BANK PLC G5GSEF7VJP5I70UKS5573...... | 01/02/2020 | 01/15/2021 | ...... 5,444 1...11,258,192 | 2068........cccov. | covrverrerrnriiens | e [GSV274<10) 1 RN IS (495,931) | oo | vonn (495,931) | ....... (33,681) [ ..cvvevrivrirnine 0001............
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
RTY C @ 1776 BHF1VXXP6 Variable Annuities............cccoeu.n. Exh5..... Index |BANK PLC G5GSEF7VJP5I70UK5573...... 12/18/2019|01/15/2021 | ...... 5,885 |....10,451,760 | 1776.....ccccccner | wrvnee (390,646) | .vvvvvverereererins [ | e (1,197,498) | ..... .(1,197,498) | ..... (783,533) [ ..o 0001.......c....
MAR19TSLAUSC@380 JPMORGAN
JAN21SPXC@3585 Equity/ | CHASE BANK
BHF1VXXU5 Variable Annuities............ccccooe... Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNES7. |12/23/2019(01/15/2021 | ....42,080 |..150,856,800 | 3585.............. e 1,784,823) [ e | e [ e (7,799,942) | ..... ..(7,799,942) | ..(5,885,617) | ..oovvvvvrrirrcranne 0001.......c....
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
SPX C @ 3741 BHF1VXXV3 Variable Annuities............ccccooe... Exh5..... Index |BANK PLC G5GSEF7VJP5I7TOUK5573...... 12/26/2019|01/15/2021 | ....21,890 |....81,890,490 | 3741....ccccecvis | vrrnv (383,294) | ..oovvrcerriines | e | e (1,272,444) | ..... .(1,272,444) | ..... (828,729) | ... 0001............
MAR19TSLAUSC@380 GOLDMAN
FEB21MXEAC@2138 Equity/ | SACHS
BHF1XQMK2 Variable Annuities.............cccco.... Exh5..... Index | INTERNATIONAL W22LROWP2IHZNBB6K528.. |01/24/2020 | 02/19/2021 | ....20,751 |....44,365,638 | 2138......cccccovv. [ covvevevvvvirvrrnes | o (933,795) | .vovverreririins | e (1,293,644) | ..... .(1,293,644) | ..... (359,849) | .ovvvverririiinns 0001............
MAR19TSLAUSC@380 Equity/ | BANK OF
JAN21SPXC@3429 BHF2988N7 | Variable Annuities..............c........ Exh5..... Index | AMERICA NA B4TYDEB6GKMZO031MB27.. {09/09/2020 | 01/15/2021 | ....37,431 |..128,350,899 | 3429.......ccccee | vovrvrrrerirerirnnns 7,022,136) [ oo | v (12,451,232) | ..... (12,451,232) | ..(5,429,097) | ...oovvvrvvrrrinns 0001............
MAR19TSLAUSC@380
NOV21SPXC@3585 Equity/ | BARCLAYS
BHF2CN8T7 Variable Annuities.............cccco.... Exh5..... Index |BANKPLC G5GSEF7VJP5ITOUKS573...... 11/23/2020 | 11/19/2021 | ...... 5,579 |....20,000,715 | 3585......cccccee | onvrvvicriiiens c(1,498,519) | oo | e (2,124,219) | ..... .(2,124,219) | ..... (625,700) | ovovvvereerniinns 0001............
MAR19TSLAUSC@380 JPMORGAN
DEC21RTYC@1912 Equity/ | CHASE BANK
BHF2E2NL1 Variable Annuities..............ccco..... Exh5..... Index |N.A. THB6GLXDRUGQFUS7RNEY7. |12/21/2020 [12/17/2021 | ....12,630 |....24,148,560 | 1912......ccccovee | coverirmririrrnns 1e(2,699,405) | oo | e (2,830,652) | ..... .(2,830,652) | ..... (131,248) | ..o 0001....coenee
MAR19TSLAUSC@380 MORGAN
DEC21SPXC@3663 Equity/ | STANLEY & CO
BHF2E2NN7 Variable Annuities............ccocooveee. Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/21/2020 [ 12/17/2021 | ....43,562 |..159,567,606 | 3663........cccc0. [ ooveviiinnicniiinns ..(13,387,909) | ... v(14,764,940) | ... (14,764,940) | ..(1,377,031) 0001....cocenee
0649999999. Total-Written Options-Hedging Other-Call Options and Warrants.............. ....(2,558,763) | ..(26,004,014)| ... ........(69,619,476) [XXX] (69,619,476) | (36,650,545) | ..ovvvrevneacc0 | i 0 | i (U I 0 XXX XXX
Written Options - Hedging Other - Put Options
PUT OPTION
JAN21MXEAP@1871 Equity/ | BARCLAYS
BHF1VXXK7 Variable Annuities...............cco..... Exh5..... Index |BANK PLC G5GSEF7VJP5I70UK5573..... | 01/02/2020 | 01/15/2021 | ...... 3115 | ... 5,828,165 | 1871 e [ corrvererseiveiiens | vver (QRATE10) ) R IR (5,433) [ vovr | crvrrnn (5,433) | ...... 166,297 | .oovevrrriennns 0001......ocvne
PUT OPTION JAN21 RTY P @ Equity/ | CREDIT SUISSE
1534 BHF1VXXQ4 Variable Annuities...............cco..... Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868... |12/20/2019 | 01/15/2021 | ...... 8,611 |...13,209,274 | 1534.....cccconir | wrvnee (588,390) (3,549) [ over | cvvernn (3,549) | ...... 595,133 | ..covvcriieiies 0001......ocvne
PUT OPTION GOLDMAN
FEB21MXEAP@2036 Equity/ | SACHS
BHF1XQMN6 Variable Annuities.............cocvunne Exh5..... Index |INTERNATIONAL W22LROWP2IHZNBB6K528.. |01/24/2020|02/19/2021 | ...... 3,093 | ... 6,297,348 | 2036.......ccoover [ o | v (354,798) | ...ovvvvvvvernrirers | v (83,405) [ ..ot | wveree (83,405) | ...... 271,393 | oo 0001......covvne
PUT OPTION MORGAN
FEB21RTYP@1658 Equity/ | STANLEY & CO
BHF1XQMR7 Variable Annuities.............cccvvunne Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... [01/22/2020 | 02/19/2021 | ...... 3,397 | ... 5,632,226 | 1658.......cccoves | corrveerernniriiiens | o (343,445) | ..o | e, (45,200) [ ..oo. | woveree (45,200) | ...... 298,245 | .....covvvvirinnnn 0001......ocvne
PUT OPTION
FEB21SPXP@3237 Equity/ | BANK OF
BHF1XQMV8 Variable Annuities.............cccouuene Exh5..... Index | AMERICA NA B4TYDEBG6GKMZO031MB27.. |01/22/2020 | 02/19/2021 | ....12,356 |....39,996,372 | 3237....cccccccee | crvvvrinniiicrians ....(2,057,892) (222,379) | ... | e (222,379)]....1,835,513 | .ooovviric 0001......cenne
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule / of Date of Strike Price, Undiscounted Undiscounted o Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Iltems(s) Hedged, Used | Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./AC.V. Accretion Hedged Items [Potential Exposure|  Entity end (b)
PUT OPTION JPMORGAN
MAR21RTYP@1679 Equity/ | CHASE BANK
BHF1ZTEW7 Variable Annuities.............cocrvunne Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 03/02/2020 | 03/19/2021 | ...... 2,776 | ..... 4,660,904 | 1679......ccrvier | corvrrrvermrrerivins [ e (CTEISTE:) ) oo (74,573) [ oo | overe (74,573) | ...... 601,006 |....... 0001......coeene
PUT OPTION
MAR21MXEAP@2003 Equity/ | CREDIT SUISSE
BHF1ZTEY3 Variable Annuities............ccccooe... Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868... |03/02/2020 | 03/19/2021 | ......1,785 | ..... 3,575,355 | 2003.......ccooves | oo | e (448,945) | ..o | e, (62,952) | ..oo. | overee (62,952) | ...... 385,993 |....... 0001............
PUT OPTION Equity/ | BARCLAYS
MAR21RTYP@822 BHF219UC2 | Variable Annuities...............ccc.... Exh5..... Index |BANK PLC G5GSEF7VJP5I70UK5573...... 03/31/2020 | 03/19/2021 | ....80,353 |....66,050,166 | 822.......cccoveee [ ovrerrrrviniircrns (4,805,457 | oo [ e (9,247) | coovr | v (9,247) |....4,396,210 |....... 0001......cenne
PUT OPTION MORGAN
AUG21MXEAP@1598 Equity/ | STANLEY & CO
BHF28X0U5 Variable Annuities............cccoeuen. Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 09/10/2020 | 08/20/2021 | ....23,469 |....37,503,462 | 1598.......cccccee [ coorvrrvirrmiviinns | o (1,603,320) [ ...ovvvvvrerririns | v (609,788) | ..... | ..... (609,788) | ...... 993,532 |....... 0001.......cc...
PUT OPTION
AUG21RTYP@1552 Equity/ | BANK OF
BHF28X0Y7 Variable Annuities...........c.cccouuene Exh5..... Index | AMERICA NA B4TYDEBG6GKMZO031MB27.. | 09/09/2020 | 08/20/2021 | ....69,208 [..107,410,816 | 1552.....c.ccccee | covvvrinniiicris (11,899,762) | ..o | e (3,557,594) | ..... ..(3,557,594) | ....8,342,168 |....... 0001......cceene
JPMORGAN
PUT OPTION Equity/ | CHASE BANK
SEP21SPXP@3195 BHF2AP3S1| Variable Annuities..............cc....... Exh5..... Index |N.A. 7THBGLXDRUGQFUS7RNEYT7. | 10/12/2020 | 09/17/2021 | ....36,923 |..117,968,985 | 3195.......ccccoee | corrvrvverrrvrirnei | wone (7,334,754) | c.oovvevvrnni | v (4,454,265) | ..... ..(4,454,265) | ....2,880,489 |....... 0001.......c....
PUT OPTION
NOV21SPXP@3585 Equity/ | BARCLAYS
BHF2CN8R1 Variable Annuities.............cccouwen. Exh5..... Index |BANK PLC G5GSEF7VJP5I70UK5573...... 11/23/2020 | 11/19/2021 | ...... 7,810 |....27,998,850 | 3585.......cccovet | correrrerirririirns 2r(2,430,863) | ..o | e (1,913,228) | ..... .(1,913,228) | ...... 517,635 |....... 0001......cvene
PUT OPTION MORGAN
DEC21SPXP@3297 Equity/ | STANLEY & CO
BHF2E2NM9 Variable Annuities..............ccccou... Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/21/2020 | 12/17/2021 | ....40,792 |..134,491,224 | 3297......ccccoeves | ovvrvvrrvnrvernns | (8,256,301) [ c.oovvereerrririies | cerirens (7,349,694) | ..... .(7,349,694) | ...... 906,607 |....... 0001............
MORGAN
PUT OPTION Equity/ | STANLEY & CO
JAN21SPXP@2494 BHF2E69YO0 | Variable Annuities............c...cc..... Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/21/2020 | 01/15/2021 | ....62,292 |..155,356,248 | 2494........ccccco. [ covrvrvirreiviinn | v (61,046) [ ...oocvrririceens | e (15,940) | ..oo. | woveree (15,940) | ........ 45,106 |....... 0011
0659999999. Total-Written Options-Hedging Other-Put Options. R s snnnes | srenes (588,390) | ..(40,043,891) | ..oovvvvrinnnn 0] (18,407,247) [XXX| (18,407,247) | ..22,235,327 | ..ccvvvovrinrures (U 0 | i (U I 0 XXX XXX
Written Options - Hedging Other - Collars
PUT OPTION SEP24 SPXP @
2622.6 09/30/2024 2622.6 PUT
BHF1S77R2; PUT OPTION
SEP24 SPXP @ 2039.8
09/30/2024 2039.8 PUT JPMORGAN
BHF1S77N1 Premium at Maturity Equity/ | CHASE BANK 2622.6/
2024-10-02 Variable Annuities.............cocrvunne Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 09/30/2019 | 09/30/2024 | ..228,781 | ..533,334,284 2039.8| ..o | e | e | 17,170,219 | ..... AT7170,219 {10.7,820,857 | o | e | e | e 5,164,459 |....ccconnnne 0001......covrne
PUT OPTION
MAR21MXEAP@1233
03/19/2021 1233. PUT
BHF219U65; PUT OPTION
MAR21MXEAP@943 03/19/2021 Equity/ | CREDIT SUISSE
943. PUT BHF219U73 Variable Annuities.............cccvvunne Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868... | 03/31/2020 | 03/19/2021 | ..137,822 |..149,950,336 | 1233 /943...... [ .ccooovvvvvrinrri (4,870,629) | oo | e (159,645) | ..oe | voue (159,645) | ....4,710,985 | ..ocvovvvrvrrens | v | ervvrireensinens | v 346,592 | ..o 0001......ccvne
PUT OPTION
MAR21RTYP@932 03/19/2021
932. PUT BHF219U99; PUT
OPTION MAR21RTYP@822
03/19/2021 822. PUT Equity/ | BARCLAYS
BHF219UA6 Variable Annuities.............cocrvunne Exh5..... Index |BANK PLC G5GSEF7VJP5I7TOUKS573...... 03/31/2020 | 03/19/2021 | ..455,980 |..399,894,460 |932/822........ [ .ccorvvvrvrrinrinns (10,678,256) | ...ovverriirernns | v (193,840) | vvooe | vouee (193,840) | . 10,484,416 | ....oovvvrvrrens | v | eeveireeininens | v 924,307 | .ovovvrrnnee 0001......ovvne
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f Current Year

Description

Description of Items(s) Hedged, Used
for Income Generation or Replicated

Schedule /
Exhibit
Identifier

Type(s)
of
Risk(s)
(@)

5

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 of Index
Received (Paid)

1"

Cumulative Prior
Year(s) Initial
Cost of
Undiscounted
Premium
(Received) Paid

12

Current Year
Initial Cost of
Undiscounted
Premium
(Received) Paid

13

Current Year
Income

14

Book/Adjusted
Carrying Value

15

® oo O

Fair Value

Unrealized
Valuation
Increase

(Decrease)

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

Current Year's
(Amortization) /
Accretion

20

Adjustment to
Carrying
Value of

Hedged Items

21

Potential
Exposure

22

Credit
Quality of
Reference

Entity

23

Hedge
Effectiveness
at Inception
and at Year-
end (b)

PUT OPTION
MAR21SPXP@2203 03/19/2021
2203. PUT BHF219UG3; PUT
OPTION MAR21SPXP@1468
03/19/2021 1468. PUT
BHF219UH1

PUT OPTION
APR21SPXP@2790 04/16/2021
2790. PUT BHF22MON2; PUT
OPTION APR21SPXP@1953
04/16/2021 1953. PUT
BHF22M9P7

MAR19TSLAUSC@380
MAR21RTYC@1576 03/19/2021
1576. CALL BHF27S6Q0; PUT
OPTION MAR21RTYP@1576
03/19/2021 1576. PUT
BHF27S6R8

MAR19TSLAUSC@380
MAR21SPXC@3357 03/19/2021
3357. CALL BHF27S6S6; PUT
OPTION MAR21SPXP@3357
03/19/2021 3357. PUT
BHF27S6T4

MAR19TSLAUSC@380
MAR21MXEAC@1900
03/19/2021 1900. CALL
BHF27S6V9; PUT OPTION
MAR21MXEAP@1900
03/19/2021 1900. PUT
BHF27S6W7

PUT OPTION
NOV21IMXEAP@1998
11/19/2021 1998. PUT
BHF2CN8K®6; PUT OPTION
NOV21MXEAP@1598
11/19/2021 1598. PUT
BHF2CN8NO

Variable Annuities....

Variable Annuities.............cccouuene

Variable Annuities.............cccco....

Variable Annuities..........c.cccouwene

Variable Annuities............cccouuene

Variable Annuities....

Equity/
Index

Equity/
Index

Equity/
Index

Equity/
Index

Equity/
Index

Equity/
Index

JPMORGAN
CHASE BANK

N.A. THG6GLXDRUGQFUS57RNEY7.

CITIBANK NA...... E570DZWZ7FF32TWEFAT6..

BARCLAYS

BANK PLC G5GSEF7VJP5I70UKB573.....

WELLS FARGO

BANK NA KB1H1DSPRFMYMCUFXTO09.

CREDIT SUISSE
INTERNATIONAL E58DKGMJYYYJLN8C3868...

CITIBANKNA...... E570DZWZ7FF32TWEFAT6..

03/31/2020

05/05/2020

08/13/2020

08/13/2020

08/13/2020

11/23/2020

03/19/2021

04/16/2021] ...

03/19/2021 ...

03/19/2021] ...

03/19/2021] ...

11/19/2021 ] ...

..163,216

27,820

77,017

31,650

25,465

50,734

..281,227,968

....65,975,130

..121,378,792

..106,249,050

....48,383,500

...91,219,732

2203/1468.... | ...

2790/ 1953....

1576 / 1576....

3357/ 3357....

1900/ 1900....

1998/ 1598.... | ...

.(19,384,888) | ..

....(5,693,641)

........ 113,940

....(4,921,198)

(565,902)

............. (448,046)

......... 30,489,343

......... 12,349,330

........... 6,173,143

..(3,764,584)

..... (565,902)

..... (448,046)

..30,489,343

..12,349,330

....6,173,143

.(3,764,584)

..18,818,987

....5,245,595

..30,489,343

..12,235,390

....6,079,432

....1,156,614

........ 650,024

........ 177,769

........ 280,552

........ 245,582

........ 111,833

. 1 0001..

. 10001..

0689999999. Total-Written Options-Hedging Other-Collars,

0

..(45,340,961) | ...

.61,050,018

..61,050,018

..97,041,619

XXX

0709999999. Total-Written Options-Hedging Other.

...(3,147,153)

(111,388,866)

........ (26,976,705)

(26,976,705)

..82,626,401

XXX

Total Written Options

0929999999. Total-Written Options-Call Options and Warrants

...(2,558,763)

..(26,004,014)

........ (69,619,476)

(69,619,476)

(36,650,545)

XXX

0939999999. Total-Written Options-Put Options

AAAAAAA (588,390)

..(40,043,891) | ...

AAAAAAAA (18,407,247)

(18,407,247)

..22,235,327

XXX

0969999999. Total-Written Options-Collars..

0

..(45,340,961)

.61,050,018

..61,050,018

..97,041,619

XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.C.V. Accretion | Hedged Items Exposure Entity end (b)
0989999999. Total-Written OPtIONS. ..o ...(3,147,153) | (111,388,866) | .....covvvrvereces 0] (26,976,705) [XXX| (26,976,705) | ..82,626,401 | .....cceveennes (U 0 | 0] ... 8,330,174 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exchang
Currency Swap With CITIBANK
NARCV 5.10 PAY 3.60 BMEOPPGA4 ELENIA FINANCE Curren
07/30/2034 BMEOPLURO ovJ D1.... cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 07/25/2014 | 07/30/2034 | «...covcvvvvene | vvvne 2,688,200 | 5.1%[3.801%] [ ..vevvrrrvrerevrrrens | verrvermrirernrnens | verinin 51,844 | oo, 241,100 | .| v 264,846 | ....oooovvriies | (202,100) | coovvrvrerrrrnnen | eervrrverierenins | e 49,543 | ..o 100/ 100.....
Currency Swap With
CITIGROUP INC - LT GTD RCV
3.82 PAY 1.97 02/03/2024 BMEOWODG1 ERAC UK Curren 3.815%[1.966
BMEOWODT3 FINANCE LTD/ EHI INTERNATI [D 1........ cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 12/04/2014 | 02/03/2024 | .. 2,721,620 %] 52,735 29,810 | .oee | oo 109,356 | ..o | v (222,310) 23,933 100/100.....
Currency Swap With
CITIGROUP INC - LT GTD RCV
4,02 PAY 2.27 02/03/2027 BMEOWODJ5 ERAC UK Curren 4.02%[2.272%
BMEOWODX4 FINANCE LTD/ EHI INTERNATI [D 1........ cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 12/04/2014 | 02/03/2027 | «...vovcvevrene | wevns 8,300,941 | S UUOROUR IOTORORNORIROTEN IO 153,605 | cooovercrines 90,921 | .oee | e 358,003 | ..o | e (678,046) | ..o | crverirernineins | v 102,475 | .o 100/ 100.....
Currency Swap With CITIBANK
NARCV 3.73 PAY 2.97 BME12ETP5 HEATHROW Curren 3.7255%[2.97
10/15/2035 BME12GV69 AIRPORT LTD D1.... cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. |04/15/2015| 10/15/2035 | ....ccovveneve ....11,362,890 B3 | RN PRI IO 130,782 | oo 837,375 | .o | v 834,160 | ..ooovvcvvriries | (324,940) | coovvrvvverveni | v | v 218,549 | ..o 100/100.....
Currency Swap With CITIBANK
NARCV 4.27 PAY 3.68 BME13EV06 SOUTH WEST Curren 4.2675%[3.68
05/15/2030 BME134325 AIRPORTS LIMITED D1.... cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 04/24/2015 | 05/15/2030 | «...vovcvvvvene | cvrne 1,332,740 FL | ESUTRURIOT OPPIRORIOURORPIRN IO 14,782 | v 131,191 | | e 157,054 | oo | e (37,094) 20,404 100/100.....
Currency Swap With CITIBANK
NARCV 5.11 PAY 5.18 72908P9A6 PLENARY HEALTH Curren 5.105%[5.182
03/13/2040 BME1QZ9A7 NORTH BAY D1.... cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 04/27/2016 | 03/13/2040 | «...covcvvvvene | cvrne 1,086,695 %] 2,428 13,426 | ... | cooenene 24,823 | .o | e (16,760) 23,815 100/100.....
Currency Swap With
CITIGROUP INC - LT GTD RCV
3.94 PAY 3.68 09/20/2027 Curren 3.943%[3.68%
BME27H2H8 BME26P2Y4 KEYERA CORP..... D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. [06/20/2017 | 09/20/2027 | ....coovvvcre | e 5,349,608 | N [FRRRIR PN 19,808 | ...coooucd (225,405) | ..... | ..o (119,303) | covovverrerries [ v (97,772) 69,356 100/ 100.....
Currency Swap With CITICORP
SECURITIES MARKETS RCV
4.69 PAY 2.55 09/30/2028 Curren 4.693%[2.55%
BME283W10 BME284LX0 SCANDLINES APS D 1........ cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 07/05/2017 | 09/30/2028 | ...cevcvvvee | wvrns 5,089,500 | S TOORU IOTORORRIROTRN IR 159,574 | ..oevn (407,925) | ... | oo (236,043) | ..o | e (454,725) | oo | e | e 70,858 | ..ccveririnee 100/100.....
Currency Swap With
CITIGROUP INC - LT GTD RCV
3.78 PAY 4.86 10/01/2032 BME297XN1 AUSGRID Curren 3.7775%[4.85
BME297Y83 FINANCE PTY LTD D1.... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 08/02/2017 [ 10/01/2032 | cvvvvvvcvvvres | cvrns 4,944,128 4 | N IFORRIRON OO (18,737) | cvvvvvere 157,790 | .o | v (201,715) | oo | e (425,940) | coovvvvrveirvrnnn | v | s 84,770 | .o 100/100.....
Currency Swap With CITIBANK
NARCV 3.16 PAY 1.05 BME299RD6 SPIRAX-SARCO Curren 3.155%[1.05%
09/06/2023 BME29A3HO ENGINEERING PLC D1.... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. |08/03/2017 | 09/06/2023 | ....cvvcvvvveas | vvves 4,077,900 ] 85,634 (122,992) | ..oee | vovee (16,376) [ ..vvvvvrererires | vrrne [RZENCVC) | I VRN IO 33,393 | 100/100.....
Currency Swap With CITICORP
SECURITIES MARKETS RCV
4.09 PAY 4.97 12/14/2027 BME2C82S8 BROADCAST Curren 4.088%[4.97%
BME2C8F13 AUSTRALIAFINANCE PTY LT |D1........ cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 10/17/2017 [ 12/1412027 | c.eoverevevrns | cvrn 4,310,900 | UTUSRON (TORORRINIRIN IOV (VAR 70 | — 62,975 | ... | .. (145,328) | ..o | e (377,850) 56,849 100/100.....
Currency Swap With BARC RCV
4.20 PAY 5.17 12/14/2029 BME2C87K0 BROADCAST Curren 4.202%[5.17%
BME2C8F70 AUSTRALIAFINANCE PTY LT |D1........ cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 10/17/2017 | 12/14/12029 | ...vovvvevveee | werne 1,097,320 | RN (PRSI IR (VA V) ) E— 16,030 | ... | voveeee (50,934) [ ..o | e (96,180) [ ..vevvevvvererers [ everrveierieinne | vvieeine 16,422 | .o 100/100.....
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged Items Exposure Entity end (b)
Currency Swap With BARC RCV
4.19 PAY 2.03 12/15/2027 Curren 4.186%[2.03%
BME2D5E50 BME2D5BL8 VTTI BV.......ccovvenee D1.... cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 11/02/2017 [ 12/15/2027 | coovvvrcvevrns | cerns 4,660,800 | SUSOOROU [OPORIRINRIOTIRN IPPRRION 99,623 | ..vvvinn (224,800) | ..o | voveee (10,301) [ ovvrvererervnire [ erene (404,200) | coovvvvreirrnnen | eerenrvereinnine | e 61,475 | .o 100/ 100.....
Currency Swap With CITIBANK
NARCV 4.51 PAY 3.26 Curren 4.512%][3.263
05/31/2033 BME2DJGEO BME2DHPZ6 ANNO 2017.......... D1 cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 11/09/2017 [ 05/31/2033 | c.vvvvvcvvvrens | cvvns 4,699,453 %] 62,283 (105,847) | cooev | voree (65,404) [ ..cvovvrrevervirs | e (113,491) 82,815 100/101.....
Currency Swap With CITICORP
SECURITIES MARKETS RCV
3.56 PAY 1.42 02/15/2028 BME2EA707 DIMENSIONAL Curren
BME2E0ZH1 FUND ADVISORS LP D1.... cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 11/21/2017 | 02/15/2028 | ...cevvveves | evenee 704,100 | 3.56%[1.42%] | ....vevvvemriveis | e | e 15,081 | oo (30,600) [ ... | overered 6,419 | .o | e (60,630) 9,400 100/100.....
Currency Swap With CITIBANK
NARCV 4.44 PAY 3.15 BME2EEMP7 ANGEL TRAINS Curren 4.435%[3.15%
11/30/2027 BME2F2LS7 ROLLING STOCK D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFATS.. | 12/04/2017 | 11/30/2027 | ..ovvvovveers | e 6,901,665 | UOORUR [RPIRIRRIRRN IR 75,825 | .o (112,870) | covoo | e 193,694 | .ooovvvvieinns | e (97,983) [ ..o | e | e 90,763 | ..ccvvvnnnne 100/ 100.....
Currency Swap With CREDIT
AGRICOLE CORPORATE AND
RCV 4.14 PAY 2.64 06/08/2048 | BME2K2ER1 WADHAM Curren | CREDIT 4.1425%[2.64
BME2K2RW6 COLLEGE D1.... cy AGRICOLE CIB  1VUV7VQFKUOQSJ21A208... | 03/08/2018 | 06/08/2048 | ......ccvvvvre | wene 2,081,250 FZ | SUTRURIOU UPPIRTOROOTRORPIRN IOPPOPONt 33,765 | v 24,000 |.....| e 150,392 | oo | e (63,300) [ ..vovrrvrerirnis [ e | v 54,526 | ...covvvrenee 100/101.....
Currency Swap With BARCLAYS
PLC RCV 4.82 PAY 3.26 BME2NCQF9 SAVILLS Curren | BARCLAYS 4.824%][3.26%
06/20/2030 BME2NCSF7 HOLDING COMPANY LIMITED [D1........ cy BANK PLC G5GSEF7VJP5I70UK5573..... | 05/22/2018 | 06/20/2030 | ..voovvvevees | veve 2,700,033 | ESUSRTUORIOU [OPURORIOTURRORTTRN IPPRRONE 45479 | i (50,150) | ..co. | covee 149,238 | oo | e (84,822) [ ..o [ e | i 41,553 [ .o 100/ 100.....
Currency Swap With CREDIT
AGRICOLE CORPORATE AND
RCV 4.74 PAY 2.97 01/15/2049 |BME2Y7B64 QUEEN MARY Curren | CREDIT
BME2Y7K23 UNIVERSITY OF LONDON D1... cy AGRICOLE CIB  1VUV7VQFKUOQSJ21A208... | 10/31/2018 | 01/15/2049 | .....ccvvvrrer | vovee 5,740,650 | 4.74%[2.97%] 98,123 (401,400) | v.ooe | oo (122,204) | ..o | e (189,900) | +vvvvvvvveraverees | errvrreererineins | v 152,047 | .oocveiane 100/100.....
Currency Swap With BARCLAYS 6.301% /
BANK PLC RCV 6.30 PAY BLB6 | BRSK7ZXA3 ABP Curren | BARCLAYS (GBP6MLIB+3
04/25/2033 BRSK9U8BN2 ACQUISITIONS UK LTD D1... cy BANK PLC G5GSEF7VJP5I7TOUKS573...... |03/16/2012 | 04/25/2033 | ....oovvenres | vones 3,962,500 28.1BP)| oo [ | e 125,056 | ......cc..... 545125 | ... 21493879 | | (105,500) 69,551 100/ 100.....
Currency Swap With CITIBANK
NA RCV 5.99 PAY 5.53 BRSKGGCY6 WORKSPACE Curren 5.985%[5.53%
07/01/2023 BRSKOUNA3 GROUP PLC D1.... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 06/06/2013 | 07/01/2023 | «.vvvvvvvvvves | vevne 1,551,000 ] 20,751 184,050 |.....| ...... 217,620 | oo | e (42,200) [ ..vovvrreerinnns [ erervrieiieninne | v 12,258 | ..o 100/100.....
Currency Swap With NATIONAL
AUSTRALIA BANK LTD RCV
456 PAY 6.28 08/14/2029 BMEOM8KT9 QPH FINANCE CO Curren 4.555%][6.28%
BRSNNBMT3 PTYLTD D1.... cy UBSAG.....cccoounne BFM8T61CT2L1QCEMIKS0..... [06/11/2014 | 08/14/12029 | ...vvvvvvvens | cevvnnes 469,350 J] o Lo | (1,249) | ciiieennn83,525 | | 59,702 | oo | e (34,350) 6,892 100/100.....
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 ....3,051,578 .(4,478716) | o0 | i 0 [ 1,351,647 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108.............. 0 0 ....3,0561,578 (4478716) | o0 | 0] 1,351,647 XXX XXX
Swaps - Hedging Other - Foreign Exchange
Currency Swap With
CITIGROUP INC - LT GTD RCV
3.75 PAY 1.77 08/17/2027 Curren
BME26BWA4 BME26GCJ6 SEGROPLC......... D1.... cy CITIBANK NA...... E570DZWZTFF32TWEFAT6.. | 05/24/2017 | 08/17/2027 | «veovvvevevvens | wvrne 2,236,000 | 3.75%[1.77%] | evevvrvvrervrvens | e | e 42411 | e (142,582) | ... | oo (142,582) | ..... (104,544) | ..o 28,787 0009,
Currency Swap With BARCLAYS
BANK PLC RCV 6.48 PAY 6.55 |BRSK804T0 PEEL PORTS PP Curren | BARCLAYS 6.475%(6.55%
12/10/2037 BRSKOUCP2 FINANCE LIMITED D1.... cy BANK PLC G5GSEF7VJP5I70UK5573...... 11/20/2012|12/10/2037 | oo | e 2,387,400 | SO [FOPSURIRRTRRORTORN IR 27,035 | oo 291,825 |.....| . 291,825 | ....... (18,143) [ .vovevervens [ v [ | v 49,150 | .o 0009............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)
Currency Swap With
DEUTSCHE BANK AG RCV 5.15 5.15% /
PAY BLB6 12/19/2036 BRSK7ZYBO0 EVERSHOLT Curren | DEUTSCHE (GBP6MLIB+2
BRSK9UDN6 FUNDING PLC D1.... cy BANK AG TLTWFZYICNSX8D621K86.... | 12/12/2012 [ 12/19/2036 | .. 6,446,800 33BP)| v | e | e 182,694 | ..........2,397,536 |..... ..2,397,536 | ...... 380,875 | ..o [ [ | e 128,848 . | 0009..
Currency Swap With CITIBANK
NA RCV 7.01 PAY 6.46 BMEOL3SB2 Com - Edwardian Curren 7.012%[6.46%
12/05/2033 BRSLHBWB2 Hotel Group Upsize D1... cy CITIBANKNA...... E570DZWZT7FF32TWEFAT6.. |12/02/2013 | 12/05/2033 ] ..ovvvvvins | coves 5,228,800 ] 98,647 | oo 1,224,135 |..... ..1,224135 | ... [CRIVALE)] [N [FRRRROTN FROTRIRRT [P 94,035 | ..o 0009............
1139999999. Total-Swaps-Hedging Other-Foreign Exchange........ . 0 0] et 350,787 | .ot 3,770,914 XXX...3,770,914 | ...... 224,949 | .o (U] 0 | i 0 300,820 XXX XXX
Swaps - Hedging Other - Total Return
Total Return Swap With BNP SPTR/
PARIBAS SA R Tot Ret PAY Equity/ (FEDLO1+35B
FEDL 06/04/2021 BHF245SC0O | Variable Annuities...................... Exh5..... Index |BNP PARIBAS..... ROMUWSFPUBMPROB8K5P83 | 06/05/2020 | 06/04/2021 | ............... ....40,120,701 P)[ o [ e | v (90,655) | ....cvuvnn 654,657 |.....| ... 654,657 | ...... 654,657 | ..o [ e [ e | e 130,725 | .o 0001............
Total Return Swap With SPTR INDEX/
CITIBANK NA R Tot Ret PAY Equity/ (1D USOIS +
FEDL 09/04/2026 BHF29D1V5 | Variable Annuities..............cc....... Exh5..... Index | CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. {09/11/2020 | 09/04/2026 | ............... ..146,031,161 48BP) (224,737) 3,801,796 |..... 23,801,796 |....3,801,796 | ..o e e | e 1,740,078 |.......cco..c. 0001............
Russell 2000
Total Return Swap With BNP TR/
PARIBAS SA RCV FEDL P Tot Equity/ (FEDLO1+12B
Ret 09/07/2021 BHF29D1Y9 Variable Annuities.............cccouuen. Exh5..... Index |BNP PARIBAS..... ROMUWSFPUBMPROB8K5P83 |09/11/2020 | 09/07/2021 | ....cvvvveneve ...12,619,377 P)[ oo e | e 6,384 | .ocvvnnnd (428,223) | ... | oo (428,223)] ..... (428,223) | ..o 52,219 0001......cvnne
Total Return Swap With
GOLDMAN SACHS
INTERNATIONAL R Tot Ret GOLDMAN SPTR/
PAY FEDL 02/24/2021 Equity/ | SACHS (FEDLO1+54B
BHF2CUH20 Variable Annuities........cccocvnnene Exh5..... Index | INTERNATIONAL W22LROWP2IHZNBB6K528.. | 11/23/2020 | 02/24/2021 | ...covvvvvenve ....49,918,522 |50 RNl STORRRROT [PTPRON (27,067) | ..ovevev. 2,573,447 |..... 2,573,447 | 2573447 | oo [ [ e | e 96,887 | .oovernninne 0001.....covene
1149999999. Total-Swaps-Hedging Other-Total Return..........cccouovivine. 0 0 ... (336,079)] ...........6,601,677 |XXX|....6,601,677 |....6,601,677 | ..ccoceeveren0 | o0 | 0 [ i 2,019,909 XXX XXX
1169999999. Total-Swaps-Hedging Other..........ccviinirinininseisnenenes 0 0 L4712 ] 10,372,591 |XXX]..10,372,591 |...6,826,626 | ......ccooee0 | coiviiinnn0 | eiiienn0 | i 2,320,729 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange.........cocovivnioinvviniinns 0 0] .. 1,550,400 | ...........4,506,243 |XXX]....6,822,492 | ...... 224,949 | ..(4,478,716) | .o | ciiinnl0 | 1,652,467 XXX XXX
1389999999. Total-Swaps-Total REIUM..........ciiiiiiiiiiiiiissise i 0 0]....(336,075) | . ,601,677 [XXX]....6,601,677 |....6,601,677 | . [RRTRTTTYON | [FPRORRRROIN o ) OO 2,019,909 XXX XXX
1409999999, TOtal-SWAPS......vererererierisieerssies st neses 0 0] .. 1,214,325 11,107,920 |XXX|..13,424,169 |....6,826,626 | ..(4,478,716)| ...cocooeveen0 | o0 [ Lo 3,672,376 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108..........cccoivniriiinninns 0 0] .. 1,199,613 ..735,329 [XXX]....3,051,578 (4478716) | o0 | 0 [ 1,351,647 XXX XXX
1709999999. Total-Hedging Other..........ciiiiiniiiiiiiisisiss i ...11,344,644 | ..(64,240,100) .......... 14,712 | .......168,160,573 |XXX| 168,160,573 | 180,939,961 | ....ccoevrvrnnne 0. .0 [....10,742,405 XXX XXX
1759999999. TOTAL ....11,344,644 | ..(64,240,100)| ..... 1,214,325 | ....... 168,895,902 [XXX| 171,212,151 | 180,939,961 | ..(4,478,716) | ................. 0 [ o 0 |...12,094,052 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 3 4 5 6 7 8 9 10 1 12 13 14 15 16 19 20 21 22 23 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment to at Inception
Description of ltem(s) Hedged, | Schedule| Type(s) Date of Expiration, Rate or Index| ~ Premium Premium Received o| Valuation Exchange | Current Year's on Carrying and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination| Maturity or| Number of Notional Received (Received) (Received) (Paid) on Current Year d| Increase Changein | (Amortization)| Termination Value of Termination
Description Identifier (a) or Central Clearinghouse Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income e| (Decrease) BJA.C.V. / Accretion | Recognized | Hedged Item (b)
Purchased Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380
JAN20RTY C @ 1518 Equity/Ind
BME32FM75 Variable Annuities Exh5...... | ex UBSAG.............. BFM8T61CT2L1QCEMIK5(0101/18/2019]01/17/2020| 01/17/2020 | Sale.......... ...16,901 | ..25,655,232 | 1518............. ..1,604,060 | - oo 03,069,755 | - .].....(989,453) | - - .| ....1,465,695
MAR19TSLAUSC@380
JAN20MXEA C @ 1787 Equity/Ind| CREDIT SUISSE
BME32FM91 Variable Annuities Exh5..... | ex INTERNATIONAL  E58DKGMJYYYJLN8C3864 01/18/2019]01/17/2020] 01/17/2020 | Sale.......... ...11,051 |..119,747,815 | 1787............ 21,222,852 | - e 2,991,899 | - .]..(1,659,702) | - - .| ...1,769,347
MAR19TSLAUSC@380
JUN20SPX C @ 2999 Equity/Ind| WELLS FARGO
BHF1MC821 Variable Annuities Exh5...... [ ex BANK NA KB1H1DSPRFMYMCUFXT( 06/20/2019]06/19/2020( 06/19/2020 | Sale.......... ...19,256 | 57,748,744 | 2999........... 2,759,770 | - 1,901,337 | - | s .]-(2,907,210)| - - .| ......(858,432)
JPMORGAN
MAR19TSLAUSC@380JUN20M Equity/Ind| CHASE BANK
XEAC@1950 BHF1MC862 Variable Annuities Exh5..... | ex NA. THE6GLXDRUGQFU57RNE 06/11/201906/19/2020| 06/19/2020 | Expiration. | .......22,072 | ..43,040,400 | 1950............. ..1,497,585 | - - - .]......(950,586) | - - .| ...(1,497,585)
JPMORGAN
MAR19TSLAUSC@380AUG20M Equity/Ind| CHASE BANK
XEAC@2013 BHF1PLFH7 Variable Annuities Exh5..... [ ex NA. 7H6GLXDRUGQFU57RNE{ 07/26/2019] 08/21/2020| 08/21/2020 | Expiration. | ......... 5217 |..10,501,821 | 2013............ .......283,455 | - - - (144,430 | - - .| ......(283,455)
MAR19TSLAUSC@380MAR21M Equity/Ind| CREDIT SUISSE
XEAC@1451 BHF219U81 Variable Annuities Exh5..... | ex INTERNATIONAL  E58DKGMJYYYJLN8C3864 03/31/2020]03/19/2021] 08/13/2020 | Sale.......... 25,465 |..36,949,715 | 1457 ..o | = i | e 5,165,067 | ...12,066,336 | - ...cccccoeverenes - - ...6,901,270
MAR19TSLAUSC@380MAR21R Equity/Ind| BARCLAYS BANK
TYC@1097 BHF219UE8 Variable Annuities Exh5..... [ ex PLC G5GSEF7VJP5I70UK5573) 03/31/2020] 03/19/2021 08/13/2020 | Sale.......... 77,017 | .84,487,649 | 1097....ccccvcc| = o ...12,832,039 | ...38,647,901 | - oo | e - - ..25,815,861
MAR19TSLAUSC@380MAR21S Equity/Ind| WELLS FARGO
PXC@2447 BHF219UJ7 Variable Annuities Exh5..... | ex BANK NA KB1H1DSPRFMYMCUFXT(03/31/2020{03/19/2021| 08/13/2020 | Sale.......... ...31,650 | ..77,447,550 | 2447.......ccoo.| = o L12113721 1..30,478,950 | - - - ..18,365,229
MAR19TSLAUSC@380NOV20R Equity/Ind
TYC@1523 BHF1TZU28 Variable Annuities Exh5..... [ ex UBSAG......... BFM8T61CT2L1QCEMIK5( 11/06/2019]11/20/2020 11/20/2020 | Sale.......... ...78,800 1 120,012,400 | 1523............ ..12997,548 | - ... 20,672,431 | - | e .|..(3,608467)| - - .| ...7,674,884
MAR19TSLAUSC@380 MORGAN
JAN21SPX C @ 3429 Equity/Ind| STANLEY & CO
BHF1VXXR2 Variable Annuitie Exh5..... [ex INTL. PLC 4PQUHN3JPFGFNF3BB65] 12/18/2019] 01/15/2021] 12/21/2020 | Sale.......... 59,625 |204,454,125 | 3429........... ...4794223 | - ...16.915613 | - .]...(1,057,190)| - - ..12,121,387
0015999999. Total-Purchased Options-Hedging Other-Call Options and Warrants ...25159,193 | ...30,110,827 |..126,744,222 (11,217,038) 0 |..71474,201 XXX
Purchased Options - Hedging Other - Put Options
PUT OPTION Equity/Ind| BANK OF
JAN20RTYP@1445BHF1UXVL8 | Variable Annuities Exh5...... [ ex AMERICA NA B4TYDEB6GKMZ0031MB2 11/25/2019] 01/17/2020] 01/17/2020 | Expiration. | .......76,256 | 110,189,761 | 1445 367,553 | - - - 328,523 | - - .....(367,553)
PUT OPTION
MAR21SPXP@3338 Equity/Ind| WELLS FARGO
BHF1ZTEU1 Variable Annuities Exh5..... [ ex BANK NA KB1H1DSPRFMYMCUFXT( 03/02/2020]03/19/2021 03/31/2020 | Sale.......... ...11,335 | ..37,836,230 | 3338....ccccncec| = o ....(4,606,092) | .....(9,053491) | - oo | e - - ...(4,447 401)
PUT OPTION JAN20 RTY P @ Equity/Ind
1445BME32FM67 Variable Annuitie .| Exh5....|ex UBS AG.. . BFM8T61CT2L1QCEMIK5() 01/18/2019]01/17/2020{ 01/17/2020 | Expiration. | ......19,064 |..27,547,437 | 1445.. (1,628,826) | - - - .]..(6,476,273)| - - ...6,515,303
PUT OPTION Equity/Ind
JUN20RTYP@1532BHF 1MC839 | Variable Annuities Exh5..... [ ex CITIBANK NA...... E570DZWZ7FF32TWEFA7) 06/11/2019]06/19/2020( 06/19/2020 | Sale.......... ...19,587 1..30,007,284 | 1532............. (2,142,622)| - (2,220,500) | - .]..(1,493207)| - - (77,878)
PUT OPTION Equity/Ind
JUN20RTYP@1302BHF1MC847 | Variable Annuities. Exh5..... [ ex CITIBANK NA....... E570DZWZ7FF32TWEFA7| 06/11/2019] 06/19/2020] 06/19/2020 | Expiration. | .........6,529 | ....8,500,758 | 1302 269,909 | - - - B 210,331 | - - .| .....(269,909)
PUT OPTION MORGAN
OCT20SPXP@2681BHF1U1GG Equity/Ind| STANLEY & CO
6 Premium at Maturity2020-10-20 | Variable Annuities. Exh5..... | ex INTL. PLC 4PQUHN3JPFGFNF3BB65{ 11/06/2019] 10/16/2020| 10/16/2020 | Expiration. | ......14,384 | ..38,562,432 | 2681............ 1,264,894 | - - - [ 542,347 | - - .| ...(1,264,894)
PUT OPTION Equity/Ind| BARCLAYS BANK
DEC20RTYP@1430BHF21ANL7 | Variable Annuities. Exh5..... [ ex PLC G5GSEF7VJP5I70UK5573| 03/31/2020] 12/18/2020| 12/18/2020 | Expiration. | .....100,681 | 143,973,830 | 1430......ccc| = oocveveevcriecaens ..32,066,105 [ - ooooovvevei s - - (32,066,106)
JPMORGAN
PUT OPTION Equity/Ind| CHASE BANK
DEC20SPXP@3094BHF21AQD2| Variable Annuitie Exh5..... | ex N.A. THE6GLXDRUGQFU57RNE] 03/31/2020] 12/18/2020] 12/18/2020 | Expiration. | .......29,088 | ..89,998,272 | 30%4............ ...16,369,564 | - - - - (16,369,563)
0016999999. Total-Purchased Options-Hedging Other-Put Option: (1,869,092)] ....43,829,577 |..(11,273991) 0 -..(6,888,279) 0 | (48,348,001) XXX

Purchased Options - Hedging Other - Collars
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) [Adjustmentto| Gain (Loss) | at Inception
Description of Item(s) Hedged, | Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination| Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Changein | (Amortization) | Termination | Value of | Termination-| Termination
Description Replicated Identifier (a) or Central Clearinghouse Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e [ (Decrease) | B/AC.V. [ Accretion | Recognized | Hedged Item | Deferred (b)
PUT OPTION
MAR20RTYP@1543 03/20/2020
1543. PUT MAR20RTYP@1235
03/20/2020 1235. PUT Equity/Ind| WELLS FARGO
BHF1JAFT2 Variable ANNUItIES...........ovvevererenens Exh5...... ex BANK NA KB1H1DSPRFMYMCUFXT( 04/02/2019 | 03/20/2020 | 03/20/2020 | Sale.......... | w.coe.e 16,201 |..22,503,189 | 1543/1235.. | ....(1,088,707) | = reeevevevemmrerens [ weeed (4,989914) | = oo ceeeend(1,088,707) | oo | e (844,100) | = ovevevevivirens | = ceveenennneneninnns ..(3,901,207)
PUT OPTION
NOV20MXEAP@1720
11/20/2020 1720. PUT
BHF1TZTC8; PUT OPTION
NOV20MXEAP@1624 MORGAN
11/20/2020 1624. PUT Equity/Ind| STANLEY & CO
BHF1TZTD6 Variable ANNUItIES. .......cocoeweeerereeeee Exh5...... ex INTL. PLC 4PQUHN3JPFGFNF3BB65] 11/06/2019 | 11/20/2020 | 11/20/2020 | Expiration. | ....... 30,200 |..50,494,400 | 1720/ 1624.. 399,162 | - - - 399,162 | ... | oot RIOKCK T o [ p— .....(399,162)
0199999999. Total-Purchased Options-Hedging Other-Collars e (689,545) | oo 0 ... (4,989,.914) | .oovovvvvnncncd 0 ] (689,545) KXX ......(734,463) | ....oovovevevene (1 I 0 1..(4,300,369) | ..ccoocooceccrcce | v 0 XXX
0219999999. Total-Purchased Options-Hedging Other. ....22,600,556 | ...73,940,404 | ..110,480,317 | ..ooovvveemmeeeneend 0]... 96,540,961 KXX (18,839,780) | ..ocverererererend (V] [ 0 ].18,825831 | ..ccooovevecerenn | v 0 XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant ...25,159,193 | ...30,110,827 |..126,744,222 | ......cccoocnc0 | .ovns 55,270,020 KXY (11,217,038) | ..oovereveverenend (V] [ 0 |..71,474,201 XXX
0449999999, TOtal-PUrChASEA OPHONS-PUE OPHONS......ovvveueveveseeeseeesssssesisssessissssssssssesssssesssssess  sssssssssssssssssssssassssssssssssieniosassessessessessee st e s | coe (1,869,092) | ....43,829,577 |...(11,273,991) 41,960,486 XX)| ...(6,888,279) 0 0 | (48,348,001) XXX
0479999999. Total-Purchased Options-Collars. e (689,545) | o0 | (4,989.914) | .oovocvvvnnecennnn0 | o (689,545) KXX ......(734,463) | ...ooovvrevererend (V] [ 0 |...(4,300,369) XXX
0499999999. Total-Purchased Options ....22,600,556 | ...73,940,404 |..110,480,317 | ..o 0]... 96,540,961 KXX (18,839,780) | ....ocoovevevene (V] I 01.18,825831 | .cccoococccccrcce | o 0 XXX
Written Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380JAN20RT Equity/Ind| BANK OF
YC@1518 BHF1UXVKO Variable Annuities...........cccccccoes Exh5...... ex AMERICA NA B4TYDEB6GKMZO031MB2{ 11/25/2019|01/17/2020| 01/17/2020 | Sale.......... | ........ 8,450 (..12,827,100 | 1518............ ceeeen(972,426) | - s [ (1,534,816) | - oo | e (972,426) | ... | ....... KV I A [ ......(562,390)
MAR19TSLAUSC@380JUL20SP Equity/Ind| BANK OF
XC@3098 BHFINCP39 Variable ANNUItIES............ocuvvverneens Exh5...... ex AMERICA NA B4TYDEB6GKMZ0031MB2{07/02/2019|07/17/2020| 07/17/2020 | Sale.......... | ....... 53,551 |165,900,998 | 3098............. e(5,446,153) | - s 1e6,786,518) | - e coeeee(5,446,153) | ... | 8,750,261 | = oo | 7 eereeiinineniiinnns ...(1,340,365)
MAR19TSLAUSC@380NOV20R Equity/Ind| BANK OF
TYC@1523 BHF298997 Variable Annuities............cccccccce. Exh5...... ex AMERICA NA B4TYDEB6GKMZ0031MB2| 09/09/2020 | 11/20/2020| 11/20/2020 | Sale.......... | ....... 78,800 |120,012,400 | 1523............. RN ....(6,749,307) | ...(20,672471) | - oo ....(6,749,307) | ... | - - - (13,923,164)
0649999999. Total-Written Options-Hedging Other-Call Options and Warrant .....(6,418,579) | ....(6,749,307) | ...(28,993,805) | .....ccocooeeccr 0 ].... (13,167,886) KX ....7,074,540 | ....coccocccee 0 | e 0 ] (15,825919) | ccoovcvevcccrecc | o 0 XXX
Written Options - Hedging Other - Put Options
PUT OPTION Equity/Ind| WELLS FARGO
MAR20RTYP@1543BHF1JAFY1 | Variable Annuities......................... Exh5...... ex BANK NA KB1H1DSPRFMYMCUFXT( 04/02/2019 | 03/20/2020 | 03/20/2020 | Sale.......... | ........ 6,480 |....9,998,640 | 1543 (592,726) | - (3428,639) | = v [ i (592,726) | ... | .c....(484,694) | = ooovevevi | 7 s ...(2,835,914)
PUT
OPTIONDEC20MXEAP@1676 Equity/Ind| CREDIT SUISSE
BHF1UUM42 Variable Annuities..........ccccccccceee Exh5...... ex INTERNATIONAL  E58DKGMJYYYJLN8C386¢ 11/25/2019{12/18/2020 | 03/31/2020 | Sale.......... | ....... 48,165 |..80,724,540 | 1676............. | ..... (1,742,610) | - oo | (9,540,042) | - oo ceeed(1,742,810) | oo | ccccd(BTB971) | = v | = e .(7,797 432)
PUT JPMORGAN
OPTIONJUN20MXEAP@ 1858 Equity/Ind| CHASE BANK
BHF1MC854 Variable ANnUIties................cueuweens Exh5...... ex NA. 7H6GLXDRUGQFU57RNE( 06/11/2019|06/19/2020 | 06/19/2020 | Sale.......... | ...c.cus 5,383 [..10,001,614 | 1858............ ween(517,952) | - (VA0S 72 L I D (517,952) | ... | cceen(3B4,311) | = oo | = i <0ern225,871
PUT
OPTIONAUG20MXEAP@1917 Equity/Ind
BHF1PLFR5 Variable Annuities...........cc.cccccce Exh5...... ex CITIBANK NA...... E570DZWZ7FF32TWEFA7|07/30/2019|08/21/2020 | 08/21/2020 | Sale.......... | ......... 5217 {..10,000,989 | 1917............ v (644,352) | - s ceeen(193,551) | = o [ s (644,352) | ... (393,334) | - - ......450,801
PUT OPTION Equity/Ind| WELLS FARGO
AUG20RTYP@1565BHF1PLFU8 | Variable Annuities......................... Exh5...... ex BANK NA KB1H1DSPRFMYMCUFXT( 07/29/2019 | 08/21/2020 | 08/21/2020 | Sale.......... | ....... 12,779 |..19,999,135 | 1565............. | ..... (1,322,754) | - oo coeeeen(160,044) | - s ceeeee(1,322,754) | oo | 0c(662,392) | = oo | 7 i ..1,162,710
PUT OPTION OCT20 SPXP @ JPMORGAN
2681BHF1S7974 Premium at Equity/Ind| CHASE BANK
Maturity 2020-10-20 Variable ANnUIties................cuuuwenes Exh5...... ex NA. TH6GLXDRUGQFU57RNE{ 09/30/2019 | 10/16/2020 | 10/16/2020 | Expiration. | ....... 71,918 | 192,812,158 | 2681............. LR ...(8,280,636) | - ..o s 1000e(8,280,636) | ... | ..(4,549,718) | - oooovvevi | 7 s ....8,280,636
PUT OPTION
DEC20SPXP@3094 Equity/Ind
BHF1UULT8 Variable ANNUItIES...........oevevererenens Exh5...... ex UBS AG.....ooorvrrrene BFM8T61CT2L1QCEMIK50| 11/25/2019 | 12/18/2020| 12/18/2020 | Expiration. | ........ 29,088 |..89,998,272 | 30%4........coev. | woue (5,545,278) | - - - +ei(5,545,278) | ... | . (1,165,577) | = covovvvvvviers | = v ...5,545,278
PUT OPTION
DEC20RTYP@1430 Equity/Ind| BANK OF
BHF1UULZ4 Variable AnnUIties.................uuweens Exh5...... ex AMERICA NA B4TYDEB6GKMZO031MB2{ 11/25/2019 | 12/18/2020| 12/18/2020 | Expiration. | .....100,681 | 143,973,830 | 1430............. | ..... (5,792,178) | - - - 1(5,792178) [ ... | . (1427.817) | = o | = v ...5,7192,178
MORGAN
PUT OPTION JAN21 SPX P Equity/Ind| STANLEY & CO
@2182 BHF1VXXY7 Variable ANNUItIES...........ovwwveverenens Exh5...... ex INTL. PLC 4PQUHN3JPFGFNF3BB65] 12/18/2019|01/15/2021| 12/21/2020 | Sale.......... .....158,526 | 345,903,732 | 2182......ccc0ec | voen (3,329,046) | - oo P G 757 ) N I 100ee(3,329,046) | ... | .....(146,825) | = ovovevevirirns | 7 s ....3,154,667
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto] Gain (Loss) | at Inception
Description of ltem(s) Hedged, | Schedule| Type(s) Date of Expiration, Rate or Index| ~ Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination| Maturity or| Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Changein | (Amortization) | Termination Value of | Termination - Termination
Description Replicated Identifier (a) or Central Clearinghouse Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) BJA.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)
0659999999. Total-Written Options-Hedging Other-Put Options ..(19,486,896)] ....(8,280,636) | ...(13,788,737) 0. (27,767,532) KXY ...(9,791,439) 0 0 |..13978,795 0 0 XXX
Written Options - Hedging Other - Collars
PUT OPTION
NOV20MXEAP@1720
11/20/2020 1720. PUT
BHF1TZTA2; PUT OPTION
NOV20MXEAP@1911 MORGAN
11/20/2020 1911. PUT Equity/Ind| STANLEY & CO
BHF1TZT95 Variable Annuitie Exh5..... | ex INTL. PLC 4PQUHN3JPFGFNF3BB65] 11/06/2019{ 11/20/2020{ 11/20/2020 | Expiration. | .......60,400 | 109,656,200 | 1720/1911..] .....(2,772,336) | - - - 2n(2,772,336)] ... | ......(587,975) | - - ....2,772,336
0689999999. Total-Written Options-Hedging OtNEr-COllars........ .. e | (2,772,336) 0 0 0] .....(2,772,336) KX ......(587,975) 0 0]..2772,336 0 0 XXX
0709999999. Total-Written Options-Hedging Other. ...(28,677,811)]...(15,029,943) | ...(42,782,542) 0]... (43,707,754) KXY ...(3,304,874) 0 0. 925,212 0 XXX
Total Written Options
0929999999. Total-Written Options-Call Options @Nd WAIANES. .........cccoiiiiiii s o s | oo (6,418,579)] ....(6,749,307) | ...(28,993 805) 0. (13,167,886) KX) ....7,074,540 0 0| (15,825919) 0 0 XXX
0939999999. Total-Written Options-Put Options. ...(19,486,896)] ....(8,280,636) | ...(13,788,737) 0 ... (27,767,532) KX) ...(9,791.439) 0 0].13978,795 0 0 XXX
0969999999, Total-WHItteN OPHONS-COllArS. ... e e | (2,772,336) 0 0 0] .....(2,772,336) KX .....(587,975) 0 0]..2772,336 0 0 XXX
0989999999. Total-Written Option: ...(28,677,811)]...(15,029,943) | ...(42,782,542) 0]... (43,707,754) KXY ...(3,304,874) 0 0. 925,212 0 0 XXX
Swaps - Hedging Other - Foreign Exchange
Currency Swap With CITIBANK
NARCV 5.51 PAY 3.38 BHFOTCPL5 ROMANIA 5.509%]3.37|
02/08/2038 BME2HL5T9 (REPUBLIC OF) D 1.........| Currency | CITIBANK NA...... E570DZWZ7FF32TWEFA7| 02/06/2018(02/08/2038| 04/01/2020 | Sale.......... | = coovevcveeeees | cecicd 640,536 73 | IR R [P 147,536 | .o b 498 | - .]-nn(80,562) | - - N 147,536
Currency Swap With CITICORP
SECURITIES MARKETS RCV
4.76 PAY 2.50 02/08/2030 BHFOTCPG6 ROMANIA 4.755%[2.5%
BME2HL8E9 (REPUBLIC OF) D 1.........| Currency | CITIBANK NA...... E570DZWZ7FF32TWEFA7| 02/06/2018(02/08/2030| 04/24/2020 | Sale..........| = cocevcveeeees | cecccd 615,900 | R— RN I 93,500 [ ccoverereren 1,875 | = s .| -nn(70,460) | - - 93,500
Currency Swap With CITIGROUP
INC - LT GTD RCV 5.60 PAY BRT1W3D35 HANESBRANDS 5.5975%]3.5]
3.50 06/15/2024 BME1RJFR8 FINANCE LUXEMBOURG SCA .| Currency [ CITIBANKNA....... E570DZWZ7FF32TWEFA7| 05/20/2016| 06/15/2024 | 07/22/2020 | Sale. %]| - - 895 | - -
Currency Swap With CITIGROUP
INC - LT GTD RCV 5.60 PAY BRT1W3D35 HANESBRANDS 5.5975%]3.5]
3.50 06/15/2024 BME1RJGT71 FINANCE LUXEMBOURG SCA | D 1..........| Currency | CITIBANK NA....... E570DZWZ7FF32TWEFA7| 05/20/2016 | 06/15/2024| 07/22/2020 | Sale..........| = ocvcveeeees | cevcc 224,420 %] - - 8,068 2,608 1790 | - - o 8,068
Summary Line Adjustment........... FX Currency Swap Adjustment.... ....16,458 424 ..16,458,424
1139999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0]..16,711,562 ...10,285 0 KX ......(148,337) 0 0].16,711,562 0 0 XXX
1169999999. Total-Swaps-Hedging Other. 0 0 ]...16,711,562 ....10,285 0 KX) .....(148,337) 0 0 |..16,711,562 0 0 XXX
Total Swaps
1379999999. Total-Swaps-Foreign Exchange. 0 0]..16,711,562 0 KX) .....(148,337) 0 0 |..16,711,562 0 0 XXX
1409999999. Total-Swaps. 0 0]..16,711,562 0 KX) .....(148,337) 0 0 |..16,711,562 0 0 XXX
TOTALS
1709999999, T0tal-HEAGING OfNET. ... e s | oo (6,077,255)] ....58,910,461 | ....84,409,337 ...10,285 | ......52,833,207 (22,292,991) 0 0 |..36.462,605 0 0 XXX
1759999999. TOTAL. 6,077,255)] ....58,910,461 | ....84,409,337 ...10,285 | ......52,833,207 KX} (22,292,991 ..36.462,605 | ...ooo0 | o 0 XXX
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Sch. DB - Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Over-the-Counter NAIC 1 Designation
BANK OF AMERICA NA.... B4TYDEB6GKMZO031MB27...... 10,318,120 16,231,205) 0 10,318,120 .(16,231,205) 0
BARCLAYS BANK PLC . G5GSEF7VJP5I70UK5573........ ....40,947,369 (7,261,990) 0 42,045,361 (7,211,840) | oo [ 1,365,113
BNP PARIBAS........oocooeimiiieiiesieestesss sttt ROMUWSFPUBMPROBKSP83... | Y..ovevveve | Yerrvrrovens [ v 260,000 | oo 1,225,305 ....(428,223) 537,082 1,225,305 | ovooverreeerrennnd (428,223) ...182,944
CITIBANK NA. ..ot E570DZWZT7FF32TWEFATS...... ) 0 8,208,693 | ..... (5,200,616) .3,496,803
CREDIT AGRICOLE CIB 1VUV7VQFKUOQSJ21A208....... ) 0 150,392 (122,204) | ...
CREDIT SUISSE INTERNATIONAL.. ES8DKGMJYYYJLNBC386: Y. ..6,680,000 ) 0 6,711,802 (226,146)
DEUTSCHE BANK AG......couuiiuiirriiieseeiesise et sss st sssssssesssniens TLTWFZYICNSX8D621K86........ Y [ 3,057,873 0 2,754,143 | oo \
GOLDMAN SACHS INTERNATIONAL........ovvvivrrirrrirenne W22LROWP2IHZNBB6K528...... A Y 610,000 (1,377,049) .586,398 2,573,447 | ..... (1,377,049) . 586,398 | ....cccoovirirriiniiand 96,887
JPMORGAN CHASE BANK N.A TH6GLXDRUGQFU57RNEYY..... A Y ..106,362,480 . ...(41,114,308) 1,360,822 148,837,610 | ..coovrvrrenes (41,114,308) | ..o 1,360,822 | ...covvvrririrns 5,814,483 | .... .
MORGAN STANLEY & CO INTL. PLC....ouvirrircireriieneiieeieeiseesessss st 4PQUHN3JPFGFNF3BB653...... | Y..cooicoveons | Yoo [ e 3,000,000 | oo 27,271,726 | oo, (22,785,562) 1,486,164 27,271,726 .(22,785,562) | ..o 1,486,164 | ....oooovrcricinnn 91,502 | oo 91,502

BFMBTE1CT2LIQCEMIKSO0........ | Yoo | Yoo | = v [ vvvrveiinerinennnenn83,525 [ [ 83,525 ....59,702 59,702 6,892 6,892
WELLS FARGO BANK NA .. KB1H1DSPRFMYMCUFXTO09.... ....13,650,000 2,103,003 15,753,003
0299999999. Total NAIC 1 DeSIGNAtioN. .......orverirerirersiisimissnisenesressenssssissensseneenes 171,232,353 ...(95,411,534) 6,156,994 265,909,304 94,697,153)
0999999999. Gross Totals... 171,232,353 ...(95,411,534) 6,156,994 265,909,304 (94,697,153)

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

.................. (95,411,534)
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)

Collateral Pledged by Reporting Entity

BANK OF AMERICA NA........iviiriniinerierieeiseesserissias B4TYDEBE6GKMZO031MB27.. | CORPORATE.........coiiurinerireieenseiseriesiesiseessesssssssnsnens 00440E  AQ 0 |CHUBB INA HOLDINGS INC.....oivrurirririmnienieieessensssisessssssesssessessssssssssssssessssessssssssssssssnns | cosenes 18,040 [ .vvveeevcererinereneen 14,000 | oo 13,971 | 03/13/2043.

BANK OF AMERICA NA.... ... BATYDEB6GKMZO0031MB27.. | CORPORATE 585055 BS 4 |MEDTRONIC INC.....oiiiiiiiiireriiiciesiieeesie et | sveees 2,056,592 1,827,992 | 03/15/2025.

BANK OF AMERICA NA. ... BATYDEB6GKMZO031MB27.. | CORPORATE 771196 BP 6 | ROCHE HOLDINGS INC........couuieurieirieriresieesesessssssessessssesssssssssssssesssessssssssssssesssesssessssnssnes | aeeons 2,773,802 2,347,000 2,346,060 | 09/17/2028.

BANK OF AMERICA NA.... . B4TYDEB6GKMZ0031MB27.. | CORPORATE 845011  AB 1 | SOUTHWEST GAS CORP 647,167 535,000 |. ...534,735 | 06/01/2049.

0199999999, TOAIS. ... 1x1reeressteseetstrsere etk 8 £k 8 RS2 R E1£EE €8 4408 AR E £ EE 0 oLE R R AR LR SR £ LR 8L E LR LR LR R 4R LR LR R4 R 4R LR SR HEEE LR R R eEE e L1 eLECHEEE LR LR R E LR LRttt | cnt ettt 5,495,600 | ..o 4,732,000 | ..o 4,722,757 XXX

Collateral Pledged to Reporting Entity

BARCLAYS BANK PLC G5GSEF7VJP5I70UK5573..... | CASH Cash 10,902,000 ..10,902,000 XXX s [ |\

BNP PARIBAS ROMUWSFPUBMPRO8K5P83 | CASH Cash 260,000 260,000 XXX s [ |\

CITIBANK NA.....ccoutiiiirienienieesseiessesssess i E570DZWZT7FF32TWEFAT6.. | CASH CSN. e | e 2,471,000 | oo 2,471,000 XXX s e |\

CREDIT AGRICOLE CIB .. TVUV7VQFKUOQSJ21A208... | CASH Cash 156,000 XXX e [ | AV

CREDIT SUISSE INTERNATIONAL.. .. E58DKGMJYYYJLN8C3868... | CASH CASN..co. vttt | ariees 6,680,000 XXX s [ |\

DEUTSCHE BANK AG 7LTWFZYICNSX8D621K86.... | CASH Cash 727,000 XXX e [ |\

DEUTSCHE BANK AG 7TLTWFZYICNSX8D621K86.... | CASH Cash 541,000 XXX e [ |\

GOLDMAN SACHS INTERNATIONAL.......c.ocvvrirrirerieines W22LROWP2IHZNBB6K528.. | CASH Cash 610,000 | ..ooooverririiierinn 610,000 XXX e [ |\

JPMORGAN CHASE BANK N.A.... ... THBGLXDRUGQFUS57RNE97. | CASH Cash 38,984,000 | .... 38,984,000 XXX e [ |\

JPMORGAN CHASE BANK N.A.... ... TH6GLXDRUGQFUS57RNE97. | CASH Cash 34,480,000 | ..o 34,480,000 XXX e [ |\

MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | CASH CSN. it | e 3,000,000 ....3,000,000 XXX e [ |\

WELLS FARGO BANK NA........oovemrirrrireinne KB1H1DSPRFMYMCUFXTO09. | CASH Cash 12,527,000 ..12,527,000 XXX e [ |\

WELLS FARGO BANK NA........ovvvrvirrirrnnne KB1HIDSPRFMYMCUFXT09. | CASH.......cvviiviiirrireeiiiserisesiesssesesseessssesessessesesssesensens CSN. ettt | e 1,123,000 | ..ooovvrrrirrirenns 1,123,000 XXX e e |\

JPMORGAN CHASE BANK N.A.......oooreiriiinnirneniens 7HBGLXDRUGQFUS7RNEY7. | CORPORATE 17275R AF 9 | CISCO SYSTEMS INC......coouiiriieiaeiiesieeisees it sssss st ssssssss st stssssnnes | cossssssssesssesssneens 1,193,292 797,000 XXX 01/15/2040. | .......... |\

DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED 3128PX RB 4 | FGOLD 15YR. 603,765 XXX 01/01/2027. | .......... Ve

DEUTSCHE BANK AG 7TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 3138MB  LQ 7 [FNMA15YR 221,463 XXX 09/01/2027. | .......... |\

DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 3140FN  AS 3 [ FNMA30YR 124,252 201,000 XXX 07/01/2047. | .......... |\Z

JPMORGAN CHASE BANK N.A.......ooooririniinerienienes 7HBGLXDRUGQFU57RNEY7. | TREASURY. 912828  XW 5 | United StateS TrEASUMY.......ovvuurrrrrirceseiieeiiee ittt ennas | aeenns 2,950,272 | coooeerrerirerisernne 2,880,000 XXX 06/30/2022. | .......... |\

JPMORGAN CHASE BANK NA......ovviirinriinniinerienes 7HB6GLXDRUGQFU57RNEY7. | TREASURY 912810  EW 4 | United States TrEASUMY.......ccouurvirrirririieiissiiesisisisesisssseet st sssssses | aeeens 4,699,849 | .....oovvvvriririnns 3,590,000 XXX 02/15/2026. | .......... |\

BARCLAYS BANK PLC G5GSEFTVIPSITOUKSS73..... | CASH. ..ottt Cash 22,148,000 22,148,000 XXX e e |\

JPMORGAN CHASE BANK N.A.... ... TH6GLXDRUGQFUS57RNE97. | CORPORATE 582839 AH 9 | MEAD JOHNSON NUTRITION CO.....cvuviriireririeirerisisisssieisisssiessessssesessessanes 11,043,211 XXX 11/15/2025. | .......... | AV

JPMORGAN CHASE BANK N.A.... . TH6GLXDRUGQFU57RNEY7. | CORPORATE 377372 AE 7 | GLAXOSMITHKLINE CAPITAL INC. 13,011,856 XXX 05/15/2038.

DEUTSCHE BANK AG 7TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 31410L  VC 3 | FNMA 30YR 455,510 XXX 01/01/2047.

DEUTSCHE BANK AG TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 3140J8 LL 5 [FNMA30YR 384,883 XXX 09/01/2046.

BARCLAYS BANK PLC G5GSEF7VJP5I70UK5573..... | CASH Cash 823,000 XXX 09/01/2046.

BARCLAYS BANK PLC G5GSEF7VJP5I70UK5573..... | CASH SN, e | e 1,112,000 [ .o 1,112,000 XXX e

0299999999, TOAIS......uvuvrreuisereiserseessesersses s bbb bbb b1 b s s b b h48eeE R e R L RS b AR R R SRR RS eEE 1R R bR £ R R R AR R e R R R R R R e bR tReeR HeEaeEiee b LR bR R bR bR R AR E R b bbbttt | eebnnrent e 171,232,353 ....167,592,000 XXX XXX
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Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America, NA Charlotte, NC........cvuviriririeieieisssesiesissss s sssssssssessessessessesses | ensenens (16,882,011) | XXX
DZ Bank AG Deutsche Zentral Genoss New York, NY. 108 500,000 | XXX
JPMorgan Chase Bank, NA INEW YOIK, NY oo ssessessesssssssssnssns | ssensenes 159,109,888 | XXX
Morgan Stanley Bank NA. INEW YOIK, NY ..o nssns | eeseienns 292 65 284,141 | XXX
Norinchukin Bank NEW YOrK, NY ..o ssssssssssnnes | coseeees 263 750,000 | XXX
PNC Bank. PIESDUIGN, PA......ooiic s | e 15,002,384 | XXX
Societe Generale SA NEW YOrK, NY ..o sssssssssnnnes | coneeees 74 370 500,099 | XXX
Standard Chartered Bank NEW YOrK, NY ... | i 2,418 367 500,033 | XXX
US Bank. MiINNEAPOIS, MN.......covvriiirrieriiirissiseeie st ssssssssnnas | sseneenes 4,465,098 | XXX
Wells Fargo Bank RAlIGN, NC.....ooovicicieeeeeese st essesanns | saenienns 799,868 | XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 7,419 145 341,565 | XXX
0199999. Total - Open Depositorie: XXX | XXX 10,203 1,318 165,371,085 | XXX
0399999. Total Cash on Deposit. XXX | XXX 10,203 1,318 165,371,085 | XXX
0599999. Total Cash XXX | XXX 10,203 1,318 165,371,085 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 84,501,625 | 4. April 185,951,383 | 7. July 118,231,893 | 10. October. 123,254,492
2. February. 57,327,478 |5. May. 144,515,081 |8. August. 200,892,163 | 11. November, 215,212,884
3. March 188,341,728 | 6. June 137,844,024 | 9. September. 212,853,293 | 12. December, 165,371,065
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annual statement for e year 2020 of e BFighthouse Life Insurance Company of NY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY TBILLCASH.... 10/09/2020................ 01/07/2021 8,439,866
UNITED STATES TREASURY TBILLCASH.... 12/28/2020................ 01/12/2021 10,999,731
0199999. U.S. Government Bonds - Issuer Obligations..............vveevernieernnines 19,439,597 | covvooeeeeeeeeeeeeeeeeeeeeeer e, 0 0
0599999. Total - U.S. Government Bonds 19,439,597 | cooovviieeeeee e 0 0
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
|BM CREDIT LLC SENIOR CORPBND....ovoooooooooo, 10/20/2020........c0ovvve | o 1.80 |01/20/2021......ovoevn | 173,140 1,393 (796)
BNZ INTERNATIONAL FUNDING LTD CPCASH. ....ooocevereeverssseeessssssssssessssessssesssssssss st sess s sess s e ess s enss e 11/23/2020............... 021812021 .o | 499,847
MACQUARIE BANK LTD CPCASH.......ocoeeeeesevesieesessesssssssssssessssessss st sesess s s ssese s e 111912020............... 021612021 ..o | 499,847
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 1,393 (796)
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cccorrivrirviniireinisiecseesscees 1,393 (796)
Total Bonds
7699999 SUDLOTAIS = ISSUET ODIGALIONS. ... vvvtsieisses 8881818114881 8811400688 4810018180181 111481008 8118181111810 20,612,431 1,393 (796)
8399999, SUDLOLAIS = BONGS........ouevuceiiiaiieiiii bbb 20,612,431 1,393 (796)
8899999. Total - Cash Equivalents 20,612,431 1,393 (796)
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA s 19,439,597 1D s 0
TE s 499,847
m 2A 0
o0 3A 0
4A 0
5A 0
6 0




Annual Statement for the year 2020 of the Brighthouse Life Insurance Company Of NY
SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA......
4. ATKansas.........coocoveevenivrvennen AR | i
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10 Florida......cooeveeviniiercnenics FL | cotieiris | ettt
11.  Georgia . | Statutory Deposit 39,805 | ovvorerrererernnn 50,373
12, HaWa.occecvccecceeecceeceeesdHE | s ettt
13, 1daN0. ... D [ i [ e
14.  lllinois IL{..
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|.
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA| ..
20.  Maine... ME
21. Maryland MD
22.  Massachusetts............cocovrvrnnee MA| ..o
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32, NEW MEXICO. ... NIV | it | s
33.  New York . | Statutory Deposit 1,335,567 1,741,469
34.  North Carolina...
35.  North Dakota.
36.
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands..
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 1,335,567 1,741,469 39,805 | .overerrieienian 50,373
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0
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