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amual statement for e year 2019 orne. 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. BONAS (SChEAUIE D).....ovveiririeiereinsis et esssssesssessessssssssssnses | ovvensens 1,883,041,998 | ....ovvvrrreerrierrrinens | e 1,883,041,998 | ..........1,863,283,896
2. Stocks (Schedule D):
2.0 Preferred STOCKS. ......cvuivueireieicicieeeseie st ssssnsensens | et snisnies [ errensensen s | e (U
2.2 COMMON STOCKS.....vuvurrrirsesrseseesesseesecsessessensessesesessessessessessessessessessessessennes | resseeneesesssessssesnssnssnssnes | ressessensemsesssssessessessessens | neereesessesesenenennenens (U
3. Mortgage loans on real estate (Schedule B):
BT FIESEIENS.c.oceeece ettt cerernneneeen307,916,746 [ oo | e 367,916,746 | ....c..v.... 393,791,921
3.2 Other than first IBNS.........ccvvrririrrinernrenecseesseisssessssssssssssessssssss | seeesessssesen 8,000,000 | ..vovereerrererrreerenirrinees | v 8,000,000 | ..coovvvnrernes 8,000,000
4. Real estate (Schedule A):
4.1  Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....voveeececectctrienseeserer e sessssssssesnses | ernesnessessessessessessesnssnesns | snssessessessessessessessessesses | ressessessenensenenenen (O ST
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cecvoeeeeieetcseeresetetseteese bt sse bbb s esseb st b st b sssebsesesnsesess | rebesesessssessesessesessesanses | ebessessssessssessssessssessesens | eoesesseessssesnssssnessnees (O S
4.3  Properties held for sale (less $.......... 0 €NCUMDBIANCES)......cvvreeeieeirieeireieineieis | cereieineieisieieesieesseinnes | reeeeseiesseessseessiessssesnas [ ereeessesessesssseesssesnnens (O S
5. Cash ($.....98,839,171, Schedule E-Part 1), cash equivalents ($.....8,589,179,
Schedule E-Part 2) and short-term investments ($.....49,308,940, Schedule DA)....... | ..coeveeere. 156,737,290 [ .oovvveveoeieriniesieeins | e, 156,737,290 | c.ovvvrvrrnene 88,402,858
6. Contract loans (including §.......... 0 PrEMIUM NOLES).......veuverererrrerrernereenerereeenseeseens | coreereesseneeseeseensesssneeneens | cnesnssnsssessssssssssssssssesses | reeessesseseseseeseeenns (O ST
7. Derivatives (SChedule DB)..........covurerrreirrierrieiiniesiessessesssssesssssesssesesesensesens cereennenenn 108,818,089 [ ..o | e 106,818,069 | ....coevevee. 29,641,085
8.  Other invested assets (Schedule BA)............cccooiriiriinicnicreseeeseeesennes | cveieiieienienns 7,591,307 | oo | e 7,591,307 | .o 6,086,434
9. ReCeiVables for SECUMES........cvivveeceeie ettt sennaes | oevesesssesneesenas 818,078 | ..vveveeeeeceeeeeeeees | v 818,078 [ ..covvvevre 160,855
10.  Securities lending reinvested collateral assets (Schedule DL)...........ccoveerrerenens [ orrnenennennncnnenes [ e [ e (O [T
11, Aggregate write-ins for iNVested @SSetS.........coccvierieirieinieeeeeeeeee e | e 289,047 | ..o (U I 289,047 | ... 833,272
12.  Subtotals, cash and invested assets (LiNES 110 11)......cccvevrerererererenenencncnenens [ e 2,531,212,535 | cooeveeeeeeeis 0. 2,531,212,535 | ..........2,390,200,321
13. Title plants less §......... 0 charged off (for Title INSUrErs ONly)..........ccevevverreeiieireeres [ o [ e | e (O ST
14.  Investment income dug and @CCIUBM............c.ceruruereieereveieececeee e | eveveiirenens 16,873,157 | v | v 16,873,157 | covverne 16,412,964
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection........... | cccocoerrienee. 453,671 | oo 95,936 | ..oeveieicrennne 357,735 | o 2,520,901
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums)..........ccccoew | covvrrerreiriinennns (88,336) | .+vvvvuvreerrrerrerrerrerrerenn | e (88,336) | .vvvrvreererrnne (239,724)
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sssssensses | srnesessessensessssensnsses | e | s (U
16. Reinsurance:
16.1 Amounts recoverable from FeINSUTENS..........cocuweirieerinceerireresiecssieenenenens [ reveeeeienns 22,182,328 | ..o | e 22,182,328 | ..o 15,810,332
16.2 Funds held by or deposited with reinsured COMPANIES..........cccoeerrrrreeeriinens | cerrereeesssssseesssssees | cereresseesesssssssessssssses | coerssssissssnssssesnns (01 T
16.3 Other amounts receivable under reinsurance CONtracts...........coeeevererrrereence [ crvvviineiins 89,390,341 | .o | e 89,390,341 | ..ccvvnnvne. 94,633,133
17. Amounts receivable relating to UNINSUTEd PlaNnS...........coveurrrrieeeiriniesenissseeeses [ e | eoeeseninsssesssssssssssnnns | reresesssssessssnssseesnnns (01
18.1 Current federal and foreign income tax recoverable and interest thereon...........cocovves | veereererenreneenenrnenenees | e | e (O SRR 0
18.2 Net deferred taX @SSEL.........cvveveveieceeeeeeeeee ettt sssssseansens | ceevereseesenns 37,836,330 | ..cocovrnnnne 37,836,330 | ..coeeiiiiieciieinn (V1 3,660,681
19.  Guaranty funds receivable or 0N depoSit..........ccccevieiieiieiiricriere s | e 300,000 [ .ovovevereeeeeeeeeeeeeen | e 300,000 | .ccoververrernne 300,000
20. Electronic data processing equipment and SOfIWAIE...........ovvererrerrereereenreneenenrnenns | ereereereeneeneensensnseneeneens | eonesneseesesssssessessessessesses | rneesesseseseseenseeenes (01
21.  Furniture and equipment, including health care delivery assets ($.......... (0) SO RPN OUTRRRRRTRRSRIR PUUIURRRTRR (01
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccovvvees | e [ v [ e (O U
23. Receivables from parent, subsidiaries and affiliates.............ccccererierierinrenieneens | covvieiiens 3,384,749 | oo | e 3,384,749 | ... 4,925,356
24. Health care (§.......... 0) and other amounts receivable.............cocvveririninininnnnns [ [ [ (O ST
25.  Aggregate write-ins for other-than-invested assets.............cccovvvirnernennennenens [ i, 17,339,589 | ... 313,492 | ............... 17,026,097 | ................. 9,570,864
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25).......ccuvuumeienimrereneriinersinesesisesssisessssiesssessessessessessnns | onnvneens 2,718,884,364 | .....coconnvn. 38,245,758 | .......... 2,680,638,606 | ..........2,537,794,828
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts.......... [ ... 5,979,321,685 | ..coovvvievirrienieninne | e 5,979,321,685 | ..........4,946,562,371
28. TOTAL (LINES 26 QNG 27).....c0ocererrieriricineiccineiecinenesinenssisesssesesssesssssssssnsssesensssesen | consineces 8,698,206,049 | ......c.c...... 38,245,758 | .......... 8,659,960,291 | ..........7,484,357,199
DETAILS OF WRITE-INS
1101. Deposits in connection With iNVESIMENTS..........ccccevriereriieieesse s | cveereeeesensnnees 289,047 | .oovvveeeeveeeeesrrnees | cevreerreineens 289,047 [ oo 833,272
1102, ettt [ renines et eninnes [ eeeens e | s (U OO
1103, sttt [ ettt entenes [ et | s (U (O OORO
1198. Summary of remaining write-ins for Line 11 from overflow page...........cccooeveeveveces | coveevieieeeeiees [0 TSR [0 TR (O SRR 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 8bOVE)......ccrrvvurivrencrnienniiniinnns [ cvvriniiisiiniis 289,047 | ..o (O [P 289,047 | .o 833,272
2501, Advance ceded PremiUmS..........ccceeurrierrieieinieeeeseseesssessesesssesessssesesssssssssssssssssssss | seeseesnsnenes 14,228,534 | ..ooveeeveeeeeeeeeeees | e, 14,228,534 | ... 6,565,337
2502. Receivable from third party administrator.............cccceierierieseeicececsiessesses | cveeeieinenns 1,925,292 [ oo | e 1,925,292 | .cooovvvnnne. 2,719,505
2503, MISCEIIANEOUS. ........ouveeirrerircrisisesisisesisessssiessssse s essesssessssssessnensesses | sessesssessnsssesens 881,376 | ..ocvvverervcrrirines 9,105 | oo 872,271 | oo 286,022
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeveereereerenens | cevveereereereeneens 304,387 | .o 304,387 | v (O P 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 @bOVe)........ccovuvisieremrniennineinnnens | sevsreneeees 17,339,589 [ ..o 313,492 [ .o 17,026,097 [ ..o 9,570,864
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LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Year Prior Year
1. Aggregate reserve for life contracts $.....1,220,489,243 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including $ 0 ModCO RESEIVE)......coovvrieierreieieeieieessenieias .1,220,489,243 ...2,138,356,292
2. Aggregate reserve for accident and health contracts (including $......... 0 MOGCO RESEIVE)......cuurererirririeiriinsiseisessesssssssssssssssssssessessness | ensssesssssssssnssesssssssssessasssnsss | sesessessassssssmssesssssnssessnssnes
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
41 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 @Nd 11).....c.ciiriiiiirieeeesee et sssenaes
4.2  Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11)
5. Policyholders' dividends/refunds to members $
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 §..........
discount; including §.......... 0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)........ccocvvvrenevieireneniiens | covrivenireireisnenens 109,520 | oo 1,085,507
9.  Contract liabilities not included elsewhere:
9.1 Surrender Values ON CANCEIEA CONMTACES. .......c..cuuruuiircriiieieiseesetee sttt bbbkt | £ebsees et b s st s bbb enes | chsebsesb et st sttt aes
9.2 Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience
rating refunds of which $ 0 is for medical loss ratio rebate per the Public Health Service Act.... e |+
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....144,835,606 ceded... 144,835,606
94 Interest Maintenance Reserve (IMR, Line 6)
10.  Commissions to agents due or accrued - life and annuity contracts $.....4,424,386, accident and health §.......... 0
and deposit-type contract funds §......... .ttt a bbb bR b e h bbb R h sttt s bt s et b s et essnae b nans | saebesenesesenaerenan 4,424,386
11.  Commissions and expense allowances payable on reinsurance assumed. e |
12.  General expenses due or accrued (EXNIDIt 2, LINE 12, COL 7).....uvuvveveicriceeie ettt s s sse s s s sssss s sssasssens | evsssssssssessnsnens 1,970,540
13. Transfers to Separate Accounts due or accrued (net) (including $.....(16,326,119) accrued for expense
allowances recognized in reserves, net of reiNSUrEd lIOWANCES)..........cveiiieiiiviiieie ettt sses b ssessens | sessssessessnsanies 73,256,126 | ...covvreveven. (20,490,884)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6). et 598,547 | cvveverererrens 1,167,121
15.1 Current federal and foreign income taxes, including $. ..30,857,154 ..2,683,564
15.2 Net deferred tax liability............cccovrernrrrirernrnrinnns
16.  Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and items NOt AlIOCAIEM. ...........c.cueviiieiicie bbbttt b b s b
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money §.......... 0 and interest thereon §.......... 0.......
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR LINE 16, COL 7).......coiueiereiiriieeieieiseeiee et sssssssssssssssssessessssesssssssssssssssessessns | svesensensesseseeses 10,429,710 | i 14,690,677
24.02 Reinsurance in unauthorized and certified ($..........0) companies..........cc..cccoveevverrerinnnne. 10,220,438
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers. OO ORI DUTPR RSP RTPRRTTN
24.04 Payable to parent, subsidiaries and affiliates..........cccceoviviieiniinec s | e @ 1 112,550 | i 4,795,893
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance 430,823,675
24.08 Derivatives ..38,814,050
24.09 Payable for securities...
24.10 Payable for securities lending
24.11 Capital notes $
25.  Aggregate WIItE=INS fOr HADILIES............ce ettt e st ss et bbb a sttt et st s b snssssesannns | srssssssessssnseses 89,214,996
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .2,102,000,814
27. From Separate Accounts Statement .5,979,059,730
28.  Total liabilities (Line 26 and 27)... NP .8,081,060,544
29, COMMON CAPILAI STOCK.......ucveivcreieeietcteie ettt ettt bbb e bbb bbb es e et s s s s st sesa st st ensesanbnsanes | sresisssssessesansones 2,000,000
30. Preferred capital stock.
31.  Aggregate write-ins for other-than-Special SUMPIUS FUNDS...........cuvirruririnrirsie sttt sttt ss s sesssnssnes | estsssessessensnssessansnssessnn 0 [ oo 0
32, SUIPIUS NOES.....uvuiviiteiieiictii ettt ettt bbb s stk s bbb st s s bbb s st s bbbttt
33.  Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1).
34.  Aggregate write-ins for SPECIAl SUMPIUS FUNGS..........covveveiiciiieieice ettt bbbt
35, UNQ@SSIGNEA fUNAS (SUMPIUS)......vvureeerirnrerrerisessssissessssssssessssssssse st es sttt £ bbbt
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... ) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0]ttt ettt bntenne | sresseset st es et et en et ntente | estenseser st e sttt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..... ..277,205,684
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) v et 279,205,684
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)........ovuiurrrreeieiireireieiineise ettt essesssnssessessssssessessasssnssessassnes | sesesseesseses 8,659,960,291 | ..o 7,484,357,199
2501. Cash collateral reCEIVEA ON AEIVALIVES............cvuieeiicictieeie ettt bbb bbb ae bbb esaesaens | eebessesassassssans 84,900,000 | ..cvvvecrirne. 23,581,000
2502, IMISCEIIANEOUS. ........ooveeeeienieaseseeseeeseessseese s s s8££ bbb bbb bbbttt nns | aebbacstentsstenneas 3,935,445 | ..o 1,960,023
2503. Derivative instruments expense payable ...379,551
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE..........couiieiiiiiirinieiciisie st sessssenss | sestessesssssssessessessssessesesnd 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above). ..89,214,996
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVEMIOW PAJE..........cvcveuieiecicicseie et sessssessesesnes | eveesssssssessessssesessssessessssD | crevssieseses s 0
3199. Totals (Lines 3101 through 3103 plus 3198) (Line 31 above).
3401.
3402.
3403.
3498. Summary of remaining write-ins for Ling 34 from OVEMIOW PAJE..........cveveveeieeicieisees et ses s sssssssesssssssessessnses | sevessssssssesssssssessessesensessns0 | srvesessissessesissessesssssssns 0
3499. Totals (Lines 3401 through 3403 plus 3498) (LINE 34 @DOVE).......ciuuiiiiiiiiieieiisiesieis et sstessesssssssessessessssssssssesssssnsessesssssssessenssssnsens | sersesssssssessessnsensessersssensesd | srersesissossesisssssessassessnsns 0




amual statement for e year 2019 orne. 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) ..(191,244,897) | .............. 462,480,122
2. Considerations for supplementary contracts With life CONINGENCIES...........v.rurirerirririnrirriesiesiss ettt nsrees 9,225,897 | ovvvverinns 8,337,885
3. Net investment income (Exhibit of Net Investment Income, Line 17) 86,097,544 | ................ 87,083,987
4. Amortization of Interest Maintenance Reserve (IMR) (Line 5) (507,408)] .... ....(428,135)
5. Separate Accounts net gain from operations excluding unrealized gains O IOSSES.........cvrreruernrnririerinsisessrese s essssenes .(178,742,583) | .......coone.. 85,572,004
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) ....103,094,403 | ................ 16,293,914
7. Reserve adjustments on reinsurance ceded . (412,332,715) | .o (384,017,808)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ..113,041,691 | ... 117,795,300

8.2 Charges and fees for deposit-type COMTACES.........ovvrurrrrrinririririrserss st sssssessssssssssssessssssessesssssssssessensssssssssessassens | snessnssesssessnssensns 15808 | vorvvvreirnisnrenninns 50,699

8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME..........cccvuiveiveriteieieieeee ettt sesse s sssseseesssssssessesssssssessessenss | evesensenserss 20,000,940 | ovviivericran, 27,683,288
9. Totals (Lines 110 8.3).....cccuererverrieierrereiereiens 444,666,260 .... ..420,851,256
10. Death benefits 26,114,854 | .................. 8,342,874

11.  Matured endowments (excluding guaranteed annual PUre ENAOWMENES)............eurreruririeniirinienseseiessesisesseesssesssessesssesessessssssessessssssessessns | sssessssssssessssssnssessanssnssns
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8)........ccccoeunnenee 735,296
13. Disability benefits and benefits under accident and health contracts .
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENETILS..............ceiriurriiiniiie ettt sttt stenes | sebestssesestesssessessesssnsseeaas
15.  Surrender benefits and withdrawals for life COMMTACES...........c.ruuierririeircire ettt
16.  Group conversions

17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts

..3,686,234 ,
............. (917,867,049) | ..............(7,630,091)

20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
(EXhibit 1, Part 2, LINE 31, €0l 1)....uuiiuieeeieiieiereieiseess et sie et csss et sa et f bbb sttt b sttt ensants | banesestensnens 63,248,172 | ..vvvveenee 54,474,963
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1, 2, 3, 4 and 6)
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 +2 + 3 + 5)
25. Increase in loading on deferred and uncollected Premiums.........c.cccvevceiieieiieiccieie e
26. Net transfers to or (from) Separate Accounts net of reinsurance..
27. Aggregate write-ins for deductions.............cocevervirieieiisiennns

............. (708,142,727)| ..............184,388,058

................ 45,924,167
...... 3,753,622

28, TOtAlS (LINES 20 10 27)....cuvuevieerieieieiies sttt sttt bbb bbb s bbbt nn

(137,340,861)] ...

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 t0 MEMDETS..........c.cciiiiiiiisieeeeee ettt sttt b st bbb st ens | ensesses et antenses st ensesenaes
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30).... | ............. (137,340,861)
32. Federal and foreign income taxes incurred (excluding tax on Capital GAINS)..........ccccivevreiiiirieieiicieeie ettt sssensens | snsessessesneas 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 (1055es) (LiNe 31 MINUS LINE 32).........ciiiiiiriiniiniieiiiieiesiseise sttt nnnes | ebsesinsiac (169,760,113)

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
(excluding taxes of $

...96,613
30,632,454 | .......oceee. (19,097,272)

35.

...(139,127,659) | ...vvvvnen. 18,777,580

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year (Page 3, LINE 38, COl. 2).........oiuririinirerineinesneissisess e sessessssssesssssssssessessessssssessessssssnsss | sees ....279,205,684 294,298,287

37, Netincome (LINE 35).......riuiurreeieisiie et sssesens 139,127,659)| .... ....18,777,580
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....15,615,130..........ccevvuervieririsrresiessiesesesssesssssssssseesssssins 51,886,076 | ....coeenvee. (10,987,750)
39. Change in net unrealized foreign exchange capital gain (loss) ....6,856,563 )
40. Change in net deferred income tax (3,727,426) | .... )
41. Change in nonadmitted assets 20,619,026 )
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............ovururirrrerririerriee ettt sessenans | eeressessnsenees 10,028,546 )

43. Change in reserve on account of change in valuation basis (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period.. .(86,000,000)] ....
47. Other changes in surplus in Separate Accounts Statement...................... ..86,000,000 | ....
48, Change iN SUIPIUS NOES. ........vuveeiiteiieieticteise ettt sa bt ettt s bbb s bbb s bbb bbbt s bbb s bbb s b bt nes | sebessebsssensessessnsensenses s
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TraNSTEITEA 10 SUIPIUS.......coevuvecieciieeicictstte ettt bbbt s bbb s sttt s st ens s et antesses | sbestessnsstensessssnsensessesns | sbsesestessesssssnssssessessnsants
51. Surplus adjustment:
B0 PAIA M.ttt E R E AR
51.2 Transferred to capital (SOCK DIVIAENG)..........coiuireiriiiieie ettt bbbt sees
51.3 Transferred from capital.........cccccooverrerrinnnas
51.4 Change in surplus as a result of reinsurance...
52. Dividends to stockholders...........ccccreurineirerniniinennns
53. Aggregate write-ins for gaings and 10SSES IN SUIPIUS.........c.euiveiieiiiiieie ettt sttt s bbb s st entes

54. Net change in capital and surplus for the year (Lines 37 through 53) ....299,694,063 | .....ccoeee (15,092,603)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) ...578,899,747 | ............. 279,205,684
DETAILS OF WRITE-INS
08.301. Management and service fee income 24,552,450 ....25,906,212

08.302. Miscellaneous 2,134,490 1,777,076
08,303, ettt a e a b bbb e bbbttt ettt et ettt et e et e s s et s st ee s et At asAeAeAeAeAeA SR eReReh e A et et et ebebebebetetetetetetatatasatas et et et asasasasnnnnns | nereresereretetetetetetetetetetates | etereretesesitesisasar s s anenanas

08.398.  Summary of remaining write-ins for Line 8.3 from overflow page.... .0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) ....27,683,288
2701.  Interest credited to reinsurers .0

2702.  Miscellaneous...........cccce.cn...
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page.
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

5301.
5302.
5303.
5398.  Summary of remaining write-ins for Line 53 from overflow page
5399.  Totals (Lines 5301 through 5303 plus 5398) (Line 53 above)
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CASH FLOW

Curre:t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE. ........c..cueuriueiciei it senes | neississinninnins 641,375,784 | ..oovvvnen. 489,700,383
2. NEtiNVESIMENE INCOME. ... ..cvviieeceeeeee ettt ettt a et s e ssss st sssensssetesssesnsssesssssnsssssssssnsnanses | svevssesesesisnenes 88,442,957 | ..oovveven. 93,067,788
3. Miscellaneous income .157,262,023 ....158,884,053
4. Total (LINES T HMOUGN 3)....cvuirieriieiieiriiciseeie e sese sttt sttt enbsens | sebsensasesensanens 887,080,764 741,652,224
5. Benefit and 10SS related PAYMENLS..........cocuiiiiiiii ettt nes | e 616,177,769 | ...coovvvrennee. 581,661,333
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..............coueeieerinincniierneniiens | e 175,934,386 | ...ccocvevveneae 77,660,229
7. Commissions, expenses paid and aggregate write-ins for dBAUCHIONS..........c.vvrirririririeieeeeeeseee e seeseseeseses | seessensennennennes 131,897,984 | ..ooviee. 104,611,074
8. Dividends paid t0 POCYNOIAETS.........ccieieieiriiiiriieieieie ettt stns | 2tessessessensenen st sesesenaes | sesessessessessens st st s s en e
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......ccoeeevrererrrrerneneinieins | rrersseesseisniens 5,490,585 [ ...oooviiiininns (1,682,841)
10, Total (LINES 5 thrOUGN 9).....ceuriuieriereiecieii ettt ettt sttt ssestnsns | nebinsinnssesianes 929,500,724 | ......vvvrvenee. 762,249,795
11, Net cash from operations (Line 4 MiNUS LINE 10)..........cccviiiiieiiiieiiieiieieceese ettt bs s sensenas | cevensesesesnaenas (42,419,960) | ..cocvvverrree. (20,597,571)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...eeceuiecereetete ettt bbbttt | serensentens e 490,358,951 | ..vvvucererrnenn. 380,562,224
12,20 SHOCKS ...ttt bbb | ete bt | seeien b
12.3 MOMGAGE I0ANS.......ceeieiiee ettt bbbt bbbt nse b ns et enbebnte bt | eebesetenntennten 23,428,661 | ..o 7,542,004
124 REAIESIALE. ...ttt nsenses | crenen e [ e
12,5 OFNEI INVESIEA @SSEES........evcveveiiciscicicice bbbttt nsenies | cosensenet et | eriesiesb et
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENts............ccoererrrrrenenenenenenenes | v 10,553 [ oo 210,625
12.7 Miscellaneous proceeds...........c.oeuvevevrererrerennnes 204,172,168 10,439,541
12.8 Total investment proceeds (LINES 12.1 10 12.7).....ccieiiuriieriiriiiricsiesse e ssnsenns | etsssessssesssenns 717,970,333 | cvrveverevrne 398,754,394
13.  Cost of investments acquired (long-term only):
131 BONGS....ecereecereiteeee ettt SRSttt nnna | seesseneenseneaes 503,465,619
132 SHOCKS. ...ttt | et
13.3 MOMGAGE I08NS......e.vuiiiiiiieei ettt nsensentens | trestensens e 385,615
134 Real estate
13.5  Other INVESIEA @SSELS.........cuiveveiiieceeeeie ettt ettt ettt sttt a st s s sttt ssnsnsesesessssnsssetessnsnansens | evesessesesesisnaesas 1,509,872
13.6  MiSCEllaNEOUS APPIICALIONS. .........cuieiiecirieeiriiei ettt bbb n b snsebnets | _tbensssssssssseses 87,945,932 [ ..o 34,418,051
13.7 Total investments acquired (LINES 13.1 10 13.6).....ccuiueuirriiieiiieieeieisie ettt ese s ssssesensens | srsssessssesessenas 593,307,038 | ................... 358,625,529
14.  Netincrease (decrease) in contract 10anS and PrEMIUM NOES.........ccuiuriiiriiiriiirieir et bsssenes | sebeesebsssebes b s seben et s b ssetas | eesebssseesssebstse et tenseeenseens
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MiNUS LiNE 14).......ccoooiiriiiriiinierieeeeeeeeee e | vvveiseieieieenns 124,663,295 | ....covvreea 40,128,865
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPIAl NOLES..........cveieeieieeicieict sttt bbbt sse s nsensns | stessstessesesiesesesssssessessssesns | sesessesessesssses st e s et st s naaes
16.2 Capital and paid in SUrplus, 1€SS treaSUNY STOCK..........ccciuruiiiiiieicirie sttt eneens | oeteeeeeseassneas 47,300,000 | ..ooovieniiieieieieeie 0
16.3 BOMTOWED fUNGS.......cvvoieeirieciici ittt | ebienb st en bbbt nsens | sesbeeb sttt
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............coceririninnnnnenns | e, (875,398) ..o 1,203,058
16.5  Dividends t0 SIOCKNOIABTS..........co.evieeicccce sttt ess s | coesenene s | evsessessees e
16.6 Other cash provided (applied) (60,333,505)] ... ....9,453,027
17. Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6)...........ccccouveeeveies [ coviiiriiennen, (13,908,903)] ..o, 10,656,085
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17).........cccocvvvrenrnenennns [ covvenieninnnns 68,334,432 | ..o 30,187,379
19.  Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF VAN ..ottt bbbttt nntens | eebessetesetasnees 88,402,858 | .....covovvvirnne. 58,215,479
19.2 End of year (Ling 18 plUS LiNE 19.1)... .ttt snssnsenes | eesenssesssssceens 156,737,290 | ..ovvrvviviriis 88,402,858
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001 Initial settlement of ceded premiums related to reinSurance agreemeNt............ccoverieninnenneeneeneeeeeseeenees | coeereeeneennees (830,149,048) [ ....cvveviirereieieirecines 0
20.0002 Initial settlement of funds withheld related to reinsurance agreeMENLt............cc.vveeverreneinenrnrnrerereeeesessesessesses | serssessinnennennes 430,183,237 | oo 0
20.0003  Initial settlement of commissions related to reinsurance agreement.. .399,965,811 | vevveireecreeias 0
20.0004  Security EXChANGES........ovvvrrerrerrereereereeeereeseeseessesseseesssssssnsenens ...30,506,042 | ... ..22,263,191
20.0005  Capitalized iNtereSt 0N DONGS...........iiiiiiiiiiciiei ettt sttt es s s sbenssbessesenssssnsessnses | cressssesssssssessssesnes 759,293 | oo 923,939
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY

9.

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21,
22.

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
Matured endowments (excluding guaranteed annual pure endowments)
Annuity benefits
Disability benefits and benefits under accident and health contracts....
Coupons, guaranteed annual pure endowments and Similar DENEAILS...............cccuuuriiriiiiriirieseeeee e
Surrender benefits and withdrawals for life contract:

............ (412,332,715)

............ (412,332,715)

.26,696,075

6 7 8 9
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Other Lines of Business | YRT Mortality Risk Only

1. Premiums and annuity considerations for life and accident and health COMraCtS............ccuuuvererrinneernerieereerieeeessesssssssssesessees | oo (191,244,897) | ...........(810,797,287) | c.oovverrrrrrrereirererieireinnes | cevvereneenne 619,552,390

2. Considerations for supplementary contracts with life CONINGENCIES...........c..rrveurrriririiiiierir e ....9,225,897 XXX 9,225,897

3. Netinvestment income ..86,097,544 47,515,865 |...

4. Amortization of Interest Maintenance Reserve (IMR) R, (507,408) [ ....coevverereeee(202,590) [ oo | e (304,818)] ...

5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES................ouwrvvvermrerressommsssessssssssssensssssssessssssssssssssss | oo (178,742,583) | ...vovevecveeererersieieniens | coeieeieeesesesiesesessssenes | servessenes (178,742,583)

6. Commissions and expense allowances 0N reiNSUrANCE CEARM. ..........uurvmrurrumeemmermeriinenseeeseeissesssesseess st sesssessssessessssesssssssssssssssesssns | oo 103,094,403 | .......ce.e...87,132,563 | oo | e 15,961,840

7.

8.

............ (444,666,260)

Group conversion
Interest and adjustments on contract or deposit-type contract funds....
Payments on supplementary contracts with life contingencie

Increase in aggregate reserves for life and accident and health contracts
Totals (Lines 10 to 19)
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........c..couuvveererversrreneneens
Commissions and expense allowances on reinsurance assumed

..26,114,854

............... 61,735,296
..112,308

.................... 904,973 718,315
................. 3,686,234 v 3,086,234
...(917,867,049) ...(803,762,807) | .... (114,104,242) | ...
............ (708,142,727)| ............(777,337,708) cervnnnnn.09,194,981
............... 63,248,172 |................1,007,871 62,240,301

23. General insurance expenses and fraternal EXPENSES..........ccouwvriivvrismvrisiessssmssssisss st | i 62,724,300 | ..coovversrre 9,316,806 | vooovvereereieeeerrerirnens | rreeeenennns 53,407,494 | .ooooeoreeecisreiineeinens | eeenmeesssessssssssssssssssnes | sesesesssesssssssssssssssssnes | sesssssssssssnsssnssssssssns | sesssassssssessssssnsssssssens
24, Insurance taxes, licenses and fees, excluding federal iNCOME tXES............cooouvvrrimsiveriinsinesinssisessssiesssssssss s | i, 2,228,644 |...oooivrieeeen(29,577) | oo [ e 2,258,221 | oooeeireereeineeneineineeis | crieniesiesiesiessensenies | s | e | s
25. Increase in loading on deferred and uncollected premiums . ..(1,322,348) ..(1,322,348) | ...
26. Net transfers to or (from) Separate ACCOUNtS NEt Of FEINSUTANCE..........cvuurerieurieieeiieiieeiseiseesesieeeseesssesseessesssessensessssessesssessssesseess | oL 269,681,396 | ....covveveeerereeeeeeeine
27. Aggregate Write-inS for dBAUCHONS..........vvvvvcveveececeeeeerecececececececncncncesssesesee s ssssssssssssesssees | oL 4,257,164 | .o 4,257,135
28. TotalS (LINES 2010 27)....c.vcevvvvvvvesiisessss s | L (307,325,399) |............. (764,107,821)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes
(LIN€ 9 MINUS LINE 28)........crrvvveveeeriisrrsssssissssisessssssssss s sssssssss st sesssssss | Lo sess (137,340,861 | ....c.cveve. 78,813,051
30. Dividends to policyholders and refunds t0 MEMDETS...........cc.uuirimirimriiiiiiiss sttt sss st sssssssssssens | oo (0 TR
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes
(Ling 29 MINUS LINE 30).....oovsevvreirrisireississssirsssissssssins s | L, (137,340,861) | ...cvvvvrnenee 78,813,051 | oo (V1 PO (216,153,912) | ..o (01 RN (0 (0 [0 I 0
32. Federal income taxes incurred (excluding tax on capital gains)...............cccouurviurrriiinriiiinsississssessi e sssissessssssssssssssssss | avrerssssesas 32,419,252 | ... 95,938,143 | ....coovvvevieeeerveernins | eeevierininn (83,518,891) [ ..vveivieireriisiierieiiniens | erertersiesiissssessssseesinss | evesissesssssssssssssesssssnses | sessensessessnssssessessnssssesse | oesessessessesssssnssssesnsanees
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)........cccccccvmviierrrisniiiirsisssiisnsssssiinssssiinss s ssssssssssssssssssssessssssinss | o, (169,760,113) | covvvvrenenes (17,125,092) [ ..vovvrerenenrereierinnees [V (152,635,021) | cvoovevenrerrersirnnnsnennenas {0 P {0 (O I [ 0
34. Policies/certificates in FOrce €N Of YEA. ... sess s ssss s ssssssssssssssssessssses | oo 74,683
08.301.  ManagEmMENt ANA SEIVICE fEES.......vuuuurreerererseeesseeesseeesseessseeessseess s ss sttt snsssnssssssnsssns | ovosososososons 24,552,450
08.302. Miscellaneous. 2,134,490
08.303.
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 above)
2701, Interest credited to reinsurers
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).........coecvrevernecens
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE (b

9 10 1 12
Universal Life
with Secondary Variable Other Individual | YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life | Credit Life (c) Life Risk Only
1. Premiums for [ife CONTACES (B)......v...eeureevveeeeerseeseeeesseesseeessssseseessssssneessssssenessssssssnsesssssssseesssssensessssssssesssssssnsessssssnsesssssannesssssnnens | ereee(@ 105 T 1, 28T) [ eovirveerrirernienee [ veeinene 185,055 |...(810,931,492) | ..eovvvvvvvrrrreers | eereennes 149,361 | .......(200,211)
2. Considerations for supplementary contracts with life contingencies..............ccccvovuriiiiniiinsciiinciiinciincsnisinsssssssenss e XX | evereee XXX s | e XXX | XXX
3. NetinveStmENtiNCOME. ... esesesssssssesssesssssssssessssesssssssssssessssesssssssssssnnsssnssnsssssssssesssnssssssess | oiein 38,981,079 | ovevvvevservcnisees | eveveenenenn8, 717 | oo 38,339,643
4. Amortization of Interest Maintenance RESEIVE (IMR)...........cooouiiiriiviiiiimiiiisissiisiissssssssssssss s s ceeen(201,199) | ...
5. Separate Accounts net gain from operations excluding unrealized gains Or I0SSES............ccccviueiriinriniineinrienierneeesssesnsesinenons | vvevisisesssressreens0 | eeereesieesreesns | evereesssreresreiees | ereresereseresesenns
6. Commissions and expense allowances on reinSUranCe CEAB. ..........vvrrrererinrieieeiesseissssesissessesssssssessesssesssssessssssssssssensienss | voreee s 0, 132,903 | vovvereveereieesieens | eeneennn0,819 [ oo 87,051,653 | ..coeovvvirieins
7. Reserve adjustments on reinsurance CEARM............couvuriiiniiriiciiriresnsn s | ovnsisisisssssesnsQ. | veveveesesssssiseies | ereresssisisieiees | eeseisererersisenies | eonseierereinininns | eeeiereieiersenenenes | oo
8. 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 CONtracts............cocvwereereereeneeneencnenenenens e ————
8.3 Aggregate write-ins for miscellaneous iNCOME..............coevvuirrreinnreeinnreiinnriisnrsiensiisnesenssssnsssinnsssssssnnssssssssssssssssssssseoss | voveverisisiero 3,189 | vovvverererene0 | e (12,019 ] o 475 | ..
9. Totals (LINES 110 8.3).....ucvermcrerrrrernerisinerisseresissessesesssnsenens ...(685,740,920) 233,268 | ...
10, DEath DENEALS.........ooueeverreeceeerieecees e ssssssssssesssssssssssnssssssssssenssssssssssenssssesssonsnsssnesssnsssseenesssonsssseons | ovinen 20,114,854 | evveeescreeveeiss | e (7,020) [ ... 26,141,347 (19,473)] ...
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)............vuurerriimrerriemniieinerseiesiesi s ensessens
12, ANNUILY DENEFIES. ...
13. Disability benefits and benefits under accident and health CONractS. ..o
14. Coupons, guaranteed annual pure endowments and similar benefits.....
15.  Surrender benefits and withdrawals for life contract
16, GrOUP CONVETSIONS......couvveercireiscissiesse s
17. Interest and adjustments on contract or deposit-type contract funds.............ccccovrverrireireereniinenen.
18. Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health CONtrACtS.............c.reerieeriericrincri e | (803,762,807)] ... ...(804,394,154)| ...
20. TOtAIS (LINES 100 19)..vvvvuuuerireessmeereeissesesssessssesssessese st seesss s s sss st ettt sssssessssnesnenennnes | v (777,337,708)] .. ..(778,077,007)| ..
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).............cocccevevrmerencerveres | v, 1,007,871 [ oo | 00000 29,838 | ... 923,652 | ...
22. Commissions and expense allowances 0n reiNSUranCe @SSUMEM.............cuuurieireeniisrisississesssisssssssssssssssssssssssssssssesssns | aoiisssssssssssssenes (01 [T (SRR (TTOTTRT
23, GeNEral iNSUFANCE BXPENSES..........ouurrvveerusirrisessasrsssessassssssssssssss s esssessesssnies | suivisians 9,316,806 |...cccrevrerereens [ reren. 438,666 | ........ 8,630,250
24. Insurance taxes, licenses and fees, excluding federal income taxes e (29,577) ] v | e 2,046 | i (23,379)] ...
25. Increase in loading on deferred and uncollected PremiUmS..............ccccvuwnrrriiininriicinnrsssssssrsssssssssssssns s | avonans (1,322,348) [ ..ooveevveereereenne [ erinnennnd, 163 | o (1,326,511)
26. Net transfers to or (from) Separate ACCOUNtS Nt Of FEINSUFANCE..............rvemreererieerimrireirerriessieesese s iesssessssessssesssnssssesssnessones | oevossssssssssesens O [ eoeeeeeieieieiees e [
27. Aggregate Write-inS fOr dAUCHONS..............couuuriiucieireceiieereisereeessese e senssns | ovvavnns 4257135 | o0 i 0 4,257,135 | ..
28. TOtalS (LINES 20 10 27)....oocuuueiviiiiiieriiiiiiiiisiiisissssssssssssss s sssssss s nssssessenssnnes | v (764,107,821) ...(765,615,860)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)...] ........ 78,813,051 | cooovevevvennn0 | . (882,621) ] ... 79,874,940
30. Dividends to policyholders and refunds to MEMDETS.............cooovervvviinnervviisseessssssssssssss s | eveeiesessesessesesean {01 TSRRTIOUONIORY [TORTORORRRORIORY [TYRYRORRORRRIRN IVUVIORIORORRORYRORPRN UUPIORORIORORIRPRRl IVRPORRRRORION
31. et gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 3( ........ 78,813,051 | .oceveeven0 | ... (882,621) ] ... 79,874,940 (114,288)[ ...
32. Federal income taxes incurred (excluding tax on capital gains)...........c...cc..... ettt | v 95,938,143 |..coovvvvvvevenes | oo (3,409) | ... 95,911,532 ....30,020
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (105ses) (Line 31 MINUS LINE 32)...........cvuriimmriuiieiiieceieeeiiesesissesessesssses s sssssss s ssseans .....(17,125,092) .....(16,036,592) ....(144,308)
34. Policies/certificates in force end of Year.............ccccvriniiniiniiciicissnsssssssssss | 81,981 v | eeeeveriinesd 116 [ 81,407 | e | 83 |
08.301. Management and service fees
08.302. Miscellaneous
08.303.
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 above)
2701.  Interest credited to reinsurers
2702, MISCEIIANEOUS.........couuiieiiiiiiii bbb
2703, s ssnsssnssssssnssesnsens | ivnenensssssssnserensD | eesseerernenenes | ererererernensssneens | rererersersssesseees | ererereessssssees [ eveererersssierenes | rveseererennines | eeerserererereenenees | eeverereesiseieees | erereeeesisseses [ v | e
2798.  Summary of remaining write-ins for Line 27 from oVErflow PAGE.........c..corvemrirrrinrinnriineenneisssinsinnsseessesssssssssssssssessssssssees | eveveresesssrssrerensd | veverereisisrerees0 | vvrerererererennd0 | eveeeceieceieeend0 | oo (1 I [0 I (1 I (O I (1 I [V I (VN I 0
2799.  Total (Lines 2701 through 2703 plus 2798) (Line 27 @DOVE)...........cocveucrveeeriecrcrririreicscrisieriisenesssceessennisenesesesssssscesosesesonss | oveneneo 200,135 | vl 0 | 0] 4,257,135 | [V I [N I [V (U I (U I 0] i, 0] i, 0

(a) 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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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

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

7 8
Total Whole Life Term Life Universal Life Variable Life Variable Universal Life Credit Life (d) Other Group Life (a) Only ’

1. Premiums fOr life COMTACES (D)......ccviveiieiiieiieee ettt sttt s st st s st sssensssessssensnsensnnes | seenreenreenresnrennenn D | i [ [ o | [ [ [ |
2. Considerations for supplementary contracts with life CONtINGENCIES...........ccccviinrrrrriiimirrsinissssinsessssssnssees | s ) 9,9 R ). .9 CHRII IR ) 9,9, ORI ) 9,9 U I ). ,9 CHNIII IO ) 9,9 RN ) 9,9 U I 99,9 CHNN IR XXX v
3. NEtINVESIMENTINCOME.......ouiieiiicireii bbbttt sttt estentnes | 1euvasessesesenseseeeesenes 0 | eoieeeeeeeeeeeeeeieeeies | evereeeeeeeeeeeereeeeiees | ereeeieieieeesisinssiese | eeeeeeereeeeeseereiesrsieees | eererersresererseresesrseee | veeereesrseesiseessressses | eeererersersreerereereseereee | eoveeeressreesereresenenns
4. Amortization of Interest Maintenance RESEIVE (IMR)...........ccuuiiiiiiieiieeieieisississessiesse st ssssssssssssssssssssssesss | vuvvvsssiesssisssssessssens 0 | eoieeieeeeeeeeieeeie [ ererreeieeereeeeeseeiees | e | erreireeieesieesre s | eeereirereieieie s s | e | ererreerreereeereeeeees | e
5. Separate Accounts net gain from operations excluding unrealized gains Or I0SSES............cvvvvvvveeersimnsnrssseessmmnsssssnsessssssssssssssssessses | wonvesiesssnssssseeseeneens 0 | e | e | e | o | e | s | e | e
6. Commissions and expense allowances ON rEiNSUANCE CEURM............uurmueimrirriiriieeiresessi st et sesssessssssssssssesssens | 1ovssssssesesssssssessens (O e O T (O T B OO IR
7. Reserve adjustments 0N reinSUranCe CEABG............uuuuurrrrrrreeusssisessssssessssssssssssssssssssssssssssssssssssss s ssssssssssssssssssssssssssssssns | oniississssssessessensenns 0 e | e | e | | | e [ e |-
8. 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 contracts

8.3 Aggregate write-ins for miscellaneous iNCOME............cocvvrverrnrinrinnirneeniiniis
9. Totals (LINES 110 8.3).....evueeeereereeeeeieieeeeeeeeseeeeseeseesesssssessessenees
10, DA DENEAILS........ceeeeii s
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)..........c.uurrreiuieriiniiiieiinei s
12, ANNUIEY DENMEFILS.......cvueeee bbb
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits.............c..ccccoc...
15.  Surrender benefits and withdrawals for life CONTACES............uurrurrriiriiii e
16, GTOUD CONVETSIONS. ....o.vureueaeeneeaeeseeseeeeeeeseeee e bbbt
17. Interest and adjustments on contract or deposit-type CONtraCt fUNDS...........c.viuuevrriiriiic e
18. Payments on supplementary contracts with life CONtiNGENCIES..........ccvvevrinrieiieinei i
19. Increase in aggregate reserves for life and accident and health contracts.
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 assumed............
23, GENETAl INSUTANCE BXPENSES. ......vvriersirsresersseessisseessesssesses s st s s ss s bbb sk
24. Insurance taxes, licenses and fees, excluding federal income taxes.
25. Increase in loading on deferred and UNCOIIECIEA PrEMIUMS. .......c..vuriveuivrerrriseiii et nes
26. Net transfers to or (from) Separate Accounts net of reinsurance.....
27. Aggregate WHite-iNS fOr ABAUCHIONS.........c..iuuiriiireiii bbbt ens
28. Totals (Lines 20 to 27) e
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 MEMDETS. ..o en .
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)....................
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)........ccevuiueririinrieriniinirniieeinniesiesinessnseesinesensnesesssessessmnssesssessessnesssssonsoes | vvveiversesesssessssrsesss0 | ovveeeeeesereseseseeeesd | evvereererseeerersersreeeed0 | voveereeeeeeeeecsieiend0 | o0 | el 0 | ool O 0 | e,
34. Policies/certificates in force ENA Of YEAT............ccvciiriiirciiniieiceirrnrie e sessssssesssesisesssssesssesssssnssessnssssssesssesssesonssies | ovivesisesssseesssssssendQ [ eeeveersreessrenssresesrereess | eereresreresrseereressresses | eeerseeerseesssresssresssreees | eererereeseeesseensessesrees | eeveereresreeesrsressreseres | erereerseesseeesessserseneee | eeverersssersssesesesesse | oeereeesieeeeeeserseeessees
08.301. oo
08.302. oo
08.303.
08.398.  Summary of remaining write-ins for Line 8.3 from OVErlOW PAGE..........cvwurririieiiiisie st

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

2701.

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)

(
(b
(

d

)
c)
)

a) Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line10

Include premium amounts for preneed plans included in Line 1.

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

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 materia

| blocks of business and which columns are affecte
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES (a)

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 indiVidUal BNNUILY CONTACES..........v....crervveeeeeeeeeeeeeeeeeesessseeessesssseesssssseeessssssseessssssssesssssssseessssssesesssssaesessssssnsessssssesessssssenesssssonns | s1ssessssessssesns 619,552,390 | ...covereririnnnns 1,871,776 620,339,987 [ ..cveveveeeenen(3,424,749) | e | e 765,376

Considerations for supplementary contracts with life contingencies...................ccoooeov.. . et 9,225,897 |.... ) XXX ...9,225,897
Net investment income............... ..47,515,865 | ... 40,921,810 | covvevereeee (655,456) | ... A ..1,296,731 |.. .
Amortization of Interest Maintenance RESEIVE (IMR)................ccuummirrriiiieeiisssssssssisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | ovvasessssssssessensnss (304,818) [ .vovvvverereirines (252,687) [ ...oovveveererereieeereerenns | (5,721 | s | v (46,410) | ..oocvrrriirriseree

O NSO RN

Separate Accounts net gain from operations excluding unrealized gains OF I0SSES............c.ouvvcireiirierieiseseeseesssessssssssssssssssnessssssenees | ovvvvessseeees (178,742,583) | ...vvvververereeseesieseens | v, (178,742,583)
Commissions and expense allowances on reinsurance ceded.................... . 15,961,840 | .... ....15,961,840 | ..
Reserve adjustments on reinSUranCe CEARM. ...........rrwerreermreeesnreeseresneeessssseessenesssnees (412,332,715) | oo [ e | e (412,332,715)
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts...........cccoeee | vovevrvvernenne, 113,041,697 [ oo | e | e 113,041,691
8.2 Charges and fees for depoSit-lype CONMTACES. ...t ssieniss | euvnessssssesseseseseseseas 14,868 [ ..ovvveeeerrrireenrisinnes [ ereeerineeesesssssesenenes | vereereesn s | o
8.3 Aggregate write-ins for miscellaneous income ...26,696,075 ....25,956,904

9. Totals (Lines 1 t0 8.3) .240,628,510 .(260,849,970) | .

10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)
12, ANNUitY DENEFIS.......covuiviiiicic i
13. Disability benefits and benefits under accident and health contracts........... . e
14. Coupons, guaranteed annual pure endowments and similar benefits............ e
15. Surrender benefits and withdrawals for life CONrACES.............cvwereeirinriiiierree e

16.  Group CONVETSIONS........cceveeeerreeneens
17. Interest and adjustments on contract or deposit-type contract funds................ s
18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health contracts. s (1 14 104 242) (87,935,258) ....(115,966) .. .
20. Totals (Lines 10 to 19) o ...69,194,981 .32,359,754 .31,417,494 17 850,093
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........ccocoreereereeneereneneenennnerereneenes ...62,240,301 | ... ...1,613,118 29,281,011
22. Commissions and expense allowances on reinsurance assumed..............co..o...... . . e ————- e e e r— e ————————— O [ oo | e, e rire e e e e sreeesreennns | arrrerie s ssreesreesnes | e | o
23. General iNSUraNCe EXPENSES.............cvweuuriesmniiiisniisssessssesssssssssssssssssssnsssans ..53,407,494 | ... ..3,450,510 | ..... ...32,567,742 | ... .16,669,838 | .. .
24. Insurance taxes, licenses and fees, excluding federal income taxes...........cccocveeerevnrereienens . | e 2,258,221 | oo, 73,560 | oo 1,538,598 | oo 624,677 [ ..ooeeeeeeeeeeeeeeeeeeeeees | e,
25. Increase in loading on deferred and uncollected premiums.............cooveininiiciniininiiseinnens et | eeuese e e esresreneen 0
26. Net transfers to or (from) Separate ACCOUNtS NEt OF FBINSUFANGCE..............c.ouiiiuiiiiciricicese e 269,681,396
27. Aggregate write-ins for deductions B [P Poo 29
28, TOHAIS (LINES 20 10 27).....coouereeereeercreeseceieeeeeisesesscsssss s s B [P 456,782422 | ...............37,496,942 | ................. 651,583,166 | ................ (251,063,074) | oo 0 i
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28)............c.coc.uu.. ..(216,153,912)] ... . 5,189,774 (210,272,133) | ... (9,786,896)| . .
30. Dividends to policyholders and refunds to members............c.cocvvvicininiieineinieinssi ettt erens 0 oo [ | eeieieiiiceieceeeeeneneesies | oo eeeees | e .
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30)........... ...(216,153,912)| ... ..5,189,774 ..(210,272,133) | ... .(9,786,896)] . e (1,284,657) | .
32. Federal income taxes incurred (excluding tax On Capital GAINS)............ccvuuerrermcrimmririnseiississessssesessesss s sessssssssssesssesesssesessssessssssssssssess | wovevesseseeseens (63,518,891) 13,387 | oo (60,116,048) 30,938,582 (34,354,812)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before

realized capital gains or (losses) (Line 31 minus Line 32).. . N (152,635,021)] .oveovveriane. 5,176,387 | ................ (150,156,085) | .......ccovevve (40,725,478) | .oovoveiiere e (U I 33,070,155 | ..o 0
34. Policies/Certificates in fOrCE BNG OF YEAN.........cwvviuuiurrriiiierrresiiesreessns st sss st sst st sssss s ssnsssesssnsssess | ooeissesesssesseseeseseeees 13,102 [ oo 277 | e, 237 | oeeeeeeeeeeeeeeeeeeeieeeieies | e | e 1,588 [ oo
DETAILS OF WRITE-INS

08.301. Management and service fees 24,552,450

08.302.  MISCEINEOUS..........cvooeveereieessceeiseeeisceiis e 2,143,625

08.303. .
08.398. Summary of remaining write-ins for Line 8.3 from overflow page............... . e .
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) . [

2701, Interest Credited t0 FBINSUIEIS..........c..iiiiiiciiiii bbb

2702, MISCEIIANEOUS.........cvvverieeirsisiie e

2703, oSSR SRR

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

2799. Total (Lines 2701 through 2703 plus 2798) (Line 27 above) [N

(@) 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 affec
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES (a)

Deferred

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities with
Guarantees

Variable Annuities without
Guarantees

6

Life Contingent Payout
(Immediate and
Annuitizations)

1
Total
1. Premiums fOr group @NNUIY CONMTACES. .........ciuiuiiiireicieieie ettt 388888828t s sttt n st
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding Unrealized gaiNS OF IOSSES...........cueurruriurririrriieieeeeeeeiesssessessesse st sssassessessessenssssessnss | eoesesessssessesseeseseseeas
6. Commissions and expense allowances ON MEINSUFANCE CEABT. .........cuuruiuiurrrrirriseieieiisieiete ettt sttt ettt st st ssessessensensessessessessessanssnses | 1avvessessesensenseeesseeeees
7. Reserve adjustments oN reiNSUraNCe CEABG............c..riiiriiiriiic s sssssssesnns | ouetesessssesesessssssesesesasns
8. 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 contracts
8.3 Aggregate write-ins for miscellaneous iNCOME...........c.oovvereerincrinciinriserseeiseein
9. Totals (Lines 1 t0 8.3)
10. DAt DENEMS. ..o e
11. Matured endowments (excluding guaranteed annual PUre ENAOWMENLS)..........c..wurreuuiruiirriseriseirsisesser bbbttt ees
12, Annuity benefits.........ccoovrrnnnien.
13. Disability benefits and benefits under accident and hEalth CONMFACES..............vuuriiiiiiiiicici bbbt
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts.
16.  GrOUDP CONVETSIONS.......couvrnirrerrsseisesiseesesses s esssiesssssessenes
17. Interest and adjustments on contract or deposit-type CONEFACE FUNDS...........curuuiiuririeiieie ettt .
18. Payments on supplementary contracts with life contingencies............cocvevveirvcrncininsincinens
19. Increase in aggregate reserves for life and accident and NEAI COMMIACES............cuiviiiiiiiicc bbb
20, TOLAIS (LINES 1010 19)....euieuieuiiuiereeeeieiiseetestse st st s bbb
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct buSINESS ONY)..........ovvrveeirnriiiiinenesesees
22. Commissions and expense allowances on reinsurance assumed
23. General iNSUranCe EXPENSES.........cvuuerrrerermmerrresirsessessesserssssesens
24. Insurance taxes, licenses and fees, excluding federal income taxes......
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28).........c..cccovnnineninirneenns
30. Dividends to policyholders and refunds to MEMDETS.............cceiernriieerenieniieeeeeerieeenens
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Ling 30).........cooeveveermeene | vvverveeeieseeeseeeessenanns
32. Federal income taxes incurred (excluding tax 0N CAPIAI GAINS).......c..cu ittt sttt ss st ens st st essessessestensnnss | ouvtesseeneeeeeeaeeneaneeees
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)........cuueuuiiiiriiriiiiiieiseieietee et nen
34. Policies/certificates in force end of Year............ccocvevirenencnencnencreseees
08.301.
08.302.
08.303.
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEMIOW PAGE............iuuiiriiciiieiic bbbt
08.399. Total (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701, s
2702, s
2703, s
2798.  Summary of remaining write-ins for Lin 27 from OVEIIOW PAGE..........eureeuieeeriiireiieiseis ettt
2799. Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

(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.
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

BY LINES OF B

ANALYSIS OF OPERATIONS

USINESS - ACCIDENT AND HEALTH (a)

Comprehensive 4 10 1 12 13
2 3 Federal
Lipiuyces
Medicare Health Benefits Title XVIII
Individual Group Supplement Vision Only Dental Only Plan Medicare Title XIX Medicaid|  Credit A&H Disability Income | Long-Term Care | Other Health
1. Premiums for accident and health contract:
2. Considerations for supplementary contracts with life contingencies.
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)..
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 ncome from fees associated with investment management, administration and contract guarantees from Sep. Accte|
8.2 Charges and fees for deposit-type contracts.
8.3 Aggregate write-ins for miscellaneous income....
9. Totals (Lines 1 to 8.3)
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure €NdOWMENLS)............ccccuuruerrreerirrisreeereseseiseresiseseseeeesens
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 contract
16. Group conversion:
17. Interest and adjustments on contract or deposit-type contract funds............cccovuvrrerernens
18. Payments on supplementary contracts with life CONtiINGENCIES............ovvvervrerinerrieneireireieiees
19. Increase in aggregate reserves for life and accident and health contracts..
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 assumed........
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums.......
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes
(LINE 9 MINUS LINE 28).......cvvvrervirerirreisesiseesisessissssssssessssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonss | ooinisesisisisssssssssiad | eveerssssssanad O | o O | o O | ol O | ol O | o [V T O o [V [\ T O | o) [\ T 0
30. Dividends to policyholders and refunds t0 MEMDETS.............cccccviiiriiinniriiiiinsisisssissessisissssisssssssssesssss | eovinvesesresesesssseeld | eoeereesssesesssseess | eeveerseseesesesesense | eveeesressessssssessens | eereerersnesssesssssess | eeereresesrssesessessnes | eveveeseseesesesesrees | erevesessssrersesenees | eeseresesesseessseses | vereessesesrsnenssesssns | erereeseseesreressnens | eeererensssesesesenes | verereressesseseesnens
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)...........cvrerirrireiiniiierieeis s
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (losses) (Line 31 minus LN 32)......ccccueeerervrmerneernmeeserinnerreeiinenes 0
34. Policies/certificates in force end of year.
08.301.
08.302.
08.303.
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 above)...........cccceevvvvvns
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page.

2799.




(A

amnual statement for e year 20190t 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 YEAI.......covvurueurririerrieisseseeseasssisesessssessssssssssssessssssesesessssssssssesssesssssesens | seene 921,975,609 | ..covvrvvverrens | vrrerininnne 1,271 {....916,527,854 | ....covvvveeeenes | e (€3] 5,446,488 |..ccovreveeernn [ e [ | |
2. Tabular net premiums or CONSIEIAtIONS.........cccveviveiiieiiieiieie ettt snnes | eeee 186,756,273 | .eoeveveeeeceeens | v 8,570 |...186,445,402 | ...coeevevererereees | e [ e 302,301 [ ooeeeeeeeeececeees [ eeeeeeeeeeeeeeees | e | eeeeeeeeeeeenenes [ e
3. Present value of disability claims iINCUITE............ccviuiiiiiiiiece s | et 859,438 | ..ovoveeeeeeeeiees [ 456,422 | ........... 403,016 | .o e | [ | e [ e | [
4. TaDUIBK INEIESE. .....ceoereese bbb ceeenn22,353,443 [ oo [ 223 [ .22,159,279 | ovvinincniiens [ e | e 193,941 [ oo [ [ [ e [
5. Tabular less actual reserve rele@Sed...........cocuueueiiiiiiiniiniiiseeeeeeseenese s ssssssessenss | cesereneneenenneens 0 [ oo [ v e | e | [ | [ | [,
6. Increase in reserve on account of change in valuation basis..............cc.cceveeriveiireicscscsicesesies | e 0 [ e | v | e [ [ e | e | o | rereennnnnns | o | e | e———s
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium reserve...........oocovees | ovreereereereneenes 0 .. XXX v | v | e | e [ v [ erensessenes | e | [ o XXX ovvvne | v | e

7. Other INCIEASES (MEL).......ciuiuieeeiieiieee ettt bbb bbbt ....(837,855,598) | ..o | 69 [...(837,867,145) [ ..coveiiiiiis [ 6,225 [..cooenee. 5,253 [ Lo [ [ [

8. TOAlS (LINES 110 7).euieueeriereieiieieeie ettt nnsnes | cres 294,089,165 | ..oovoviiciniies 0 f s 466,555 | ....287,668,406 | ....c.coocoorirene 0 f e, 6,221 |....... 5,947,983 [ .o 0 [ i (] I (V] I 0 [ i 0

9. TADUIAK COSE.....veveri bbbttt | i 105,974,097 | ..ovvevvrircririns ceeeene(122,715) [ ..105,759,517 [ oo [ [, 337,295 | oo | e | e | |,
10. Reserves released by death..........cceviicersccse et snnns | serereens 1,819,747 | oveeevveieee | e [ e 1,819,747 [ oo | e | eeerrnissiesnnnnns [ e | e | o | o | oo,
11.  Reserves released by other terminations (Net)..........ccovevieiieiieiceeeee e eeeB8170,211 | s [ 08,150,979 [ s | [ 19,232 [ oo | e [ | e |
12.  Annuity, supplementary contract, and disability payments involving life contingencies............cocoveveves [ v 112,307 [ oo | e 88,369 | ..o 4485 | .o e |, 19473 | oo [ [ [ [
13.  Net transfers to or (from) Separate ACCOUNLS...........ccoueurirruriiririieiriieineieneieneie e ssseneees | riesissssesesessenses 0 i | e | eoeerisieniseniesnies | onienesienisisnisienies | oniereneneniensnenens | enoessnosssnsseniesans | orosesnesesnonssnsnans | erenoessnosssnensnrens | oesrosnsnosnsnsensniens | anersnensnesaneenins | snessnsenssisssnsennes
14, Total deductions (LINES 910 13).......cuuruiuiiiieiiniieineieiiseiecisei ettt ssssesssssesssssessssenes | coens 175,876,362 | ..o 0f . (34,346)] ...175,534,708 | ....cocovvnirrne 0 f i, 0 i 376,000 | .o 0 f i [ I [ (O 0
15.  Reserve December 31, CUMTENt YEaN.......c it sseensssnsnesensenes | coens 118,212,803 | ..o 0 . 500,901 |...112,133,698 | ...oocorvrnirranene [V IR 6,221 |........ 5,571,983 [ .o (O (O (O (O 0
Cash Surrender Value and Policy Loans

16. CSA ending balance December 31, CUMTENE YEAT.........c.cceuivriiiriiirierisieeeeeies et isssiesenenns | coninneas 1,160,359 | .coovvvveiceeeeees | e 286,496 | ...ocooeeeererereeeees [ | e | e 873,863 [ ..o | v [ v [,
17.Amount available for policy loans based upon Ling 16 CSV.........oooiiiiiiiiiiiiceiisicsicsisisissieies | ceveisieeas 786,477 [ oo [ [ [ | | e, 786,477 [ oo L eeeeeceeeeees | e Lo Lo

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).




(A

amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE (a)
(N/A Fraternal)

Total

Whole Life

3

Term Life

Variable Life

Universal Life

Variable Universal Life

Credit Life (b)

Other Group Life

9

YRT Mortality Risk
Only

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

1.

2.

Reserve DeCemMDEr 31, PHiOr YEAI........oveurueeeirireereieiesee ettt essenens
Tabular net premiums or CONSIAErAtIONS...........c..eueereurieciriirinee s
Present value of disability claims iNCUITEA.............ccriiiriiiniirice e
TaDUIAE INEEIESE. ...
Tabular less actual reServe released.......... ..o
Increase in reserve on account of change in valuation basis.............ccoceereereereereeneeneeneenennieneens
Other INCrEASES (MEL).......evvuieieiieicieieie ettt
TOAIS (LINES 110 7).uveirieiieieieie et
TADUIE COSE........eeii bbb
Reserves released by death...........coceerc e
Reserves released by other terminations (NEt)............ccccveueveiieiiieicececeee e
Annuity, supplementary contract, and disability payments involving life contingencies....................
Net transfers to or (from) Separate ACCOUNES.........cocececerierieniininiiieee s
Total deductions (LINES 910 13).......eiueiiiiriiieiiitir ettt

Reserve December 31, CUMTENE YBAI. .......iivice ettt er s en s enenns

Cash Surrender Value and Policy Loans

CSA ending balance December 31, CUTENE YEAI........cceuiiiiiiiieireiseisseseseesessessesseeseeseseseseens

Amount available for policy loans based upon Ling 16 CSV........coiiiiiiiiiiiiieeans

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).




amnual statement for e year 20190t 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 Guarantees

Life Contingent Payout
(Immediate and
Annuitizations)

€L

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

1. RESEIVE DECEMDET 31, PO YEAI. ... ieeeieueiririeieieteisiseereiees et s st s s s st eses et e s ee e se e st s e e s s et et es e sese s et s esnnens
2. Tabular net premiums OF CONSIABIATIONS. ..........ivivireiiieiiteic ettt bbbt s et ss bbb nse bt
3. Present value of disability ClaimS INCUITE............couiuiiieiee bbbt
4. TADUIAE INTEIESE. ..o
5. Tabular [ess actual reSErVE MEIBASEU...........c.ewu v
6. Increase in reserve on account of change in Valuation DASIS............cwereeerrerrrnirninineee s
7. Other INCIEASES (MEL)......uiuieieieeieieie ettt bbb bbb bbb bbb bbb es
8. TOHAIS (LINES 110 7)..eueuieeiieeieietet ettt bbb s s bbb s e s bbb s st neas
0. TADUIAI COSL........veveieii bbb
10. ReSErves released DY AEath.........ccciiiicc ettt

11.  Reserves released by other terminations (NEt)...........ccovevieiiieiiee et

12. Annuity, supplementary contract, and disability payments involving life contingencies

13.  Net transfers to or (from) SEPArate ACCOUNLS...........c.oiururiururirririieiriie ettt ens et ens et eneas
14, Total dedUCtONS (LINES 10 13). ... vttt bbb bbb bbb es

15, ReSErve DECEMDET 31, CUMENT VBN ... . ittt ettt ettt sa ettt se s et st sa e es et es s e et eseseneseseses et snsnsesesessssnseresesassnsnsens

............... 1,018,920,997

...................... 1,871,776

.................... 28,957,724

...................... 1,427,717

...................... 3,589,935

..................... (3,424,749)

......................... 425,092
.................. 143,367,060

................... (33,891,229)

.................. 156,371,946

...................... 9,957,305

...................... 6,177,973

...................... 1,231,157

.................. 110,066,109

.................... 82,440,839

.................... 37,751,635

.................... 10,141,083
...................... 4,512,912

.................. 608,499,022

.................... 24,534,673
...................... 6,998,787

.................... 75,058,681

.................. 120,192,474

.................. 623,153,017

.................. 106,592,141

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

.................... 10,411,450

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

............ XXX
.................................... 0
............ ) 0,9 GO
.................................... 0
.................................... 0

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

Cash Surrender Value and Policy Loans

16.  CSV ending balance, DECEMDEr 31, CUITENE YBAN.........cccviuriieriiirieirieiee ettt

17. Amount available for policy loans based Upon Ling 16 CSV........c.iiiiiiiiicisi st

.................. 927,799,289

.................. 927,799,289

.................... 10,339,813

.................... 10,339,813

...................... 3,471,505

...................... 3,471,505

(@) 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.
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amnual statement for e year 20190t 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 (Immediate and
Total Fixed Annuities Indexed Annuities Guarantees without Guarantees Annuitizations) Other Annuities

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

1. RESEIVE DECEMDET 31, PHIOT YN ... ..cecvuiviriiieieieie ittt sttt bbbttt sb e nbens | eheeaebesebeeseben bbb nee 0 e | e | e [ e ennens | et | s
2. Tabular net premiums OF CONSIAEIAtIONS. ........cvviveerieiiieeeieieisee e s s et s s s sase e sesessasesasesesessnsnsesesessssnsns | eresesesessssssnsnsnsnsssnssesesasns O I OO T PP TR
3. Present value of disability Claims INCUITEA...........cceuiiiiriiiricee st | ebensebnns )00, G PR ) 0.0, GO I 9,99, GRS IR 9,99, GRS IR ),9,.%, NI BIR )9, NI P )%, T
4. TADUIBE INTEIESE. ...t et enes | Shestens et 0 [ e | e [ e eneenereneies | e | ettt | e
5. Tabular 1SS aCtual rESEIVE MBIBASEU...........c.ueuu ettt | ebnnbenb bbb 0 [ e | e [ s | e | e | s
6. Increase in reserve on account of change in Valuation DasiS.............creurieiniininieieee s | eeeiseeinneinens N NE .............................................................................................................................................................................................................
7. Other INCIBASES (NMEL).......coevieiiiciicieietete ettt s bt s b s s s s b s s s s sssesnsesnsesnsessns | snsessssessssesssssssssessnssssnsessld | soesessesssssesessnsssnsssssessnses | sesissessssessesessessssesesessneses | arosessssessssessssessnsessnsessnsesss | eoresessessnsessnsessnsessnsessnsessnss | oeresesessessssessnsessnsessnsessnsess | osiesesiessssesssssssessssesasesns
8. TOHAIS (LINES 110 7)..oueirieeieieieieieee ettt b bbb s s s s s s b s st ensetenses | ansessnsessnsessnsessntessntessntans (O (O (O R 0 ] i 0 ] oo (O R 0
0. TADUIAI COSE.......oeeee bbbttt | bttt 0 [ e | e [ s | et | et | e
10.  ReSErVes released DY dEATh...........c.ouiuiiiii ettt | ebenaeaes XXX | e ) 0.9, GO RSN )%, 0. GO IR )%, GOSN BT ). 0, SO BT )00, SO B ). 0 SO
11, Reserves released by other terminations (NEt).........coiririri e senes | oebetsbeb sttt eees 0 | oo | e | ettt etnns [ rereeeiereneet e enenesens | et | e
12.  Annuity, supplementary contract, and disability payments involving life CONtINGENCIES...........cccoveviveiieeiieicieeeceeeeees | e O I OO T PP TP
13, Net transfers to or (from) SEPArate ACCOUNLS...........cccucuriieuiiriirireiriseisee et ssesssssnsesenses | onsessnsessssessnsessnsessnsessnsans 0 e | e | erreesieesieeseseseenessnesens | oererisesisesesesssssssrenssseneens | ersneriseessnessnsessnressneessnsens | osieressres s es s ersneens
14, Total dedUCtioNS (LINES 910 13)......uiieiiieciieirieis ettt bbb bbb s bbb s sebns | onbetssetseest et et et ettt sntens (O N (O RN (O 0 ] i 0 ] i [0 R 0
15.  ReSErve DECEMDET 31, CUMTENME VBT .. .. i ittt sttt ettt ettt sttt eh et et h st eh s et hen st en sttt snsshsnsessnsstsnsetenes | oebesnsessnssssnsessnsessnsssneans [ (1 (1 [P (U (U [ 0
Cash Surrender Value and Policy Loans

16.  CSV ending balance, DECEMDEr 31, CUITENE YBAN...........cccueviieciieciicric e nsenas | ontesssessssesssses s se s st snans 0 | eeeeeeeeeeereeereiererenieies | e ssiene | ereresesese st senns | eerereressies e sresens | rerinresiere e ntens | eseres e bes
17. Amount available for policy loans based Upon LiNg 168 CSV........coiiiiiiiiiiesiestss s enenessnesensens | oesessssessssessnsessssessnsessnsans 0 e | e | errereseseseienesesesenessnsesenss | oeerisesissessssessssesssressssansnss | ersnesinessnesinsessnressnressnsers | esieresesesesss s esssessneens

(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.




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY

EXHIBIT OF NET INVESTMENT INCOME

Collected
During Year

2
Earned
During Year

U.S. government bonds
Bonds exempt from U.S. tax....
Other bonds (unaffiliated)
Bonds of affiliates
Preferred stocks (unaffiliated)
Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates
Mortgage loans....

Real estate

CONMTACE IOBNS........ooeeeecee ettt e et et s sttt s bt s s
Cash, cash equivalents and ShOM-terM INVESIMENES............c.ccvcuiueicicesec ettt
DErIVAtIVE INSITUMENES. ..ottt bbb bbb s bt s bbbttt s e
Ot INVESIEA @SSELS........oucvuieieiiiiicieie ettt bbbt bbb bbbttt s s bt ae ettt
Aggregate write-ins for investment income
Total gross investment income

[ I 2,034,083
T 1,420,646
....................................... 307,181
110,544

.................................... 2,122,844
.................................... 1,336,453
....................................... 307,181
....................................... 110,544

.................................. 90,871,599

.................................. 91,360,763

INVESHMENT EXPENSES........ocveieieciiteiecictete ettt st s bbb e b s s s e bt b s bbb s s st s bbb s b b s s bbb bt s s bbb
Investment taxes, licenses and fees, excluding fEderal INCOME TAXES. .........cc.cuiveieicicirie et bbb en

Interest expense
Depreciation on real estate and other invested assets

Aggregate write-ins for deductions from INVESIMENt INCOME............ccieiiuiiiie ettt bbbt bbb
Total deductions (LINES 11 tTOUGN 15).........c.iiieiiiiiiieie ettt st s bbb bbb st b s bbbttt snn
Net investment income (LINE 10 MINUS LINE 16).........cciuiviuieiiieicieisce ettt sttt sttt sttt s st

[ 5,263,219

.................................... 5,263,219

.................................. 86,097,544

0901.
0902.
0903.
0998.
0999.

Consideration for iINVESIMENt AQrEEMENLS...........c.evurireriririeinrie ettt sttt en
Miscellaneous investment income

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.

PN
[ =a

—
Lo

sess

=]

Includes §..........
Includes $.....5,759 accrual of discount less §.....
Includes §.......... 0 for company's occupancy of its own buildings; and excludes $
Includes $.....298,101 accrual of discount less §.....
Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium.

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
13
21
2.1

)
© oo ~No® o w O
N

.................... 2,647,674

U.S. government bonds...........cceveveeerererreeneseseseeese e
Bonds exempt from U.S. tax
Other bonds (Unaffiliated)..........cccvrvrrrrerrirninrrrrnseeeeseis
Bonds of affiliates..........cccccvevriereiereece e
Preferred stocks (unaffiliated)...........vvererrerenenrerrinenrireineennens
Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates..........ccccveeeveeiierceeeeese e
MOMGagE I08NS.......c.ueereieririreiree e
Real estate
Contract loans

............. 2,647,674

Cash, cash equivalents and short-term investments....................
Derivative INStrUMENLS.........cccvvcveieriereesce s
Other invested @SSEtS............ccvvieereieveieiee e
Aggregate write-ins for capital gains (I0SSES)........ververrerrerrurrenee | cerrerersressissiennenns (8,262) | .eoververrerrirnienn (394,762) | ovvvvrirrenninns (403,024) | ...ovoverrn s [ P 0
10.  Total capital gains (I0SSES)........ceuvervirrirereeieiseiesesee e | eeveveesesinsnes 36,583,604 | ...ccoovvirereinnne (386,396) | ...oovvvvrirnnns 36,197,208 | ...ocvvevevnnnd 67,501,206 | ..coocvvrrernen. 6,856,563
DETAILS OF WRITE-INS
0901. Miscellaneous gain/loss on investment SECUNtIES...........ccvvevveens | cvvvereirieeiiierens (8,262)
0902.

0903.
0998.
0999.

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




amnual statement for e year 20190t 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
Credit Life 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)
FIRST YEAR (other than single)

1. Uncollected B (27,855,175)
2. Deferred and accrued
3. Deferred, accrued and uncollected:

3.1 DIMECL...euvvee et ensnes | esssesssessanssineees 21,435

© oo~

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

3.2 Reinsurance assumed...

3.3 Reinsurance ceded....
3.4 Net (Line 1 + Line 2)..
Advance................
Line 3.4 -Line 4....
Collected during year:

6.1 DIFECL.....veeeeieeeie e
6.2 Reinsurance assumed...

6.3 Reinsurance ceded....

T
Prior year (uncollected + deferred and accrued - advance)
First year premiums and considerations:

9.1 Direct....cvvvereierenne,

9.2 Reinsurance assumed...

9.3 Reinsurance ceded....
9.4 Net (Line 7 - Line 8)

SINGLE
Single premiums and considerations:

10.1 Direct......ccoovvvvrinenes

10.2 Reinsurance assumed.

10.3 Reinsurance ceded..

N o

Uncollected
Deferred and accrued
Deferred, accrued and unc

1310 DIFCCh oo e

13.2 Reinsurance assumed.
13.3 Reinsurance ceded......

13.4 Net (Line 11 + Line 12
Advance...
Line 13.4 -
Collected during year
16.1 Direct

16.2 Reinsurance assumed.

16.3 Reinsurance ceded..

Ling 15+ Line 164 ..ot
Prior year (uncollected + deferred and accrued - advance)
Renewal premiums and considerations:

)

191 DIFECE....uvcteiecee e

19.2 Reinsurance assumed.

19.3 Reinsurance ceded..
19.4 Net (Line 17 - Line 1

TOTA
Total premiums and annuity considerations:

20,1 DIFECL....eiviereeictce ettt

20.2 Reinsurance assumed.

20.3 Reinsurance ceded..

20.4 Net (Lines 9.4 +10.4 +

............. (27,839,735)

.................. (482,592)

B I (9,040,428)

14,247,523

(27.835,559) | .
.............. 4176 |.

(2,530.697) | .

[ L -

o (482,592) .

...1,044,496

4,938,378
..(3,893,882)

.8,739

............ 8739 | .

....(6,058,921)
14,247,523

890,073,998 | .
(814,270.970)
.(806.187.712)

........ 724,432

.883.185,786 | .

(806,912,144)

R 1.845.777

621,098,864

e 16,869,858
............. (3,392.251)

27,845,234 | ...
.(27,845,234)] .

.100,428,255 | ....

117,298,113

.......... 619,552,390
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amnual statement for e year 20190t 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
2 Ordinary 5 Group Accident and Health 1
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business

12

Fraternal
(Fraternal Benefit
Societies Only)

21.
22.

23.

24.

25.

26.

27.
28.
29.
30.
31

POLICYHOLDERS' DIVIDENDS, REFUNDS TO

MEMBERS AND COUPONS APPLIED
(included in Part 1)

To pay renewal Premiums...........ocevevenneerrenserssenienns
All other.

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded...........ccocuvervcrniiiniiriinenns
23.2 Reinsurance assumed...........cccoeureveeeneeeninnes
23.3 Net ceded less assumed...........cocevvereecreerenennes
Single:

24.1 Reinsurance Ceded.........c.c.vcverirericrierencreenens
24.2 Reinsurance assumed...........ccoeverveererereeninnes
24.3 Net ceded less assumed
Renewal:

25.1 Reinsurance ceded...........ccocuverviiniiininniininns
25.2 Reinsurance assumed............ceeereeerrerinrenennns
25.3 Net ceded less assumed.........ccveevereecreecenennens
Totals:

26.1 Reinsurance ceded (Page 6, Line 6)...................
26.2 Reinsurance assumed (Page 6, Line 22)............

26.3 Net ceded less assumed..........coccveivrveereinenns

COMMISSIONS INCURRED
(direct business only)

Deposit-type contract funds...........cccoeeveerveveeereerecnninns

Totals (to agree with Page 6, Ling 21).........cccccvvuennnsns

................ 2,847,457

.............. 87,104,776

.............. 13,142,169

.............. 37,108,171
................... 346,588
.............. 25,793,413

.............. 87,132,563

.............. 15,961,839

.............. 15,961,839

.............. 36,738,909
................... 346,588
.............. 25,154,804

.............. 63,248,172

................ 1,007,871

.............. 62,240,301




amual statement for e year 2019 orne. 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 ROt 898,155
2. Salaries And WAGES.........ovuremeereeereeiesiesseisesssesssessssssasssesssssssnssnes | sevenes 18,732,871
3.11  Contributions for benefit plans for employees..... 2,678,381 |.
3.12  Contributions for benefit plans for agents. 104,419 |..
3.21  Payments to employees under non-funded benefit plans...
3.22 Payments to agents under non-funded benefit plans..............c...coc.on... .
3.31  Other employee welfare 225,628 |..
3.32  Other agent welfare 15,390 |..
4.1 Legal fees and EXPENSES..........covvvrvrrereernirrirnrisnrisssenesssssesessensenss | sesssesnsenn 498,451
4.2  Medical examination fees 15,989
4.3 Inspection report fEeS..........oevvrererneirneireiseieeeseeis .
44  Fees of public accountants and consulting actuaries.............cocoeevves | cevrrennennd 687,540
45  Expense of investigation and settiement of policy claims. 1,065,887
5.1 Traveling EXPENSES. ......cuiurereeeeireieereeeeeeeeseee e ssesssssessessessessessanes | aneesessences 777,243
5.2 AQVESING......cvourverriresierieesies st 2,837,484
5.3 Postage, express, telegraph and telephone............ccocveeveeneiirnirniinens | veveeneenens 168,423
54  Printing and stationery 279,068
5.5  Cost or depreciation of furniture and equipment.............ccccocuvcvcrennne. 180,725
56  Rental Of @QUIPMENL.........ovoivvrieririsierisescessess s esssesseiesiens | erssenesenens (22,7111)
5.7  Cost or depreciation of EDP equipment and software
6.1 Books and periodicals
6.2  Bureau and association fees.........c..oovernrinrirniinns
6.3 Insurance, except on real estate
6.4  Miscellaneous losses.
6.5 Collection and bank SErvice Charges............ccoceuveveveieieiieieieieinns
6.6  Sundry general expenses .437,926 | ..
6.7  Group service and administration fees....
6.8  Reimbursements by uninsured plans..
7.1 Agency expense allowance
7.2 Agents' balances charged off (less $ 0 recovered)
7.3 Agency conferences other than local meetings
8.1  Official publication (Fraternal Benefit Societies Only) .
8.2 Expenses of supreme lodge meetings (Fraternal Benefit Soc. OnIy)
9.1 Real estate BXPENSES.........cceveiveirerieieirscssse e
9.2 Investment expenses not included elsewhere.
9.3 Aggregate write-ins for expenses............ ..26,956,744
10.  General expenses Incurred..............c...... ..62,724,300
11.  General expenses unpaid December 31, prior year. ..983,360
12.  General expenses unpaid December 31, current year. 1,970,540
13.  Amounts receivable relating to uninsured plans, prior year
14.  Amounts receivable relating to uninsured plans, current year............ | oo, |
15.  General expenses paid during year (Lines 10+11-12-13+14).......cccoc. | voenand 61,737,120 .0
DETAILS OF WRITE-INS
09.301. Consultant/contracted SEIVICES...........vurerrerniuerierneiniieieessinsins | ceveees 23,849,914
09.302. Third party administration 2,182,489 | ..
09.303. Advertising design and production services.
09.398. Summary of remaining write-ins for Line 9.3 from overflow page
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above)..... | ........ 26,956,744
(@) Includes management fees of $.....14,459,589 to affiliates and §.......... 0 to non-affiliates.
(b)  Show the distribution of this amount in the foIIowing categories (Fraternal Benefit Societies OnIy):
1. Charitable §.......... 0; 2. Institutional §$.......... 0; 3. Recreational and Health §.......... 0; 4. Educational §.......... 0
5. Religious §......... 0; 6. Membership $.......... 0; 7.0Other  $. 0; 8. Tofal I 0
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES
( Tnsurance )
1 2 3
Accident All Other Lines
Life and Health of Business Investment Fraternal Total
1. Real estate taXES......covvreeiieiriceecee e
2. State insurance department licenses and fees.
3. State taxes on premiums.........cccoeeeveeverrereereeneenens
4. Other state taxes, including §..........0 for employee benefits...
5. U.S. Social SECUtY taXES.......cccevrireirireirireieieeeieisiestese e
6. All other taxes
7.  Taxes, licenses and fees incurred....
8.  Taxes, licenses and fees unpaid December 31, prior year..
9. Taxes, licenses and fees unpaid December 31, current year...................
10.  Taxes, licenses and fees paid during year (Lines 7 + 8- 9).......cccccceuuae
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
4. Applied to provide paid-up annuities
5. Total Lines 1 through 4.................
6. Paid-incash...............
7. Lefton deposit...........
8. Aggregate write-ins for dividend or refund options
9. Total Lines 5 through 8.........cocovvrrirrinnenes
10.  Amount due and unpaid
11, Provision for dividends or refunds payable in the following calendar year.
12. Terminal dividends
13.  Provision for deferred dividend contracts
14.  Amount provisionally held for deferred dividend contracts not included in Line 13
15.  Total Lines 10 through 14
16. Total from prior year.
17.  Total dividends or refunds (Lines 9 + 15 - 16)
0801. Dividends used to pay interest on policyholder loans

. Summary of remaining write-ins for Line
. Totals (Line 0801 through 0803 plus 0898) (Line 8 above)

rom overflow page..




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4

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

Life Insurance:

0100001. 58 CSO 3.50% NLP ALB CRF 1982 - 1985........cocoviumeirneirneirneiineisneieeessessesssssesseesssesees | cevnsesnsssnsnenns 1,905 | oo [ i 1,905 | oo [

0100002. 58 CSO 4.50% NLP ALB CRF 1982 - 1985..........coovueirrerneernieesissieessssesssssssssssssssesssens | eevsesssensons 422,470 [ oo | e 422,470 oo | e

0100003. 2001 CSO, 4.5% CRVM 2004 - 2005..........coovemrerrerrireirrerierisssisssessiesssessssssssssssssssssses | oeeeseees 57,947,455 | ..ooooeiiencincinnis | e 57,947,455

0100004. 2001 CSO, 4.0% CRVM 2006 - 2012.... 888,133,464 ....888,133,464 |.

0100005. 2001 CSO, 3.5%, CRVM 2013 2019.......overieieireireirneeieeisesisseiseisssssssssessssssessessasnes | reesees 99,050,244 | ....coovvrveirirninni | e 99,050,244

0100006. 2017 CSO, 3.50%, CRVM 2018 = 2019........coorrirrrreirnriresiresisssissississsssssssssssssssssssssssses | evsesssesssnees 52,036 | .ooovverirriiniiniiiens | e 52,036 | .ovorvrrrreiirniiiniiiens [

0100007. Reserve Funds Under Universal Life Contracts 2017 - 2018.........cccccoviisiiisiiinsinsinniinins | coveniiininens 235,012 | | i 235,012 | |

0199997, TOLAIS (GrOSS).......vvuveeiesiesieseiseessssssssssessses sttt sttt ....1,045,842,586 | .....cocoovvrerrrirnnn. ...1,045,842,586 | .....cocovervrrrinnnn. [V [P 0

0199998. ReinSUrance CeAed........couuiuiriieiiriisirisi st sensanessenens | anrees 947,653,029 ..o | 947,653,029 ..o |,

0199999, TOtAIS (NEE). . .euieuieiieseiiieiis i sse sttt sttt sttt | senisnes 98,189,557 | oo | 98,189,557 | ..o, [V [ 0
Annuities (excluding supplementary contracts with life contingencies):

0200001, 838 8.25% 20719.......cumieerererieeieeiee ettt sttt enstns | ariieniis 1,659,761 |......... XXX oo | s 1,659,761

0200002. 22000 4.75% DEF CARVM 2004-2008...........cccoormeumermermerierierieneerissssssssssssssssssssessesess | cnnvens 446,095,623 |......... ) 0,9 GRS I 446,095,623

0200003. 22000 5.00% DEF CARVM 2003-2009..........ccovurrurrureirneirneiineiiseisesssssssssssssssssssssessseness | eesvens 284,708,535 |......... ) 0.9 S I 284,708,535

0200004. 22000 5.50% DEF CARVM 2001-2002.... 50,279,120 ..50,279,120 |.

0200005. 22000 4.50% DEF CARVM 2005-2010.........ccmrurmrerrirmiereiieeisesesseessessssssesssssssessssssssssnnes | eneseees 87,613,436 87,613,436

0200006. @-2000 5.50% 2007 - 2009.........cceuvurrmrrrmerresreseeseeseseesesssessesssessesssesssesssessesssessesssesss | sesnesses 3,700,591 | .oovoete XXX [ i 3,700,591

0200007. 83a5.50% DEF CARVM 1994-1997........oomiimeieineiineeineieneesnesssesssssssssssssssessssssssssssssnses | aeesssssns 3,052,255 |........ D 0.9, GRS T 3,052,255

0200008. 83a5.75% DEF CARVM 1993.........oomviriniinsiesiesiesiesisssssssssssssssssssssssssssssssssssssssssssssns | eessesssessons 653,354 |........ ) .0, S I 653,354

0200009. 832 6.00% DEF CARVM 1995..........ooiiirineiineiineeinseisssissississsses s ssssssesssssssnss | sesesssesssness 67177 |........ ). 0,9 G I 67,177

0200010. 22000 5.75% DEF CARVM 2000..........ccomummermeriereeriemsemssesssessssssssssssessssssesssssssssssnees | oreesnees 10,394,619 |......... ) .0, GO I 10,394,619

0200011, @-2000 4.25% 2009.........cevemeereereireireeseessesisesisesssssessesss sttt sst sttt ssssenens | seisesiis 1,055,003 |......... D 0,9 GRS PR 1,055,003

0200012. a-2000 6.00% 2009... ..11,242,032 11,242,032 |.

0200013. 2a-2000 Proj AA 4.00% 2011 = 2014.......couiierieieeiiseie e iesiessesssesssssssssssssssssesssnes [ eeesees 20,872,152 20,872,152

0200014. 22000 4.25% DEF CARVM 2010-2011.......ovvrierrirriirnrisesisesissssssssssssssssssssssssssssessssnss | cenvsees 14,978,763 14,978,763

0200015. AG43 Variable Annuity Basic Reserve 1998-2019........ccccovrurunrinmrinnienneinsiseeseensesnneens [ veeeees 18,300,429 18,300,429

0200016. a-2000 Proj AA 3.25% 2010 = 2014........oorverierireiieieeeseiessses s ssessssssssssssssnssnses | sevsnsssns 1,433,827 | oo XXX | e 1,433,827

0200017. a-2000 Proj AA 3.75% 2010 = 2013......oiuuiieriiciieiieeieeeeeiseisesisessseesseessesssesssssssssssseses | seessessn 8,271,494 | ..o, XXX ovvivvins [ 8,271,494

0200018. a-2000 Proj AA 4.50% 20710 = 2011 ......ouivrierineieciesieeies s sssssssssssssesssssssesssesssnes | erisnnes 29,499,553 |...... XXXooooovrorrrs | v 29,499,553

0200019. @-2000 Proj AA 4.25% 20711 .....o.cvuireerenienieneiieeieessesssessessessessseessssssessesssesssssssssessssnss | sesessssnsenns 152,322 | oo XXX e | i 152,322

0200020. a-2000 Proj AA 3.50% 2012 - 2014....... ...12,355,849 .12,355,849 |.

0200021. 22000 3.75% DEF CARVM 2012-2013........couiiieinrineineeinenineeiessensesssssssssssssssssssssesens | sevsessnes 4,229,757 | coooeree XXX s | e 4,229,757

0200022. a-2000 Proj AA 2.75% 20712.......cuurverreneeneisesisesisessssssssssssssssssssssesssesssssssssssssssssssssssssssnss | sessesssessons 551,761 | .ovcoeee XXX [ e, 551,761

0200023. a-2000 Proj AA 3.00% 20712.......ccimirrreireeneeneesneisseeseesseesessesssessessssssssssssssssssssssesseses | cesseesssssnees 55,889 | ..ooeee XXX | e 55,889

0200024. 22000 4.00% DEF CARVM 2014.........viuiiinriinniesiieitseiessiessssssssssssssssssssssssssssssssssnnes | eeveesssnsenns 904,713 | oo XXX [ e, 904,713

0200025. 2012 IAR Proj G2 4.00% 2015 = 2019.......vuuriurineineeneirieesiecsnneesseisssessesseesseesessesssssins | oreesnees 32,573,495 | ... XXX oo | e 32,573,495

0200026. 2012 IAR 3.75% DEF  2015-2019.......c0imieeieeieeiseiseiseise et isssissesssesssssssssssssssssns | erisees 28,008,388 |...... XXXeoooorrorrrs | cevrene 28,008,388

0200027. 2012 IAR Proj G2 3.75% 2017 = 2018........cooieireieerirerireeirneneseisessessesisenissssssssssssssssnes | sevssessn 2,800,597 | .cooeee XXXt [ i 2,800,597

0200028. 2012 IAR Proj G2 3.25% 2018.. . ....388,983 e ...388,983 |.

0200029. 2012 IAR Proj G2 3.5% 2018.......ciiuiiiiiiiiisiiscie i | cerssnesseenees 24,502 [ ... XXX oo | i, 24,502

0299997 TOLAIS (GIOSS)......vvuvvrieriesrieeiesessesssssssesssssse sttt ss sttt ettt nssnssnssanns | oo 1,075,923,980 |......... XXX oo ....1,075,923,980

0299998. ReinSUranCe CEAEG. ..ot snsssrssnesnne | senssnsaa 6,076,987 |......... D .0 SR [ 6,076,987

0299999, TOtAIS (NEE)....euieuieiitiiies ittt ettt | o 1,069,846,993 |......... XXX | 1,069,846,993
Supplementary Contracts with Life Contingencies:

0300001. @-2000 8.50% 2002.........coveurerrirrereirreiireeireeisesisesises s sses sttt sssssssssssssssesssenses | eeseseseessenees 35,711 | o | e 35,711 | s [ o

0300002. a-2000 5.50% 2004 - 2008...........cocouemimrmmerrmmerinirsneriserssssseesessses s 634,667 634,667

0300003. a-2000 5.25% 2005 - 2006.... - ....347,833 ..347,833 |.

0300004. a-2000 6.00% 20009...........corrremrimrieisiesiesiessseessssssssssssssssssssssss st sssssssnes | eessesssensens 151,494 151,494

0300005. a-2000 Proj AA 4.50% 2010 = 2014........coirerrierierieeiniiseiesieeseessseesseesseessesssssssssssseses | seesseiss 1,429,635 | ..o | e 1,429,635 | ..o | oo

0300006. a-2000 Proj AA 3.50% 20712.......c.evvrrrrmirerierissiesssssessessss s ssssssssssssssssssssssssessssssnses | avsssssns 1,086,279 | ..oovvoreerierienienns | ceveniis 1,086,279 | ..oovvvereerrerieiiens | oo

0300007. @-2000 Proj AA 3.75% 2013.....ccuuiereireeiieiieiieeieeiseisssiss e ssssssssssssssssssssesssessnses | sevssssss 1,482,787 | ..o | e 1,482,787 | ..o | e

0300008. a-2000 Proj AA, 4.00% 2014........ooooiierieeiieeinerieeiseesesisss s ssssssssssssssnnss | avssssssns 1,059,651 | .ooooveeeeeerieeieens | e 1,059,651 [ ooovvevrrrrrniieiinns | oo

0300009. 2012 IAR Proj G2 4.00% 2015 = 2019.......viuriiriineerneineirseerieesnseesssessseseesseissessessesssssins [ seeeseees 13,512,758 | ..o [ e 13,512,758 | ..o [

0300010. 2012 IAR Proj G2 3.75% 2017 = 2018........oouieeeeieeieeieeieeeiseeesesisesieeesesssesssssssesssnsss [ eresees 11,057,022 [ .o [ v 11,057,022 | ..o [ e

0300011. 2012 IAR Proj G2 3.25% 2018.........cciimeereirerieriesieeiseissiesssssssessesssssesssssssssssssssssnss | seenesss 2,235,004 | oo [ e 2,235,004 | oo [

0300012. 2012 IAR Proj G2 3.50% 2018 = 2019........ccmriurmrererrerireesesiesississsisssssse s ssssssssssssssesssns | avesssssn 4,902,039 | ..o | e 4,902,039 | ..o [

0300013. a-2012 Proj G2, 3.00% 2019......cciiiiiiiiiiirieis i sene e ssnssnes | seesssneaas 2,122,152 | .o [, 2,122,152

0399997. Totals (Gross)........cc.cvvvenee ...40,037,122 eeren80,037,122

0399998. ReiNSUraNCe CEARG. ...ttt snrssnesnne | asnssneaas 7,609,890 | ..o [, 7,609,890

0399999, TOtAIS (NEE)....euieuieiieseiiiesie i sie e ese sttt sttt sttt | senssnes 32427232 | o0 32,427,232 | oo, [V [ 0
Accidental Death Benefits:

0400001. 1959 ADB with 58 CSO 3.00% 1982 = 1985.........iiiiiiiiiiiiieiisis s sssssssssnssssssnss | esssssssssssssssenns 338 [ | s 338 [ | s

0499997, TOLAIS (GFOSS)......uevevreerierirereieisisseessssesssses st ssss s sssesses st sesas s s ssssesssssssssesssssnsenans | sevessessessesesnes 338 | 0 | e 338 | s (01 I 0

0499998. ReINSUIANCE CEART. ......vuiuieieieeisie sttt sttt snenesnes | snbsssssssssessesnes 338 | [ 338 |

0499999. TOtalS (NEE)....eurerreuiesiireiiesiiiiie e | nrsssesss e (O [T ) [POTROROR [ [ 0
Disability - Active Lives:

0500001. 52 Interco DISA, 80 CSO 4.50% 2004..........ccomivenivimrieieeirerniiseiseesessseessesseseessessnesss | cesseessessnnees 26,937 [ | e 26,937 [ | e

0500002. 1952 Interco Disa, Period 2*, 2001 CSO 4.00% 2005 - 2012.......c.ovvemrermrermeermeeneerneerneeens [ ceriees 13,285,026 |....ovvenrenriecirneins [ e 13,285,026 | ....oovvvrrenrineieeies [ e

0500003. 1952 Interco Disa, Period 2*, 2001 CSO 3.50% 2013 = 2019......ccovvmrvrrrserenrireriresisensns | ceveeienns 1778571 | oo | e (VAT A OO IO

0500004. 52 Interco DISA, Period 2%, 01 CSO 4.50% 2005...........covvrreereeneieineineineineeinssesseeenens [ ceveeeieneenns 409,112 [ oo | e 409,112 [ oo | e

0500005. 1952 Interco Disa, Period 2*, 2017 CSO 3.50% 2018 - 2019.......cccoviminsinninscinninninninns | i 2,180 [ | e, 2,180 [ |,

0599997 TOLAIS (GFOSS).....uvvuveurerreriesitsseisssisesss st ss st ssbssb bbb enss st nsbnssnssnns | enisnes 15,501,826 | oooovvevvvrreinennn0 | 15,501,826 | ooooveiieieis (VN [P 0




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

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

0599998. REINSUrANCE CEABM. .......vuivieiiiiiiiieicieici ettt ss s ersnensnsensnsens | sressseessnsesneas 449 | | e 449 | | e
0599999, TOAlS (NEE). .. veureereeieeeeeresee st sses sttt 0 15501,377 | oo 0. 15,501,377 [ oo (O P 0
Disability - Disabled Lives:

0600001. 52 Interco DISA Period 2* 01 CSO 4.00% 2006 - 2012.......c.cvervneenernreneeeerneerernnees | cevreeens 2,385,332 | oo [ e 2,385,332 [ ..o [,
0600002. 52 Interco DISA Period 2% 01 CSO 4.50% 2005..........covvurrrneemeeneerneenerneesessesssesenes | ceereeseeenns 194,858 | ..o | v 194,858 | ..o | e
0600003. 52 Interco DISA Period 2* 01 CSO 3.50% 2013.......ccvverveeeneeneincenerneerersneesnssseeniens | seveneeneeenns 59,488 | ..covvververrerrerieies | e 59,488 | ..o [,
0600004. 1952 Interco Disa, Period 2*, 2017 CSO 3.50% 2018 - 2019.....c.ovivviiiniinieniininsiinne | ceeeinnenns 456,422 | ..o | 456,422 | ..o | i
0699997, TOAlS (GrOSS). e vererrrerererssessrsssessssssesssssessssssssssesenssesssnsessssssessssssessssssesssssensssssesssnns | sesessans 3,096,100 [ ..ooooviririnnn [V 3,096,100 [ ..o [N I 0
0699999, TOtAlS (NEL).......ceieieiieeieeiieiieieie e esnsssnsnes | conseses 3,096,100 [ ..oooviririnn [V 3,096,100 [ ..oooviriinnn [0 I 0
Miscellaneous Reserves:

0700001. Immediate Payment of ClaIMS............cccoeuriririieinininieree e seeseeseisseesnsens | ceeeeseennaeens 9407 | oo | e, 9,407 [ oo | e
0700002. For excess of valuation net premiums over corresponding gross premiums..........c.coee. [ woeeeenes 1,482,358 | ..o | e 1,482,358 | ..o | e
0700003. For non-decution of deferred fractional premiums or return of premiums on death....... [ .cccccovriiennee 927 | e | e 927 | cvvererereieieieies | ceerinsiesese e
0700004. AG43 Standard SCENAMNO EXCESS.........cccvevveieererereiieierereesetereieesecreenssensreensnsneees | ceras 211,341,813 [ .o e 211,341,813 | .o | e
0799997, TOtAIS (GrOSS).....uuvvrvrrrieiieiseiseiseiesesessessesssesssse e sssse st sssssssssssssssssssssssssssessessessanss | sesss 212,834,505 | oo 0. 212,834,505 | .ovoorereein [V 0
0799998. ReINSUrANCE CEABM.............cocuereeiereieiiieiereieeeetetcecsen e rererensieseeereeeesnensnsssneneneenes | creeee 211,406,522 | .....cooovvvvierenes | 211,406,522 | ..o | e
0799999, TOtAIS (NEE).......rvieieeieerisiiesisieieses st nsesnsnes | conssesses 1,427,983 | oo, 0 i, 1,427,983 | oo, [V P 0
9999999. Totals (Net) - Page 3, LINE T.....vovvveiieieieieee s .. 1,220,489,242 | ... 01]..1,220,489,242 | .......cccon.v... [V P 0
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amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY

1.1
1.2

2.1
22

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating contracts?
If not, state which kind is issued

Does the reporting entity at present issue both participating and non-participating contracts?
If not, state which kind is issued

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as
described in the instructions.

Has the reporting entity any assessment or stipulated premium contracts in force? If so, state:
41 Amount of insurance:

4.2 Amount of reserve:

4.3  Basis of reserve:

4.4  Basis of regular assessments:
45  Basis of special assessments:

46  Assessments collected during year:
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.

Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis?
6.1 If so, state the amount of reserve on such contracts on the basis actually held:

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.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year?
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements:
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.

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year?
8.1  Ifyes, 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:

Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the current year?
9.1 Ifyes, state the total dollar amount of any account value associated with these contracts, agreements or riders:

9.2 State the amount of reserves established for this business:

9.3 Identify where the reserves are reported in the blank:

Yes [ X] No[ ]
Yes[ ]

No [ X]

Yes [ X] No[ 1

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR
1

Valuation Basis

1

2 3
Changed From Changed To

Description of Valuation Class

Increase in Actuarial
Reserve Due To Change

NONE

13
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

ERVES FORACC

EXHIBIT 6 - AGGREGATE RES
1

IDENT AND HEALTH CONTRACTS - ACCIDENT AND HEALTH (a)
5 6 7 8 9 10 1

Comprehensive 4 12 13
2 3
Federal
Employees
Medicare Health Benefits Title XVIII
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Title XIX Medicaid|  Credit A&H Disability Income | Long-Term Care | Other Health

ACTIVE LIFE RESE

Reserve for fu

Reserve for ra

Totals (Gross)

©® N o g A~ wDp =

9. Totals (Net)....

Aggregate write-ins for reserves

RVE

Unearned premium FESEIVES...........cccevievevereeeniereeesese s sesseenns
Additional contract reServes (D).........ccovveveieeieiiersieieesse e
Additional actuarial reserves - Asset/Liability analysis......................

ture contingent benefits...........ccovvveviviieieienisiennns
te credits

ReINSUrance CeAEM.........ccovviueuiierieeeee s

CLAIM RESERVE

10. Present value

11.  Additional actuarial reserves - Asset/Liability analysis..

12.
13.
14.
15.
16.

Reserve for fu

Totals (Gross)

Totals (Net)....

of amounts not yet due on claims

ture contingent benefits

Aggregate Write-ing for FESEIVES.........c.vrrrerririrrereireeieerisseeeesnes

ReINSUrance CeAEM..........ccvviueniiericieeee s

17. TOTALS (Net)

18.

TABULAR FUND INTEREST.

Summary of remaining write-ins for Line 6 from overflow page.........
Totals (Lines 0601 through 0603 plus 0698) (Line 6 above)..............

Totals (Lines 1

Summary of remaining write-ins for Line 13 from overflow page.......
301 through 1303 + 1398) (Line 13 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.

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

6
Premium and
Other Deposit

Funds

Balance at the beginning of the year before reiNSUFANCE...........ccceieviirieiesec e
Deposits received AUIMNG the YEAT.........c.cv ettt
Investment earnings credited t0 the aCCOUNL............ccceiicieciicce s
Other NEt ChANGE IN TESEIVES. .......vueiiieieieie ettt bttt
Fees and other Charges @SSESSEU...........cciiiuiuiiieicieee ettt
SUITENABT CHATGES. ... veerererieteeiseee ettt es sttt ettt bren s
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)
Reinsurance balance at the beginning of the year
Net change in reinsurance assumed
Net change in reinsurance ceded
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)

.................................. 31,344,616

.................................... 3,147,311

Annuities
Certain
.................................... 5,062,410
....................................... 311,062
....................................... 219,286
......................................... 14,868

.................................. 26,273,613
.................................... 2,836,118

....................................... 531,377

.................................... 7,532,703

(160,137)

5
Dividend
Accumulations
or Refunds
........................................... 8,593
.............................................. 131

(3,699,032)

22,268,542

(13,547,447)

................................... (3,699,032)

(9,848,415)

(9,848,415)

16,921,771

12,420,127
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
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 Direct

1.2 Reinsurance assumed

2. In course of settlement:

2.21 Direct

2.22 Reinsurance assumed..

2.23 Reinsurance ceded

2.24 NEb....ooiiiier e
3. Incurred but unreported:

3.1 DHMECE. et

.................... 131,122

................. 1,773,185

...5,781,436

4,020,000
................ 131,122

...17,206

2.1 Resisted:
2,10 DIFECE. ...ttt | srieieniesi s 192,500 | ..o [ e 192,500 | .oocvoveirerereineicirenns [ e
2.12 ReiNSUrANCe @SSUMEM........coucuimrririirieeereieiereisesesieesinnes | coeeeneinsssnssensssnseenenn L0 O OSSO P PO T TP TRSPOTORN DUTORPO ST RPTRRTTPTIN POTRR RO
2.13 Reinsurance CeAE..........oucruriierriireeeeesisee e | erveesssssseeennens 12,500 [ .ovovceriiceereeseeens | e B U B
204 NEL....oiee s | et 180,000 | ..ocvovecricreereieines (VIR () F 180,000 | (b)..uvrvrrercercrrnrinene (U R 0 [(b)
2.2 Other:

404,941

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $

(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 $...........

are included in Page 3, Line 2, (See Exhibit 6, Claim Reserve).
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

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

Settlements during the year:

11 DIMECL. ...t e
1.2 Reinsurance assumed
1.3 Reinsurance ceded.

Liability December 31, current year from Part 1:
2.1 Direct

Amounts recoverable from reinsurers Dec. 31, current year...........
Liability December 31, prior year:
4.1 DIFECE. ...

Amounts recoverable from reinsurers Dec. 31, prior year...............
Incurred benefits:
8.1 DIMECE.....vvveceieieieseieie et

5,781,436
335,371
................ 13,974,713

4,962,829

60,585,157

52,364
................. 8,152,234

36,175,465 |...

808,807

................ 15,810,332 [ ..o [eninnnen.....6,390,496
.............. 151,407,726 v 96,719,916 | ... 4,156,615
............................... 0 revrernenenennnneeneens0 e 0
59,759,034 | ..o [eiiiin.24,304,033 | . 34,984,620 |......ccccvvnnnnn 470,381
91,648,692 ...61,735,296 ..3,686,234

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $......... OinLine 14, 8$......... OinLine6.1and§.......... 0in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... 0inLine 1.1, $.......... OinLine 14, 8$......... OinLine6.1and§.......... 0in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... 0inLine 1.1, $.......... 0inLine 14, 8.......... OinLine6.1and$.......... 0in Line 6.4.
(d) Includes $.....112,308 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS

Current Year Prior2 Year Changesin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2 - Cal. 1)
1. BONAS (SCREAUIE D).ttt sttt bas | sebsbessesebssessebsssnsessesse s s bentessesas | sessbessessesssessessessssassessessssensesesas | ebsesssssssesssssnsessessessssensesassansns 0
2. Stocks (Schedule D):
2.1 PIEfErTEA STOCKS. ..ot | eebb bbbt | bbbt | Sbesb et 0
2.2 COMMON STOCKS. ... veucercerrereesesesesese sttt bbb b st | etk sttt sttt | stbbest ettt ettt ssees | ressess s s s ses st 0
3. Mortgage loans on real estate (Schedule B):
T T 51 1114 PP OO U OO P TTRT 0
3.2 OtNEr than fIrSEHENS ...t | esbb bbbt | bbbt | Sbaesb s 0
4. Real estate (Schedule A):
4.1 Properties 0CCUPIEA DY the COMPANY.........ciuiiiiieiiiiireeisete ettt ssssesses | rstessessesssssssessesssssssessessssassessassess | resessessessessssessessessssessessessssassassess | sesssssssessessssssessessessnsessessessnsen 0
4.2 Properties held for the produCtion Of INCOME. .........c. i eeeissieeees | cerreseeeseesees st essestssesestens | sesessessessssssessessesssessessenssssessessns | sessesssssssssasssssnssessssssssessassnsens 0
4.3 Properties eI fOr SAIB..........cccviiiciiicicieiies ettt sstes | sesbebessesesssiese b e st se s te b s st bssebens | ebesietesesretes s et et s a et e s st sseaebenants | neebebessereseaet et st b st et s st arand 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term INVESIMENtS (SCHEAUIE DA)...........cocveieieieieeeeeseese et sresesssssessess | ctesaesssssssssssessssssessesessessessssssssns | stesssssesssssssessesisssssessessssesssssassesns | ssessistessesssssssssessessssassessesassnes 0
8. COMITACE I0BNS......coceueeeecietieesete ettt £ bbbt s st ee b | Shseeseesaebsee st ee b et senteeb e bsesses b e bsees | Hesetanesessast et estesb e bsessessasbsnssentns | oesbestetsnssessaebses st et n bt eeee 0
7. Derivatives (SCHEAUIE DB)..........ccviucveiiieieiie sttt sttt be e s s sssnaess | 4essebessssesessssetasstesessesessssesebassebess | 1ebessssesessesesssssesassebessssesessnsesessnss | sosesesassesesssessssssesassssessnsessans 0
8. Otherinvested asSets (SCNEAUIE BA).........c.ccuiueieiciiieicieeseee ettt sssssse s bsssessens | stesssssesssssssssses e ssssesse s ssssssessessns | cbsssssesssssssessessesssessesssssssssessesns | sbsesssessessessssssesses st assessesansnes 0
9. RECEIVADIES FOr SECUMIES......cuuveveveincirierisiiiieiseisi et ses st | sesbsess s s s s st s st | eebseresssenss s s nss s enesies | eestsensssesssssens st s ensse 0
10. Securities lending reinvested collateral @SSEtS (SCREAUIE DL)..........ccvoiveieiiiriieieiiiiieieeieieies | cevresseisssesie st ssse s ssssnes | estessesssssssessessesssssssessessssessessessess | ssessssessessessssessessessessssassessnsansen 0
11, Aggregate write-ins for INVESIE @SSEES..........ceeiiiveieicieeeee ettt ssesssas | svssssssssssssesssssssessesssnsssessssead 0 | oo 0 ] e 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.crieicieeieeeisie et stsiesesees | evesessssesies s sesse s ssesad 0 | oo 0 | oo 0
13, Title Plants (FOr TItIe INSUIEIS ONIY).......cvieiiererireiesissieissiesesseesressse st essssssessss s ssssssssssessesssnes | sessessassssssessossssssessessnssessessasssessns | sesssssnssessnssnssessasssnssessanssnssessassas | ssessasssessessasssnssnssessnssnssessnssnss 0
14, Investment iNCOME dUE @NA BCCTUBH.............iuuiueiiiiiirieeiirieee et | Sboesbeee bbb | Shsebese bbb bbbttt beenies | eebesbb st ersb bbb 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of ColleCtion...........cccceverveviies | ovrvevieiesisieeseienins 95,936 | covvrerereree s 97,037 | e 1,101
15.2 Deferred premiums, agents' balances and installments booked but
AEFEITEA AN NOE YBE AUE........eeceeci ettt stesssnass | seesessesssssessessasssessessanssessessesssnssns | sestesssessessasssssessassssssessssnssnssansns | ssesssssssssmssassssssnssassnssnssassnsnnes 0
15.3 Accrued retrospective premiums and contracts Subject to redeterMiNAtION...........cccceieiies [ rrrereiieeisis et | ettt snsessessens | sresssssssessessssessen e snsentesse st 0
16. Reinsurance:
16.1  AmOounts reCOVErable fTOM MBINSUTETS............cccuuiiiiiiiiiciiciie i sis i nes | shsssiesi bbbt ssb bbb sies | chse bbb bbbttt nnes | sebbstbb st bbb 0
16.2 Funds held by or deposited with reiNSUrEd COMPANIES...........curuuierrerreerrireineineireieereeneens | cereesesereiseesssesseeessssssessssesssssessees | sesssusessesssssessessessssssessessssssessessans | sessesssssessessssssssassassssssessassnsens 0
16.3 Other amounts receivable UNder reiNSUTANCE CONMTACES.............c.iuiuiiiiiiiiiiiiisieniis | o sssssseies | ceseis bbb ssenies | sebbsssssb bbb 0
17. Amounts receivable relating to UNINSUFE PIANS...........cc.riieririeineirrieescer et sesesessaeesees | seesessssssesesseseseesessesssessessessasssessas | ssstssessssessasesessessasssessessenssessessassns | ssessessssssessassssssessassnsnsssassssnnes 0
18.1 Current federal and foreign income tax recoverable and INtEreSt thBrEON............c.cvieieiiieiies [ e | ctreesss et ses s ssseaes | sbessssssessssebesssseses s e s b s bensnsens 0
18.2 Net deferred tX @SSEL..........cevieceeeeeeee ettt s s ss s e ae s s ssnastesnans | etesessssesensseesenansanaes 37,836,330 | coveveveeiceieieine 53,518,205 | c.ovoveeveeceerrei 15,681,875
19, Guaranty funds reCeiVabIE OF ON AEPOSIL............c.evrvierireieiiere ettt s s sseses | evsesssssssessessesssessesssssssssessessnsnes | sestessesssessessssssssssssesssssnsessessessnss | sresssessessesssessesssssnssssassessnsnean 0
20. Electronic data processing equipment @Nd SOMWATE............cc.cueieiiviieieicies e ssstesseses | cressesssssesss s ssssss s s ses s ssses | sbessessesssssssessessssessessesssssessessesns | sbssbissessessssssessessessssesses e snsnes 0
21.  Furniture and equipment, including health Care eliVEIY @SSELS...........cccuiiiiieiiieiicseteiiis | et benns | etenesssissssessseses s bbb ssesessssses | sbessssssesissssessssesesssse s sssebesnsens 0
22. Net adjustment in assets and liabilities due to foreign XChaNGe FALES.........c.cviviiiciiiicieieiies [ | st sss s sseses | eoebistesses s st es bbb s s s s bnee 0
23. Receivables from parent, Subsidiaries and affiliatES..........coceveveieieiiereeese et [ erevese et ses e sssns | sressessesstsss e s st es et bes s s sseses | sretestesae sttt s et bnes 0
24. Health care and other aMOUNES FECEIVADIE. .............vuuririiririieieeiesi s sienes | crionisnei et sisenes | srsbrsbssbns bbb enssnnes | onisesbesb et 0
25.  Aggregate write-ins for other-than-iNVested @SSELS...........cccovvievriiviieiceeceeee e eeetseresees | cteviessisssssseessssseenenes 313492 | oo 5,249,542 | ccoovveiieie 4,936,050
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 thrOUG 25)..........cvurureiieririeiesinsisessssesisssssssessssssesessssssssssssesssssssssessns
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts....
28. TOTALS (LINES 26 AN 27)......ovvrerrernerrerersisessssisssssssssssesssssessssessssessssssessessssssssssssessssssessessssssessns
DETAILS OF WRITE-INS
L O PP PSP PP PR TR 0
1102, eSS neR | eERR Rt | Sereb Rt | st 0
L0 PP PSP OO 0
1198. Summary of remaining write-ins for Line 11 from oVerflow Page...........ccveueuririeienrinieeneniens | coeireirsnieiesssesesssessesenees O | v 0 | oo 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LiN€ 11 @D0OVE)......everurerierieireisiesressessisnessssersneens | sersmesssssnssnessesnesssssssssssssssessesad [0 R 0 ] o 0
2501, DiISAOWED IMR.....c.cvoriirrireririieeessesisesieses st esst s ses st snsenssnes | sesssesssssssessssesssseessnes 304,387 | .o 5,131,626 | oo 4,827,239
2502, MISCEIIANEOUS........covervirecrvcecteste ettt ettt s st sas st s et ss st sesssaessssssssassetesnsnansns | saetesissessssssstesessssesensntsenes 9,105 | oo 117,916 | oo 108,811
2503, .ot | ek s Rt | bbb
2598. Summary of remaining write-ins for Ling 25 from overflow Page..........cccveeuviveieicieieiecieisies | e 0 | oo 0

2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)

5,249,542
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Annual Statement for the year 2019 of the BI’IghthOUSG L|fe Insurance Company Of NY

1

NOTES TO THE FINANCIAL STATEMENTS

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
Financial Statement
SSAP Statement Line For the Year Ended For the Year Ended
Number @ Page Number December 31, 2019 December 31, 2018
Net income (loss), NY SAP $ (139,127,659)  $ 18,777,580
State prescribed practices:
Deferred annuities using continuous
Commissioners' Annuity Reserve
Valuation Method (“CARVM”) 51 3 1 1,249,149 (7,183,322)
NYDFS Circular Letter No. 11 (2010) impact
on deferred premiums 61 2 15.2 (902,846) (609)
NYDFS Seventh Amendment to Regulation
No. 172 impact on admitted unearned
reinsurance premium 61 2 15.2 (7,666,367) 6,179,892
State permitted practices: NONE — —
Net income (loss), NAIC SAP $ (146,447,723)  $ 17,773,541
December 31, 2019 December 31, 2018
Statutory capital and surplus, NY SAP $ 578,899,747 $ 279,205,684
State prescribed practices:
Deferred annuities using continuous CARVM 51 3 1 32,997,663 31,748,514
NYDES Circular Letter No. 11 (2010) impact
on deferred premiums 61 2 15.2 20,595,385 21,498,231
NYDFS Seventh Amendment to Regulation
No. 172 impact on admitted unearned
reinsurance premium 61 2 15.2 (14,228,269) (6,561,902)
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 618,264,526 $ 325,890,527

() 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. Italso 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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Annual Statement for the year 2019 of the BI’IghthOUSG L|fe Insurance Company Of NY

NOTES TO THE FINANCIAL STATEMENTS

In addition, the Company uses the following accounting policies:

(1
2

3)
“4)

)
(6)

(M
®)

)
(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 Pronouncements

The Company has considered newly-adopted statutory accounting pronouncements from the NAIC, none of which resulted
in material accounting changes to its financial statements for the years presented herein.

Correction of Errors

The Company had no correction of errors during 2019.
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NOTES TO THE FINANCIAL STATEMENTS

3. Business Combinations and Goodwill
A. Statutory Purchase Method
The Company had no transactions that were accounted for as a statutory purchase during 2019 and 2018.
B. Statutory Merger
The Company had no statutory mergers during 2019 and 2018.
C. Assumption Reinsurance
The Company had no goodwill resulting from assumption reinsurance during 2019 and 2018.
D. Impairment Loss
The Company had no recognized impairment losses from goodwill during 2019 and 2018.
4. Discontinued Operations
The Company had no discontinued operations during 2019 and 2018.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) The maximum and minimum interest rates for mortgage loans funded or acquired during 2019 were:

Maximum Minimum
Farm loans 4.30% 4.30%
Commercial loans 8.00% 8.00%

(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, 2019 was: 58.51%

(3) During 2019 and 2018, 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, 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 $ — $ — $ — $ — $ — $ — $
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $
() 180+ days past due $ — $ — $ — $ — $ — $ — $
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $
(b) Interest accrued $ — $ — $ — $ — $ — $ — $
3. Accruing Interest 180+
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
b. December 31,2018
1. Recorded Investment (All)
(a) Current $ 116,035,519 $ — $ — $ — $ 277,756,402 $ 8,000,000 $ 401,791,921
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $
(d) 90-179 days past due $ — S — 3 — 8 — S — S — S
(e) 180+ days past due $ — 3 — 8 — 3 — S — S — 3
2. Accruing Interest 90-179
(a) Recorded investment $ — $ — $ — $ — $ — $ — $
(b) Interest accrued $ — $ — $ — $ — $ — $ — $
3. Accruing Interest 180+
(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 $ 104,750,098 $ — $ — $ — $ 277,756,403 $ 8,000,000 $ 390,506,501

(5-7) During 2019 and 2018, 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 2019 and 2018.
(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 2019 and 2018.
C. Reverse Mortgages
The Company did not have any reverse mortgages in 2019 and 2018.

D. Loan-backed Securities

(1) Prepayment assumptions were obtained from published broker dealer values and internal estimates.
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(2) 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, 2019.

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
inthe security for a period of time sufficient to recover the amortized cost basis during the year ended December 31,
2019.

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).

(3) As of December 31, 2019, the Company has not recognized any OTTI on its loan-backed securities based on cash
flow analysis.

(4) At December 31, 2019, 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 $ 466,015
2. 12 Months or Longer $ 915,404

b. The aggregate related fair value of securities

with unrealized losses:
1. Less than 12 Months $ 36,117,287
2. 12 Months or Longer $ 8,541,694

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

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

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale as of December 31, 2019.

Real Estate
The Company did not have real estate investments or real estate held for sale in 2019 and 2018.
Low-Income Housing Tax Credits (LIHTC)

The Company did not have investments in LIHTC in 2019 and 2018.
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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

2019

) 2) A3 (O]

Separate

General Account

®) ©6)

Account

Restricted Asset
Category

Total General
Account

Supporting
Separate
Account

Activity

(a)

Separate
Account
Restricted
Assets

Total

Assets

)

@®)

Supporting
General
Account

Activity

(b)

December
31,2019
(1 plus 3)

December
31,2018

Increase/
(Decrease)
(5 minus 6)

Total Non
Admitted
Restricted

©)

Total
Admitted
Restricted

(5 minus 8)

Percentage

(10) an

Gross
Restricted
to Total
Assets

Admitted
Restricted
to Total
Admitted
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

1,383,906 1,383,906 1,392,215 (8,309) 1,383,906 0.02 0.02

On deposit with other
regulatory bodies

Pledged collateral to
FHLB (including
assets backing
funding
agreements

Pledged as collateral
not captured in

other categories

17,686,297 17,686,297 171,418 17,514,879 17,686,297 0.20 0.20

Other restricted assets

Total restricted assets

$ 19,070,203 § 19,070,203  $ 1,563,633 $ 17,506,570 19,070,203

(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
2019 Percentage
(O] 2) (©)] @ ®) (6) ) @®) ©® 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 31,2019 December (Decrease) Admitted to Total Admitted
Category Account Activity® Assets Activity®™ (1 plus 3) 31,2018 (5 minus 6) Restricted Assets Assets
Derivatives Collateral $ 17686297 § — 3 — 8 — 8§ 17,686,297 $ 171,418 $ 17514879  § 17,686,297 0.20% 0.20%
Total $ 17,686,297 S — $ — $ — $ 17,686,297 $ 171,418 $ 17,514,879 $ 17,686,297 0.2% 0.2%

(a) Subset of column 1.

(b) Subset of column 3.

(3) The Company did not have any other restricted assets in 2019 and 2018.

195



Annual Statement for the year 2019 of the BI’IghthOUSG L|fe Insurance Company Of NY
NOTES TO THE FINANCIAL STATEMENTS

(4) The Company’s collateral received and reflected as assets at December 31, 2019, 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**

Cash *** $ 84,900,000 $ 84,892,970 3.1% 3.2%
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 $ 84,900,000 $ 84,892,970 3.1% 3.2%

* 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 $ 84,900,000 4.0%

*  Column 1 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, 2019.
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’s 5GI Securities, as of December 31, were as follows:

Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Investment 2019 2018 2019 2018 2019 2018
Bonds - AC " 1 s — $ 2029139 $ — $ 1,767,500
LB&SS - AC — — — —
Preferred Stock - AC — — — —
Preferred Stock - FV @ — — — —
Total

1 3 — $ 2,029,139 § — $ 1,767,500

(1) AC - Amortized Cost
(2) FV - Fair Value

P. Short Sales
The Company did not have any unsettled short sale transactions outstanding as of December 31, 2019.
The Company did not have any settled short sale transactions during the year ended December 31, 2019.

Q. Prepayment Penalty and Acceleration Fees

During the year ended December 31, 2019, 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 21 3
Aggregate Amount of Investment Income $ 492,194 $ 10,611

6. Joint Ventures, Partnerships and Limited Liability Companies

The Company had no investments in any joint venture, partnership or LLC.
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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.
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 and forwards
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; (ii) 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
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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).

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.

Ina 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.

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.

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.

Fair Value Hedges

The Company held no fair value hedges during the years ended December 31, 2019 and 2018.
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, 2019 and 2018, 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, 2019 and 2018, 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, 2019 and 2018.

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 forwards and 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 to economically hedge minimum guarantees embedded in certain
variable annuity products offered by the Company.

Derivatives for Other than Hedging Purposes

The Company held no derivatives for other than hedging purposes during the years ended December 31, 2019 and 2018.
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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 @
2019 2018

Variation Margin:
OTC-bilateral $ 17,686,297 $ 171,418

(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

2019 2018 2019 2018

Variation Margin:
OTC-bilateral $ 84,900,000 $ 23,581,000 $ 4,416,460 $ 2,282,517

(1) Cashcollateral 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 on derivatives.

The Company’s collateral arrangements for its OTC derivatives generally require the counterparty in a net liability position,
after considering the effect of netting agreements, to pledge collateral when the amount owed by that party reaches a minimum
transfer amount. In addition, the Company’s netting agreements for derivatives contain provisions that require both the
Company and the counterparty to maintain a specific investment grade credit rating from each of Moody’s Investors Service
and Standard & Poor’s Ratings Service. If a party’s credit ratings were to fall below that specific investment grade credit
rating, that party would be in violation of these provisions, and the other party to the derivatives could terminate the transactions
and demand immediate settlement and payment based on such party’s reasonable valuation of the derivatives.

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, 2019:

Net
Undiscounted
Future Settled
Premium
Payments
Fiscal Year (Receipts)

2020 $ (8,280,638)
2024 76,475,860
Total $ 68,195,222

The following table summarizes the estimated fair value of the Company’s derivatives with future settled premiums and the
estimated fair value impact thereof as of December 31:

2019 2018
Net undiscounted future premium payments (receipts) $ 68,195222 § 11,176,349

Estimated fair value of derivative net assets (liabilities), including discounted future premiums ~ $ 51,325,497 $ 2,407,974
Estimated fair value of derivative net assets (liabilities), excluding discounted future premiums $  (10,442,126) $ (7,234,012)
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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, 2019

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

December 31, 2018

Ordinary Capital Total
Gross DTA 58,993,214 § 43,440 59,036,654
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 58,993,214 43,440 59,036,654
DTA nonadmitted (53,474,765) (43,440) (53,518,205)
Subtotal net admitted DTA 5,518,449 — 5,518,449
DTL (1,857,768) — (1,857,768)
Net admitted DTA/(Net DTL) 3,660,681 $ — 3,660,681

Change

Ordinary Capital Total
Gross DTA 2,600,794 $ (43,440) 2,557,354
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 2,600,794 (43,440) 2,557,354
DTA nonadmitted 15,638,435 43,440 15,681,875
Subtotal net admitted DTA 18,239,229 — 18,239,229
DTL (1,186,801) (20,713,109) (21,899,910)
Net admitted DTA/(Net DTL) 17,052,428 § (20,713,109) (3,660,681)

19.10



Annual Statement for the year 2019 of the BI’IghthOUSG L|fe Insurance Company Of NY

NOTES TO THE FINANCIAL STATEMENTS

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

December 31, 2019
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ — 3 — 5 —
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
December 31, 2018
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) 3,660,681 — 3,660,681
1. Adjusted gross DTA expected to be realized following the balance sheet
date 3,660,681 — 3,660,681
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 41,331,750
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 1,857,768 — 1,857,768
DTA admitted as the result of application of SSAP 101 total $ 5,518,449 § — 3 5,518,449
Change
Ordinary Capital Total
Federal income taxes paid in prior years recoverable through loss carrybacks $ —  $ — 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) (3,660,681) — (3,660,681)
1. Adjusted gross DTA expected to be realized following the balance sheet
date (3,660,681) — (3,660,681)
2. Adjusted gross DTA allowed per limitation threshold XXX XXX 45,582,742
Adjusted gross DTA (excluding the amount of DTA from above) offset by
gross DTL 1,186,801 20,713,109 21,899,910
DTA admitted as the result of application of SSAP 101 total $ (2,473,880) $ 20,713,109 $ 18,239,229
December 31, 2019 December 31, 2018
RBC percentage used to determine recovery period and threshold limitation
amount 2096% 1404%
Amount of total adjusted capital used to determine recovery period and threshold
limitation $ 595,329,457  $ 290,235,680

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, 2019 and December 31, 2018.

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

December 31, 2019 December 31, 2018
Federal $ 32,397,984 $ 417,006
Foreign 21,268 11,781
Subtotal 32,419,252 428,787
Federal income tax on net capital gains/(losses) 1,244,923 (2,156,538)
Federal and foreign income taxes incurred $ 33,664,175 § (1,727,751)
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The changes in the main components of deferred income tax amounts were as follows:

December 31, 2019 December 31, 2018 Change

DTA:
Ordinary:

Discounting of unpaid losses $

Unearned premium reserve

Policyholder reserves

Separate Account Adjustments

Investments

Deferred acquisition costs

Policyholder dividends accrual

Fixed assets

Compensation and benefits accrual

Pension accrual

Receivables - nonadmitted

Net operating loss carryforward

Tax credit carryforwards

Other (including items <5% of total ordinary tax assets)

Accrued compensation

Accrued expenses

Additional minimum pension adjustment

Ceding commissions

Nonadmitted assets

Tax intangibles

Unrealized capital gains (losses)

Unrealized foreign exchange

Subtotal

— 3
2,055,523
713,309
5,869,091
10,614,156

2,552,324
4,650,450
155

21,000
32,495,059
22,059
137,241
2,463,641

— 3
2,989,269
1,905,874

12,335,710

2,552,324
2,567,522
157

20,999
33,700,860
45,140
411,720
2,463,639

(933,746)
713,309
3,963,217
(1,721,554)
2,082,928
@

1

(1,205,801)

(23,081)

(274,479)
2

Statutory valuation allowance adjustment

Nonadmitted

61,594,008

(37,836,330)

58,993,214

(53,474,765)

2,600,794

15,638,435

Admitted ordinary DTA

Capital:

Investments

Net capital loss carryforward

Real estate

Other (including items <5% of total capital tax assets)

Subtotal

23,757,678

5,518,449

43,440

18,239,229

(43,440)

Statutory valuation allowance adjustment

Nonadmitted

43,440

(43,440)

(43,440)

43,440

Admitted capital DTA

Admitted DTA

DTL:
Ordinary
Investments

Fixed assets

23,757,678 $

5,518,449 $

18,239,229

Deferred and uncollected premiums

Policyholder reserves

Other (including items <5% of total ordinary tax

liabilities)
Other liabilities

Unrealized capital gains (losses)

Subtotal

Capital:
Investments

Real estate

— 3
(3,044,569)

— 3

(1,857,768)

(1,186,801)

Unrealized capital gains (losses)

Subtotal
DTL

Net DTA/ (DTL)

(3,044,569)

(5,964,613)

(14,748,496)

(1,857,768)

(1,186,801)

(5,964,613)

(14,748,496)

(20,713,109)

(20,713,109)

(23,757,678) $

(1,857,768) $

(21,899,910)

3,660,681 $

19.12

Change in nonadmitted DTA

Tax effect of unrealized gains (losses)

(3,660,681)

(15,681,875)
15,615,130

Change in net DTA  §

(3,727,426)
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D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:

December 31, 2019

Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ (28,841,584)
Net realized capital gains (losses) @ 21% 7,601,414
Tax effect of:

Ceding Commission 65,801,375
Interest maintenance reserve 347,647
Uncertain tax positions 193,750
Change in nonadmitted assets 23,081
Other (8,788)
Tax exempt income (18,824)
Return to provision (230,447)
Tax credits (1,290,720)
Separate Account dividend received deduction (1,581,412)
Revaluation of pre-separation tax position (4,603,891)
Total statutory income taxes (benefit) $ 37,391,601
Federal and foreign income taxes incurred including tax on realized capital gains $ 33,664,175
Change in net DTA 3,727,426
Total statutory income taxes (benefit) $ 37,391,601

E. (1) AsofDecember 31,2019, the Company had the following net operating loss carryforwards:

Year of expiration Net operating loss carryforwards
2032 $ 12,153,924

The Company had tax credit carryforwards which will expire as follows:

Year of expiration Tax credit carryforwards
2022 - 2029 $ 4,650,450

(2) The Company had no Federal income taxes available at December 31, 2019 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
2019.

F. (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.

G. As of December 31, 2019, 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, 2020 cannot be made.

H. Repatriation Transition Tax (“RTT”)

As of December 31, 2019, the Company did not owe any RTT.

I.  Alternative Minimum Tax (“AMT”) Credit

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

A-C. On March 28, 2019, the Company received a capital contribution of $75,000,000 in the form of cash from its parent,
Brighthouse Life Insurance Company (“Brighthouse Insurance”).
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11.

12.

13.

The Company had $3,384,749 receivable and $21,112,556 payable with affiliates as of December 31, 2019. The Company
had $4,925,356 receivable and $4,795,893 payable with affiliates as of December 31, 2018. 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.

All outstanding shares of the Company are owned by Brighthouse Insurance. 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, 2019.

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

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

As of December 31, 2019, the Company did not sponsor any retirement plans, deferred compensation plans, postemployment
benefit plans or other postretirement plans.

Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations

(1)

2
)

“4)

)

(6)
(7
®)

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
(i1) 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, 2019, the Company
can not pay Brighthouse Insurance a stockholder dividend in 2020 without required prior approval of the Commissioner.

The Company paid an ordinary cash dividend of $27,700,000 to its parent, Brighthouse Insurance, on December 20, 2019.
The Company paid no dividends in 2018.

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

(10) The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $46,400,938 at
December 31, 2019.

(11) The Company did not issue any surplus debentures or similar obligations.
(12) 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, 2019, the Company did not have any contingent commitments.

(2) AtDecember31,2019,the Company was obligor under the following guarantees, indemnities and support obligations:

@

Nature and circumstances of
guarantee and key attributes,
including date and duration of

agreement

@

Liability recognition of
guarantee. (Include amount
recognized at inception. If no
initial recognition, document

exception allowed under SSAP
5R.)®

@)

Ultimate financial
statement impact if
action under the

guarantee is required.

“)

Maximum potential amount of
future payments
(undiscounted) the guarantor
could be required to make
under the guarantee. If unable
to develop an estimate, this
should be specifically noted.

®)

Current status of payment or
performance risk of guarantee.
Also provide additional
discussion as warranted.

The Company is obligated to
indemnify the proprietary mutual
fund, offered by the Separate
Accounts, and the fund's
directors and officers as provided
in certain Participation
Agreements.

Intercompany and related party
guarantees that are considered
“unlimited” and as such are
excluded from recognition.

Expense

Since this obligation is not
subject to limitations, the
Company does not believe that it
is possible to determine the
maximum potential amount that
could become due under these
guarantees in the future.

The Company has made no
payments on the guarantee since
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
has provided indemnities and
guarantees that are triggered by,
among other things, breaches of
representations, warranties or
covenants provided by the
Company.

No liability has been established
as the indemnification is for
future events for which neither a
probability of occurrence nor a
reasonable estimate can be
established at this time.

Expense

Since this obligation is not
subject to limitations, the
Company does not believe that it
is possible to determine the
maximum potential amount that
could become due under these
guarantees in the future.

The Company has made no
payments on the guarantee since
inception.

The Company indemnifies its
directors and officers as provided
in its charters and by-laws.

No liability has been established
as the indemnification is for
future events for which neither a
probability of occurrence nor a
reasonable estimate can be
established at this time.

Expense

Since this obligation is not
subject to limitations, the
Company does not believe that it
is possible to determine the
maximum potential amount that
could become due under these
guarantees in the future.

The Company has made no
payments on the guarantee since
inception.

The Company indemnifies its
agents for liabilities incurred as a
result of their representation of
the Company's interests.

No liability has been established
as the indemnification is for
future events for which neither a
probability of occurrence nor a
reasonable estimate can be
established at this time.

Expense

Since this obligation is not
subject to limitations, the
Company does not believe that it
is possible to determine the
maximum potential amount that
could become due under these
guarantees in the future.

The Company has made no
payments on the guarantee since
inception.

Total

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

(3) At December 31, 2019, the Company’s aggregate compilation of guarantee obligations was $0.
Assessments

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. As of December 31, 2018, 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 2019 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, 2018 $ 300,000

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

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

e. Discount Rate Applied 0%

C. Gain Contingencies
The Company did not recognize any gain contingencies during 2019 and 2018.
D. 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.
E. Joint and Several Liability Arrangements
The Company did not have any joint and several liability arrangements accounted for under SSAP 5R.
F.  All Other Contingencies
Uncollectible Premium Receivables
The Company had admitted assets of $357,735 and $2,520,901 at December 31,2019 and December 31,2018, 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. Summary.Various litigation, 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.
15. Leases
A. Lease Expense and Commitments
(1) Lessee leasing arrangements
The Company did not participate in lessee leasing arrangements during 2019 and 2018.

(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 2019 and 2018.

(3) Sale-leaseback transactions

The Company did not participate in any sale-leaseback transactions during 2019 and 2018.
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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 2019 and 2018.

(2) Leveraged leases
The Company did not participate in leveraged leases during 2019 and 2018.

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
2019 2018 2019 2018
Swaps $ 29,811,231 $ 22,894,192 $ 5,349,608 $ —
Futures — — — —
Options — — — —
Total $ 29,811,231 § 22,894,192 § 5,349,608 $ —

(2) SeeNote 8 foradescription 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 swaps was $2,088,007 and $1,221,028 at December 31, 2019
and December 31, 2018, respectively.

(4) At 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 $4,416,460. At December 31, 2018, the estimated fair value of
collateral consisting of various securities received by the Company on its OTC-bilateral derivatives as variation margin
was $2,282,517.

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 2019 and 2018.

B. Transfer and Servicing of Financial Assets
The Company did not participate in the transfer or servicing of financial assets during 2019 and 2018.

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, 2019.
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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, 2019, 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, 2019
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets
Foreign currency exchange rate $ — 3 3,735,023 $ — 3 3,735,023
Separate Account assets — 4,676,403,603 — 4,676,403,603
Total assets $ — 4,680,138,626 $ — 4,680,138,626
Liabilities
Derivative liabilities
Foreign currency exchange rate $ — § 40,723 § — 3 40,723
Total liabilities $ — 3 40,723  $ — 3 40,723

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, 2019.

Transfers into or out of Level 3

During the year ended December 31, 2019, there were no transfers into or out of Level 3.

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

When developing estimated fair values, the Company considers three broad valuation techniques: (i) the market approach,
(i1) 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.
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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.
C. Estimated Fair Value of All Financial Instruments

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

December 31, 2019

Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 2022440085 $ 1,883,041,998 $ 131397739 $ 1887,033,390 4,008,956 $ —
Mortgage loans 386,062,552 375,916,746 — — 386,062,552 —
Cash, cash equivalents and short-term investments 156,730,260 156,737,290 138,540,545 18,189,715 — —
Derivative assets ) 106,744,317 106,818,069 — 106,744,317 — —
Other invested assets 8,883,238 7,591,307 — 8,883,238 — —
Investment income due and accrued 16,873,157 16,873,157 — 16,873,157 — —
Separate Account assets 6,006,558,692 5,970,709,138 95,307,135 5,620,130,406 291,121,151 —
Total assets $ 8704292301 $ 8517,687,705 S 365245419 $ 7.657,854223 $ 681,192,659 § —
Liabilities - -
Investment contracts included in:
Reserves for life and health insurance and annuities $ 848,201,809 $ 941,397,189  $ — 8 — 3 848,201,809 $ —
Liability for deposit-type contracts 16,995,828 16,913,047 — — 16,995,828 —
Derivative liabilities 37,780,322 38,814,050 — 37,780,322 — —
Payable for collateral received 84,900,000 84,900,000 — 84,900,000 — —

Total liabilities $ 987,877,959 $ 1,082,024,286 $ — 122,680,322 § 865,197,637 § —
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December 31, 2018

Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,846,177,625 $ 1.863,283896 $ 296,357,080 $ 1,532,834362 $ 16,986,183  $ —
Mortgage loans 398,378,514 401,791,921 — — 398,378,514 —
Cash, cash equivalents and short-term investments 88,402,858 88,402,858 75,436,585 12,966,273 — —
Derivative assets ! 28,900,921 29,641,085 — 28,429,024 471,897 —
Other invested assets 6,092,712 6,086,434 — 6,092,712 — —
Investment income due and accrued 16,412,964 16,412,964 — 16,412,964 — —
Separate Account assets 4,864,769,172 4,941,529,389 108,117,427 4,755,597,529 1,054,216 —
Total assets $  7,249,134,766 $ 7,347,148,547 $  479911,092 § 6,352,332,864 $ 416,890,810 $ —
Liabilities - W W W N W
Investment contracts included in:
Reserves for life and health insurance and annuities $ 970,349,900 $ 1,056,418,802 $ — 8 — 3 970,349,900 $ —
Liability for deposit-type contracts 18,255,665 17,788,576 — — 18,255,665 —
Derivative liabilities 562,057 429,619 — 413,932 148,125 —
Payable for collateral received 23,581,000 23,581,000 — 23,581,000 — —

Total liabilities $ 1,012,748,622 $ 1,098217,997 $ — 8 23,994,932 § 988,753,690  $ —

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

Assets and Liabilities

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

Bonds, Cash, Cash Equivalents and Short-term Investments

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

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

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

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

Investment Income Due and Accrued

The estimated fair value of investment income due and accrued approximates carrying value due as this financial instrument

is short-term 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.
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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.

D. At December 31, 2019, 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 2019 and 2018.
B. Troubled Debt Restructuring

The Company did not have troubled debt restructuring during 2019 and 2018.

C. Other Disclosures

On January 12, 2016, MetLife, Inc. (“MetLife”) announced its plan to pursue the separation of a substantial portion of
its U.S. retail business (the “Separation”). Additionally, on July 21, 2016, MetLife announced that the separated business
would be rebranded as “Brighthouse Financial”.

Until the completion of the Separation on August 4, 2017, Brighthouse Financial, Inc. (“Brighthouse”) was a wholly-
owned subsidiary of MetLife. MetLife undertook several actions, including an internal reorganization involving its U.S.
retail business (the “Restructuring”) to include the Company and certain affiliates in the separated business. In connection
with the Restructuring, effective April 2017, following receipt of applicable regulatory approvals, MetLife contributed
the Company and certain affiliated reinsurance companies to Brighthouse Insurance (the “Contribution Transactions”).
On July 28,2017, MetLife contributed Brighthouse Holdings, LLC, the parent of Brighthouse Insurance, to Brighthouse,
resulting in the Company becoming an indirect wholly-owned subsidiary of Brighthouse. On August 4, 2017, MetLife
completed the Separation through a distribution of 96,776,670 of the 119,773,106 shares of the common stock of
Brighthouse, representing 80.8% of MetLife’s interest in Brighthouse, to holders of MetLife common stock.

On June 14, 2018, MetLife divested its remaining shares of Brighthouse common stock (the “MetLife Divestiture”). As
a result, MetLife and its subsidiaries and affiliates are no longer considered related parties subsequent to the MetLife

Divestiture.

D. Business Interruption Insurance Recoveries

The Company did not have any business interruption insurance recoveries during 2019 and 2018.
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E. State Transferable Tax Credits and Non-transferable Tax Credits

The Company did not have any state transferable and non-transferable tax credits during 2019 and 2018.

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. Over the past few years, the Company has managed its exposure to subprime
mortgage lending by reducing its overall exposure, increasing the credit quality of the portfolio, stress testing the
portfolio with severe loss assumptions and closely monitoring the performance of the portfolio. Based upon the
analysis of the Company's exposure to subprime mortgages through its investments in RMBS, the Company expects
to receive payments in accordance with the contractual terms of the securities.

(2) The Company had no direct exposure through investments in subprime loans during 2019 and 2018.

3)

“4)

At December 31, 2019, the Company had direct exposure to subprime mortgage risk through other investments as
follows:

Book/Adjusted

Carrying Value (excluding OTTI Losses

Actual Cost interest) Fair Value Recognized
RMBS $ 18,867,768 § 19,502,050 § 20,779,414  $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 18,867,768 § 19,502,050 § 20,779,414  $ —

The Company had no underwriting exposure to subprime mortgage risk through mortgage guaranty or financial
guaranty insurance coverage during 2019 and 2018.

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 2019 were 3.5%, 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 2019, 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.
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(2) At December 31, the Company’s retained asset accounts in force, categorized by age, were as follows:

In Force
2019 2018
Number Balance Number Balance
Up to and including 12 Months — 3 — — 3 —
13 to 24 Months — — 4 498,116
25 to 36 Months 3 452,523 8 1,431,436
37 to 48 Months 7 1,208,043 17 5,711,762
49 to 60 Months 14 3,239,548 19 1,976,654
Over 60 Months 43 4,720,426 30 3,929,479
Total 67 $ 9,620,540 78 $ 13,547,447

(3) Arollforward of the Company’s retained asset accounts for the year ended December 31, 2019 is as follows:

Individual Group
Balance/ Balance/

Number Amount Number Amount
Retained asset accounts at the beginning of the year 78 $ 13,547,447 — 3 —
Retained asset accounts issued/added during the year — — — —
Investment earnings credited to retained asset accounts
during the year N/A 171,623 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 11 4,098,530 — —
Retained asset accounts at the end of the year 67 $ 9,620,540 — 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 2019.

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, 2019 through February 26, 2020, which is the date these
financial statements were available to be issued, and has determined there are no material subsequent events requiring
adjustment to or disclosure in the financial statements.
The Company is not subject to the annual fee imposed under section 9010 of the Affordable Care Act (“ACA”).
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)
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24.

25.

26.

27.

28.

(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)

Section 3 - Ceded Reinsurance Report - Part B

(1)  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. $355,197,994

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

Yes (X) No ()

Ifyes, what is the amount of reinsurance credits, whether an asset or a reduction of a liability, taken for such new agreements
or amendments? $830,149,048

Uncollectible Reinsurance
The Company did not write off any uncollectible reinsurance during 2019 and 2018.
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

(4) Other

(5) Company:

R e I < I ]

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 2019.
The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during 2019.
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 2019.

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company had no retrospectively rated contracts nor contracts subject to redetermination as of December 31, 2019. 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 2019 and 2018.

Intercompany Pooling Arrangements

The Company did not participate in any intercompany pooling arrangements during 2019 and 2018.

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 2019, 2018 and 2017.
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29. Participating Policies

The Company had no participating policies as of December 31, 2019 and 2018.

30. Premium Deficiency Reserves

As of December 31,2019, the Company did not have any accident and health contracts that would require premium deficiency
reserves.

31. Reserves for Life Contracts and Deposit-Type Contracts

()

2

3)

(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, 2019, the Company had $514,916,143 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 $1,482,358 at December 31, 2019 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.

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 $ (94,304,681) $ — 3 —  $(94,304,681) $ — 3 — 3 — 3 —
AG43 Stochastic Excess (33,891,388) — — (33,891,388) — — — —
For excess of valuation net

premiums over corresponding gross

premiums on respective policies 35,719 — 35,719 — — — — —
Reinsurance ceded (743,586,478) — (837,891,317) 94,304,839 — — — —

Total $(871,746,828) $ —  $(837,855,598) $(33,891,230) $ — 8 — 3 — 3 —
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32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

A. Individual Annuities
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

Total* (net)

Amount included in A1b above that will move to Ale
6.  in the year after the statement date

RAREE IS

B. Group Annuities
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

Total* (net)

Amount included in B1b above that will move to Ble
6. in the year after the statement date

“w»oh v

C. Deposit-Type Contracts
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

Total* (net)

Amount included in C1b above that will move to Cle
6.  in the year after the statement date

w»oh v

Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total
$ 548,987,537 § — 3 — § 548,987,537 7.7%
14,177,259 1,390,034,132 — 1,404,211,391 19.6
— — 4,658,241,872  4,658,241,872 64.9
563,164,796 1,390,034,132 4,658,241,872  6,611,440,800 922
395,741,912 — — 395,741,912 5.5
166,674,934 — 1,444,690 168,119,624 2.3
1,125,581,642 1,390,034,132 4,659,686,562  7,175,302,336 100.0%
(23,307,417) — — (23,307,417)
$1,102,274,225  $1,390,034,132  $ 4,659,686,562  $7,151,994,919
$§ 4,557,646 § — 8 — $ 4,557,646
Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total
$ — S — — § — —%
— — — — —%
$ — $ — $ — 3 —
— 3 — 3 — s —
Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total
$ — 3 — 8 — § — —%
14,008,056 — — 14,008,056 74.2
4,492,917 — 387,632 4,880,549 25.8
18,500,973 — 387,632 18,888,605 100.0%
(1,579,202) — — (1,579,202)
$ 16,921,771 § — 8 387,632 $§ 17,309,403
— S — S — 3 —

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

D. Life & Accident & Health Annual Statement:

Exhibit 5, Annuities Section, Total (net)

Exhibit 5, Supplementary Contract with Life
Contingencies Section Total

Exhibit 7, Deposit-Type Contracts, Line 14, Column 1

Subtotal

Separate Accounts Annual Statement:

Exhibit 3, Line 0299999, Column 2

Exhibit 3, Line 0399999, Column 2

Policyholder dividend and coupon accumulations
Policyholder premiums

Guaranteed interest contracts

Other contract deposit funds

Subtotal

Total annuity actuarial reserves and deposit liabilities

Amount

$1,069,846,991

32,427,234

16,921,771

1,119,195,996

6,048,276,004
1,444,690

387,632

6,050,108,326

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

Cash Value

Account Value Cash Value Reserve Account Value Reserve

A. Subject to discretionary withdrawal:

— 3
4,610,608
1,018,616

—  $
4,610,608
873,863

— 3
4,611,779
4,632,145

Term policies with cash value $
Universal life
Universal life with secondary guarantees

Indexed universal life

Indexed universal life with secondary
guarantees

Indexed life

Other permanent cash value life

Variable life

351,356 476,410

Variable universal life

Miscellaneous reserves

B. Not subject to discretionary withdrawal:
XXX
XXX
XXX
XXX
XXX

5,629,224

XXX
XXX
XXX
XXX
XXX
5,835,827

1,036,122,251
338
15,501,827
3,096,100
1,492,692
1,065,933,542
Reinsurance ceded 4,610,608 4,610,608 947,720,739

E. Total (Net) (C) - (D) $ 1,018,616 $ 1,225219 $ 118,212,803 §

XXX
XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX
XXX

Term policies without cash value
Accidental death benefits
Disability - active lives
Disability - disabled lives

Miscellaneous reserves

C. Total (gross: direct + assumed)

Reconciliation of total life actuarial reserves.

F. Life & Accident & Health Annual Statement: Amount

Exhibit 5, Life insurance Section, Total (net) $ 98,189,557

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

Exhibit 5, Disability - Active Lives Section,
Total (net)

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

15,501,378

3,096,100

Exhibit 5, Miscellaneous Reserves Section,

Total (net) 1,425,768

Subtotal 118,212,803
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 $ 118,212,803

34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2019 were as follows :

Type Gross Net of Loading

Industrial $ — 3 —
Ordinary new business 19,713 4,384
Ordinary renewal 486,558 265,015
Credit life — —
Group life — —
Group annuity — —
Total $ 506,271 $ 269,399

35. Separate Accounts

A. Separate Accounts Activity

(1) The Company utilizes Separate Accounts to support and record assets and liabilities related to ordinary individual
annuity and supplemental contract products. 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, 2019 and 2018, the Company’s Separate Account Annual Statement included legally insulated
assets of $4,676,403,602 and $4,268,422,812, respectively. The assets legally insulated from the General Account
as of December 31, 2019, are attributable to the following products/transactions:

Separate Account Assets
Product/Transaction Legally Insulated Not Legally Insulated
Ordinary individual annuities and supplemental contracts $ 4,676,403,602 $ 1,302,918,083

(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
(1) Premiums, considerations or deposits for
year ended 12/31/2019 $ — 613,651,231  § — § 103,636,802 $ 717,288,033
Reserves at 12/31/2019
(2) For accounts with assets at:
a. Fair value $ — 3 — 3 — § 4,660,074,194 $ 4,660,074,194
b. Amortized cost — 1,390,034,132 — — 1,390,034,132
c. Total reserves $ — $ 1,390,034,132 § — $ 4,660,074,194 $ 6,050,108,326

(3) By withdrawal characteristics:

a. Subject to discretionary withdrawal
1. With market value adjustment $ — — 3 — 3 — 3 —

2. At book value without market
value adjustment and with current
surrender charge of 5% or more — 1,390,034,132 — — 1,390,034,132

3. At fair value — — — 4,658,241,872 4,658,241,872

4. At book value without market
value adjustment and with current
surrender charge less than 5% — — — — —

5. Subtotal — 1,390,034,132 — 4,658,241,872 6,048,276,004
b. Not subject to discretionary

withdrawal — — — 1,832,322 1,832,322
c. Total reserves $ — $  1,390,034,132 § — $ 4,660,074,194 $ 6,050,108,326

(4) Reserves for Asset Default Risk in lieu of
asset valuation reserve $ — 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) $ 717,288,033
b. Transfers from Separate Accounts (Page 4, Line 10) 447,606,637
c. Net transfers to or (from) Separate Accounts (a) - (b) 269,681,396

(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) $ 269,681,396

36. Loss/Claim Adjustment Expenses

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

19.28
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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
substantially similar to those required by such Act and regulations?

State regulating?  New York

Is the reporting entity publicly traded or a member of publicly traded group?
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

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?
If yes, date of change:

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

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.

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).

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?

Have all of the recommendations within the latest financial examination report been complied with?

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

412 renewals?

sales of new business?

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

422  renewals?

sales of new business?

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
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.

Yes[X] No[ ]

Yes[X] No[ ] NA[]
Yes[X]

0001685040

No[ ]

Yes[ ] No[X]

12/31/2013

12/31/2013

02/03/2017

Yes| ]
Yes[X]

No[ ]
No[ ]

NIA[X]
NAT ]

Yes [X]
Yes|[ ]

No[ ]
No[X]

Yes|[ ]
Yes|[ ]
Yes|[ ]

No[X]
No[X]
No[X]

Name of Entity

2 3
NAIC
Company
Code

State of
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?

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?

If yes,
7.21
7.22

State the percentage of foreign control

attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

Yes[ ] No[X]

Yes[ ] No[X]

%

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

1

Nationality

2
Type of Entity

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?
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?

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.

Yes[ ] No[X]

Yes[X] Nol[ ]

1
Affiliate Name

2
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?

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?

If the response to 10.3 is yes, provide information related to this exemption:

20

Yes[ ] No[X]

Yes[ ] No[X]
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14.1
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14.2
14.21
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15.1

15.2

20.1

20.2

211

21.2

221

22.2

23.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes[X] No[] NAJ]
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?
Meredith Ratajczak - Vice President 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? Yes[X] No[ ]
12.11  Name of real estate holding company See Explanation in 12.2
12.12  Number of parcels involved 31
12.13  Total book/adjusted carrying value $ 85,802,092
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?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] NoJ[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] Nof[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[] NA[]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]
(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? Yes[ ] No[X]
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? Yes[ ] No[X]
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? Yes[ ] No[X]
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.
1 2 3 4
American Bankers Association (ABA) Circumstances That Can Trigger
Routing Number Issuing or Confirming Bank Name the Letter of Credit 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? Yes[X] Nof[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] Nol[ ]
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? Yes[X] Nol[ ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11  To directors or other officers 0
20.12  To stockholders not officers 0
20.13  Trustees, supreme or grand (Fraternal only) 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21  To directors or other officers $ 0
20.22  To stockholders not officers 0
20.23  Trustees, supreme or grand (Fraternal only) 0
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? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
2121  Rented from others $ 0
21.22  Borrowed from others $ 0
21.23  Leased from others $ 0
21.24  Other $ 0
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[X] Nol[ ]
If answer is yes:
22.21  Amount paid as losses or risk adjustment 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? Yes[X] No[ ]

20.1
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24.01

24.02

24.03

24.04

24.05

24.06
24.07

24.08

24.09.

2410

25.2

253

26.1
26.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

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)?

If no, give full and complete information, relating thereto:
See Note 5L

For security 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.

Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions?

If answer to 24.04 is yes, report amount of collateral for conforming programs.
If answer to 24.04 is no, report amount of collateral for other programs

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract?

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%?

Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending?

For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24.101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

24.103 Total payable for securities lending reported on the liability page:

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.)

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

25.21  Subject to repurchase agreements

2522 Subject to reverse repurchase agreements

25.23  Subject to dollar repurchase agreements

25.24  Subject to reverse dollar repurchase agreements

25.25  Placed under option agreements

25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock
25.27  FHLB Capital Stock

2528  On deposit with states

25.29  On deposit with other regulatory bodies

25.30  Pledged as collateral — excluding collateral pledged to an FHLB

25.31  Pledged as collateral to FHLB - including assets backing funding agreements
2532 Other

For category (25.26) provide the following:

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

NA[X]
0

0

Yes|[ ]
Yes[ ]

Yes|[ ]

No[ ]
No[ ]

No[ ]

NIA[X]
NIA[X]

N/A[X]

Yes[X]

No[ ]

o |O O | |o |o (o

1,383,906

0

17,686,297

0

P [P |eP |P (P |P | (P P |eP |eP |

0

1 2
Nature of Restriction Description

3
Amount

Does the reporting entity have any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Lines 26.3 through 26.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

26.3
26.4

26.5

271

272
28.

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a results of interest rate sensitivity?
If the response to 26.3 is yes, does the reporting entity utilize:

26.41  Special accounting provision of SSAP No. 108

26.42 Permitted accounting practice

26.43  Other accounting guidance

By responding yes to 26.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the following:
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.

e  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.

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

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

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

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
28.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X]

Yes[X]
No[ ]

Yes|[ ]

Yes|[ ]
Yes|[ ]
Yes|[ ]
Yes|[ ]

Yes|[ ]

No[ ]
NAT ]

No[X]

No[X]
No[X]
No[X]
No[X]

No[X]
0

Yes [X]

Nof[ |

1

2

Name of Custodian(s) Custodian's Address

JPMorgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY, 10004

State Street Global Markets, LLC

One Lincoln Street, Boston, Massachusetts 02111

20.2
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29.2
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30.4
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31.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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
Name(s)

2
Location(s)

3
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[X] Nol[ ]
28.04  Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
N/A State Street Global Markets, LLC 03/26/2019 New Custodian
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"].
1 2
Name of Firm or Individual Affiliation
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] Nol[ ]
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] No[ ]
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
107105 BlackRock Financial Management, Inc. 549300LVXYIVJKE13M84 SEC NO
N/A Brighthouse Services, LLC 254900GBFIDJWMLKA4141 Nota 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 $ 1,940,940,117 |$ 2,080,331,174 $ 139,391,057
30.2 Preferred Stocks $ 0 |$ 0 |$ 0
30.3 Totals $ 1,940,940,117 |$ 2,080,331,174 $ 139,391,057
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 Analysis Office, Insurance companies can elect to not use prices
provided by the NAIC. They can select any of 5 price sources, as defined in this section, and identify them in their appropriate schedule. Brighthouse and its
affiliate insurance companies 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[ ] No[ ]

20.3
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

31.3 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:

32.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?
322 If no, list exceptions:

33. By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designation 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL security
is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
C. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?
34. 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?
35. 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[X] Nol[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

OTHER
36.1 Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? 0
36.2 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
3741 Amount of payments for legal expenses, if any? 0
37.2 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
38.1 Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? 0
38.2 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

20.4
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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:

Does the reporting entity have any direct Medicare Supplement Insurance in force?
If yes, indicate premium earned on U.S. business only.
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit?

13 Reason for excluding:

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

Most current three years:

1.61 Total premium eamed

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

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

Health Test:
1 2
Current Year Prior Year

241 Premium Numerator $ 0 $ 0
22 Premium Denominator $ (191,244,897) $ 462,480,122
23 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 0 $ 0
25 Reserve Denominator $ 1,219,466,201 $ 2,103,986,546
2.6 Reserve Ratio (2.4/2.5) 0.0% 0.0%

Does the reporting entity have Separate Accounts?
If yes, has a Separate Accounts statement been filed with this Department

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?

State the authority under which Separate Accounts are maintained:

Was any of the reporting entity’s Separate Accounts business reinsured as of December 317
Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317

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)?”

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:

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

List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

Yes|[ ]

No[X]
0

0

Yes [X]

Yes[X]
Nof[ ]

No[ ]
NIA[ ]

16,326,119

Yes| ]
Yes| ]

No[X]
No[X]

1 2
P&C Insurance Company Statement Value on
and Purchase Date of Annuities
Location (i.e., Present Value)

Do you act as a custodian for health savings accounts?

If yes, please provide the amount of custodial funds held as of the reporting date.
Do you act as an administrator for health savings accounts?

If yes, please provide the balance of the funds administered as of the reporting date.

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).
7.1 Direct premiums written $ 77,326,877
7.2 Totalincurred claims $ 50,531,195
7.3 Number of covered lives 61,581

*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:

9.1 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] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid $ 6,922,707
9.22 Received $ 0
10.1 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:
111 Total amount paid in by stockholders as surplus funds since organization of the reporting entity: $ 442,627,949
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[ ] No[ ]
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
134 Ifreinsurance 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
13.41  <$25,000 $ 0 $ 0
1342 $25,000— 99,999 $ 0§ 0
13.43  $100,000 — 249,999 $ 0 $ 0
1344 $250,000 — 999,999 $ 09 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?
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18.1

18.2
18.3

18.4
18.5

20.

21.

22.

23.

24.
25.
26.1
26.2
27.

28.1
28.2

29.1
29.2
30.1
30.2

31.

32.1

32.2
32.3

33.1
33.2

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[ ] Nol[ ]
Yes[ ] No[ ]
Yes[ ] No[ ] NA[]
Yes[ ] Nol[ ]
%
%
Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] No[ ]
Yes[ ] No[ ] NA[]
Yes[ ] Nol[ ]
Yes[ ] No[ ] NA[]
Yes[ ] No[ ]
Yes[ ] No[ ]
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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 e o e

10.
1.
12.
13.

14.
15.1
15.2

16.
171
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 (Ling 34, Col. 4)........cocovrrenrermeneenrrninenereeseeseiees
Ordinary - term (Line 21, Col. 4, less Ling 34, COol. 4)......cccvveeverneeeesieesessee e
Credit life (LINE 21, COL B).....uvreerereerrrireirireeiseeeesssssessesssessss e ssessssssessessssssessessesssessesssens
Group, excluding FEGLI/SGLI (Line 21, Col. 9 less Lines 43 & 44, Col. 4)..........ccccevrrrennee
Industrial (LINE 21, €Ol 2)....vueereriercereireiiecereieiseesssteee st ss s essnenns
FEGLI/SGLI (Lines 43 & 44, Col. 4).........cccrvvvrriiriririnerieesisesiseesieseseesssesessessssesssnns
Total (LINE 21, COL 10)....uuririerererreereireireetssissisesssseeesesssssse st sssssssessessssssessesssens

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

New Business Issued (Exhibit of Life Insurance)

Ordinary - whole life and endowment (Ling 34, Col. 2).........ccoeuvivriererreieieieiesseesieens
Ordinary - term (Line 2, Col. 4, less Ling 34, COL. 2)......ccccoverrriereeieeiiee e
Credit life (LINE 2, COL. B)...uueuereeeeeiireereieiieciseieesstei ettt
Group (LINE 2, COL 9)..ouvuvrerieereverese sttt ae st nsnees
Industrial (LINE 2, COL. 2)......uvuveieiiieieieiseeee et
Total (LINE 2, COL 10)..u.uuiueirrerirreierireis e ssssesss st ssss s ssessenssenes

Premium Income - Lines of Business (Exhibit 1-Part 1)

Industrial life (Lin€ 20.4, COL 2).......coieieiirierieieiseiese et
Ordinary life insurance (Line 20.4, Col.. 3)......
Ordinary individual annuities (Line 20.4, Col. 4)......
Credit life (group and individual) (Line 20.4, Col. 5).
Group life insurance (Line 20.4, Col. 6)...............
Group annuities (Line 20.4, Col. 7)......

A&H - group (Line 20.4, Col. 8)....
A&H - credit (group and individual) (Line 20.4, Col. 9)....
A&H - other (Ling 20.4, COl. 10)......criuiiieireirireieieieeie et ssssssesessnees
Aggregate of all other lines of business (Line 20.4, Col. 11)......coccverrrrnrirrenrnrreeeeereeeens

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, Line 26).............ccccvueveene
Aggregate life reserves (Page 3, LINE 1)........ccoviveirieiiereieceesss e
Excess VM-20 deterministic/stochastic reserve over NPR related to Line 7.1.....................
Aggregate A&H reserves (Page 3, LiNE 2).......coveveveieiecrieseeseese s
Deposit-type contract funds (Page 3, LiNe 3).......ccvevvveeerereeeseseeseeseeseseee e
Asset valuation reserve (Page 3, Ling 24.01).......ccccueveieriirieieeiecesee e
Capital (Page 3, LINES 29 & 30)........ovvrurerirnrireeiinsineieesssssssesssesssssessessssssssesssssssssessns
SUIPIUS (PAGE 3, LINE 37)...eveiieeieicee et

Cash Flow (Page 5)

Net cash from operations (LINE 11)........euerrurrrnrenrenrnsesesssnsessesessssssssessessssssesessssssessenes

Risk-Based Capital Analysis

Total adjuSted CaPItAL......c.eveeceieierc et
Authorized control level risk-based Capital...........ccceevieeiiniineese e
Percentage Distribution of Cash, Cash Equivalents and Invested Assets

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

Bonds (Line 1).....
Stocks (Lines 2.1 and 2.2)........ccceevverveeriennnnen.
Mortgage loans on real estate (Lines 3.1 and 3.2)..
Real estate (Line 4.1, 4.2 and 4.3).......
Cash, cash equivalents and short-term investments (Line 5)..
Contract loans (Line 6)....
DENVALVES (LINE 7)...vueercercireirceeiseiseeeise ettt sttt
Other invested asSets (LINE 8).........cvevevcviieiieesiees et
Receivables for Securities (LINE 9).........cocuiveieiiiinieeeseese et
Securities lending reinvested collateral assets (LINE 10)........cccvvveerrnrnrnrerninensireensenninns
Aggregate write-ins for invested assets (LINE 11)......c.ccvevieierciesieesessee s

Cash, cash equivalents and invested assets (LINE 12)........ccoviveririrerieiesresiessisisseenens

1
2019

2
2018

2017

2016

2015

......... 55,116
..44,268,542

................. 49,151
.......... 46,672,920

................. 27,903
.......... 48,482,014

................. 16,206
.......... 50,732,786

................. 17,756
.......... 52,999,630

........... 6,014

..(810,797,287) | .

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

.......... 29,314,848
.24,551,216

..... 2,
..... 2,
..... 1,

680,638,606
102,000,814
220,489,243

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

.(42,419,960)

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

74.4

..... 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

..... 2,208,972,467
..... 2,013,148,251
..... 2,151,958,084

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

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

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

..... 1,323,098,284
..... 1,002,423,583
........ 834,912,020

.......... 15,497,449
............ 7,173,434
............ 2,000,000
........ 318,674,701

.......... 27,547,393

........ 327,848,135
.......... 16,941,670

....................... 4.2
....................... 0.3
....................... 0.0
....................... 0.0 [ viiinnnennn00 | viiviviiiiniennn00 | o0 | iiiiin.0.0
................... 1000 | ......ee0....... 1000 | ................. 1000 | ... 1000 1 oceeee......100.0
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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, Ling 12, Col. 1).....c.evrrrrnrreieinrireiessesseseeesessenninens
Affiliated preferred stocks (Sch. D Summary, Line 18, Col. 1)....ccvviveveieiiisiereseenine
Affiliated common stocks (Sch. D Summary, Line 24, Col. 1).......covvrurenrerrereerieneireieeeneens
Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, Line 10)......
Affiliated mortgage loans on real estate
All other affiliated...........c.coiiirrr s
Total of above LiNeS 44 10 49..........couiiiiieisiee s
Total investment in parent included in Lines 44 t0 49 above..........ccccovvieeninieiereinnins
Total Nonadmitted and Admitted Assets

Total nonadmitted assets (Page 2, Line 28, Col. 2)........cccouveuevveerenieeieeeeee e
Total admitted assets (Page 2, Ling 28, COol. 3)........covrurrnrerrinrneireieeiseeeeeeseeeseeseseeeeneens

Investment Data

Net investment income (Exhibit of Net Investment INCOME)...........ccccovrrurrninrininieneirnins
Realized capital gains (losses) (Page 4, Line 34, Column 1).......cccccvvereverneereieresereerans
Unrealized capital gains (losses) (Page 4, Line 38, Column 1)........ccccoevvevveveiercevcesicicnnns
Total of above Lines 54, 55 and 56............cccovvuvirriiniisiiiinnssssns

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. B, 7 & 8)......coevevererrrreeieereeeeee s

Total contract/certificate benefits - A&H (Lines 13 & 14, Col. 6)......c.ccvvvvererrereiererrcirnnns
Increase in life reserves - other than group and annuities (Line 19, Col. 2)........ccccevrvvenrenee
Increase in A&H reserves (Ling 19, COl. 6)........cceeuiveieieicirieieeseesee e

Dividends to policyholders and refunds to members (Line 30, Col 1).......c.ccocvverrerrerneernenncn.

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, Line 2) x 100.00

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.........ccovererrerrirrereirerrrinns

A&H loss percent (Schedule H, Part 1, Lines 5 & 6, Col. 2)........ccocveveierecrrieeeeieeinne
A&H cost containment percent (Schedule H, Part 1, Line 4, Col. 2).......ccccovvrvrvvvvninireinnnns

A&H expense percent excluding cost containment expenses
(Schedule H, Part 1, Ling 10, COol. 2)......cciiurierrereieeineereeeesseiseeeeseseeeesseseseesessessseeessesens

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,
Ling 3.1, Col. 118SS COL. 2)...uvuveiveieieicieiesieie ittt

Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,
Ling 3.2, Col. 118SS COl. 2)....vurerirrirrinrieiieiissieiressssieis st ssssssssessasssssnns

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).......covrirririrrrrreieeesissieesssesie s ssessensnes
Ordinary - life (Page 6.1, Col. 1less Cols. 2, 10 and 12)........ccccveerererernineereseissenennns
Ordinary - individual annuities (Page 6, COl. 4)........ccouvrurrnrrrirnrnenereensssesessssssssesssneees
Ordinary - supplementary CONraCS...........ceivrieieieieieie et
Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)......cccovrrumrrrurrinrnrereeseensereieesnseseinenns
Group life (Page 6.2, Col. 11ess Col. 71855 COL. 9).....ccvviuriereiriieieeresieese s
Group annuities (Page 6, COl. 5).........vururiienrirrieeineireieeseisseessse et ssesseneees
A&H - group (Page 6.5, COL. 3).....cuiviiriiiriieeissiese et
A&H - credit (Page 6.5, COl. 10).......c.oururerrrirrirerireirseesessese e ssssesessesssesessesssens
A&H - other (Page 6.5, Col. 11ess Cols. 3 and 10).......cccvrurrierereirreineinsesessseneeinnens
Aggregate of all other lines of business (Page 6, Col. 8).........ccovrrerrurerrerrernerneerersieeeneens
Fraternal (Page 6, COL 7)......c.cvevieieeietrcese ettt es s sanen
Total (Page B, COl 1).. ittt

1
2019

.......... 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
............... 348,538
.............. (139,839)

.......... 87,344,459
..... 6,967,421,202

.......... 91,519,742
..... 6,115,238,185

.......... 53,250,182
............... 244,392
............... 620,871

........ 168,616,074

......... (17,125,092)
....... (152,635,021)

.......... 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

.......... 54,115,445

......... (20,196,381)
.......... 36,054,865
............ 1,091,046

....... (169,760,113)

.......... 37,874,852

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:
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DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR
NAIC Company Code.....60992

NAIC Group Code.....4932

LIFE INSURANCE
1

Ordinary

2
Credit Life
(Group and
Individual)

Industrial

Total

RO~

DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
Life insurance
Annuity considerations
Deposit-type contract funds
Other considerations
Totals (Sum of Lines 1 to 4)

............. 76,777,731
736,466,606
311,062

DI

6.1
6.2
6.3

RECT DIVIDENDS TO POLICYHOLDERS/REFUNDS TO MEMBERS
Life insurance:
Paid in cash or left on deposit
Applied to pay renewal premiums
Applied to provide paid-up additions or shorten the endowment

Totals (Sum 0f LiNeS 6.1 10 6.4).......c.ovuriurrrrrenrireirneneesereeieeeseiseeeeiseiees
Annuities:

Paid in cash or left on deposit
Applied to provide paid-up annuities

Totals (Sum of Lines 7.1 t0 7.3)...
Grand Totals (LINES 6.5 + 7.4).....covueieieiieisieses ettt

DIRECT CLAIMS AND BENEFITS PAID
Death benefits
Matured endowments..
Annuity benefits..........cooeevvereeereieennnns
Surrender values and withdrawals for life contracts....
Aggregate write-ins for miscellaneous direct claims and benefits paid
All other benefits, except accident and health.............ccoceverciccrirnnnnes
TOHAIS. ...ttt

96,719,916 | ..
501063318 |..

....112,308

.............. 648,164,429

...96,719,916
.501,063,318
...112,308

DETAILS OF WRITE-INS

1301.
1302.
1303.
1398.
1399.

Waived premiums due to disability..........ccccovererirreieieieseieicsisniennns

Summary of remaining write-ins for Line 13 from overflow page.
Total (Lines 1301 through 1303 plus 1398)(Line 13 above)

..................... 112,308

....112,308

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. 11 3,888,622 B I 3,888,622
17. Incurred during current year 83 51,021,381 83 51,021,381
Settled during current year:
18.1 By payment in full 76 50,266,381 .76 50,266,381
18.2 By payment on compromised claims 1 2,505 1 2,505
18.3 Totals paid 77 50,268,886 0 0 0 0 0 0 a7 50,268,886
18.4 Reduction by compromise 297,495 (V1 IO 297,495
18.5 Amount rejected 0 0
18.6 Total settlement 77 50,566,381 0 0 0 0 0 0 a7 50,566,381
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6) 17 4,343,622 0 0 0 0 0 0 A 4,343,622
POLICY EXHIBIT No. of Pol.
20. In force December 31, prior year..........cc.e. | woeeen. 64,729 | ...... 46,722,071,138 ():evnevrerierirneeineninees [ s | e | e | e | e 64,729 | ......... 46,722,071,138
21, Issued during Year.............ccormereennerernneenes | ceveveieens 114 244883486 | ..o [ e | e | e | s | s | 114 | e 244,683,486
22. Other changes to in force (Net).........cccoovee | v (3,262) | ....... (2,643,096,691) | ...uvvvrurevernns | eerrrrerneenmneesssnsesnnnnens [ eevnnensnnnnins | eevsssssnsssessssnsssns | seeesnsssnees | seesssesssssnsssnssens | seseenns (3,262) | ......... (2,643,096,691)
23. In force December 31 of current year......... | ....... 61,581 | ... 44,323,657,933 0 |(a) 0 0 0 0 0 /.. 61,581 |......... 44,323,657,933
(@) Includes Individual Credit Life Insurance, prior year §......... 0O 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 4 5
Policyholder Dividends
Paid, Refunds to Direct
Direct Direct Premiums Members or Credited Losses Direct Losses
Premiums Earned on Direct Business Paid Incurred
24, GIOUD PONCIES (D)...-veuvererrererrirrerreeeeseisnseesseeseesssesssssessssssessssssssssssssessns | sessessesssssessessssssnssassasess | sessssssessassssssessasssssessans | sessessssssmssessasssssessassansss | stssssessessssssmssessessnssnssons | sessessassssssessassssssnssessnens
241 Federal Employee Health Benefits Plan premium (b)
24.2 Credit (group and individual)..........ccoccoerevnrenrunns
24.3 Collectively renewable policies/certificates (b).....
24.4 Medicare Title XVIIl exempt from state taxes or fees
Other Individual Policies:
25.1 Non-cancelable (b)
25.2 Guaranteed renewable (b)
25.3 Non-renewable for stated reasons only (b)
25.4 Other accident only.........c.cccoovvveivirennnnns
25.5 All other (b)......coevvvvvvereriereirnnns
25.6 Totals (Sum of Lines 25.110 25.5)........cc.ccevverrvennne
26. Totals (Lines 24 +24.1+24.2+24.3 + 24.4 + 25.6)
(b)  For health business on indicated lines report: Number of persons insured under PPO managed products.....0 and number of persons insured under indemnity onIy products.....0.

24
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial

Ordinary

Credit Life (Group and Individual)

Group

2
Amount
of
Insurance

3 4 5
Amount Number of
of Individual Policies and
Insurance Group Certificates

6
Amount
of
Insurance

Number of

7

Policies

8

Certificates

9
Amount
of
Insurance

10
Total
Amount
of
Insurance

© © N O wWwDN =

In force end of prior year
ISSUEA QUIING YEAT.....vvieeiirrieieissiesse sttt ssesns
ReINSUrance assUmed...........ccveuicueieieieiniee s
Revived during year..........
Increased during year (net
Subtotals, LINES 210 5.....e.vveeeeeeeeeeecteeeeee et
Additions by dividends during year
Aggregate write-ins for increases
Totals (LINES 1 aNd 610 8)......uvvrerrerirrieinississeiesesissiseessssesssnesessessesenes
Deductions during year:

MEUTIEY oot
DISADIIY.... e vvceeeseer ettt
EXDINY vttt
Surrender.

DECIEASEA (NEL).....covveivieieeicisete ettt
REINSUIANCE........coeviiicisicicte ettt
Aggregate write-ins for decreases
Totals (Lines 10 to 19)
In force end of year (b) (Line 9 minus Line 20)
Reinsurance ceded end of year.
Line 21 mMiNUS LINE 22........ceviieiiicieieecesiete e

46,722,071
244,683

..106,845 |..

....46,722,071

1,235
113,415
..2,521,936

2,749,985
44,323,658
43,597,922

2,749,985
....44,323,658

725,737

DETAILS OF WRITE-INS

0898.
0899.

Summary of remaining write-ins for Line 8 from overflow page
Totals (Lines 0801 through 0803 plus 0898) (Line 8 above)..............c.........

1901.

1903.
1998.
1999.

Summary of remaining write-ins for Line 19 from overflow page
Totals (Lines 1901 through 1903 plus 1998) (Line 19 above)......c.cocrruneens

Life Accident and Health Companies Only:

(@)

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[ |

(b)

No[ |




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY

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..........c.evererrenrerririnrreeisensireens | cereeereieeneeees XXX e ireinrieeeennnennes | eeereesssensssessssssssssssssssssssssssssssssenes | sessesseseseessns XXX oetieeveieeiseieeeens | e 383
25, Other Paid-UP INSUIANCE.......ccvvevreieiisieieieiesissieseissiesies | ersessessessssessessessssessesssssssssessessssens | sssssessessessessssassessessssessessesssssssessesss | soesssssssessessessssessessessssessessesssns T | e 94
26. Debit ordinary iNSUraNCe. .......ccovivrrerisnrsisinnssneisesees | cessesnseessensenees D0, R ISR XXX ottteisisieisnienins | orieiisciesssscessssssssssssssessssessssssssesns | sosssessssesessssessssssesessasesessasessssssesans

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Term Insurance Excluding Extended Term Insurance

Issued During Year (Included in Line 2)
1 2

In Force End of Year (Included in Line 21)

Number of Policies

Amount of Insurance

3
Number of Policies

4
Amount of Insurance

27.
28.
29.
30.
31

Term policies-decreasing.........covevereereensneeesssessenns
Term policies-other

Other term insurance-decreasing..
Other term iNSUTANCE..........c..eveereerierrerireeieeieeeeiiseies
Totals (LINeS 27 0 30).......ccvveererereeerereeiseessesesesenenes

Reconciliation to Lines 2 and 21:

39.

32, Term additions...........cccvvevnivniiniciciciciiesisisssiennes | e XXXt | e | o XXX | v 9
33. Totals, extended term iNSUraNCe..........coeveeeveeevereveeeeies | eeeeeeeeeeees XXX oo | e XXX e | e L TS 8
34. Totals, whole life and endOWMENL..........cc.ovvvrernrirnenees | 23 | 6,014 | .o 173 | 55,116
35. Totals (LINES 3110 34)......cuuirrnncriiniirnnriseresseresssnnsnees | s ssnessesssenssssessnes M4 | e, 244,683 | ... 61,581 | oo 44,323,658
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
Non-Par1ticipating Particizpating Non-Par:taicipating Partic?pating

36, INAUSHAL. ...

37, OFAINAIY....ocviviieieirieie s

38. Credit Life (Group and Individual)

43.

44.

Federal Employees' Group Life Insurance
included in Line 21

Servicemen's Group Life Insurance included
in Line 21

40. 244,683 | ..ooeeeeresreresreerenenrisnienien0 | e 4,322,817 | e
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 COmMPANIES..........c.ccevrvcveveeeieriiereseereiens | e XXX oiieiiiererieeenins | e snees | cveseresisesennns XXX ooievieeeeiieieiens | e
42. Number in force end of year if the number

under shared groups is counted on a pro-rata basis........ | ce.ccoveeeereieerieesieeseeseseeeeiens | e XXX oeviviriereiieisniens | e | sesesissessesenns XXX oo

45. Group Permanent Insurance iNCIUAEA iN LINE 27........coe. | covereeiiriisieiicisceseeiesiesesssesiinians | cosmresssossissssssssssssssesssssssessesssssnss | sesesssssessesssessesssssssssssssessssssessessnss | sostomsssssssessnssssessessesassessassssssssssesas
ADDITIONAL ACCIDENTAL DEATH BENEFITS
| 46. Amount of additional accidental death benefits in force end of year under Ordinary PONICIES. ........vurueirersirisiese s sss s esssss s e sne s s ans s sns st st snssessansnes | essssssssssssassanssessensansnssensansssssas 85 \
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 0
472 0
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..ocueveeececieeeeveeieeseseeieseesaes | seeseessesiessenses | sessessesssssssssesssssaens | cveesennes 9,010 | ........... 5,172,296 | ..oovoveeeeecieens | eeveereeieeieesesesiieies | eoeeviessssesiieses | eoessesssssisssesasssensans
49, Disability INCOME........covieeirieriircieicesee e niies | eeesesisssesieees | oevessssesesssesssisesinns | srisesssissesesiens | sevesesesesssessssssesenns | ssvsvssessssesesiens | sesesssesessmsessssssesenss | ssessesessssesesinns | oeresesesessnsssesssesenns
50. Extended Benefits

51.
52.

(@)......5,172,296

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.




amual statement for e year 2019 orne. 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
Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies

In force end of prior year..................
Issued during year.........cccoovveeneenne
Reinsurance assumed......................
Increased during year (net)..............
5. Total (Lines 10 4)....coovrerrrrerrenen.
Deductions during year:
8. Decreased (Net)......ccorrererrerrerrirnees | cerrrereeresreseseieerees e sseneeens 5
7. Reinsurance ceded..........c.ccocuviuenee
8. Totals (Lines6and 7)........ccccevereuneee
9. Inforce end of year..........cccoeurvuunecn.
10.  Amount on deposit........cccoverrereence.
11. Income now payable...........cccoveence.
12. Amount of income payable

Bl

ANNUITIES

Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates

In force end of prior year..................
Issued during year..........ccccovveennenes
Reinsurance assumed.....................
Increased during year (net)..............
5. Total (Lines 110 4)...cccovrrrrrrrreenn.
Deductions during year:
6. Decreased (NBt).......coruererrerreninnes | cervreeensinsisees s 46
7. Reinsurance ceded........c.ccccocvirnnne.
8. Totals (Lines 6 and 7)
9. Inforce end of year..........ccccveuvrennn.
Income now payable:
10.  Amount of income payable............... () 12,830,629 | ...ooooviiriinneas XXX oeieirenenneensensnnnennee | vneeesessessenneens D0 S [ ) OO
Deferred fully paid:
11. Account balance............ccocoeveevveies | corrreeiiieiieeins 0 () IR 4,138,278 | ..o XXX oo (a)
Deferred not fully paid:
12, Account balance........cocovrvnrnniiniens | coveernsiisissensinenas XXXiieesereeeneininns [ ) 7,000,813,250 | ...oovovrerrirninnnas 0. S ) OO

o~

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. Inforce end of PriOr YEA.......cccvevees [ eveiiereeerieieisesieiees | vt

2. Issued during year.

3. ReiNSUraNCe @SSUME.........ccovcveveee | ceverrireieiieeieiseieieiiies | ceresissesssissessssseesssessssssesessens | sesesssssessssesesssssesssses | sresessssesessssesesssssessssesessssesssnns
4. Increased during Year (NEt)......ccoewe [orreresrersesrnsesnesnnenns | eevssssssessenas D R TR OURRRIL VTR 0.0 S

5. Total (LiNeS 110 4)....oierreieieririins [ errriersnisniersnesneand 0

Deductions during year:

6. CONVEISIONS.........cvvvirereriirierereinns | eerersessseseessessseesenas
Decreased (Net).......cooereerrneerrernes | vevrrerneneieeseeseeeenees
8. Reinsurance ceded..........ccoovivrrris [eveiieiiieisiceieinnas

~

9. Totals (LINES 610 8)....evvuervrerrereireies [ eorrrierissisriessnenneans 0 s XXX orvirreensennnnnnes | reesseensessessnsssnnenss [ P 2.0 S
10. Inforce end of Year.......ccocevriniens | evnrirniisnissssisninens 0 |(a)

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

1. Inforce end of prior year
2. lIssued during year.
3. Reinsurance assumed
4. Increased during year (net)...
5. Total (Lines 1to 4)
Deductions during year:
8. DECTEASEA (NEL)..vuvrreeeeerrerreseeeeeeeseeese e esees sttt ettt f e E bbbt
7. REINSUIANCE CEABM. .......ucvuiviieieictce ettt bbbt bbbttt
8. Totals (Lines 6 and 7)
9. Inforce end of year.
10.  Amount of account balance
(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

1
Amount
1. RESEIVE @S Of DECEMDET 371, PHIOM YEAI.......vvieiiiieieeiseiseteteise ettt et s bbb sttt s bbb s s b st b s bbb bbb bbb bt s b s b s st nsens | saebsebassessessesnsesses e s st s tenae (5,131,625)
2. Current year's realized pre-tax capital gains/(losses) of $.....5,468,140 transferred into the reserve net of taxes of $.....1,148,309...........ccccoerueruerierreeries | corvvereesse e 4,319,831
3. Adjustment for current year's liability gains/(10S€s) released from the FESEIVE. ...ttt sssbens | fistessessessessssasses s sntanses s st ensanssssnsans 0
4. Balance before reduction for amount transferred to Summary of Operations (LiNe 1+ LiNE 2 4+ LINE 3)......cueieieiiinieieiesisieessiese et ssessssens | sressssessesssssssessessesssssssessessesns (811,794)
5. Current year's amortization released to Summary of Operations (Amortization, Lin€ 1, COIUMN 4)........ccoeuiuririieieiiisieessese s ssssessesenes | crisresssssssssssssssessssssssssessasanes (507,408)
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5)...uivuiuuiuiiiiiiiiisiesieiiessstessesssssssssessesssssssesesssssssessassessssessessessssessessessssassessessnsassessessnsensessassnses | srsssossassessessssassessessnsassessasanes (304,386)
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)

1o 2019 | e (672,388) | .ovvvverrrireeriseenieesnisesenenas 164,980 | ..ouvvevemcerircresieenssessesseesi st sseenes | ersssessss s (507,408)
2. 2020 | e (571,342) | vvveocvrrinerisseevineessisesesinns BA2,452 | ..ooovevirrerirseeeieesniesesine s | et (28,890)
3o 2027 | e e (522,089) | .evvvvrrrrirrerisseerieesni e BA5,804 | ....coorvvermcreiireeniseessi s esesi s | cessinssis st 23,515
4. 2022, | s (579,312) | ovvvevererinerirneeeriseesnisenesenas B49.276 | ..ooorvverericesieesiesesi st nenes | e (130,036)
B 2023 | e e (565,570 | .cvvvvrnrrrermerisieereseesriseresenas 351,004 | ooooorieireririeenisensi s | et (214,566)
B, 2024.......oirerincnins | e e (AT2,748) | .cvvvocrerrererireecrineesrieseiinns 250,131 | oot | et (222,615)
LA TS DO (395,824) | oovvvoeeeeeeserereeseeseeeessesnes 81,806 | evvvvreeereessesseeereesessseesessseseesessssssscnes | ceeseessesesssessessscssesssssreesessses (214,018)
I TS DO (288,634) | ovvveeereereessreree s L7 £ T B (133,849)
9. 2027 .o | v (0 ) 125,120 | oo sssssseesnessneses | reesseess st sesse s (76,059)
10, 2028.....ceoeeeceieeererereees | et (L) 92,335 |ttt nnsnes | eeess sttt eees (31,220)
110 2029 ciseeeeeeeeseeeeesseserees | eoosereseessssessesssss s (104,554) | cvvvoeeereeesesceeesesssseeeessssenen! U T T DO (44,421)
12, 2030..c..ceeeeeeerereserernens | st () O 48,887 [ ooooeereeceeieeeteees sttt | sesseess sttt (70,601)
13, 2031 coeceeeeererennens | ettt (Y)Y AB,808 | ....oovvorcerreerecereees ettt | sesseess ettt (76,658)
14, 2032..cccceeeeereeeeseeenees | et (119,997) | vvererrreerreeerrere s Lo 1R OO T OO OO (68,446)
15, 2033..comeieeeieeeerinerennens | et (113,497) | v BAB2T | eeeeeeeeeereeriseeisessisesessesisssssssssnsssns | seeesisesss st (58,670)
16 2034.....cooceceeeeerecenens | et (115,590) | ovvereerreerererseee s 57,299 | .oooreeeeeeereeeiseeisesss st ssssssessnnssns | seeesssesss ettt esssseens (58,291)
17, 2035.cieeeeceeeereeneeeenns | rreeresiseeesnsees et seeeees (L | N B2,733 | oeveevueeeereeresssessssnesess st sessnesssins | enessss sttt (63,879)
18, 203B..cuuuveerereerneeeernneeenns | rreeresiseeess s sseeees (123,168) | ovvvvreneeermneresseeeersnenesssesessnend 83,8971 [ eveeeeeeeerreeresineessseesess st sessnenssins | eneess sttt (59,275)
19, 2037 ceoreerreeeneeeinseeenns | et seseses (95,062) | .eovovverneeerreereriseeessseseesseneeenns 86,883 | .vvevuererrerenineesssneness st sesseessns | eneess sttt (28,179)
20, 203B....cceueerireeeenneeniiees | ceesesenes st (50,100) | worrevvrrmererrreresiseeesssenessseseeenns TOA24 | oooooeeeeeiseeetseesisessssssesssssesesns | sesssssessss st sss st 20,324
210 2039 | et T T N 71,955 [ ooiviieeiereeressseesssseessssessssssessssessssns | sesssssessssseess st sss st 72,193
22, 2040 | et eene s 48,382 | oot i T4 | oeeiseeessessssssessssssns | sessinsssss sttt 127,526
230 2041 | e A L OO 88,283 | ...ovvvuucreireririeessneens st sesssns | sessiiesss et 175,578
24, 2042 | et 83,860 | coverrerririereienesiseenss s 96,435 [ vvvveereireerisieessneess st sssssns | sessinesss et 180,295
25, 2043 | e e B2,736 | covvrrerreereeeninenesiseenss e 108,758 | ..ouvveveeerirerisisessssessessssssisessssssssses | rsessissessss st 171,494
26, 2044.......iieeninens | e 40,450 | oo s 1,479 | oorvereeceieerisiseeessee s seesssesssssessins | reessssssssss s st 156,929
27, 2045......oeieerieenrinens | e 19,083 | oo 12,738 | siseessnesessssssnn | reessss s st 131,821
28, 2046.......oeivierieenniens | et LR RO 89,730 [ vvevuuervireresiseesesesesissessst st | seessesss st 95,598
29, 2047 ..o | et 2,397 | oo BA,422 | .ot | st 66,819
30 2048......oiririiieini | e 275 | e 39,113 [t | st 39,388
31, 2049 AN LAEN.....cvverirriins | cernerneriessssinsssesesssssnsssssnsssssenesssnsssnes | eesessssssssssssss s ssssssssnesssenes 13,805 [ 1vvuuuireesieinenenesisesnss s sssene s | e e 13,805
32. Total (Lines 110 31).cuurirene | corveveserrmsssessssnneserseesssnns (5,131,625) | ...oocrrennnrissrinisenn e 4,319,831 | om0 | s (811,794)
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amnual statement for e year 20190t 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, PO YT ..ottt s nnns | essetsstessessssnssassees 11,343,251 | oo, 3,333,890 | .cooieieieiiin TABTT 141 | oo | e 13,535 | v 13,535 | oo 14,690,676
2. Realized capital gains/(losses) net of taxes - GENEral ACCOUNL...........cceuiueireieriinieiessiesieesssiese s sesseses | essesssssssessesssssssesenns (639,347) | oo (LI AA) | R (B79,120) [ 1.vovveveeverierreiseissieieiseienseseies | rrtessessssessessessssessesessssessessnsens | sessessnsesses et est e st sensns (01 TR (679,120)
3. Realized capital gains/(losses) net of taxes - Separate ACCOUNES...........cccveiriririeieiriee e | eresssesessesessssssesenes 181,903 | e | et R RSN IR T T BT TSR (VN 1,181,903
4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNL............c.couvurureerriniirerererineiriesinnes | ceireeseriesineinennesenes (5,366,793) | ..o 129,307 | oo (5,237,486) | ....vevvvrvrreeceeirereeerissiseieriees | seeeessesiesinesessssssssesessesieninens | eeeessesisse e eseeene (0] RN (5,237,486)
5. Unrealized capital gains/(losses) - net of deferred taxes - Separate ACCOUNES..........cruririivrieieinrinieiessneeees | ceeeensisseseessesesesnns (44,005) | ovovvveeirinrieerseeeeeseneiees | e (B4,005) | ...ooveevreieieireieinsieneeesseiees | e | et (01 O (44,005)
6. Capital gains credited/(losses charged) to contract benefits, PAYMENES OF FESEIVES..........c.cuivieieiieiieiisiisiiens [t | cessesssssse st ssses e sessesses | rebestessesssses s sssse e s sssensenss 0 [ et | et nne | et 0 [ 0
7. BASIC COMIDULION. ... vttt | cerssessssssesnssssness 4,532,366 | ..oooovrnririinnenns 1,543,577 | oo 8,075,943 | ... oo | sereeeeenn e 3,796 | oo 3796 [ v 6,079,739
8. Accumulated balances (Lines 1 through 5, MINUS 6 PIUS 7).....c..eueurerrirreriinieieiniieiesseeseesseseeessssssessesssssssesseens | coesseesssssssessssssennes 11,007,375 | oo 4,967,001 | .o 15,974,376 | oo [0 TN 17,331 | oo 17,331 | e 15,991,707
9. MAXIMUIM FESEIVE. ... vvvovereiiearesesesessseesss sttt | etsbsesssenssenseenes 21,530,367 | ..ovvernrierrieniinnd 8,971,746 | oo 28,502,107 [ .ovovrverreirerircrienrirneriienisees [ e 25,051 [ v 25,051 | oo 28,527,158
10. Reserve objective 12,808,967 18,169,574 ....18,181,720
11, 20% Of (LINE 10 MINUS LINE 8).....vvrueerueermreescerseeeseesseeesseesseseseesssssesssessssesss s sesssessssesssesssssesssesssseessssssssnnes | sessssssssssssssssssssssnnees 360,318 | oo 78,721 | oo 439,040 | ..o ([ (0574 ) I (574 ) I 438,003
12. Balance before transfers (Lines 8 + 11) 11,367,694 ....16,429,710
13, TTANSTEIS. ...t | Shbie R bbb bbbt | Hieb iR | et 0 [ o | s | e 0 [ 0
14, VOIUNEANY CONMTDULON. ......ovieitiiciete ettt s bbb s et bbb bbb s sebesnsesa | £esstsessassetesasesesessetesesesesesntes | ebessesessssnsesassnsesesansesessnsesesasans | sesesessssesesansesesnssnsesansetesennnas 0 [ e snees | et nns | ettt 0 [ 0
15. Adjustment down t0 MAXIMUM/UD 10 ZET0............cvuivuririiriiiirerieieesiersee st sssnees | stesessstestssen s sneses st enees | snbnesensensenssen e st nen s en s | cbnbsen e sttt 0 [ Loreiitereinnenessserisrssinnerees | ceesseenee s snnenersnes | srerne e en et n et 0 | o 0
16. Reserve as of December 31, current year (LInes 12+ 13+ 14 + 15).. i | aveessssssessssssessenas 11,367,694 | .cvevevevceer 5,045,722 | ..o 16,413,416 | .oooveiveeieeeeeece, [0 I 16,294 | .o, 16,294 | oo, 16,429,710
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

ASSET VALUATION RESERVE

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. 4x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPt ODlGALONS. ..ot sressenees | eeseeensesennns 164,142,570 |............ ) 0.0, SO IS ) 0.0, SO IS 164,142,570 | ...covvenee. 0.0000 | ..voevevereeereieerineeeenns (018 [ 0.0000 | .eovovererrerrererenrereeneennd (0 0.0000
2 1 HIGNESE QUAIIEY.....e. ettt senns | cresssnennnnees 987,460,399 | ............ ) 0.0 SO IS ) 0.0, SO IS 987,460,399 | ...ccvvvrnnnd 0.0005 | ..ovorerierrieenes 493,730 | .o 0.0016 | ..oovovveceenn 1,579,937 | v 0.0033
3 2 HIGN QUAIIY...eceee ettt | eneneeennes 658,274,007 |............ ) 0., SO IS ), 9.0, SO IS 658,274,007 | ..ovvvennnnn 0.0021 | v 1,382,375 | .o 0.0064 | .....oovorerenns 4,212,954 | ..o 0.0106
4 3 MEAIUM QUAIIEY......cveeeeeeeee ettt | ersessenenenn 57,070,229 |............ ) 9.0, SO IR ) 9.0, SO IR 57,070,229 | ....cocvvenee. 0.0099 | ..o 564,995 | ...cooovvrienee 0.0263 | ...coovverieinn 1,500,947 | ..oovvvrennes 0.0376
5 4 LOW QUAIIY. . cveeeeeecece ettt | ebieeseneeias 10,163,914 | ............ ) 9., SO IR ) 9,0, SO IR 10,163,914 | ...ocevvennnnd 0.0245 | ..oooviirine 249,016 | ..ccvervenne. 0.0572 | covviieirerns 581,376 | ..ocverrernes 0.0817
6 5 LOWET QUAIIEY. ...ttt | soeesesienseesnes 5,930,878 |.....c...... )9, SO IS ) 9,9, O IR 5,930,878 | ....ccvvvuennd 0.0630 | ..ocvoverrenerreines 373,645 | oo 0.1128 | oo 669,003 | ...ccvvvirne 0.1880
7 6 [N OF NEA ABTAUIL........coueiviciccie s nessnienes | eessniseisesensessnesennssnin | sensersnens XK Kunerneeenineines [ eerneieinns XXX s | et 0 ] e 0.0000 | ..cooevveieiirieireieins (V1 IS 0.2370 | oo (V1N IO 0.2370
8 Total unrated multi-class securities acquired by CONVErSION............coovievnireins | eovriiennicininnieisineinnnn | eennnneese XXX riesnssisnnns v, XXX ireirinieinins | V) XXXKerievns | arreinninisssssssissnsnses | senseennas D T R PPPPRPRPRPIRS IRTRPIO XXX
9 Total long-term bonds (sum of Lines 1 through 8).........ccccccevrvviniencinnieneineinns | coieeennn1,883,041,997 oo XXX [ D00 I [ 1,883,041,997 | ........... D0, T [ 3,063,762 |........... DO N [ 8,544,216 |........... XXX.vvo
PREFERRED STOCKS
10 1 HIGESE QUAIIEY. ... .. ssneeeenssessenees | sesenseenesssseenesnnsessensesnssens | ennseeserne e XK Kuneremennernnnne [ ernernrnens XK irerireireinnns | ceveneeneseeeneennennn0 | 00005 | 0 000016 {0 [ 000.0033 [ e 0
11 2 High quality .0
12 3 Medium quality .0
13 4 Low quality .0
14 5 Lower quality. .0
15 6 In or near default .0
16 Affiliated life with AVR . . . .0
17 Total preferred stocks (sum of Lines 10 through 16).........ccccvviirieniisninieinnieniees | nessenisississensnssisnesnaes 0 [ 0.0 S I D S PRSP [V D N SN [\ P D N ORI [V I S N [N 0
SHORT-TERM BONDS
18 Exempt obligations. 34,707,283 | ... XXX .0
19 1 Highest quality.... 10,620,383 |... XXX ...35,047
20 2 High quality..... .3,981,274 | ... XXX ..42,202
21 3 Medium quality XXX
22 4 Low quality...... XXX
23 5 Lower quality... XXX
24 6 In or near default XXX
25 Total short-term bonds (sum of Lines 18 through 24).........cccccouevienniieicisiiiniens | covrieieiininns 49,308,940 XXX | eevererenenenenn49,308,940 | vt XXX | i 13,671 [t XX e 2473 | b XXX i | e, 77,249
DERIVATIVE INSTRUMENTS
26 EXChaNGe traded.........cceieiicieiicrres e | ettt | creineenees )9, 9, SO PO XXX
27 1 HIghest QUAlITY.......c.cvueerrireercrcencnecenenseenssnssenenesessenenes | severennnnennnn 910,304 | viiiince ), 9,9, ORI ISP XXX
28 2 HIGN QUAIIY.....ooeevieeceeee ettt ensnssenss | eessessenssssssssesssnsessessnnses | sessensenes s XK Kurrrseesessnnsnns [ eerenenenns XXX
29 3 MEIUM QUAIIEY......cveeriircre e enisnees | centessnese s sesenienees | eesnesnene ) 0.9 SO IS XXX
30 4 LOW QUAIIY. ..ottt sttt ssns s | sestensnesessessensssnssentensans | srsesenenn ) 0.0 SO IS ) .0 S
31 5 LOWET QUAIIEY......vocvetce ettt besnsens | stesessssessssnsesessnsesesensesenns | sresessnsens ). 0 SO U ) .0, SO
32 6 1N OF NEAM AEFAUIL. ... | et | ensennens D, TS I L0, T
33 Total derivative INSIIUMENES. ........cccieviiii e | eerees et 910,364 |............ D.0.0 ST ISP 0.0 T [ 910,364
34 Total (LiNes 9 + 17 + 25 + 33)....cuiiuriiiieiriseiserensssi s sensnssssssnssesnssnens | sesseensens 1,933,261,301 | ............ D0, SO IR D0, SO [P 1,933,261,301
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amnual statement for e year 20190t 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. 4 x9)
MORTGAGE LOANS

In good standing:
35 Farm mortgages - CM1 - highest qUality...........c.ccoerrurrnrerrininenereieinsneins | ceereereeineinens 94,219,171 | oo | e ) 0.0, OSSN [N 94,219,171 | oo 0.0011 | oo 103,641 | .ooviieeern0.0057 | e 537,049 697,222
36 Farm mortgages - CM2 - high quality..... 2,154,025 | ... ....2,154,025 .0.0040 24,556 ...32,095
37 Farm mortgages - CM3 - Medium qUANILY...........cccoereriereeireeiessesersienns [ eveissiesesssienenessssenesnnes | sevsesesensesssssnessessssessesses | sressennsss XKKuerreenienens | eoversenserssensessensenserens0 | eveveneniennd 0.0069
38 Farm mortgages - CM4 - low Medium QUAIILY...........ccevevrieieienieieisiiees [ e | eoveensresenssssnesesssnsessens | sennersenes XK Kurreinneniennes [evenressrssenssssesnennennnns0 | cvenieienn 0.0120
39 Farm mortgages - CM5 = [OW QUAIIEY.........ccoureiiririeieieieieieseesissieieinsens | vevnsieieneisssessesssssssessssnns | vessessnsessessssessessessnessenss | sesesneens s XKKurerrernnensens | covenrensenenssrsnensenneens | oeveeiennns 0.0183
40 Residential mortgages-insured or QUAraNtEEM..............cueviureernrinircreinnins [ ernrireieisninsineesesnniens | eneenenenesnenenensssssenss | cnenerees XK Kurererineinenes | veverennnnenessenonnenenen0 [ s 0.0003
41 Residential Mortgages-all Other............cccuieinceeeeserenesinens | e | creseressssssenenesesneseses | senerenee XKuerrerenninenrens [ erveevensnnssnenenennnenereensQ. | cereneererenend 0.0015
42 Commercial mortgages-insured or UArANtEEM...........covveureerireeeererereinnes [ ereireneeneneennessssneenees | sevvensessnenseesssessensesessesnes | eeeeenenss KKK rerrernenrenns | vervenenneneensenenssenennns0 | oneinennennd 0.0003 |..covevvvererrrrereeend0 | eriirenen0.0007 [0 | 00011 [ 0
43 Commercial mortgages-all other - CM1 - highest quality...........cccoevevneriincns | vevveviennees 171,805,526 | .....ceveerreerernreercniennenns | eereneeece XXX e | e 171,805,526 | oo 0.0011 | .o 188,986 | oieee.0.0057 | oeiiiee979,291 | o 0.0074 | e 1,271,361
44 Commercial mortgages-all other - CM2 - high quality...........cccceoviriereininiiies | cevririeinns 82,161,244 | ... | e D.0.0 ST I 82,161,244 | ................ 0.0040 | ..o 328,645 | 00114 | 936,638 | 00149 | 1,224,203
45 Commercial mortgages-all other - CM3 - medium quality.........cccooeeeieiecrres | corvereirieinnns 25,576,780 | ..o | e ). 9.0, ST I 25,576,780 | ................ 0.0069 |......................176,480 | ................0.0200 | ...c.cooveveeeeen. 511,536 | oo 0.0257 | o 657,323
46 Commercial mortgages-all other - CM4 - low medium qUAlItY...........cccorevreries | verrireieieiieieeisieieiees [ | cvesesnns XXX ieieivieinens [ (O I 0.0120 | .o 00343 [0 000428 | 0
47 Commercial mortgages-all other - CM5 = IoW QUAIEY...........ccovveveeirieieiiiieis [ | e ssssessesees | sevessesns ) 0.0 GO DU (V10 [ 0.0183 | .oviererevesiereineeend | i 0.0486 [0 | eiee00l0.0628 [ 0

Overdue, not in process:
48 Farm MOMGAGES...........veierrirerieririerieseieieesisrisese st sssninenes | seesinesensessssssssensessessnenne | consessensessessnesenessnnsenes | srenersenees KKuerereeninensens | erveeensnnsenesensensnnnerenssQ | coreneererenan 0.0480
49 Residential mortgages-insured or guaranteed .0.0006 |.
50 Residential Mortgages-all Other.............cccriiriiericeeee e sssieienes | erssseressssesessssssessssssesssns | sessssssesessnsessssnsesessnsesessns | sesesenseses XK urreresensnresnns | reessnsesssenseressssnesensesesQ | cerveresenionad 0.0029
51 Commercial mortgages-insured Or QUATANEEE. ..............ceuriiueiricieeieieiniisiees | cereesisseiessssessssssesessssssees | seesessssssesssssesssssesessnsess | sesssesssas XXX [ (O I 0.0006
52 Commercial Mortgages-all Other.............cccoiieiiiie s | et sssees | sesesetsssesesesesesssssesessnsees | sesesessnns XXXt [ (O I 0.0480

In process of foreclosure:
53 Farm mortgages
54 Residential mortgages-insured or guaranteed
55 Residential mortgages-all Other.............coviirrieiieeess
56 Commercial mortgages-insured or guaranteed............cooeeeriereereniereeninnnns
57 Commercial mortgages-all other.
58 Total Schedule B mortgages (sum of Lines 35 through 57)
59 Schedule DA MOMGAGES........cvveiiriieieieeie s
60 Total mortgage loans on real estate (Lines 58 + 59)........ccccouiiviniiiiiinsiiennnns




amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations
Equity and Other Invested Asset Component

(43

1 2 Basic Contribution Reserve Objective Maximum Reserve
6 7 8 9 10
NAIC Book/Adjusted Reclassify
Line | Desig- Carrying Related Party Amount Amount Amount
Number | nation Description Value Encumbrances Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
COMMON STOCK

1 UNaffiliated PUDIIC.......c..vvierieeiecciccc et enessssesennnns | ereeennesenensessssennensesnnses | eenennerene XK Kenerernernnnen [ eonrrenee XXX iinirienens [ evvveneneneseienenneen0 | i, 0.0000 | .oooeveerirrrerrcreenens0 [ (@) | e

2 Unaffiliated private rvvennnnen | e XXX e | e 0 0.0000 | .ocovvverrrreerireeeen0 | e 01945 | oo

3 Federal HOme LOAN BANK...........ccuiiriiiiicicsieeseieseeteis s ssieses | soeesessstessesessssensesssnnses | aoensesnssns XXX eeirevnenen v XK s [ v 0 | e 0.0000 | .o | s 0.0061 | oo

4 Affiliated life With AVR ..ottt sssnsas | stesinsesessesssssesnsssstasees | srsessssenees )., SRR ISTRRRINY 0%, CHSTURRURI [SOUUURTRURTIRRRRTRRIN ) N SOOI 0.0000 | .vovereerrerrrereireirenen0 | i 0.0000 | .eovoueerrererreeireerenenes

Affiliated Investment Subsidiary:

5 Fixed income exempt 0bligations...........cccoveiiinniinc s

6 Fixed income highest quality

7 Fixed income high quality.

8 Fixed income Medium QUALILY...........c.ovrueiririiee e

9 Fixed income low quality.

10 Fixed income lower quality

1 Fixed income in or near default............coeririeinincncee s

12 Unaffiliated common stock public

13 Unaffiliated common stock private

14 Real estate

15 Affiliated - certain other (see SVO Purposes and Procedures Manual)..

16 Affiliated - @ll OtNET. ...

17 Total common stock (sum of Lines 1 through 16)...........cccouriininincininisesissiseins

REAL ESTATE

18 Home office property (General ACCOUNE ONIY).........vruuierieiriririirircireieeeeseeeeeensinensnes | seeeeisessseeseessseesesnssnsss | seseeesnseesesnssssssssssssnsns | sesnessssesnssssseenssssessennees | seseenesssessensesnssensenessQ | cevenennineed 0.0000 | o0 | s 0.0912 | o0 [ 0.0912 | oo 0
19 INVESEMENE PrOPEIIES. ...ttt snsebe s | stsesessssstessssssessnsnsessssnns | srerensssessssnsessnsssesessnenns | censesesenseressssnsessssnesensns | sesnsesssnnssssssnseessssnsensQ | coveverennnennn0.0000 | oveiviiisiieininiiiennn0 | e 0.0912 | oo

20 Properties acquired in satisfaction of debt. 0000 | .ieeiiieiicieienn0 | 01337 | oo .

21 Total real estate (sum of Lines 18 through 20)..........cccecviiiiiiiiiniiinisineinnisasnsssnnnns | seveesnssersnssssnsenenensd | eoriennreinssieisnnnennnnne |0 |, D00 ST [P RRRRRRO | I ISR D0, O [ RRRRRRRRRTOTN | I YT 0 S [N 0

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

22 EXEMPL ODGALIONS......cvvvvieciriieieicieis sttt ssntas | srsesssessessesssnsessessensnsns | sessesssenns XXX v [ ernreece XK | evveisnisensieneninnnens0 | e 0.0000 | ovovvererrrirrireienend0 | e 0.0000 | .ovooveererereirinreeenen0 [ e, 0.0000 | .eovovereririieririeien 0
23 1 HIGNESE QUAIEY.......cvveerree s

24 2 High quality.

25 3 Medium quality

26 4 LOW QUAIIEY. ...ttt sttt es

27 5 Lower quality.

28 6 In or near default

29 Total with bond characteristics (sum of Lines 22 through 28)
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amnual statement for e year 20190t 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 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. 4x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
30 1 HIGNESE QUAIILY ...t ssnns | sernassnnsnienns 7,591,307
31 2 High quality
32 3 Medium quality
33 4 Low quality
34 5 Lower quality.
35 6 In or near default
36
37 Total with preferred stock characteristics (sum of Lines 30 through 36).........cccoevvvvicnns | veverninnins 7,591,30
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS

In Good Standing Affiliated:
38 Mortgages - CM1 - highest QUaity...........ccceeriiieriieriee s
39 Mortgages - CM2 - high quality.
40 Mortgages - CM3 - medium quality.
41 Mortgages - CM4 - low medium quality.
42 Mortgages - CM5 - low quality.
43 Residential mortgages-insured or guaranteed
44 Residential mortgages-all Other............cocueiriinicerre e
45 Commercial mortgages-insured or QUArANEEEM.............cueuerrieeiinieiereieereireeeenes | cereeseeeeseseeee e eeeeeees

Overdue, Not in Process Affiliated:
46 Farm mortgages
47 Residential mortgages-insured or guaranteed
48 Residential mortgages-all other..........
49 Commercial mortgages-insured or guaranteed..
50 Commercial Mortgages-all Other...........ccoiueieiiiieieerieie et | crensesessnssssesessnees

In Process of foreclosure Affiliated:
51 Farm mortgages
52 Residential mortgages-insured or guaranteed
53 Residential mortgages-all Other..............cc.eiirinirirceereeseee e
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
58 Unaffiliated - In Good Standing Defeased with Government Securities
59 Unaffiliated - In Good Standing Primarily Senior
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)......c.cruirrenrrnrernsensaneennenes
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amnual statement for e year 20190t 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 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. 4x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK

65 UNGFIlIGEEA PUDIIC. .......cveveeveriiiiiii st enssens | essssessesssessssesssennees | cossessenens )99 ORI PR )90 SRR IR (1 I 0.0000 | ovoouvermreerrirerienens () PPN IOV 0 () rererrerrererreins | v 0
66 UNGfiliAtEd PIIVALE. .......vveecveriireriri sttt | eesssensssessseesessssnsseens | seesesseesnns )99 SO DR )90 SO IR (1 I 0.0000 | .ccoocrererrecrrreernen0 | i, 01945 | oo (1 I 0.1945 | oo 0
67 Affiliated life With AVR ... sessesissessssssssesssssssessssssssssssssssssessssns | sevesssessssessssssssnssssessssne | consesssnsens )90 SR D )90 SO [ (1 0.0000 | eveovverererrrerrrernen0 | e, 0.0000 | veooeereereenerernes (1 0.0000 | vvoooeerreerreereeerns 0
68 Affiliated certain other (see SVO Purposes and Procedures Manual)..........cceeveveirens | coreireinieienssinseennnns | aveereennens ) 0.9 N DU D00 GO ISR [V 0.0000 | .ooovverererinrienend0 | e 0.1580 | ..ovvvereieirrreieiriieines (V1 0.1580 | .ovevrreieieieirieieinn 0
69 Affiliated Other - @ll ONET........... v eess s eessenes | eesssssss s sssssssesssnses | cesseessaes )90 S P XXXoreenerernnee | covrenseesssesssneesseenes (] [O0[0[0[o N O | O 01945 | oo (O S 01945 | oo 0
70 Total with Common Stock Characteristics (Sum of Lines 65 through 69)..........ccocviees | cvvivirniniiierninninninns 0 [ D 0,9, SOOI PO XXX v | cvererissinsissnseessnennens 0 [in D0, SO PPONRRRORTRRORION | I VRO D O 0 [ D N SR 0

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF REAL ESTATE
71 Home office property (general account only)
72 Investment properties...........c.ccoevnne
73 Properties acquired in satisfaction of debt.....
74 Total with Real Estate Characteristics (Sum of Lines 71 through 73).......coccoevneniinininne | connsninnnnsesnnsneinnnen0 [ o0 | o

LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75 Guaranteed federal low income housing tax credit
76 Non-guaranteed federal low income housing tax credit.
77 Guaranteed state low income housing tax Credit............ccoevieeiieieesesieeseeens
78 Non-guaranteed state low income housing tax credit............cocveeereincnenenseninens
79 All other low income housing tax Credit............cceernce s
80 Total LIHTC (Sum of Lines 75 through 79).........cccciieiiiiniiiniississsssssisisseeessnenas
ALL OTHER INVESTMENTS

81 NAIC 1 working capital finanCe INVESIMENES...........cccviiiiriieieieneeeesisesisseseines | eoessisnesesssssesesssenss | aresseennens XXX otriiernvees | e | v (U1 I 0.0000 | .covvverrrirrrireinen0 | i 0.0042 | ..o (01 IR 0.0042 | .o 0
82 NAIC 2 working capital finance INVESIMENLS...........cccoviieiriiiriieeriee e | ceseeerssseseesssssssnssessesens | cevssserenns XXX tirieieiees | v | overeiesissessesessenas (01 I 0.0000 | .oovvveerrreerireeeen0 | s 0.0137 | oo (01 I 0.0137 | oo 0
83 Other invested assets - SChedUIE BA.............ccviinincesiresssisese s | ceveeseeesissesesesiesinenees | cesesseneens XXX evierinrinen v | e (U I 0.0000 | .oovvvrererrrrrerrerienend0 | s 0.1580 | wovoevreeeereieirerinines (U S 0.1580 | v 0
84 Other short-term invested assets - Schedule DA..............coooiiiniiis || XXX e | s 0 [, 0.0000 | .ooocvcrniniiniiniinnnd0 | i 0.1580 | oo 0 [, 0.1580 | oo 0
85 Total All Other (sum of Lines 81, 82, 83 @nd 84).........ccverruniremrinnrinsisssesssnesssnssssnens | sersssnessessssnsssssssness 0 | D8 N [P [V 0 | D80 S (PSSRSO | I IS XXXeorereree | ereennenseeesseesseeeneens 0 | XXX | e 0
86 Total Other Invested Assets - Schedule BA & DA

(Sum of Lines 29, 37, 64, 70, 74, 80 @Nd 85).......cccvreririririirisrisinisenisesssesssssssesssesssensens | cresenesnesnens 7,591,307 | oo, [\ [ [ I 7,591,307 [.covveene. )OO S [T 1 4 1 I )00 Y 12,146 |...ooo..e. XXXorveeee | oreersnesseensnens 25,051
(@)  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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amnual statement for e year 20190t 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

CuUsIP

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




amual statement for e year 2019 orne. 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

208055661FM....... | 99999.....cccccciniins [ NY.iin | 2018...... | oo 300,000

0199999. Death Claims = OrdiNary........ccoceisiiiiiisseiieissiesessesssesssessesssssnsenaes 300,000

0599999. Subtotal - Disposed Death Claims..................... ...300,000

2699999. Subtotal - Claims Disposed of During Current Year.........cccocovvareennes 300,000

CLAIMS RESISTED DURING CURRENT YEAR
Death Claims - Ordinary

211003367FM....... 22789
206113608FM....... 111 .
212127669ER....... 1111 Coverage Not Started..........cocrrerrereneneieeneseseseseiees
212020784FM....... 99999.......ccccceeveene Lo NY i o209 | 100,000 | | e, 100,000 |MisrepreSentation............c.cccvvecvereiieriiierereiereriseressnsseneseenes

MiSTepreSENtation...........ccocuureeeeeireeeneireieeseeseeeesseeseese s
OTHER -LIFE..........

2799999. Death Claims = OrdiNary.......ooovesrrsesseessissesnessessessnsssessessessnessesesanes | cosessesesens 770,000 | oo 0] s 770,000

3199999. Subtotal - Resisted Death Claims...........coiiireiisninsieissssniesesnens

5299999. Subtotal - Claims Resisted of During Current Yea

5399999, TOaS........covrrirerrirriierin s
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Group Credit A&H Other Individual Contracts
Accident and (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS
1. Premiums WHtEN.......coveiircrcercseee s | e 0] )00 GO e XXX [ e e XXX [ e e XXX [ e XXX [ [ e )., 0, S I [B9.9,, GRS [0, G I XXX
2. Premiums €amMed........ccocviumiunienieneeneineeneineeseessensines | e 0| D99, SN IO e XXX s e XXX [ e XXX e [ [0 .9 G SRR DOV 2,9, S IR e XXX [ [I0.9,, GRS XXX
3. INCUITEd ClaiMS......cveveicicriieereeie e | seeessesissssnenens (U I (001 0] e (001 [V I (001 (U I 0.0 | oo (U IO 0.0 | oo 0 [ e 0.0 | v 0| (00 0 [ 0.0 | oo 0. 0.0
4. Cost containMENt EXPENSES.......c.vvevreirieieietsieresseisseseines | cevsressesiessssennens (1 I 0.0 [ e | e 0.0 [ e | e 0.0 | | e 0.0 | | e 0.0 | oo [ e 0.0 [oooeeeereeiees | e 0.0 [cooeveeeeieieiees | e 0.0 [ e | e 0.0
5. Incurred claims and cost containment expenses
(LINES 3.8NG 4)....ooveveeerirrerierireniesesseerieseseesieseseeesiesesens | sovessseesiesssnnens (O I 0.0 | v 0| (00 N 0 [ e (001 (U I 0.0 | oo 0 [ e 0.0 | oo 0 [ 0.0 | v 0| 0.0 | o 0| (0 N 0. 0.0
6 Increase in coNtract reSEIVES...........cccoovvviiniiniiinciiniiniinis | e (U P 0.0 [ oo (N 0.0 [ o 0] 0.0 | v 0] 0.0 | v 0] e 0.0 | v 0 [ e 0.0 [ oo (N 0.0 | oo (N 0.0 | oo 0 .. 0.0
7 COMMISSIONS (B).vruveererrerrernrrresrernssnssssessssssnssssssessesssssssssesses | sesessesssssessessns (1 I 0.0 [ | s 0.0 [ e | e [0 S R 0.0 | | e 0.0 | eerereerereeees [ e 0.0 [ | e (010 I RS IS (010 I R 0.0
8  Other general iNSUraNCe EXPENSES.........vuvererrerrereeermesresness | semesenesseseesesens (1 I 0.0 [ | v (0 I N N E .................................. 0.0 | eerereerererees [ e {010 SRR IS 0.0 [ | e 0.0 [ e [ e 0.0
9 Taxes, licenses and fes..........oovrevvvecreveeceessseeeeeeeeeens | ceveeeeeeeiseeeieis (0] (0 )0 [N IO (0 ) SR D I Q. B Bl | | 0.0 [ | e 0.0 | oo | e (0 ) TR IO 0.0 | oo | e 0.0
10  Total other XpenSES INCUIED...........cvevevrivereveieieieiesieiens | eveevsssesessssenaes (1 I (0 I R 0. 0.0 | oo 0. 0.0 | oo (VN 0.0 | oo (VN 0.0 | e (VN 0.0 [ oo (VN I (0 I I 0] e (0 I AR 0. 0.0
11, Aggregate write-ins for deductions...........ccocevevvenieiicviens | cevversieieisiiennes (V1 I 0.0 | i 0. (0 I IO 0. 0.0 | oo (VN 0.0 | oo (VN 0.0 | oo (VN I 0.0 [ oo (VN I (00 I 0] e (0 I 0. 0.0
12. Gain from underwriting before dividends or refunds.............. | vecovvierrerniiennes (1 I (0 I (V1 I (0 I 0. 0.0 | e (VN 0.0 | oo (VN 0.0 | e (VN I 0.0 [ e (VN I (0 I (VN I (0 I 0. 0.0
13, Dividends or refunds............ccccevermeeinerimerinerinerinesieeeriees | sevveessieessseeens (O 0.0 | [ e 0.0 | | e 0.0 [ e | v 0.0 [ v | v 0.0 [ | e 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0
14.  Gain from underwriting after dividends or refunds...........ccco. | voevvieverrrinenne. (/1 I [0 I (VN I [0 I 0. (U0 I I (VN 0.0 | oo (VN 0.0 | oo (VN 0.0 [ oo (VN — (0 I (VN [0 I 0. 0.0
DETAILS OF WRITE-INS
T10T. st | b (U I 0.0 | [ e 0.0 | [ e 0.0 [ e | v 0.0 [ v | v 0.0 | | cevvren 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0
1102, et | e (U 0.0 | v [ e 0.0 | [ e 0.0 [ v | v 0.0 [ | v 0.0 [ | v 0.0 | v [ e 0.0 | [ e 0.0 | e [ e 0.0
1103, st | eeenntenr s (1 I 0.0 [ | e 0.0 [ e | e [0 SN (OO SR 0.0 | [ e {010 ORI IS (010 [ RS IS 0.0 [coovrerrereieres [ e 0.0
1198.  Summary of remaining write-ins for Line 11
frOM OVEIOW PAGE.....eu vt eeetssessieeseieseseies | eeseesseeeesessesenns (1 I 0.0 | oo 0 [ 0.0 | oo 0 [ (U0 I I (VN 0.0 | oo [V I 0.0 | v [V I 0.0 [ o (VN I (V0 I R (VN I 0.0 | oo 0. 0.0
1199. Total (Lines 1101 through 1103 plus 1198) (Line 11 above). | ...overerrereenens [V I [ORV [ 0] 0.0 [ oo 0] OV P 0] s 0.0 [ o (O I 0.0 | oo [ 0.0 |t [V 0.0 [t 0] e [OXVI [P 0. 0.0

(a) Includes §.......... 0 reported as 'Contract, membership and other fees retained by agents.'




8¢

amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
1 2 3 4

Other Individual Contracts

Group Credit A&H 5 6 7 8 9
Accident and (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other

PART 2 - RESERVES AND LIABILITIES

A. Premium Reserves:

1. UNEAMNEd PrEMIUMS.......cvuriiieirrireieieeeiseisese ettt essesnes
2. Advance premiums.......
3. Reserve for rate credits.................

4. Total premium reserves, current year...
5. Total premium reserves, prior year...

6. Increase in total PremMiUum MESEIVES. .....c.ceiu vttt enerneas

B. Contract Reserves:
1. AdItONAl FESEIVES (B)..vvvrverrririrrieieiseieseisieise st ssssessessssenss | sestessessssessessessssessessesnnses 0 [ et | erereiessese e sntesesins | sriesseseseses sttt ens e sstente | eesessesessssess et sntessessetenteses | sesessessssess et et entes et s tesesnt | sessesestesesantes et tensesntentes | serestesses et st b st naes
2. Reserve for future contingent DENEIS..........ccvviveieiiiriiecee s | e senne 0 [ oot | erereinssene e sntesesins | erieteeseseses et essessstente | eesessesessssess et sntesses e tentesns | sesessessssess et et es e s et s tesebet | sessesestessesantes et tensesntentes | setessesses et st b st n bt naes

3. Total contract reserves, current year....
4. Total contract reserves, prior year.... .
5. INCrease in CONTACt FESEIVES..........cvcuirieiieiiietsissetessses bbbt es s ns b ennsees

C. Claim Reserves and Liabilities:

1. TOLAl CUITENT YEAI ...ttt nnens | sessssessessstessessseesensesnnsans 0
2. Total prior year e
3 INCTEASE. ..ttt

PART 3 - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES

2. Claim Reserves and Liabilities, December 31, current year:

3. Test

1. Claims Paid During the Year:
1.1 On claims incurred prior to current year.
1.2 On claims incurred during CUMTENt YEAI............cceueveiveierieeie e

2.1 On claims incurred prior to current year..
2.2 On claims incurred during CUMENE YEA...........c.cceuevieveiiiereiiee e

3.1 LINES 1.1 AN 2.1 e
3.2 Claim reserves and liabilities, December 31, prior year..
3.3 Line 3.1 mMINUS LINE 3.2. ...ttt

PART 4 - REINSURANCE

A.  Reinsurance Assumed:

1. Premiums written
2. Premiums earned..
3. INCUITEA ClAIMS.......voviieieitie et
4, COMMISSIONS. ...vvveierserietsessseeeesssesseesstessessebsesessebses et s s st ent s st en s s sn s st s nsansensas

B.  Reinsurance Ceded:

1. Premiums written
2. Premiums earned
3. INCUITEA ClAIMS.....ovviiieii e
4. Commissions

Includes §.......... 0 premium deficiency reserve.




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY

SCHEDULE H - PART 5 - HEALTH CLAIMS
1 2

Medical

Dental

Other

Total

A. Direct:
1. Incurred claims........ccccocvnininiiirniinnee
2. Beginning claim reserves and liabilities
3. Ending claim reserves and liabilities.....

4, Claims paid

B.  Assumed Reinsurance:
5. Incurred claims
6.  Beginning claim reserves and liabilities
7. Ending claim reserves and liabilities.....

8.  Claims paid.........cccoevvvveverirerriererinennns

C. Ceded Reinsurance:

9. Incurred claims..........cccovevveiininnirnnnnn.
10.  Beginning claim reserves and liabilities
11.  Ending claim reserves and liabilities.....
12, Claims paid.........cooveervrernrireiersrirennns
D. Net:

13.  Incurred claims

14.  Beginning claim reserves and liabilities
15.  Ending claim reserves and liabilities.....
16.  Claims paid.........covrverrrerreerrierreireenns

E.  NetIncurred Claims and Cost Containment Expenses:
17.  Incurred claims and cost containment eXpenses...........cc.vcueereeneenns
18.  Beginning reserves and liabilities............cocoeerrerieneneinincneiencneinns
19.  Ending reserves and liabilities..............cccocereveereiciecsieieeee
20. Paid claims and cost containment €Xpenses.............cceveeureeererennns
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities

Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1

NAIC
Company
Code

ID Number

Effective
Date

i

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Amount of In Force
at End of Year

9

Reserve

10

Premiums

1

Reinsurance Payable
on Paid and Unpaid
Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
under Coinsurance

NONE
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by

s of December 31, Current Year

1

NAIC
Company
Code

ID Number

Effective
Date

4

Name of Reinsured

5 6

Type of Type of
Domiciliary| Reinsurance | Business
Jurisdiction| Assumed Assumed

Reinsured Company a
7

8

Premiums

9

Unearned Premiums

10

Reserve Liability
Other than for
Unearned Premiums

1

Reinsurance Payable
on Paid and Unpaid
Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
under Coinsurance

NONE




amual statement for e year 2019 orne. 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..........covvimmrirrriineirssisessssessssssssssssssssssnsens DE...oiiiieeriins | v, KY Y. T DO
87726......... 06-0566090.... |01/01/2017 |BRIGHTHOUSE LIFE INSURANCE COMPANY. .........covriurmirmrirrereersensesessssssesssssssssssssssessns ] =SRRR (RR 8,170,092 | ..o
87726......... 06-0566090.... [05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY......coiiiiiniiisissssssssssssssssssssssssssssssssssssees DE...cooviimmiins | o 6,154,495 | oo 3,990,592
0299999. | Total - Life and Annuity AffIlIatES = U.S. = OtNEI........oieieeeeeieee ettt sttt sttt ss s ensesesnsense s sssssnsensessnsss | evssssssinsns 14,362,110 | ..oocvernees 3,990,592
0399999. | Total - Life and Annuity AffIALES = U.S. = TOMAL.....cirvuriiesisiisissiissiessss s sssss sttt sttt snnes | srssssssssssas 14,362,110 | .ooovrinnnenne. 3,990,592
0799999. | Total - Life @and ANNUILY AFfIIEES. .. ...ere st sesre st se e se e esses s sees s sss et ee a8 esf st s st ens st ent st ensansnssans | sesssssnssseans 14,362,110 | .o 3,990,592
Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
86258......... 13-2572994.... |04/01/2009 | GENERAL RE LIFE CORP........cvvvuurerreeirrerneeesssesssesseesssssssssssssssesssssesssssssssssssssssssssssssssans CT e | e | oo 3,233
88340......... 59-2859797.... [01/19/2005 |[HANNOVER LIFE REASSURANCE CO OF AMERICA...........onmvierrirnrernsisneessssesssssssnsesnns FLu s | rveeernseinssssnssinssssnnees | sevssnsessnssssnssssans 2,687
88340......... 59-2859797.... {01/01/2012 |[HANNOVER LIFE REASSURANCE CO OF AMERICA..........ccnmreemererreeeeieenseeesneresseeenes FLu e [ e 650,000 | ...covvrrrerrrinnnns 14,369
65978......... 13-5581829.... |01/19/2005 | METROPOLITAN LIFE INSURANCE COMPANY........omvrerrrermrernresrsssnsesssssesssssssessssssssennes V) TR TSRS ISR 12,500
66346......... 58-0828824.... [02/01/2004 [ MUNICH AMERICAN REASSURANCE CO........cocoiummreimerinesissesessssessssesssssssssssesssnes GA. oo [ | e 12
66346......... 58-0828824.... {01/19/2005 | MUNICH AMERICAN REASSURANCE CO........covverrerreenreirneesssessssssssssesssssssssssssssssanes (7N ST
66346......... 58-0828824.... [12/31/2009 |[MUNICH AMERICAN REASSURANCE CO........ccooooriieririniinesissiessssesssssssssssssesssssssssnes GA .o [ e
66346......... 58-0828824.... {01/01/2009 |[MUNICH AMERICAN REASSURANCE CO.......covvcrrerreeneeirnessnresssssnsssssssssssssssssssssssanes (7N ST
66346......... 58-0828824.... [04/01/2011 [MUNICH AMERICAN REASSURANCE CO........ccoevumrinriiniienssissssessssesssssssssssssssssssssnns (7. N I 125,000
66346......... 58-0828824.... [01/01/2012 [MUNICH AMERICAN REASSURANCE CO.......ovvcrrrerrermnessressssesssssnsssssesssssssssssssssssanes (7. VR I 975,000
88099......... 75-1608507.... {01/19/2005 | OPTIMUM RE INSURANCE CO.....ovovmierrireiiessssssiesssssissssssesssssssssssssssssssssssssssssssssns L1 OO DO
93572......... 43-1235868.... [02/01/2004 | RGA REINSURANCE CO.......covvrirrnrrrieirnrisnieensissesssesssssssssessssssssssssssssesssssssssssssssessssssessens | MOhnrirriissnsinns [ cevissinsissesissssiesssnenes
93572......... 43-1235868.... |01/19/2005 | RGA REINSURANCE CO.......ooomrrvrrrinrisniienisnssissssssssssesssssssssssssssssssesssssssssssssssssssssssens | MOhrviesiinnsiins | oo
93572......... 43-1235868.... [01/01/2009 | RGA REINSURANCE CO... . 360,000
93572......... 43-1235868.... |01/01/2012 [ RGA REINSURANCE CO.....ovvviiririciieesisssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssens 587,500
64688......... 75-6020048.... |01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE CO.......c.oovvrinrinrirninirnreeeeessssesesseessenens DE..oieevis v
87017......... 62-1003368.... |01/01/2009 | SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE.............oovvvemvirmriieseisssisssisenens DE..ooiiveeiies oo
97071......... 13-3126819.... |01/01/2012| SCOR GLOBAL LIFE USA REINSURANCE CO.......coovririrereiniinsisseesiessssssesessssessssesessesens
87572......... 23-2038295.... |02/01/2004 [ SCOTTISH RE (US) INC.....covvovvvvrerrrrrririerrirniens
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.........oovvvriernriereessiiseesssssessssssssssessssssssas
82627......... 06-0839705.... |01/19/2005 | SWISS RE LIFE AND HEALTH AMERICA INC........oooiiririneireincreireesenseeessssseesessesssseeenees
82627......... 06-0839705.... {01/01/2007 | SWISS RE LIFE AND HEALTH AMERICA INC.........ovvrriernnrirereensiseesssssscssssssssssessssssesas
82627......... 06-0839705.... |01/01/2009 | SWISS RE LIFE AND HEALTH AMERICA INC... .
82627......... 06-0839705.... {01/01/2012 | SWISS RE LIFE AND HEALTH AMERICA INC.........oovvrrienrrinreinsesssssssssssssssssssssssssssesss
82627......... 06-0839705.... [10/01/2019 | SWISS RE LIFE AND HEALTH AMERICA INC........oouiiririreireiecneieeeeeseeesestseeseeeeesseseenees
70688......... 36-6071399.... [01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE CO.......cococonmrvrmmrenmrrnnnrennnenmnesnnnsssessenn | NY s [ oo
70688......... 36-6071399.... [01/01/2009 [ TRANSAMERICA FINANCIAL LIFE INSURANCE CO........cooccovvrvemeremrenrmeeennnrmnmeesnenenmnesnee | NY s [
80659......... 82-4533188.... [05/01/2008 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY. . [ I
0899999. | Total - Life and Annuity Non-Affiliates = U.S. NON-AFfIAEES. ..ottt ettt sstsnten s | ensassesssssneas 7,820,219
1099999. | Total - Life and ANNUItY NON-AFflIAES.............civiueriiireiiictce ettt ettt s et se bt senssessssssenssesessnsesesnsesensnsens | sreresseresinnens 7,820,219 | ................. 1,790,844
1199999 | TOtAl = LIfE BNG ANNUIY.....cvvvieseeie it etiss sttt sss stttk 88ttt ettt | nnsssnsssaes 22,182,329 | ..ooovirvenn. 5,781,436
2309999, | TOAI ULS... oo eeerereeeeesseeiessseessssessesss s ses st st es s8££ 0888880808888 8RRttt | frinnnesnneaas 22,182,329 5,781,436
9999999, ....22,182,329 5,781,436
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amnual statement for e year 20190t 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............cocmrerrirnrineireieerneeneeeens 88,550,002 275,021
59-2859797.... |01/19/2005 | HANNOVER LIFE REASSURANCE CO OF AMERICA..........cccccooevvverceveeeienversneriereeenienens | Floveviveeee [ YRT Lot [ OLn | e 786,875 | ooveeeeeennn9,493 | i 15,561
59-2859797.... |01/19/2005 | HANNOVER LIFE REASSURANCE CO OF AMERICA 62,553,700 149,566
59-2859797.... {01/01/2012 | HANNOVER LIFE REASSURANCE CO OF AMERICA..........ccccccoeivevrverreiesnerresessienseisnees | Floveivseeeae [ YRT/ L [ XXXLO...o. | e 335,566,320 267,618
59-2859797.... |08/01/2014 | HANNOVER LIFE REASSURANCE CO OF AMERICA..........ccccoooeevrverrennnnienreneensensesnisnee | Floveiviieie [ YRT oo [ OLiin | e 2,899,925 10,637

.. |59-2859797.... |08/01/2014 |HANNOVER LIFE REASSURANCE CO OF AMERICA.. .60,449,800 33,440
13-5581829.... [01/01/2006 | METROPOLITAN LIFE INSURANCE COMPANY.........ccccvvivrrnmrnirerrennrnennrneresneseenssnssensssnnsess | NY evviieiees GO/ [ SCtiviiis | v
58-0828824.... {02/01/2004 | MUNICH AMERICAN REASSURANCE CO........cccovvrirmrnrnrireeninsseernnssnsesssssssssssssssssssenns | GAurivvireiins | GOl [ XXXLuiei | v 280,000
58-0828824.... |07/01/2004 | MUNICH AMERICAN REASSURANCE CO........cccovnrirmrnrnrerrerneneeneersenesneessesesssssnsssssssssenns | GAurereiveions | YRT v [ Ol | s 104,844
58-0828824.... {01/19/2005 | MUNICH AMERICAN REASSURANCE CO.......coovvnrirrinineeneerneneeneeneeseeenenseseessesessssessssessns | GAurervereone | YRT v [ Ol | v 3,074,956
58-0828824.... {01/19/2005 | MUNICH AMERICAN REASSURANCE CO........cccoenrumineneirrennenneneenseennneneeseessssssssesssssesns | GAuiivvreien | YR ccivoos [ XXXLO.coo | e 436,553,033 | ..ooovene. 1,194,960 | ............ 1,168,060 | ............ 1,031,780
58-0828824.... |01/01/2009 | MUNICH AMERICAN REASSURANCE CO.........ccccocovveivirerereriereriesesiensessnesessssssiesssseniens | GAuiiiiecnees | YRT L [ XXXLO. | 1,032,566,632 | ............ 3,051,059 | ............ 3,250,674 | ............ 2,155,243 | oo | e [ e | s
58-0828824.... | 12/31/2009 | MUNICH AMERICAN REASSURANCE CO........ccccovvereivererierrerneeriesessensesssessesesssessessssens | GAuieivecnies | YRT s [ XXXLO.oo [ 25,000,000
58-0828824.... |04/01/2011 | MUNICH AMERICAN REASSURANCE CO.......ccccoevinreirenrniernsniesersssssessesssssessssnienses | GAuiiiiiviias | YRT/ Lo [ XXXLO...o. | e 319,354,768
58-0828824.... {01/01/2012 | MUNICH AMERICAN REASSURANCE CO.......ccccovcvinrnreirininnnnnenersesnssnseesssssessssnsene | GAuiiveviras | YRT/ Lo [ XXXLO.oo. | e 590,787,883
58-0828824.... |08/01/2014 | MUNICH AMERICAN REASSURANCE CO.......c.ccccvvvirerrrvinireirnnrnnrensnnsessessssssnsessssensenes | GAuiviivnees | YRT vt | OLcn | e, 2,174,945
58-0828824.... {08/01/2014 | MUNICH AMERICAN REASSURANCE CO.......ccccoevrirerinenrrerninnnnsenesenssssesssssssssesessenses | GAuiivvveons | YRT vt [ XXXLO.oo | e 75,837,350

31-4156830.... |05/15/1991 | NATIONWIDE LIFE INSURANCE CO
31-4156830.... | 12/31/1992 | NATIONWIDE LIFE INSURANCE CO

93572......... 43-1235868.... |02/01/2004 | RGA REINSURANCE CO.......ccoovvnirrinrniierireinrncrcrnennineissesssessesessssessesemsssssnssenesesesnsns | MOurvincnces [COMiiiiiis | XKL | i 1,120,000

93572......... 43-1235868.... |07/01/2004 | RGA REINSURANCE CO........ccooormiririnrniiiriisenninercrnnnsisensessessesesssssssssensssssssssnesssssesenns | MOveeecnes [ YRT oot | Ol | i 62,906

93572......... 43-1235868.... |01/19/2005 | RGA REINSURANCE CO........ccoovniirininiririssisisnncisissssisiissssssissssssssssssssssessssssssns | MOunvviiees [ YRT it | Ol | e 3,984,604 | .....ccccoune 78,745 | oo 70,435 | oo 112,923 | .o e | e | s
93572......... 43-1235868.... [01/19/2005 | RGA REINSURANCE CO.......c.cocvvvrivrierierinirisnrinnisnisnisnnssiesnisnisnssessssnssnssensensensonsions | MOuoriones | YRT L [ XXXLOL | e 724,790,345 | ............ 1,770,082 | ............ 1,717,853 | ............ 1,346,571

93572......... 43-1235868.... [01/01/2009 | RGA REINSURANCE CO.......c.cocvvvrivrierinrinirsniinnisnisnisnissississiessssessssnssenssensensensenseons | MOuivienes [ YRT Lt [ XXXLOLco | e 961,857,601 | ............ 2,536,956 | ............ 2,750,611 | ........c.. 1,988,386

93572......... 43-1235868.... |01/01/2012 | RGA REINSURANCE CO.......cccvvrvivnriinriinrinnninnsisnisssisinssssssssisssssssssssssssssssssnssses | MO | YR Lt | XXXLO. .o [ 505,273,396 | ............ 1,331,334 | ............ 1,264,465 | ............ 1,005,419

62-1003368.... |01/01/2009 | SCOR GLOBAL LIFE REINSURANCE CO OF DELAWARE............ccccccooonevinnvcnninninnienienies | DBt | YRT Lo | XXXLO.c e 219,178,487 | ....ccoceenne. 585,585 | ....cccceennu 615,633 | ...cccoouvne 429,730
13-3126819.... [01/01/2012| SCOR GLOBAL LIFE USA REINSURANCE CO........ccccconvvvvivnivncinciniinciissiisciisenssisnsens | DB [ YRT L [ XXXLOL | 102,129,082 | ........cc...... 229,432 | oo 222,226 | oo 133,879 [ oo | rrereresnsnsrniesnnis | v | e
13-3126819.... {08/01/2014 | SCOR GLOBAL LIFE USA REINSURANCE CO..........ccccovvvmvrvnrincincincisciincinsisnisensnnnnns | DBt [YRT L | Ol | 4,585,110
13-3126819.... {08/01/2014 | SCOR GLOBAL LIFE USA REINSURANCE CO........cccccovvvnninniiniinirinninirinniinnsisssisssenssennss | DB [YRT/ L | XXXLOL | 79,562,250
23-2038295.... {02/01/2004 | SCOTTISH RE (US) INC.......c.cooiieicicrneiirircineinniscicesnineiesesssisnissesensessssesenssssssssssssessessnses | DEecicienees | COMiciiics [ XXXL i | e 13,317,045 | ... 592,157 | oo 567,301
84-0499703.... {02/01/2004 | SECURITY LIFE OF DENVER INSURANCE CO.........ccccoconiuirivninrvciininnnciisiinsnsenisssssnens | GOl | GO [ XXX | e 33,292,611 | .o 1,612,227 | ............ 1,636,043
06-0839705.... |02/01/2004 | SWISS RE LIFE AND HEALTH AMERICA INC........cccccoonivnirnrrnrrnnrnninnienienienseneiennnnnees | MOt | COMcs | XXXL i | e 280,000 | ..ooovevviiiinne 5,013
.. |06-0839705.... |07/01/2004 | SWISS RE LIFE AND HEALTH AMERICA INC... . ....20,969 .
06-0839705.... |01/19/2005 | SWISS RE LIFE AND HEALTH AMERICA INC........cccccovirvirivervcrvcrvnicnnnniennesnisnesnenes [ MOt | YRT Lot | Ol | e 1,836,041 ..25,570
06-0839705.... |01/19/2005 | SWISS RE LIFE AND HEALTH AMERICA INC.........ccccovvvvrrinnrinnicnenienieniinieniennenseniees [ MOuscooos | YRT Lo | XXXLO. | e 124,058,631 | ..o 243,059 | ...cccovevnnee 217,679
06-0839705.... |01/01/2007 | SWISS RE LIFE AND HEALTH AMERICA INC.........ccccoovvvivrinninnicninnienieniinieniensenseniees | MOt | YRT Lo | XXXLO. . [ 373,016,547 | ............. 619,670 | ..cccovnnnee 585,182
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amnual statement for e year 20190t 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
06-0839705.... {01/01/2009 | SWISS RE LIFE AND HEALTH AMERICA INC.........covvvvrvrnrnrrniinrnrereernenneseesnessesseeseeseeseess [ MOhsvvsoes | YRT Lo [ XXXLO..... | e 1,063,021,283 2,440,713 | oo 2,461,969 | ............ 2,377,739
.. | 06-0839705.... |01/01/2012 | SWISS RE LIFE AND HEALTH AMERICA INC... ...577,346,329 1,013,426 .926,340 |...
06-0839705.... {08/01/2014 | SWISS RE LIFE AND HEALTH AMERICA INC.......ccoovnverrrnrrernrneneireereeneeneessnssneneesessensesss | MOhsincoee | YRT/ Lo [ Ol | e 4,590,411 | oo 8,443 | .o 10,596 | e (11,285)
06-0839705.... {08/01/2014 | SWISS RE LIFE AND HEALTH AMERICA INC.......cccovvvrnenererninencereeneneeseessnsnesseesssseesenss | MOuscircoes | YRT Lo [ XXXLO.coo | e 164,815,001 | ...ooevnvnee. 106,295 | ...cooovereeern.95,665 | oo 68,783
06-0839705.... {10/01/2019| SWISS RE LIFE AND HEALTH AMERICA INC.......ccoocvvnrninererineneineerseneineensnssneeseenensenss | MOusincooe | COFW/ Lot [ XXXLoins | e 5,377,758,439 |......... 837,933,349 | ..o | e 833,492,332
36-6071399.... {01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE CO.......ccccovvvrivenernnrnenerininenerinissssneneens | NY vt | YR Lo [ XXXLO. o | e 189,348,272 | ...coovenee. 415,949 | ..o 416,348 | ...coooeenee. 293,694
.. | 36-6071399.... [01/01/2009 | TRANSAMERICA FINANCIAL LIFE INSURANCE CO.... .1,155,495,631 ...2,954,563 ..3,123,704 1,817,327 |...
82-4533188.... |05/01/2008 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY........ccocvverermrmmrernennnnenrennenes [ Mliiiiioiod | YRT L [ XXXLO oo | e 10,800,000
82-4533188.... [08/01/2014 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY..........cccccovvmrimrnmrnrnrneeseesnninnes [ Moo [YRT oo [ Ol | s 724,979
82-4533188.... |08/01/2014 | US BUSINESS OF CANADA LIFE ASSURANCE COMPANY.........ccocorrnrinrnnennenmmnmensessnsenes | Moo [ YRT v [ XXXLO.o | v 23,712,450
0899999. | Total - General Account - Authorized - Non-Affiliates = U.S. NON-AfIAEES. ... ruuerere it ssis aeeseesanssnssses st s s ses st sttt snessssenas ....14,753,519,456 |......... 873,700,279 |....ccco.es 39,731,103 | ......... 850,873,312 |......... 313,339,883 [ o0 [ e [ 430,823,675
1099999. | Total - General Account - AUtNOMZEA = NON-AfIAEES. ... c.. ettt sttt skt enE s Sk sekseesenE s seE s eef ettt een ....14,753,519,456 |......... 873,700,279 |...ccccenus 39,731,103 |......... 850,873,312 |......... 313,339,883 [ .0 [ e [ 430,823,675
1199999. | Total - GENEral ACCOUNE = AUNOMZEM. ... ee. ettt es sttt 8 eef e84 288 £ E 1448 EEeEE 12 SE1eEseE 84 LR e eEE bbbttt ....14,753,519,456 | ......... 873,700,279 |...cccce.us 39,731,103 |......... 850,873,312 |......... 313,339,883 | ..o 0 [ s [ 430,823,675

General Account - Unauthorized - Affiliates - U.S. - Other

87726......... 06-0566090.... | 12/01/2004 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........ccoviimiiiinrinireiseiesiessesssessesssssssessessesnnens DE............ COM...... SCuvrrae.

87726......... 06-0566090.... |12/01/2004 | BRIGHTHOUSE LIFE INSURANCE COMPANY ........coooiiiiiiiriirireineinsieetsiessesssessssssessesnnens DE............ COMl....e. VAo

87726......... 06-0566090.... {01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY ........coiiiriiirrinirereinsiesessisssesssesssssseesesnnens DE............ COMl..onenn SO

87726......... 06-0566090.... |{01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........ccoeviieieiiirereiecieseseeteseeses s DE........... COll............ VAo

87726......... 06-0566090.... |05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........ccoeviieieiiireieiseieses et seesssnens DE........... COll.......... OL.oevees | e, 6,983,834

87726......... 06-0566090.... |05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........ccovmiieieeieeiieieeieeeseetesiess s DE........... YRTI........... [0 IS ISR 16,504,245

87726......... 06-0566090.... |05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY..........cccoviiiiiiiiieiciiitesesesresies s seensienaas DE....... YRTI........... XXXLO..... ....28,643,580,589 |........... 80,271,628 |........... 76,770,421 |........... 36,207,400 [ ..ooovoviriieieiecieiien [ oo | eereriessresiesssenesienes | erererssienesisieseennias
1399999. | Total - General Account - Unauthorized - AffIlIAtES = U.S. = OlNE ..ottt es etstess et st st e b bt st es sttt s et tsnsesseeaes ....28,667,068,668 |......... 308,476,916 |......... 395,680,449 |........... 52,651,292 |......... 155,031,642 |......... 160,773,555 | oo [0 0
1499999. | Total - General Account - Unauthorized = AffilItS = U.S. = TOMAL......c.oiiiiiei ettt etss | ebssbesses et et st bbb en s st ens s b et ensensenses ....28,667,068,668 |......... 308,476,916 |......... 395,680,449 |........... 52,651,292 |......... 155,031,642 |......... 160,773,555 | oo [0 0
1899999. | Total - General ACCOUNt = UNAULNOMZEM = AFfIIBEES. ... ..vueveviieiieiiiiii ettt ettt sttt esses et s st st en st setes fetsetessesses et esses st snsens et et st et seb et ensansessen ....28,667,068,668 |......... 308,476,916 |......... 395,680,449 |........... 52,651,292 |........ 155,031,642 |......... 160,773,555 | oo [0 0

General Account - Unauthorized - Non-Affiliates - U.S. Non-Affiliates

88099......... 75-1608507.... |01/19/2005 | OPTIMUM RE INSURANCE COMPANY.......cocovurririerrririrnnnereinnrnneennesnensessnsensesssssssensesssssnses | Fenmnernnine | YRT D iviieinis [ Ol | v 524,581

88099......... 75-1608507.... {01/19/2005 | OPTIMUM RE INSURANCE COMPANY.........cocecevrierirrirererrireersesseeseessssssesssssesssssssesseenes | Tovvnvnneres | YRT i [ XXXLO.... [ 96,591,185

64688......... 75-6020048.... |01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .........cccovveviieriiicririierennnas DE...... YRTI........... XXXLO..... | .o 80,218,103
1999999. | Total - General Account - Unauthorized - Non-Affiliates = U.S. NON-AFfIIAIES. ..........cccviieiieeieiceiei ettt snies ctessssesessssssessssssesssssessssesessssssesensesessssns | senserens 177,333,869
2199999. | Total - General Account - Unauthorized - NON-AFIALES.............ccciuiiiceeeeeeeee et eveverseseseserenssesnsssssensasasnssnssananannnns | cererens 177,333,869
2299999. | Total - General ACCOUNt = UNAUINOMZEM. ..ottt ettt ettt ettt b bt a et enses | tsttsssssssssessssesses et st es e bnsessesses st nsessneas ....28,844,402,537 |......... 308,895,348 |......... 396,084,070 |........... 52,976,573 |......... 155,031,642 |......... 160,773,555 | oo [0 0
3499999. | Total - General Account - Authorized, Unauthorized and CEMfIEM............ccciiiiiiiiiset ettt stene | saebsssssssssse st es et st sss s b s st nses st nsensnnas ....43,597,921,993 |...... 1,182,595,627 |......... 435,815,173 |......... 903,849,885 |......... 468,371,525 |......... 160,773,555 | .ovoverceiean 0 [ 430,823,675

Separate Accounts - Unauthorized - Affiliates - U.S. - Other

87726......... 06-0566090.... [01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY. . ..101,572,395 |... 3,943,391,251
4799999. | Total - Separate Accounts - Unauthorized - Affiliates = U.S. = Other. ...t sssssessnies ssssssessessssssesssssssessesssssssessessssssansessnses | snsssensesssenssssesnsad | anssnrssssnsecnsinniennad | eovnisnenisissisnserneensd | aoiienns 101,572,395 3,943,391,251
4899999. | Total - Separate Accounts - Unauthorized - AfflIAteS = U.S. = TOAL.......oiiiiiieieis ettt snes | esstessesssssssassesssssssssseesssansessssssesesnsenses | sesessessssassesessssanas 0 [0 [ veiieciiccieenn0 [, 101,572,395 3,943,391,251 | ..covvvcrce 0
5299999. | Total - Separate ACCOUNtS = UNGULNOMZE = AFfIIAES. .. ... evrrerreiiisisei sttt sttt sttt ense | ebessessesssssssessessntansassesansassennsansansesnsanss | ossessessssessessnsnssns {0 [P eRvovooo | 1 [FPOROTRORRRRRRORON I FUOROO 101,572,395 3,943,391,251 | .ooovicricea 0
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amnual statement for e year 20190t 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

4 5 6 7 8 Reserve Credit Taken 1 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
5699999. | Total - Separate ACCOUNES = UNAULNOTZEM............cviiueiieiiiicicieieiee ettt sttt et sss s s s s bnsesessssssessnsetessssasess  sassesesessnsessssnsesensnsesessnsesessnsesessnsnsassnsens | snrerensnesessnsesersnsesd | evvnveversnserersnsnsersnsQ | coersnsnversnsnrssnserensQ | eveanens 101,572,395 | ..o (O [ I I 3,943,391,251 | ...oovvvvrrererrn 0
6899999. | Total - Separate Accounts - Authorized, Unauthorized and Certified . 0. v 101,572,395 | . ...0 L0 ] 3,943,391,251 | ... .0
6999999, | TOAI ULS.... ..ottt ettt ettt ettt ettt bbb etessease e e s st et e s et ettt s s b st e s L8 et et ettt es b At s st st e s s st b st A ettt et st et n bt bt en bt en s nren s ....43,597,921,993 1,182,595,627 |......... 435,815,173 |...... 1,005,422,280 |......... 468,371,525 |......... 160,773,555 |...... 3,943,391,251 | ......... 430,823,675
9999999, | TOMAL.......ovuiveiviieveeieis ittt sttt bbb s bbbt s b b st e s s a8t s et bR e R AR bR ARt bbbttt bt ns ....43,597,921,993 | ...... 1,182,595,627 |........ 435,815,173 | ...... 1,005,422,280 |......... 468,371,525 |......... 160,773,555 |...... 3,943,391,251 |......... 430,823,675
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amnual statement for e year 20190t 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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amnual statement for e year 20190t 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 11 12 13 14 15
Paid and Unpaid Issuing or Sum of Cols. 9 +

NAIC Losses Confirming Bank Funds Deposited Miscellangous | 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........cooiiirimririrerireeiresereseresiesiessseserssens | eeves 110,584,917 | .covvveneen. 37,523 | = s | e 110,622,440 | ...coovververiinieees [ | 142,109,525 | ..o [ | v 431,651 | ... 110,622,440
87726...... 06-0566090. | .01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.......ccoosiiimiiiimiinniieeieeinesisssisssissessseseens | eeves 112,781,796 | ......... 8,170,092 | ....... 86,973,063 | ..... 207,924,951 | oo | e | oo 144,932,672 | ..o e | e 131,320,124 | ..... 207,924,951
87726...... 06-0566090. | .05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY .......ccuiiirierirerirerireriresiresiresiresireseresiesins | eeveeeees 4,530,100 | .cooovvrrnrnne 449 | ............ 18,278 | ......... 4,552,872 | oo | crerinerineninerinenienin | cvenenens 5,821,502 | ..eovereeeeieeeireieeeees e | ereeenienens 30,721 | ......... 4,552,872
87726...... 06-0566090. | .05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY ......oitiiiiiniiniinsinsisssssssssssnsssnsssnsssnsenens | cesees 80,352,227 | ....... 10,140,593 | ....... 11,089,303 | ..... 101,582,123 | ..oveviinriinniinniinnes [ | e 103,258,357 | ...vvvvincrniinnrinnnes e | s 17,938,793 | ... 101,582,123
0299999. | Total - General Account - Life and Annuity - Affiliates - U.S. - Other.......c.couiiiniicccnsensenesenesenesenesenenes | ovees 308,249,040 | ....... 18,352,702 | ....... 98,080,644 | ..... 424,682,386 | ....c.oococrririnene 0 [ 0., SN 396,122,056 | ...covevrrcnnennend0 | 0 | 149,721,289 | ..... 424,682,386
0399999. | Total - General Account - Life and Annuity - Affiliates - U.S. = TOtal.......ccocuiiriiriinnie s sensenesensenesenesenees | aeees 308,249,040 | ....... 18,352,702 | ....... 98,080,644 | ..... 424,682,386 | ....c.ccoeveririnene 0 e XXXoviwneee | e 396,122,056 | ..coovrevreririnnens [0 0]... 149,721,289 | ..... 424,682,386
0799999. | Total - General Account - Life and Annuity = AffiIBEES. ......uruururiiiniisiississisissi it snssnees | seees 308,249,040 | ....... 18,352,702 | ....... 98,080,644 | ..... 424,682,386 | ....cooovvrnriinens 0 [ XXX | s 396,122,056 | ..ooovverreniinens (O 0]... 149,721,289 | ..... 424,682,386
General Account - Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
88099...... 75-1608507. | .01/19/2005 | OPTIMUM RE INSURANCE COMPANY .......ccuuirimrierirenerinenesnissssssssssesssssssssssssssssnsss | sesessennes 232,898 | ..o 4143 | . 28,773 | v 265,814 [ oo | e | s et | e | s 73,922 | v 73,922
64688...... 75-6020048. | .01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY ......ccooinmiinmiinniinniinssissninns | convsiis 185,534 | oo 3,436 | o 24787 | oo 213,757 | oo 268,535 | v | e | reessesnssensssnsssnsennes | enssensensssnssnnsnnsnns | sessssssnees 81,779 | v, 213,757
0899999. | Total - General Account - Life and Annuity - Non-Affiliates - U.S. NON-AffIlates.........ccociveiriiereeeeeisesesseesseeseens | covvinianens 418432 | oo 7579 | e, 53,560 | ............ 479571 | ............ 268,535 | ... XXX oo | evverieieiiieiiiee0 | i | 0 | 155,701 | ............ 287,679
1099999. | Total - General Account - Life and Annuity - NON-AFfIlIGEES. ........ccueiuriiniisiisiisiississisississi s sesssessssssssssss | sessssseens 418,432 | oo 7579 | s 53,560 | oo 479,571 | v 268,535 | ..o XXX irrinene | rnrnnriinninnnnnnens0 [0 0 | 155,701 | oo 287,679
1199999. | Total - General Account - Life @Nd ANNUILY.........c.iiuuiiriiisiiiiss s senssenssens s s ssnesensssnsssnesne | eene 308,667,472 | ....... 18,360,281 | ....... 98,134,204 | ..... 425,161,957 | ...........268,535 | ... XXX.ooovores | coene 396,122,056 N 149,876,990 | ..... 424,970,065
2399999. | Total = GENETAI ACCOUNL.......veuvesiresirescreereereereenesensensensens bbbttt | snees 308,667,472 | ....... 18,360,281 | ....... 98,134,204 | ..... 425,161,957 | .ocovcvenes 268,535 | ... XXXeooiiierine | 396,122,056 0]... 149,876,990 | ..... 424,970,065
3599999, | TOAl = UG .ttt ettt b k888t | s 308,667,472 | ....... 18,360,281 | ....... 98,134,204 | ..... 425,161,957 | oo 268,535 | ..o XXXewosiiieine | 396,122,056 | ..ooovinriienienend0 |0 [ 149,876,990 | ..... 424,970,065
9999999, | TOMAL......vevverrerrerrescresereseresereseses e eess s eeb bbb bbbttt | eeres 308,667,472 | ....... 18,360,281 | ....... 98,134,204 | ..... 425,161,957 | ..c.cccoene. 268,535 | ... XXXoooivovine | o 396,122,056 | ...oovovvrrrinnend0 | covircirciinenn0 | 149,876,990 | ..... 424,970,065

(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
0007 ettt E ettt | T 021000021....cveererererreseesseseneseeeees JPMORGAN CHASE BANK, NLA. oottt sttt se st ees et ses a8ttt sensentns | srsssansanes 268,535
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE S - PART 5

Reinsurance Ceded to Certified Reinsurers as of December 31, Current Year ($000 Omitted)

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 | Allowedon | 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




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY
SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
1 2 3 4 5
2019 2018 2017 2016 2015
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
CONMTACES ...ttt | ebeeebanesieenes 1,005,422 | ...vcvercrinnene 164,847 99,852 | i, (1,076,258) | .....oocveneen. 170,242
2. Commissions and reinsurance expense allowanCes...........coovevieveeieennnes | covveivereeninnnas 103,094 | .o 16,294 | ..o 9,778 | v, 19,512 | o, 18,463
3. CONrACt ClAIMS......ceuuiraiiiieiieceecieiess ettt ensensienns | eriesieninis 59,759 | v 66,308 | ..o 67,341 | oo 75122 | v 93,669
4. Surrender benefits and withdrawals for life contracts.............cccovvvvvvvcces | o, 383,969 | .oooviene 381,890 | .oovevevinn 335,100 | cooeverererinae 343,899 | .o 355,675
5. Dividends to policyholders and refunds to MemMbErS..........ccccvurieriniirriernees | crererineirererinsinenes 10 | e 9 | e 10 | v 01 1
6.  Reserve adjustments on reinsurance Ceded...........corurerereinerieneensenens | ceereirereneenns (412,333) | cocrvrerne (384,018) | ...ooovvrriene (352,901) | cvveverrrnns (265,818) [ ..ovevrrrvne (265,949)
7. Increase in aggregate reserves for life and accident and health contracts....... | ..coccocovrnnee. 750,479 | v 150,240 | ..oovveveinne (50,049) | .voveienne (1,280,846) | ....ovvvvrenend 61,824
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCOIBCLET............c.oveveeeveiceeececcceee e | e 48320 | oo 53743 | oo 34,806 | ...coveeee. (260,874) | ..o 48,753
9. Aggregate reserves for life and accident and health contracts............cccoeveeces | ceeririninnns 1AT2,747 | o 422,268 | ..o 272,027 | oo 322,077 | oo 1,062,923
10.  Liability for deposit-type CONtrACES........c.eveeriiriieieiciseeieeseisseessisseneienns | cereeeiessssenennes 9,848 | .o, 13,547 | oo, 16,746 | ..ooovvv 21,753 | oo 22,730
11, Contract claims UNPAid...........ccoviveueiriieiniieisieeeee et ssesees | sersesesessesesnsnnes 5,781 | v 4,963 | oo 4480 | oo 3,227 | oo 5,492
12. Amounts recoverable On reiNSUMANCE...........cc.covuririnrinriiriscseseneis | i 22,182 | oo 15,810 | oo 15,259 | oo 15,796 | oo 11,227
13.  Experience rating refunds due or unpaid.............ccccoueerieenienneiesnnienneins | vevennrereinnnneen 1,228 | i [ | e (26,124) | .oovvevvieeine 1,004
14.  Policyholders' dividends and refunds to members (not included in LiNg 10)..... [ ..occurienieininiines [ | eereireesinsisesesissinennes | eestsssessessssenensessesinees | ressessssenessessnsenessnesenes
15.  Commissions and reinsurance expense allowances dUE............ovcevireeeireees | corvereiriennienns 3,048 | oo VN 4 N 2,537 | o 2,982 | oo 3,399
16.  Unauthorized reinsurance OffSEt...........cceviieiiccsiiecieeee e eeessesieies | crevrsiesessneeseneens 192 | e 10,220 | oovveeeeeieia 232 | e T 190
17. Offset for reinsurance With CErtified FBINSUIETS..............cvriiiriiiieieieiies | it | resiesiesiesiessessensies | rereesisssissssssisesissies | sessesiesiiesisesiesesiens | ereerisssinsins s
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and WithREld fIOm (F)........c.cevuumrremrimimrierincrieins | e | eenisesssessesssnsssnes | soeesisssssssesssesssenes | sessssssssessnesssnenness | s 162,392
19, Letters of Credit (L).....coverereererierieneenieeieeiseinsiseesssesesssssenees | eeveesnsssssnsenieesen209 | crnernerenernerinesne289 | w289 | 225 | 110,215
20.  Trust agreemMents (T).......cccereerrreeerermeriresesrisesssseesiesesseneessssesssenssssenens | covsssenesseseons 396,122 | .ooovvvrierienne 357,492 | oo, 306,719 | oo 219,541 | i, 208,047
21, OtNET (O).eruverrrerreeereeeeeesseeseeessseeeseess et sss st st esess st sesssassens | seessssesssaeess s st aness | sessnestanesseess st st | wesnestessseessssesssnestes | oeeesseess st et enestens | seeesseess st nest s
D. REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)
22, Multiple DENEFICIANY trUSE.........ceueiireiriiieiciceeee st tensesenenes | ereeeesisissssseiesssesessses | sesesessssessssssesessssessssnss | sresesssesessssesessssesessnses | sesessssesessssnsesessesessssnss | stesessssessssssesssnsesesnnas
23.
24,
25,
26, OtNEE (O)..rureeuuiissiressersseasesesssesssseseseese s s snss s sttt | senessens st nenes | enessnene s sens st snnts | eesnent st | st st nnne e | et
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amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY
SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Res:t;ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested aSSets (LINE 12)........cceiuieieiiiisie ettt sssssss | sesessessesssssssessesenes 2,531,212,535 | oo 64,860 | ..cooooeviririeieinns 2,531,277,395
2. REINSUIANCE (LINE 16).....uureurererrerereiieceneisiseessseseeess st ssssssessessssssesssssssssessessssssessessassnssess | sessssessassnsssessassnens 111,572,669 | ..o (111,572,670) | cvoveeerereeeeereereeeeeeseereeeeseseinnes (1)
3. Premiums and considerations (LINE 15).......ccueiririeeiiiiniereissssessessssssesesssssssssessesssssssens | sossssssessesssssssesessssessesens 269,399 | .o 23,290,833 | ..o 23,560,232
4. Net credit for CEABA rBINSUTANCE...........c.cviviieiciceee ettt | eveesesenteseenas XXX oteeirieienereieinns | e 701,694,082 | ..coocvveveeeiinn 701,694,082
5. All other admitted aSSets (DAIANCE).........c.euirirrririeieirise et sesens | crssrssseree s ssrensesssnes 37,584,003 | ..o ssienennnens | enreren e snaeneas 37,584,003
6. Total assets excluding Separate ACCOUNtS (LINE 26)..........cccvervevrireieiciieisieeieissieseessiesieies | eevesaeseessssssesesaae 2,680,638,606 | ........ccovvvvcrrrerrrnns 613,477,105 | covoveeeceeee 3,294,115,711
7. Separate ACCOUNt @SSEES (LINE 27)........ciueiieeiriieieticte ettt ese s sssesenss | sevsseressesessssssesnns 5,979,321,685 | ....covieriiirciiiiesiceseseeneens | oo 5,979,321,685
8. TOtal @SSELS (LINE 28).......couverrerceirerieeeieeeeeiessseesi ettt esssssssnne | sesssssesnessessssenes 8,659,960,291 | .ovoouvverererrrrieennne 613,477,105 | ..o 9,273,437,396
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reServes (LINES 1 aNd 2)........c.ccvvuiiriirireieicieeie et sssessesess | essessesesssssssessesnes 1,220,489,243 | ...ooovvereererra. 1,172,747,215 2,393,236,458
10. Liability for deposit-type contracts (LINE 3)........cccvuervirereiiieisieceeees s ssresens | sevesesessesesssssessssesenns 16,921,771 | oo 9,848,415 | ..o 26,770,186
11.  Claim reserves (Line 4) 404,941 | oo 5,781,436 .....5,186,377
12.  Policyholder dividends/member refunds/reServes (LINES 5 throUGN 7).........ocvvurriniinriniinins | corieeissisiessssisssssssssssssssssssssssses | sesssssssssssssssssssesssssssssessssssessessanss | oesssssossssssessosssssessassssssessassnsan 0
13.  Premium & annuity considerations received in advance (LN 8)..........cccoueeverererierienieiiens | covevieiesessese s 109,520 | .ovevveveeeeeeee 903,870
14, Other contract liabilities (LINE 9)........vvverrerrrrrirrinierineireseessieeessssssssse st ssessssssssssssessessssses | esssessessssssessessessnens 144,835,606 | .....corvvrerrerreriinnens (144,835,608) | ....ooveorerrerrenrererreereneeeseesenenenn 0
15.  Reinsurance in unauthorized companies (Line 24.02 minus inset aMouNt)..........ccoeverrieies | cvevienesesseseseesenns 191,892 | oo (191,892) | .o 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
minus inset amount)
17.  Reinsurance with certified reinsurers (Ling 24.02 INSEE @MOUNL).........cvrruririenrerrininrineirniresns | rreresessessssessssessssesssssssssssessssssssss | sesesssssssssassssssssessssssessesssnssessessanss | oessmssossssssessasssssessasssssessassnsan 0
18. Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount).......
19, All other liabilities (DAIANCE)...........ccvvveieeieiireieieiesie ettt sessesseses | sbesiessssssssssssesnsneas 719,047,841 | .o (430,776,333) | ..o 288,271,508
20. Total liabilities excluding Separate Accounts (Line 26).... 2,102,000,814 | ..ooveeeereieieinnan 613,477,105 2,715,477,919
21.  Separate Account liabilities (LINE 27).........cveveuiveieeieiieieeeice e | orressessssssssssesssanes 5,979,059,730 | ...ecvuevireieieiiiieieeesesereeiens | e 5,979,059,730
22, Total abiliies (LINE 28)........cvurrveecrirriririieericeisresieres st esssesssesssesssssesssessies. | erssesessesssnesseseons 8,081,060,544 | .....cccorvererrrrireninnne 613,477,105 8,694,537,649
23, Capital & SUIPIUS (LINE 38).......ureruurireieireiieeeeeisseseeseesecs et sessesse sttt sss et sssssssessens | sessssssssssssssssssssssenns 578,899,747 ..o D0 T [FSTR R 578,899,747
24, Total liabilities, capital & SUPIUS (LINE 39)........c.vverirrrireiicrirerieriiesessesinesiesesessssessssenes | crssesessesssnesseseons 8,659,960,291 | ..cooovvvvrerrrrrrirriinne 613,477,105 | ..o 9,273,437,396
NET CREDIT FOR CEDED REINSURANCE
25, CONMIACE FESEIVES.......ovuurereserirresssssesssesi st es s an st | eessssssesssnessenesns 1,172,747,215
26.  ClAIM MBSEIVES......ouuriuuriaiiiiriieiie ettt | ersbnebneb e nes 5,781,436
27, Policyholder diVIdENAS/IESEIVES. ........cuuririrreeieiieriss ettt ssssssssssssessssssssessanss | sssessssssessesssssssssessassssssesssssnssenes 0
28.  Premium & annuity considerations received in @dVANCE...........ccccueireieveinisieeseeieseesienes | evvsiesiesissssessese e 903,870
29. Liability for depoSit-type COMTACES........c.rvvrerireiierirrieieiissessiss st sesssssessessensnes | sessssssssessessssssessessanssnes 9,848,415
30.  Other CONract ADIlIHIES.........c.eveviieieiciisie ettt | sressessessssessesesssenes (144,835,606)
31, Reinsurance ceded assets 111,572,670
32.  Other ceded reinSUranCe rECOVETADIES...........c.vuiiriieireieiiisieieissiesieie e sssessesens | sessssessessesssssssassesssssssessas (64,860)
33. Total ceded reinsurance recoverables
34, Premiums and CONSIAEIAtioNS.............ccuiiiiiiii et
35. Reinsurance in unauthorized companies
36. Funds held under reinsurance treaties with unauthorized reiNSUTErS............cccoovnrnrnrinninns [ covisiisisssssssines 0
37.  Reinsurance With Certified FeINSUTETS.............ccuiuiiiiiccierisesiesieseesereiseesesesseesesses | ersiessieesiss st sseesseesnes 0
38. Funds held under reinsurance treaties with certified reinSUrers.............cccvcveieiininiiiniiiniies [ o 0
39. Other ceded reinsurance PayableS/OffSELS....... v seeesseeeseseesnnes | srssseessssessesessnesseaasd 430,776,333
40. Total ceded reinsurance payableS/OffSELS........c.civiireiiieicceee s | et naerenas 454,259,058
41,  Total net credit for CEAed FBINSUIANCE. ........cevvevevecte ettt ses st snssesenees | sensesesssassssessssenentenas 701,694,082
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amual statement for e year 2019 orne. 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 6 7
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 Contracts
1. Alabama Necoe [ TAIBT [ [ eeeniees | cerereiereeseienns | ceerereeseeinens 14,981
2. Alaska.... 0
3. Arizona...
4. Arkansas
5. California....
6.  Colorado....
7 ;
8.
9.  District of Columb
10.  Florida
11.  Georgia..
12.  Hawaii....
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.  Mississippi.
26.  Missouri..
27.
28.
29.
30.  New Hampshire.
31.  New Jersey....
32. i
33. 725,050,923 |...
34. . 125,000 |...
35.
36.
37.
38.
39. .
40. Rhode Island..
41.  South Carolina...
42, South Dakota.
43.  Tennessee.
44,
45,
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.
56.
57.
58.  Aggregate Other Alien
59.
90. Reporting entity contributions for employee benefit plans
91.  Dividends or refunds applied to purchase paid-up
additions and annuities
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ..........c.cuevverererirerieseiseiese s XXX | e | e
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccoveueverrerreverennens CXKXX | e 112,308 |
94.  Aggregate other amounts not allocable by State... XXX 383,899 |...
95.  Totals (Direct Business)..... XXX ... 16,898,998 | ... 736,850,505 |...
96.  Plus reinsurance assumed. ... oo [ I
97.  Totals (All Business).......... W XXX | 1. 76,898,998 | ... 736,850,505 |....ccooovrnrnnrinrncnnnnnn0 [ [ 813,749,503
98.  Less reinsurance ceded.........cocoverereininnee .0 0.0 I 895,543,203 | ...... R K T [ 1,011,749,764
99. Totals (All Business) less reinsurance ceded...........c.covvunnen. LXXX e (818,644,205)] ...... 620,643,944 | (C)..cocovvervvrvvvrieieinnenn0 | eviiieenn0 | (198,000,261)
DETAILS OF WRITE-INS
58001. Oher @lIEN.......ccocuureeeieeeeeireeee ettt nes L XXX | 230,856
58998. Summ. of remaining write-ins for line 58 from overflow page... [ .. XXX... | cocovvvevieiennens 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... | ...XXX...
9401. Internal policy EXChANGES........coevevreerrereirirerieieessiesseesneas XXX
9402, oo XXX
0403, e XXX...
9498. Summ. of remaining write-ins for line 94 from overflow page... |..XXX...
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... XXX | s

(@) Active Status Counts:

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

(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
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).

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

(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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amual statement for e year 2019 orne. 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, Efc. Individual) Individual) Individual) Individual) Contracts Totals
1. AlADAMA. ... s AL o 14,981 | oo [ v L | e [ e 14,981
2. AIASKAL ... e AK | o [ e | e | e [ e | e 0
30 ANIZONA. s AZ] i, 87,770 | v, 6,600
4. ATKANSAS......cocvieicicercei e AR o 6,809 [ ..o
5. CaliforNi......oveeececiscencinccee s CAl .o 602,635 | .oovreireireines 1,150
B, CO0l0ra00.......eeeeereereieieieiee e (6{0]) I 73,644 | ..o 279,360
A 0714 =Tt (o OO T (03 1 IS 1,219,665 | ....ovvvvne 425,886
8. DEIaWAre........coiicicr e [D]=3 IR 37,315 | o
9. District of COlUMbIA. ........cvvrrerrerrerrrireeeeeceeeeeereeeeeeeeeenes (D]} 14,887 | oo
10, FIOTTA. ..o [ [ 1,237,626 | ........... 4,023,781
110 GOIGIA. eureacencercerrerrerersesseseeseeseeseesessessessessessessessessessessesnees (C7.Y [F— 167,117 | oo 450,000
L HI e 13,854 | oo
13, 1dAN0 .. ([0 IS 8,482 [ .o,
14, THINOIS..voveoeececececrer s 11 105,341 | coovereercrennrininenns
15, INAIANA. ... s 1\ 26,219 [ .o
18, JOWAL...ovieieieee ettt 71 I 26,920 [ .overerereeieieinn
17, KANSAS.....coivieieieiiete et (6] I 5,153 | i
18, KENIUCKY.....ooiviecticieictcc et [ Q4 18,521 | o
19, LOUISIANA......cvieieeeiiiieietceeee ettt LA 9,091 | oo
20, MAINE......ourereereeceeiieieie e Y1 [ 19,825 | .o,
21, Maryland..........ccovevieiieieee e MD]...ccovee 102,346 |..coovevrrrene. 7,526
22, MasSaChUSELLS.........ccvevveeeeeeeeeee ettt MAT ..o 244395 | ................ 10,705
23, MICHIGAN. ..o LV — 49197 [ .o
24, MINNESOA........covieerereieiecrete ettt 1Y\ 16,430 | .coererirernne 3,000
25, MISSISSIPPI..v.veeeeeeeeceeseeseecsaeseeseeseeeee e eiees MS . 8,188 [ .o,
26, MISSOUI.......cvurveieeivirirsieiesssesie e YO 22,461 | ..o, 270,000
27, MONEANG......ocvviececreeeececte et ae e MT] e 1,794 | oo
28, NEDIASKA........coueveeiecicicieieicee ettt NE[ oo | e, 136,382
29, NEVAGA.......cvveieiirieicie e NV, 132,001 | oo
30.  New Hampshire........c.coceririieriinieeceeee s NH| oo 21,567 | v
31 NEW JBTSEY ..o [\ I 1,501,611 | ........... 4,280,840
32, NEW MEXICO. ..ottt [\ 1Y 3,910 | oo
33, NEBW YTttt NY{.........69,193,391 | .......725,050,923
34, North Carolina..........cuevveirereieieieieieeie e NC| .o 333,373 | .o 125,000
35, North Dakota.........ccvevererererereierenesiesenesenensseseneneens e ND [ 372 |
36. ...360,530
37, OKIGhOMA........cvveveerirerrieceiersrssesensneneneneesenesessene s OK [ o 12,034 |
38, OrEQON.....cieecicreirereseseeseiseseseiesssssssesssssssssssssssssssens s OR [ vvreineenenn32,893 | oo
39.
40. Rhode Island....
41, South Caroling.........cccoereenieniensenseeseseesseseeseeseeeOG [ eviennnn. 146,481 | i
42, South Dakota.........ccovevevviieenciniercniencenesnesnesesseenneee 9D | v 3,124 s
43, TENMNESSEL. ..ottt
44, Texas....
45, UtBN..ce e
48, VermOnt........oocoveninnennennenneneseesseesessesnsessessenneess V|3 1,908 [ o
A7, VIFGINI. ..o s
48.  Washington...
49, WeSt VIFgINia........oeviveeieiceicrecseeseesee et
50, WISCONSIN....coeiiiiiiniriciriieircie st
51, WYOMING...ooitiriiiicicteeseecte et
52.  American Samoa..
53, BUAM...eececeece s
54, PUEIO RICO.......cviieiicieree s
55.  US Virgin ISIands.........cccccevevererrieieieisieese e
56.  Northern Mariana Islands
57, CANAUA...... e
58.  Aggregate Other AlIEN.........c.cvieuieeiiieieieeeieese e
5O, TOtAIS .. 16,777,731 | ... 736,466,606 | ...ovoovvvvrrrrirnes (U1 (V) S 311,062 | .......813,555,399
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Annual Statement for the year 2019 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)

TG

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



[4°]

amnual statement for e year 20190t 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| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
4932 | Brighthouse Holding Group.... |87726... |06-0566090.. | ....1546103 Brighthouse Life Insurance Company ............... DE........... UDP.............. Brighthouse Holdings, LLC..........ccccoeeriirennee Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccooeerervereens | cvnee Neoooos [
4932 | Brighthouse Holding Group.... |00000... | 13-2862391.. Brighthouse Securities, LLC .........cccoevvverrerrenns DE............. NIA....cone Brighthouse Holdings, LLC.........ccccoevvvnrernennn. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccovvevvrvrernens | coneee |\ TSI ISR
4932 | Brighthouse Holding Group.... [91626... |04-2708937.. New England Life Insurance Company.............. MA........... A, Brighthouse Holdings, LLC.........cccoeevvieiennes Ownership......... ....100.000 | Brighthouse Financial, INC..........ccccccvvererrerenns | cvnee | TR IS
4932 | Brighthouse Holding Group.... |00000... | 04-3240897.. | ... Brighthouse Investment Advisers, LLC.............. DE............. NIA .o Brighthouse Holdings, LLC.........cccccevvvniereenne. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccocoevrrurrerrennes [ e |\ TR ISR
4932 | Brighthouse Holding Group.... |00000... |81-3094008.. Brighthouse Services, LLC ........ccccocvveviveieinnes DE.......... NIA.....cccoone. Brighthouse Holdings, LLC..........c.ccccevevviuernne Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccoeeererverens | ovnes N | e
4932 | Brighthouse Holding Group.... [00000... [47-4161401.. | ..ccccoeveiveiens | covrrerieriisiiens [ ML 1065 Hotel, LLC........ccccoverrrireirrrereierene DE........... NIA....cccooone. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccovvvererrcrenns | cone Neoooos [
4932 | Brighthouse Holding Group.... |00000... | ....cccormrerrrner [ ermmurrermernnenns Brighthouse Renewables Holding, LLC.............. DE........... NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC.........cccovvevvrervrrnns | coneee |\ TR ISR
4932 | Brighthouse Holding Group.... [00000... |...ccccocrevrivries | eererrerreirrennns Greater Sandhill I, LLC.........coovvrerererrrerennns DE....ccc..... NIA....ccoonne Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 | Brighthouse Financial, INC..........cccoeveererernnns | conee \ TR ISR
Brighthouse Connecticut Properties Ventures,
4932 | Brighthouse Holding Group.... |00000... LLC Brighthouse Life Insurance Company Ownership ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... |00000... Euro Tl Investments LLC Brighthouse Life Insurance Company Ownership......... ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... |00000... {46-3156033.. | .....ccccovreveree | cererrermirnennns | conerrerseereisnesneenees Brighthouse Assignment Company.................... CTos NIA .o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccoevererrevirenne [ e Yevioi | e
Daniel/Brighthouse Midtown Atlanta Master
4932 | Brighthouse Holding Group.... |00000... | 26-0224429.. | .......cccccveonee | coremreneirmenens | onerreeneereineesneenees Limited Liability Company DE............. NIA. ... Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........ccocovvrrurrernenies | e Nucooe s
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... [00000... [26-0301826.. |.......ccceovuienr | cmrrerrerreviiens [ererreriinieireinseenns 1075 Peachtree LLC........ccovvrerevieniesereiees DE............. NIA....ccoonne Company Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccveererrerenns | conee [\ TR ISR
4932 | Brighthouse Holding Group.... |00000... | 27-0227067.. | .....c..cccccvvene. TLA Holdings I LLC.....oorerieeeeerereiecineireieenne DE............. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC.........cccovvevnivrcnens | conee |\ TR ISR
4932 | Brighthouse Holding Group.... [00000... |...c.cccoeveiviveves | ervrverereriirenns TIC European Real Estate LP, LLC................... DE............ NIA.....cccoone Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccovveverervevens | ovnes N | e
4932 | Brighthouse Holding Group.... [00000... [74-3261395.. | .....ccccceeiviiens | covrverreriisiiens [evereveieseseissinns TLA Holdings LLC.......coovirieeereee e DE........... NIA.....cccoone. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccovevererrcrenns | cvnee [\ TOUSOO ISR
4932 | Brighthouse Holding Group.... |00000... {51-0099394.. | ......cccccovevrree | cererrermrrmennens | conereeeseeressessnnenees The Prospect Company, LLC.......cccocvvvnrnrinns DE............ NIA...cconne TLA Holdings LLC.....eovevrerrireieeeneseieeenees Ownership......... ....100.000 | Brighthouse Financial, INC..........cccovvevrrererrnns | conees | TS ISR
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... | 16073... |81-4750360.. Delaware (DE) Brighthouse Life Insurance Company ............. Ownership ....100.000 | Brighthouse Financial, INC..........ccccocvuerrierienenee
4932 | Brighthouse Holding Group.... [00000... |......ccccceoeevevee. . |Euro TL Investments LLC........ . | Brighthouse Life Insurance Company .. .. | Ownership......... |....100.000 |Brighthouse Financial, Inc...
4932 | Brighthouse Holding Group.... [60992... |13-3690700.. Brighthouse Life Insurance Company of NY...... Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccovevirrinnnnes
Board of
4932 | Brighthouse Holding Group.... [00000... [81-3846992.. |.......ccccvuuennee ....1685040 |NASDAQ.......... Brighthouse Financial, INC..........cccccovvvvvrevnninn. DE.....cc...... NIA....ccoine Board of DireCtors.........ccovveeierveeierseisieienns Directors | Board of DIreCtors........cceueuvevrerrenienesienies | veees ) (U PO
4932 | Brighthouse Holding Group.... [00000... | ....coccorrrerrrnee | eeerrermernrireinee | cereneereimesnnens | conereeeseeseeseeseeenees Brighthouse Holdings, LLC........c.cccoovveurrirnirnnenes DE.......c..... UIP..covinne Brighthouse Financial, INC........c..ccooevvinivinenee Ownership......... ....100.000 |Brighthouse Financial, INC..........ccocoevrrvrrerrinnes [ e |\ TSSO ISR
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SCHEDULE Y

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 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
............................................................. Brighthouse Holdings, LLC..........cccccoevuerrnrireriscississiesienn, verreennnn 131,100,000 | oo (411,670,000 [ oo | erieeieeieeisessessesnenns | ovnninnnenn1,158,395,825 | oo [ e [ e | eienneennnni80 71,825,825 [ oo
04-3240897.............. Brighthouse INVeStMENt AQVISEIS, LLC.........cvinrrinineineisinsinsinees | enveseeisssesssssssssessnssssssnsss | sensesessessssssssssssnsssnssnsess | sesssssessessssssssessesssnssnsns | snssssssessassssssessassesssnsnsss | sessssessassassssssessessanssnssess | sesssssessessssssnssessassanssnsns | snsses | seseesssnens (237,782,89%4)| ............ (237,782,894 | ....ovveerereeeeeinns
06-0566090.............. Brighthouse Life Insurance COMPanY .........c.coeeereeneenerneeneenneeesnsensisnes | sevreesnnennes 627,700,000 | .....c........ 363,348,823 | ... [ e | reeneieenns (534,222, 113) | .oovvreneee 353,280,074 |....... ....208,582,720 | .......... 1,018,689,504 | ........ 20,394,007,564
... |13-3690700... ..| Brighthouse Life Insurance Company NY..........cc.ccocoriinrinrineineinnies | coreeereeeneees (27,700,000) | .... ....75,000,000 |... ...(113,544,040) | ... ..136,197,230 |....... 11,793,937 81,747,127 | ... 326,829,618
. 181-4750360... ... | Brighthouse Reinsurance Company of Delaware.. ...(600,000,000) [ .....coorrrrerererrieieieann ....310,314,155 .(521,836,466) | ....... | ccovrrrerirrireieirieieinns (811,522,311) | ....... (21,057,383,097)
...................... ... | Brighthouse Renewable Holding, LLC............... .(5,855,343) (5,855,343)] ...
13-2862391.............. BrighthouSe SECUMHIES, LLC ... | eersieisieississessessssssssssns | sonesssesssssssssssssssssnses | sessessssssssnsssnssssssnsssnns | sonessssssssssssssnssssssnses | srssssssssnsssnssens 763461 | oo | e [ e | e 763,461
81-3094008.............. BrghthOUSE SEIVICES, LLC .....ooiieiieieieseineseiseiseseiseisessesssennns | eeeseiseessssssesssssssssnssne | eoneesnsssssssssssssssssssnses | nessssssssssssnsssnsssssssssnns | sonsssnsssssssssssssssssssenes | seeessenees (767,907,481) [ ..o | eriee | ereeiseiesiseissississiens | eeieenenns (767,907,481) | ...vonevverreireirseireiens

. |04-2708937............
74-3261395..............

TLA Holdings LLC

... |Euro Tl Investments LLC.......
.. |Euro TL Investments LLC..
.. |New England Life Insurance Company.

...(131,100,000) |.

(53,799,807) ...

17,406,237

.............. (20,763,055

).
(63,520)...
135,134,408) | ...
)

..469,144,631

9999999. | Control Totals
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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.
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. Wil 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?7 (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

The following supplemental reports are required to be filed as part of your statement filing

and electronically with the NAIC (as a regulator-only non-public document) by August 1?

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.

MARCH FILING

12. Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?7 (Not applicable to fraternal benefit societies)

13.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?

14. Wil the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?

15.  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?

16.  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?

17. Wil the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?

18.  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?

19.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?

20. Wil 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?

21. 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?

22.  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?

23. Wil 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?

24. Wil 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?

25. 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?

26. Wil 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?

27. Wil 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?

28.  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?

29. Wil the Actuarial Certifications Related to Hedging required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

30. Will the Financial Officer Certification Related to Clearly Defined Hedging Strategy required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

31, Will the Management Certification That the Valuation Reflects Management's Intent required by Actuarial Guideline XLIII be filed with the state
of domicile and electronically with the NAIC by March 1?

32. Will the Actuarial Certification Related to the Reserves required by Actuarial Guideline XLIII be filed with the state of domicile and electronically
with the NAIC by March 1?

33.  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?

34.  Will the Workers' Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)

35.  Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?

36. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1?

37. Wil 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?

38. Wil 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?

39. 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?

40. Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 1?

APRIL FILING

41. Wil the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual
be filed with the state of domicile by April 1?

42. Wil the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1?

43. Wil the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies)

44, Will the Accident and Health Policy Experience Exhibit be filed by April 1?

45, Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1?

46. 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?

47. Wil the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 30?

48. Wil the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?

49. Wil the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 1?

AUGUST FILING
50. Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1?
EXPLANATIONS: BAR CODE:

54

if your company is engaged in the type of business covered by
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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.
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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.
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. DiSallOWEd IMR........cooviieceeieieeeecee ettt enesae e enenasaesens | cveveseseiesesenns 304,387 | .o 304,387 | .0 |
2597. Summary of remaining write-ins for LiNg 25..........cocoviiiiiiiisiiececsesiesnes | i 304,387 | .................... 304,387 .0 |

55P
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NONE



amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 Percezntage ’ Securitie: Lending T05ta| Perce6ntage
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.......ooeeeeereieeceecteteieeeeeeeie e nees e 164142570 | .. 6.5 [ ..o 164,142,570 | oo [ e 164,142,570 | ............... 6.5
1.02 All Other GOVEIMMENLS..........c.ccovueuereieeceeeeeeeeeeseereeessesseeseenssenee | ceeeierenns 7,198,148 | .............. 03] oo 798,148 | oo | e 7,198,148 | .............. 0.3
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | ............ 4,200,303 | ..oocveenn 02| oo 4,200,303 | oo | e 4,200,303 | ..cvvnenn 0.2
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNtEEM............cceveueveveeeececreeeeeeeee e | eoveeeeereeeeeeenenens | ceerereieninans 0.0 [ oo | e | e, [V — 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccocvvveveiereieieeeeeee e 0000 226,748,885 | ..o 9.0 |..0....226,748,885 | ..o | e 226,748,885 | ............... 9.0
1.06 Industrial and Miscellangous..............cccceveveeecrereeeereeieeeceeens | e 1,480,752,092 | ............. 585 |.. 1,480,752,092 | ..coeveveveeeereeeceens [ e 1,480,752,092 | ............. 58.5
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........cccevreiererersieresesesesesenenssessens | veene 1,883,041,998 | ............. 744 ... 1,883,041,998 | ..ovvveieeenn 0f... 1,883,041,998 | ............. 744
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccccoererrerereierieiiesiees [ eresieseeeeeieenees | cvveivsieienns 0.0 | oo | e | e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........cceveievvieiieieeseeseisiseiseeseisssensnns | evveseissiesissessienans (0] 0.0 [ oo (U1 (U1 (0] I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... [ coveerienieniencinnn | v 0.0 | e | e | s (01N I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s
4. Mortgage Loans Schedule B):

4.01 Farm Mortgages....... ..96,373,195 ..96,373,195
4.02 Residential MOrtgages...........cvuereereeneenrnernenrnerneeneeneeneeneensenssnssnns | eonemnnnnnenenssnsnnsens | evvenernenn000 [ e | e, 0
4.03 Commercial MOrgages..........ccouueuiveiiieieinieinieieie s 271,543 551 | 10.7 {0 271,543,551 | oo [ e 271,543,551
4.04 Mezzanine Real Estate Loans............ccocoeeviveceenececceenceecceies | v 8,000,000 | ............... [ I 8,000,000 |..ooveveerererereceeerens | e 8,000,000
4.05 Total Mortgage LOaNS..........cccvevevereieiereieisie s eins e 375,916,746 | ... 149 |.........375,916,746 | ...ceoovvvirrerrrrne, 0 (... 375,916,746
Real Estate (Schedule A):

5.01 Properties Occupied by COMpany...........cccoevieeurieieervereseenenns

5.02 Properties Held for Production of Income

5.03 Properties Held for Sale...........ccccceveveierrieriieeiceecseees

5.04 Total Real Estate

Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........cccovienerrinnrnceneneeneneeeneenssenenseens | coneineene 98,839,171 | oo 39 | 98,839,171 | oo | e 98,839,171 | wovvverernnes 3.9
6.02 Cash Equivalents (Schedule E, Part 2)..........c.cccovevvenennenenneenes | vvernrnens 8,589,179 | ..ovoverrrenes 0.3 | oo 8,589,179 [ ..evoevceecinercines | e 8,589,179 | .ovoverrene 0.3
6.03 Short-Term Investments (Schedule DA)..........cccoveveeneeneeeenernnees [rneiinnens 49,308,940 | ..o 1.9 [ 49,308,940 ..o [ 49,308,940 | ....coconnve. 1.9
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........ | .........156,737,290 | ............... 6.2 |..e...156,737,290 | cvovveeiiciine 0f..... 156,737,290 | ............... 6.2
CONLrACE LOBNS. ..o eseessssesssssssssssssensennes | seessensesssssssssssssssnnsns | soesesseeneens 0.0 [ oo [ | e (V) 0.0
Derivatives (SChedule DB)..........ccociniiieninieneineinesiesseienseenns voeenr. 106,818,069 | ... 4.2 ... 106,818,089 [ ...cvoucervrrcrrnricineins | e 106,818,069 | ...ccorvvnnees 4.2
Other Invested Assets (Schedule BA)..........ccoveeveeneeienicniesiennes | e 7,591,307 | oovveeeen 03] oo 7,591,307 | cooveveeeeeeeeeeeren | e 7,591,307 | .o 0.3
. Receivables for SECUMLIES. ... | cevverieneins 818,078 [ ..coevevnve. 0.0 | e 818,078 [ ..o | e 818,078 [ ....ccvvvnee. 0.0
. Securities Lending (Schedule DL, Part 1).........ccocvereereeneneeneneneneneins | v | v, 0.0 [ oo [ e ) .9 GO IR XXX | o XXX
. Other Invested Assets (Page 2, Line 11)......cccccvevennnereneenenneen [ evieinennnns 289,047 | .o 0.0 | oo 289,047 | .o [ e 289,047 | .o 0.0
. Total INVested ASSELS. ... eienensnerersenenssneen | e 2,531,212,535 |..ccvonnes 100.0 |...... 2,531,212,535 [ oo, 0f... 2,531,212,535 |.ccovnvvnns 100.0
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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 PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

Total gain (loss) on disposals, Part 3, COIUMN 18...........uwuiureeeeeeeeeeee e g e L ettt sttt s sttt et

Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0
Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN ...t 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et 0
Deduct total NONAAMITIEA BMOUNTS..........ciiiiiieiic bbb bbbt
Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens 401,791,922
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 606,073
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 88,569 694,642
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 1. ...ttt 0
ACCIUAL OF GISCOUNL. ...ttt ettt ettt ettt a e e ettt e e et e et e s aeasas et eses et et et et ebeseae e s s et et et et eseseaeseas st et et et et et et esesese s eees et et et et ebeaeas e e st et et ntaene 5,759
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.......vuiiiiiiiieieiie bbb
5.2 Totals, Part 3, COIUMN 8..........ooeeeeeeeececeeeeee ettt ettt ettt a ettt et s e st et et s s s setesssnsneen 0
Total gain (10ss) 0n diSPOSals, Part 3, COIUMN 18..........ocuiieiere et s bbb bbbt (50,347)
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt 23,737,688
Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b 2,951,222

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t 163,680

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 163,680
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s 375,916,746
TOAl VAIUBHION GIOWANGCE..........veeeeiieceiciiie ittt

SUDBLOLAI (LINE 11 PIUS LINE 12)....euieeeiieiiiei ittt sttt bbb b5 282 h b2 s £ 8 e 28 bbb bbb bbbt n bbbt 375,916,746
Deduct total NONAAMITIEA @MOUNTS.........c.vviieiirercieie et

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........c.oiiiiiiiiriinicieisie ettt 375,916,746
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 6,086,435
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 1,509,872
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........coiriiuriiniiree e 1,509,872
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee
5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb 5,000
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes
9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et
10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 7,591,307
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 7,591,307
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 1,863,283,896
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 534,730,954
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 4,515,711
4. Unrealized valuation increase (decrease):
4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb
4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes
4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses
44 Partd, COIUMN T oottt t ettt et et a e e e s st et st st st e b et et ea e s e ae s sttt et et ssesesessansnsnna 0
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 5,041,028
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 521,357,187
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 5,143,438
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee 1,462,866
8.2 Part2, Section 1, COlUMN 19.. ...
8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee
8.4 Partd, COIUMN 15....... it 15,974 1,478,840
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COIUMN M4
9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee
9.3 Part 2, SECtion 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........ccoocuvierieiciereeeecee e 492,194
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 1,883,041,998
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiimiiiiiirieiricie ettt bbb bbbt ntes 1,883,041,998
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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........ooevervcvrvcns | covererreerinceens 164,142,570 | ..ooovvvoevres 187,043,770 | c.oovvvererrirs 154,288,121 | ..ovvvevvrrrens 219,285,000
Governments (Including all obligations 2. CaNada......c.coeveeeeeeieeeeies | e 648,690 | ...oocvererrieieinn 671,125 | o 648,050 | ..ooovierviererinnns 650,000
guaranteed by governments) 3. Other Countries......coooveiviris | covvrerenreissiensenns 6,549,458 | ...coovirereinne, 7,361,879 | oo 6,675,349 | .o 6,383,950
4. TotalS. ..o | e 171,340,718 | o 195,076,774 | .ovvvvvriens 161,611,520 | .o 226,318,950
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. i | e 4,200,303 | .ooieees 4,851,135 | oo 4,139,280 | oo 4,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .226,748,885 .242,502,240 229,358,990 | ..ovnvriininnns 205,995,118
Industrial and Miscellaneous, 8. United States ..1,194,929,481 .1,274,958,343 ..1,198,286,819 ..1,186,028,190
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...35,788,750 ...38,183,283 ...36,156,700 ...35,214,236
and Hybrid Securities (Unaffiliated) 10. Other Countries .250,033,861 .266,868,325 257,037,008 | ... 250,109,536
11. Totals......ccoocoe. ..1,480,752,092 ..1,580,009,951 ..1,491,480,527 .1,471,351,962
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,883,041,998 | ...cocovvrennnn 2,022,440,100 | .....ccoocvenenne 1,886,590,317 | .ovovvvrens 1,908,166,030
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,883,041,998 | .....ovvvvvnee 2,022,440,100 | ....coocovrerenne 1,886,590,317
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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 Column7asa 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)

U.S. Governments

1,343,955 83,660,095 . 402,773,921

499,673 1,603,962 . 4,301,548 . 2,103,635
1,643,843 2,628,953 . 5,447,555 . 2,780,625
648,431 648,690

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.7 Totals

............................ 0 |00 |0 [0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC 1ottt | sreneenenees 11,887,844 | ............. 23,461,106 |............. 32,008,846 |.......... 122,203,427 |............. 31,046,402 | .......... ) O.0, SO DR 220,607,625 | .....cooveeerrrennn. 114 | 181,198,114 | ..o 9.3 | 212,238,342

58,306 266,567 | ..o 407,903 |....coovrnenee 1,148,814 |.............. 4,259,670 | .......... ) 0.9, RSN PO 6,141,260 | ..ooovovrrrrrrrnns 0.3 [ 6,200,555 | ....oveererrirrinenns 0.3 [ 6,141,260
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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 Column7asa 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)
6. Industrial and Miscellaneous (unaffiliated)
45,606,392 101,989,944 381,879,620 74,535,639 174,952,747 778,964,342 719,768,535 475,830,983 303,133,359
.34,904,330 |.. 175,796,704 | ..........216,014,102 |.. ..61,171,323 | ...........159,581,436 ..647,467,895 | ... 522,991,473 |... .354,623,511 ...292,844,384
2,662,532 |.. 20,586,332 |.. 2,734,552 ....56,421,539 |... ....714,875,482 |... 16,605,321
. ..4,998,024 |.. .1,300,000 ...10,163,914 | ... 11,351,415 | ... . ...1,576,914
............... 1,718,602 ceveneennnnnD,930,878 cereneeneennn 4,478,205 reveneennnnnD,930,878
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7

Totals
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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 Column7asa 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
11 NAIC T (d).......97,195,879 | ........... 125,451,050 |........... 493,026,986 |........... 198,582,694 |........... 291,263,206 | ...oovvvnriricrinnene (I 1,205,519,815 | o821 | XXX [ i Y., CRIN IO 891,913,538 |........... 313,606,277
34,962,636 | ........... 176,310,348 | ........... 218,452,021 |............. 66,060,217 |........... 166,470,059 | oo (O I 662,255,281 | ....ooovrrrreenn 34 | XXX i [ ) 0.0, G IR 366,630,272 |........... 295,625,009
2,662,532 | ... .30,807,189 |. 20,586,332 |.. 2,734,552 ...279,624 ....57,070,229 ....39,816,218 |.. ..17,254,011
............... 3,865,890 |..............4,998,024 |...............1,300,000 reenen. 10,163,914 cevrneenneenn 1,576,914
................. 972,817 | 1,718,602 |...............1,953,169 5,930,878 reveneennnnnD,930,878

.270,630,632 | ...

11.8 Line 11.7a5@ % Of Col. 7.....ccovereeriesiccceciesieeeeneiieienines | cvvneseninieieninierens 020 | v 174 | 381 | i 139 | i 237 | e 0.0 | e, 100.0
12. Total Bonds Prior Year
........... 117,422,755 |...........138,922,635 | ...........592,605,516 |...........206,740,310 |...........252,350,902 1,308,042,118 | .coovcveriree . 1,005,441,657 | ...........302,600,463
12.2 NAIC 2 ..18,216,298 |...........143,327,668 |. ..244 144635 | .. 69,488,839 |... ..63,639,629 | .... ....538,817,069 | ..ocoverveeennnn27.8 | ..194,181,811 .344,635,258

................. 100,000

.32,889,245 |.
3,582,115 |.

............... 2,250,195

32,683,615 |..
..7,069,364 | ..

..715,523,913
.11,351,415

..23,188,978
5,413,353

12.7 TotalS....veveeeirirennes 141,152,438 | ...
12.8 Line 12.7 as a % of Col. 9. 7.3
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 66,967,115 |...ccccconv. 79,539,913 |.......... 345,162,707 | ........... 142,834,690 |........... 257,409,113 | oo | cevveeeens 891,913,538 | ..o 46.0 |........ 1,005,441,657 | c.ovovveerrieines 51.9 | 891,913,538
6,638,918 |........... 106,790,642 |............. 82,313,604 |............. 18,045,384 |........... 152,841,724 | ... | e 366,630,272 194,181,811 | o 10.0 | i 366,630,272
2,281,853 |.... .20,806,014 13,923,240 |.. 2,525,488 ....39,816,218 ..52,334,936 . ...39,816,218 |..
............... 2,128,000 | ..oovreerenid59,000 | oo rerenenennnn2,587,000 reereenennnnD, 938,062 reeenennennn2,587,000
............... 2,029,139
............................ 0
13,7 TOAIS. .ot nesnnnes | sereeseennens 75,887,886 | ........... 209,264,569 |........... 441,858,551 |........... 163,405,562 259,925,605
13.8 Line 13.7 as a % of Col. 7..... . .58 ...16.1 XXX
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 39 | e 10.8 XXX
14, Total Privately Placed Bonds
............. 30,228,764 |............45911,137 |..........147,864,278 |.............55,748,004 |............33,854,094 |.....cccccocoivrvmimininns [ 000000 313,606,277 | oo 16.2 | ......302,600,463 v 313,606,277
............. 28,323,718 | .............69,519,706 |...........136,138,416 |............48,014,833 | .............13,628,336 veeeeenni295,625,009 | oo 15.2 0 344,635,258 reeeennn: 295,625,009
...380,679 |.... .10,001,175 |. ..6,663,092 | . ....209,065 |... ...17,254,011 ..23,188,978 ..17,254,011
............... 1,737,890 |...............4,539,024 | ...............1,300,000
....... L972,817 | 1,718,602 1.l 1,953,169

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

.59,

142,699 | ...

..9.2

128,142,725
...20.0
......................... 6.6

..48,559,182
e 7.6
......................... 25

Includes $.....236,093,133 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $.....31,840,246 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.
Includes §.......... 0 current year of bonds with 5GI designations, $.....2,029,139 prior year of bonds with 5G| designations and $

Includes $..

.....0 current year, $....

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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....53,916,845;

NAIC 2 §.....3,981,274;

NAIC3§.......... 0;

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

NAIC5S.......

..0;

NAICES......... 0.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on



amnual statement for e year 20190t 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 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 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 OblIGAtioNS..........cvvviveieiiieieiiee e
1.02 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

), 9,9, GO IV 203,844,213

402,773,921

.......... 203,844,212

........................................................................................................................................................................................................................................................................................................................................

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured SECUMLIES............cerieeriieeeiieies | ervieeiinieiesiissinieies | avereissiessssssesssisiesns | oevessssssesessssssssssesesss | seesssseessssssesssseessnss | eersssssesessesessssnesansnss | sonsesenes XXX vveviene | e 0 | o000 [,
4,05 TOtAIS.....ueveirierieriscieiesi st ssssesessssssssessenssssessensenssnsssnes | snvessensssssessansenssesssd | avveeissensnssesseniennsd | cervessnsssisnenienieen0 | vnieeississssisennend |0 | e, XXX svterisnis | o [0 R o | I [P 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET ODlIGALIONS.........cvvieeriecieciieiesereie ettt ssesanias | seseessessiesanes 58,306 |....cccounnn. 1,766,567 |............ 10,065,316 |............ 92,549,717 | ............ 25,144,790 | .......... D.0.0 R IR 129,584,696 134,848,906 | ...ooovvvevericrnnne 7.0 [ 129,584,696

5.02 Residential Mortgage-Backed Securities... 11,763,919 |.

.21,465,109 .84,916,575 45,067,231 84,916,576 |.

5.03 Commercial Mortgage-Backed SECUMIES. ........cccovevriereriirieieiieeis | e . 1,987,216 | .. ..18,758 2,006,279 1,984,283
Other Loan-Backed and Structured Securities.. 123,925 |. ....562,877 |... . .2,623,902 10,241,333 ...5,498,249
............ 11,946,150 |............23,727 673 v 123,352,241 226,748,883 187,398,669

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUEE OBlIGAtIONS. ........ceveirciciieieieeseseees s | ceneeeeeend 66,015,414 264,503,260 | ..........424,822,256 | .......... 113,030,028 | .......... 417,356 | oo XXX e | e 1,201,788,314 955,746,110
6.02 Residential Mortgage-Backed Securities... 6,475,299 |. 16,642,337 |... ..11,319,235 |... revereeee XX s | e 49,947,590 | .... B | 53,683,609

6.03 Commercial Mortgage-Backed Securities..... 6,641,361 |.
6.04 Other Loan-Backed and Structured Securities.. 4,250,719 |.
6.05 TOMAIS........cviieieciiiiiieieiciet ettt ssnsntenes | sreneeseeas 83,382,793

11,802,858 | ...
19,835,399 | ...
312,783,854

10,553,736 | ... ...264,474,084

52126811 | .. 7| 59,561,309

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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amnual statement for e year 20190t 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

Bond Mutual Funds Identified by the SVO

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 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
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO

10 01
10.02
10.03

Unaffiliated Bank Loa
Unaffiliated Bank Loa

Unaffiliated Bank Loans

ns - Issued......
ns - Acquired...

.0

1101
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-|
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds

Line 11.08 as a % of

Backed Securities...

Col. 7.......

.......... 105,775,363

.18,239,218 |.

.......... 267,165,594

36,053,350 |...

.......... 516,056,108

.......... 166,088,204

.35,115,062 |.

.......... 211,163,453

...39,479,099 | ...

.......... 446,455,157

...5,977,436

....... 1,546,615,675
...134,864,165
197,092,133
............ 62,368,144

....... 1,032,718,914
...125,227,981

............ 10,727,990

132,272,144

12 01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations

Residential Mortgage-|

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Ling 12.08 @58 % 0f COL 9.

Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

7,998,354 |.

.......... 667,159,092
............ 11,895,660
.......... 181,344,541

ns.

.18,354,033 |.

....... 1

,507,943,957

..98,750,840
266,458,367
.65,059,558

.......... 955,422,317
............ 94,461,121
.......... 194,520,775

15,521,393 |.

49,538,165

13 01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Trade

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities........
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Line 13.08 as a % of

Line 13.08 as a % of Line 11.08, Col. 7, Sectlon 11

d Bonds

ns.

Col. 7...

.......... 161,293,181
............ 35,383,495
6,057,486

.......... 284,389,106
............ 31,006,268
126,179,283

.......... 126,052,223
............ 36,548,109

..35,359 |...

.......... 403,254,202

..4,703,266

....... 1,032,718,914
125,227,981
..132,272,144

965,422,317
..94,461,121
194,520,775
..15,521,393

1,032,718,914
.......... 125,227,981

. 132,272,144 |.

...... 5.8

.75,887,887 |.

14 01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-|

Unaffiliated Bank Loa

Line 14.08 as a % of
Line 14.08 as a % of

Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans.

ns.
Col. 7...
Line 11.08, Col.

.......... 513,896,759
...9,636,184
.64,819,989
.51,640,157

562,521,639
...4,289,719
.71,937,593
49,538,165

...... 9.2

59,142,700 |.

.20.0

128,142,724 | ...

.16.8

.107,225,070 | ...

148,559,182

...... 76




oLIS

amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiee ettt senseses | sretessnsessssssssesssssessssstesesnsesssas 49,295,649 | ..ocvoeieeeeeeee e LA LN 7L O O OO TT
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens 19,631 | oo L5 U SO TRT
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON GISPOSAIS..........c.vuewureiurirrieiririeieireisere ettt sese s snsesseenes | eesesesseesessssesseesetessessaeese s eesesseeseeantessenn 0 | eorreeisiet ettt enaes | ebesetes e ettt e eae s st ses e se st et ebesnsesesanne | Shetssesesesete s s et et s s R et s se ARt Rt et ne s s s st eResns | etesssetbns et et et ee st s ettt e s s bt et n st s s tene
7. Deduct amortization Of PrEMIUML.........ceuriiuririeiceeiesis ettt s ettt b e ssebsnes | eesessstessessetessnses st st e st et et en s s s sennns 6,340 | 1o 8,340 | 1.ttt ans | etetetet ettt ettt et et et et et et tet et et e tetetetatatatas | oereseseaeeeeeeee et eeee et er et et et et et et et et et et etetetetetereteras
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvrriuriiiiinirininrinins | e 49,308,940 | ..o 49,308,940 | ...oovreieee e 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iuiiiieriiiiieiisssnssissiesessssssssssssssansesss | oersssessessssessessessssassessssassessessneasd 49,308,940 | .oovvveeeeeeeeeeeeeeeee, 49,308,940 | ..o (O O [0 P 0




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) 29,211,467
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens (11,167,588)
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns (22,044,308) (33,211,896)
3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 61,417,281
3.2 SECHON 2, COIUMN 19.....ouirieite ettt bbb 6,083,923 67,501,204
4. SSAP No. 108 Adjustments
5. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22.........c.ciueieiiiiirieieses ettt s bbb s bbb st 31,612,287
6. Considerations received/(paid) on terminations, SECHON 2, COIUMN 15...........c.iiiiiieiieiiieie ettt b s bbb bbb e bbb naen 32,323,087
7. Amortization:
S T Y=o o R T T TSRO
7.2 SECHON 2, COIUMN 27 ...ttt bbb 0
8. Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans 0
9. Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans (1,170,038)
9.2 SECHON 2, COIUMN 20.........cuuuiriseisesee sttt 6,384,082 5,214,044
10. Book/Adjusted Carrying Value at end of current period (Lines 1+ 2+ 3+ 4 +5-68+ 7+ 8+ 9)...iiiiiiiiiiieiecese et 68,004,019
11, DEAUCE NONAAMIMEA BSSEES........euuiercricierscee ittt Rt
12 Statement value at end of current period (LINE 10 MINUS LINE 11)......oueiueiiiiiieieicieisieieeissies ettt sttt bbbttt 68,004,019
Futures Contracts
1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE B PHOT YEBAT)........cvuereuiuririrreeseissiesieisessiessessesssssssessessssssses e sessessssssssssessesssssssessessesssessassssssassessessnse
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column).............c.eeerrerieeneensireeeneersinesseeseessesseeseenns
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus..
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........coceovererrernenne N_O_N_E
3.24 Section 1, Column 19, prior year plus. .
3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuieiiieiiieiieieistiese sttt s ks8££ s et s e bbbt nns 0
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.ccocovrurrenne
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns
4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2)......ocvcviiiieieiiee sttt ettt ettt a b s bbb bR b st b2 b s e s st b e bbb s e b s a bbb s s b b s bt s st et s et bbb n st n e 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 = 5.2).....cuoiiieiiiieieiieteees ettt saen 0
7. DEAUCE NONAAMIMEA BSSELS.....eueuuveieieueiseisiteie it eteee ettt ee bbb bbb E s8££ s £ £ E e A E £ E bbb bbbt
8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.evereririieriirieissinsieiesiessse s ssessessssse st sss st ss sttt st es s ss s st esssssssessanssnsans 0

Si11



amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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

cLIs

NONE




eLIs

amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 68,004,019

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

3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 68,004,019

4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 106,818,069

5. Part D, SECHON 1, COIUMN B......o.voveeeeceeeeceeteees ettt ettt sttt ettt e b a et s s sa s e st st et et s s et et es et en st ee s et et ensstesnsnensnas (38,814,050)

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 68,963,995

8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 68,963,995

10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 107,424,024

11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (38,460,029)

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 8,387,018

14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e

15, Part D, SECHON 1, COIUMN ... bbb 8,387,018

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

Si14



amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovururriiererrereeiieereirsiseeseessssseesssssssse e ssessessssssessessessssssessessanes | sessessesssssssssessassssssessessesssssnssessassnsns 74,928,816 | ..o T4,928,816 | ...vcvveeeiicieieiieissee ettt sens | stesseses et iss bbbt b bbbt
2. Cost of cash equivalents acquired 124,956,465 | ..o 124,956,465 |....
3. ACCTUAI OF BISCOUNL........ouieeiieiiiirie bbbt | ehbbet bbb bbbt 278470 | oo 2TBAT0 | oot | bbb
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON QISPOSAIS........eurereeererereisiseeereeseeseeseseeeessesseseseesessesssseseesessesssessessessasssssessessesssessessessassssssessassanssessessassuns | sesessessossusssmssessassssssessestssnnssessessnssnssessassne (2,739) | oot (2,739) [ ottt aenies | ettt s ettt
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes 191,571,833 | oo 191,571,833 [ oottt ettt ssebessseaes | ctetesssasses s s et st ettt ettt e ettt sttt n s
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiiieeeissieieseiesiesens | sevssssiesissssses bbb 8,589,179 | oo 8,589,179 | oot 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 8,589,179 | oo 8,589,179 | oottt 0 | et 0
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

103

NONE
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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amnual statement for e year 20190t 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

Mortgages in Good Standing - Farm Mortgages
191743 | e MURRAY......ccomrrrinirierirenes MN........ 10/09/2007. 3.79 TTAB9 | oo (158) [ 1overeeereererieriereeeeienine | ceresseeiessessssessssessseisssnns | ceriessensees s | s 971,895 |03/07/2015
193162 ceoe [KERN e CA...cc.e 07/20/2009. 535 [ ... 950,452 (11,424) 3,162,560 | 11/12/2018
193172 weee | CIMARRON....ccoouvinricrirririane OK......... 05/29/2009. 432 | .. 5,782,551 (38,995) 14,036,049 |09/23/2015
193414 .... | CARROLL. IL 08/07/2009. 3.95 48,283 (395) 2,117,493 | 08/13/2015
193766 . |SUTTER... 03/15/2010. 5.05 |... 290,954 (2,790) 2,512,000 | 10/06/2015
194183, | s KERN. ..ot 10/12/2010. 545 | ... TA47,799 [ e (T1,221) [ v | v | cesessiesiesi s enes 5,105,540 | 11/05/2018
194344 .... |FRESNO ... |03/22/2011. 5.89 | ... 2,485,808 .(150,754) 7,537,425 | 10/02/2019
194419 .... |CASS . | 04/01/2011. 525 | ... 1,553,177 (5,839) 6,820,155 | 06/05/2017
194475, rer [KERN e 1212112010, | oo 521 | i 14,428,259 (49,328) 85,746,556 |10/10/2019
194759 v [MONTEREY......vviiririiniineiesiienns 05/12/2011. 6.03 |.... 665,194 (7,361) 3,335,314 | 07/01/2017
195388 . | STANISLAUS........ccccmvrrnnee 03/08/2012. 5.60 |........ 2,081,761 (85,068) 16,964,223 | 12/13/2019
195620. FRESNO ... | 08/30/2012. 4.98 1,273,544 (63,814) 6,961,300 | 05/20/2019
195867. .... |FRESNO . | 04/08/2013. 5.00 |..... 455,815 14 46,594,639 |12/18/2019
196114 .... MONTGOMERY 12/27/2012. 465 |... 485,691 (323) 1,175,327 | 10/31/2017
196242 ... | STANISLAUS.........coccornene 06/27/2013. 450 | ... 1,260,000 (65,150) 5,918,684 | 08/02/2017
196591 [ KEARNEY.......oooieririerinnrierienes 08/22/2013. 395 |.... 767,570 (2,388) 5,361,561 | 08/02/2018
196606 CHELAN ... | 11/22/2013. 4.98 492,253 (5,104) 2,508,160 | 04/04/2019
196995 .... | DALLAS . | 09/01/2016. 5.00 | ... 2,349,386 | ...ourvuricririinrinriens [ e | i | e | s | e 162,798,779 [12/31/2018
197147 .... |LEAKE 09/01/2016. 5.00 | ... 2,297,841 12/31/2018
197148 ... |BUTLER 09/01/2016. 5.00 ... 2,197,883 ...154,881,924 | 12/31/2018
197149 o | BALDWIN....cooorvrrirrireriniinnas 09/01/2016. 5.00 899,155 80,538,213 |12/31/2018
197150. GEORGETOWN 09/01/2016. 5.00 2,247,888 ...189,705,038 | 12/31/2018
197204 12/19/2014. 5.08 708,804 (5,962) 1,351,000 | 11/01/2018
197211 11/12/2014. 470 |........ 3,318,771 (6,957) 9,878,003 | 12/05/2019
197235, .... |DESOTO.. 12/03/2014. 415 | ... 2,911,364 (6,475) 67,114,278 |06/10/2019
197283 . | ANTELOPE... 12/05/2014. 450 | .. 1,020,107 (2,139) 2,271,220 | 06/13/2019
197290 IL 01/12/2015. 4.00 |..... 763,932 (685) 1,806,599 | 06/28/2019
197362 12/30/2014. 460 | ... 1,101,848 (2,730) | cvvvevereereeienieserieriersneens | e | et 2,936,189 | 08/06/2019
197366 .... |NODAWAY... 02/03/2015. 421 | ... 736,060 (398) 1,728,200 | 12/28/2019
197426, ... |O'BRIEN 02/24/2015. 390 |... 353,109 1,079,519 | 08/06/2019
197431 .... | DAKOTA... MN........ 02/10/2015. 368 |... 825,891 (807) 2,254,500 | 09/09/2019
197445 . | JACKSON. MN........ 02/12/2015. 444 | ... 525,472 1,111,339 | 08/08/2019
19744 | e WATONWAN.......ocovrriririnrinnes MN........ 02/05/2015. 425 | ... 1,379,366 T | e | s | e 2,726,106 | 08/07/2019
197459 ... |GOODING........cooviiriririras D......... 04/28/2015. 3.82 | .. 1,690,386 493 3,787,814 | 01/08/2015
197473 . |HAMILTON 03/05/2015. 4.00 | .. 1,440,504 55 4,330,370 |01/10/2015
197475, 06/05/2015. 425 | .. 2,977,413 (2,008) 8,359,045 |01/13/2015
197503 02/27/2015. 370 ... 1,080,807 61 3,337,825 | 02/03/2015
197508 03/31/2015. 4.05 397,107 (295) 1,128,593 | 02/04/2015
197555, 03/12/2015. 4.35 3,741,194 ....(22,497) 45,036,000 |09/30/2019
197572 04/08/2015. 4.00 |...... 838,505 2,623,680 | 02/17/2015
197595, ... |BUTLER 09/25/2015. 446 | ... 860,468 751 10,325,000 |02/21/2019
197602 v |COLUSA .o 07/17/2015. 430 |........ 2,311,751 (6,285) 5,550,000 | 03/09/2015
197821 weee [CUSTER et 08/25/2015. 4.45 1,467,124 5,729,701 | 07/24/12017
198086. . |MACOUPIN IL 07/20/2016. 4.50 1,291,364 (2,429) 2,886,056 | 01/01/2016
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amnual statement for e year 20190t 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
198422......ovivierieeiseess e | e ANTELOPE........cccoorrenn. NE 06/29/2016. 415 | ... 1,392,487 | ..o (2,231) | oo | e | e 2,991,795 | 05/02/2016
198473, | e CHAMPAIGN.........coorerrriiinnns IL 08/29/2016. 4.00 |.... BB0,642 | ....oovercerrierrerienieninne | ererreisnie e | e | ettt | et 1,916,727 |07/27/2016
198517 .... |MORRILL NE 08/22/2016. 385 |... 942,964 1,849,710 |06/28/2016
198552 [ JASPER.....oiiiei [\ 10/19/2016. 325 | ... 2,542,215 22 5,095,333 | 07/26/2017
198781 ssesseesenis | eeerenens HENDRY.....cccovvvmerrnrirennns FLooiiri 02/02/2017. 450 | ... 1,445,221 3,100,000 | 09/25/2018
198804 ... | PHELPS 03/15/2017. 460 | ... 2,613,918 44 5,025,720 | 12/04/2016
198806. .... | CLAY 02/24/2017. 455 | .. 1,356,433 66 9,139,250 | 12/06/2016
198813 . | STORY. 01/18/2017. 499 | .. 1,277,943 33 3,487,200 | 12/12/2016
199019 CASS .INE.. 07/17/2017. 5.25 1,465,360 6,820,150 | 06/05/2017
199092 reee [CUSTER st NE 09/21/2017. 445 | ... 934,487 5,729,701 | 07/24/12017
199469 CIDEFIANCE . ...t (0] SO IR 04/26/2018. 525 | . 2,150,994 75 4,540,400 |03/14/2018
199886. JO DAVIESS... IL 11/28/2018. 5.00 1,936,971 3,695,996 | 10/23/2018
199906 . |MACOUPIN IL 12/10/2018. 470 |.... 880,000 1,590,580 | 11/07/2018
200089......cciveriiieri s | s CARROLL....c..oovvniiiniianns IL 03/11/2019. 4.30 |...... 493,480 1,394,400 |02/14/2019
0199999. Total - Mortgages in Good Standing = Farm MOMGAGES. ..ottt enaes 96,373,195 .(620,389) 0 0 ..1,179,320,534 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
510064 .... |LONDON 12/05/2013. 6.46 | ... 4,239,200 [ coouvvrrerrereeieerienienineens | e | e ensne | seeiessssi st nsnns | s 163,680 | ..cvvnrirerirns 356,050,531 | 02/11/2019
520099, . | MEXICO CITY. 06/05/2015. 448 | ... 537,476 (7,135) | cvveeeererineirinnieissineieins | s | e 2,974,148 | 12/31/2018
520100......0cuveerieerieriereenieieierienees [ e MEXICO CITY....oovvvvrerirnene 08/19/2015. 465 | ... 3,102,243 | oo cer(B4,839) [ oo [ | e 17,044,155 | 12/31/2018
520102 ceee [ TIHUANA i 05/27/2015. 461 | ... 3,872,679 ...(32,512) 8,181,336 | 12/09/2019
701749, . | ALTAMONTE SPRINGS......... 05/06/2005. 530 [...... 590,280 ...(19,364) 1,644,155 |07/01/2018
T0180B......couveeeerrrerereeerensssiseeserinsens | eeerinnees ATLANTA 10/06/2005. 5.30 | . 1,944,053 | ...ooieeriererieeiseieni e(2BTAA) | oo [ | e 3,762,793 | 05/01/2019
701812 ... | TAMPA 09/30/2005. 532 |.... 221,410 (5,378) 829,903 | 08/01/2017
702181 [ FREMONT ...t 10/30/2009. 6.90 | ... 3,120,083 ..(T7,961) 47,723,351 |12/04/2019
T02182...c.iveieieiierieeieesssisessssiesens | eeverienes SAN MATEO, 10/30/2009. 6.90 | ... 1,384,233 | ..o et(B5,127) [ oo | s | et 21,062,886 |01/01/2020
702183, ... | SAN MATEO 10/30/2009. 6.90 | ... 2,415,265 ...(59,882) 36,987,522 | 01/01/2020
702184 . | SANTA CLARA 10/30/2009. 6.90 |..... 632,075 ....(16,325) 9,617,538 | 01/01/2020
T02185.....ocvereeiesiesssiesssienns | eveeins SANTA CLARA 10/30/2009. 6.90 |...... 938,204 | ..o ce2B,233) [ oo [ | e 14,275,486 |01/01/2020
702186, .... | SAN JOSE 10/30/2009. 7.66 52,863 22,970,619 |12/03/2019
702187, . | SAN JOSE 10/30/2009. 7.25 51,969 22,568,212 | 12/02/2019
T02204.......oovivierrerierneeseissierienees | e ASHBURN......cooriririrrirriieris 12/17/2009. 730 . 795,041 | i 100 | coveerierireriereenininniens | e | e 24,601,724 | 11/01/2019
702215, .... |BRANDON 02/23/2010. 6.88 | ... 500,183 99,908,287 |11/01/2014
702216, . | SKOKIE 02/23/2010. 6.88 | oo 373 78,469,342 | 12/06/2017
T02218.....eoveeeeerierieeeseesseiseesessesens | e NEW YORK (MANHATTAN) 03/01/2010. 6.09 |.... 959,523 | ..uveeerirerireeieriseinenienis | e | e | et | st | e 111,153,228 | 10/01/2018
702220, ... | VARIOUS 03/09/2010. | ....cvvvenvned 6.40 | .o, 13,722,919 .(351,674) ..100,584,888 | 06/30/2018
702260, .... |LOS ANGELES 07/06/2010. 590 | ... 1,918,696 ..194,952,608 |04/01/2019
702278 . | WALTHAM 10/01/2010. 5.30 | . 1,679,005 42,216,451 | 08/09/2018
702292 HOUSTON 12/09/2010. 4.97 2,880,379 ...(51,792) 81,680,368 |04/01/2019
702315, .... | SAN DIEGO 12/15/2010. 430 | ... 1,776,148 374,593,092 | 10/01/2014
702330, . |ELGIN.... IL 04/29/2011. 510 |.... 535,330 ..(13,985) 1,157,829 | 05/01/2019
702331 ELGIN.... IL 04/29/2011. 5.10 942,406 ....(24,620) 2,038,267 | 05/01/2019
702332 ... |ELGIN.... IL 04/29/2011. 510 |.... 879,659 ...(22,981) 1,902,555 |05/01/2019
702333, .... |ELGIN.... IL 04/29/2011. 510 |....... 2,279,111 ...(59,541) 4,929,336 |05/01/2019
702334, . |ELGIN.... IL 04/29/2011. 510 | . 1,012,832 ...(26,460) 2,190,585 | 05/01/2019
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amnual statement for e year 20190t 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
T02335.....corvireieiierieeesesssssisessessiesens | s ELGIN.... IL 04/29/2011. 510 |..... 825,430 | .ovoviiieieeieenni r21,564) | oo [ s | e 1,785,267 |05/01/2019
T02336......couveerieerierireeesensseisensensesees | rereriinees ELGIN.... IL 04/29/2011. 510 | ... 1,262,140 [ ...ooocecrerierieeisceeni er(B2,973) [ oo [ | e 2,729,798 | 05/01/2019
702390, .... | SAN FRANCISCO CAL 09/01/2011. 510 | ... 6,403,493 824 ...174,194,864 | 11/01/2019
702516, ... |ELGIN.... IL 02/13/2013. 375 |... 307,126 (2,392) 682,920 |05/01/2019
702517 ... |ELGIN.... IL 02/13/2013. 375 ... 756,270 (5,890) 1,681,628 |05/01/2019
702518, . |ELGIN.... IL 02/13/2013. 375 [ 761,175 (5,928) 1,692,536 |05/01/2019
T02520.......cccemererierieeeieeiseiseriessesees | everiens KNOXVILLE 05/14/2013. 378 | . 3,395,819 | oo ee(2B,TT5) [ oo [ e | et 10,127,426 | 04/01/2019
702521 .... | SAN RAMON ... | 04/29/2013. 421 | ... 6,373,866 ..(20,269) 10,788,917 | 11/01/2019
702522 .... | SAN RAMON . | 04/29/2013. 421 | ... 3,870,015 (12,320) 6,550,414 | 11/01/2019
702535, .... | BELLEVUE 01/21/2014. ..4.15 (152,723) 09/01/2018
702549, ... NEW YORK (MANHATTAN) NY......... 09/10/2013. ..4.48 ..17,933,974 (105,363) 10/31/2019
702557 | RALEIGH. cccoooccecerisie NC......... 07/30/2013. 4.41 666,113 (8,468) 1,104,484 | 04/01/2019
702568, SAN MATEO, ... | 11/01/2013. 5.64 4,148,640 (71,697) 46,825,955 |11/01/2015
702588, .... | FT. LAUDERDALE . . [12/10/2013. 475 | ... 4,000,001 64,047,825 |10/01/2019
702596, .... |LOS ANGELES (o7, W 01/31/2014. A4 .(120,121) 34,092,799 |05/01/2019
702597 .... | CHICAGO IL 01/24/2014. ..4.39 ..21,314,221 .(405,992) 34,650,034 | 10/04/2019
702606, . | DALLAS ... | 04/11/2014. 415 | ... 4,699,999 48,962,152 | 05/01/2019
702607, DALLAS . | 04/11/2014. 4.15 1,300,000 14,122,913 |05/01/2019
702611 «oe |HUNTERSVILLE.........cccovvrririrerirnnnne 03/27/2014. 4.30 1,907,583 38,177,555 | 08/13/2019
702668, .... | SAN FRANCISCO CA 12/18/2014. 394 ... 4,007,831 ....(19,140) 53,465,813 | 10/30/2019
702669, .... |HOUSTON 12/16/2014. 3.85 | .. 3,016,437 (6,475) 8,792,865 | 09/01/2019
702675, I ATLANTA ereessseeresssssenssssssssssssssssenssssssenssssssssnenens | OPiieens | oveeneisieninns 12/19/2014. 3.80 3,189,552 (4,806) 7,345,826 | 10/01/2019
702680, SAN ANTONIO, 04/06/2015. 3.60 3,500,000 ...331,305,673 | 05/01/2019
702689, ... | IRVINE (o7 W 03/13/2015. 3.65 2,150,000 ...134,595,128 |10/01/2019
702690, .... NEWPORT COAST .| CA...eece ... | 03/13/2015. 418 | ... A779,802 [ oot | eeesesissisess s isessnnins | oeeeieess st esiens | eriieseses sttt eentents | et | seeeesenninniis 156,292,817 |11/01/2019
702694 ceie [PALAALTO. s CA...... . | 05/28/2015. 410 |........ 5,084,254 79,422,621 | 09/01/2019
702698, ... [NEW YORK.. NY........ 05/05/2015. 373 | 5,092,000 ...170,269,367 |04/01/2019
702724, . |ORLANDO.... [ 06/30/2015. | .....oonvvvnees 365 | i 15,852,646 ...(32,579) ...585,551,543 | 11/01/2019
T02727...ovvoeiserrerrerieeeseeissisesiesinsees | verinens SEATTLE ...ttt WA oo | e 08/06/2015. 410 | ... 1,000,000 [ .oovvouveereenireriereresnrins | cerreeeriessenseessneisnnesiens | criene et | st | ettt essennies | s 138,008,206 | 10/01/2019
702730, ... | WAILEA. Hloors 08/12/2015. 380 |.... 684,000 60,598,007 |07/01/2019
702732 ... [NEW YORK.. NY......... 11/10/2015. 367 ... 600,000 31,345,747 | 04/01/2019
702734, .... |OVERLAND PARK... KS 10/01/2015. 3.97 | 1,248,944 T | e | s | et s | oersesesesenens 119,441,780 |06/01/2019
702739, . [NEW YORK. NY.ovs 09/24/2015. 364 | ... 4,500,000 98,857,644 |04/01/2019
T02752.....ccoeveieveerierieeseesssisesssessnsnns | verinees CHICAGO IL 10/08/2015. 370 |.. 999,999 | ...t | et | e | et | e | e 250,368,190 | 10/01/2019
702758 riee | GLENDALE. ...ttt LV AR IS 01/06/2016. 4.05 | ... 1,000,000 37,829,186 | 11/01/2019
702762 .... |MOUNT LAUREL NJ 11/10/2015. 381 | 1,000,000 29,486,102 | 11/01/2019
702769, ... | WILMINGTON.. NC......... 12/10/2015. 3.9 |... 400,000 | ..vvueereerereeeinenrenieninnes | seeserieesess e | ceresi et enn | st | eeebesti ettt entes | sriiees s 948,407 |11/01/2019
702771 .... |NASHVILLE 12/23/2015. 375 |... 100,000 3,625,065 | 08/01/2019
702775, | RALEIGH. cccoooeceieie 12/30/2015. 3.69 100,000 2,631,117 | 11/19/2019
702795, FORT WORTH 02/25/2016. 4.06 1,000,000 13,086,723 |05/01/2019
702806, o | DENVER s 05/06/2016. 3.85 | . 3,000,000 | eveuiveurirrirrirriirrinniiens [ e | | s | s | e 138,944,023 |06/30/2019
702817 ... | VARIOUS ... | 05/24/2016. 375 | 1,000,000 34,170,511 | 07/15/2019
702825, .... |EL SEGUNDO . |07/27/2016. 3.80 | ... 1,866,475 (5,583) 22,045,138 |01/01/2019
702835, .... |NEW YORK. 08/08/2016. 340 ... 4,997,967 1,108 85,064,075 |04/01/2019
702861 . |NEW YORK. 10/06/2016. 3.05 3,900,000 36,487,805 | 04/01/2019
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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 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
T02899.......cceereieiierieeieeeissiseisessienens | s LOS ANGELES CA...cc.. 01/31/2017. 337 | 1,000,000 [ 1ooveoniveieiireiieineiseiins | cereeeiseesiessseessssisesessiens | ettt | et | eessnssi ettt | ensiessienienes 101,606,805 | 04/01/2019
T02967......conveeeveerierireeesenisnisersessesees | ceveriiens MOUNT LAUREL 11/07/2017. 373 | 8,866,667 | ....vvrerercercrinirienieninnins | e | et ne | eesiess s st nsnes | et | e 43,958,471 |09/01/2019
702974 veee | FORT LAUDERDALE ...ttt 10/25/2017. 411 | 6,528,375 16,676,859 | 11/25/2019
702975, . [MIAML.... 11/02/2017. 407 |... 6,666,667 23,833,445 |08/01/2019
T03010.....ceeeeveeierierireeseeseeeeesersenees | eeeriinees BOULDER........cvttitteteiseis ittt (o]0 USRI ISV 03/01/2018. | ...cvonrerneen 396 | i 13,480,345 | ...oooieceeerieirierienineines | seernsissses e | st | st | reesess ettt nnsns | seesss e 8,830,656 | 06/30/2019
703163, . | RALEIGH NC......... 04/17/2019. 8.00 95,545 .164,199 |04/01/2019
Summary Line Ad . 2 1,815 JE OO RPN ITORRRN
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgESs = All ONET............ciuiiieiiieiee ettt ettt etsesssssssessesssssssessesetsssessessessessssassesssensessesssssnsansessnssnsens | sessessssansessess 271,543,551 | oo 0 (1,958,757) (O ORI ) I PSR 163,680 XXX
Mortgages in Good Standing - Mezzanine Loans
702475, | ........... | NEW YORK (MANHATTAN) | NY......... | .................. 07/19/2012. 6.50 | ... 8,000,000 | .vvuivurireniisrirssnssnisnnrens | crrienssees e | s | oensens s snsssnses | sensenesssns s snesens | s 16,566,577 | 04/01/2019
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS. .......cuiuuiiririiisiieeissieissssss sttt en sk ehates st en bbbttt bbbttt s enssninns | crasens 8,000,000 0 (O OO | [ KT 0 ....16,566,577 XXX
0899999. Total - Mortgages in Good Standing... 375,916,746 (2,579,146) 0 163,680 6,436,080,403 XXX
3399999, TOAIS.........coouiiiiiiiiiiiciciciieciciieis et ..375,916,746 (2,579,146) 0 163,680 ...6,436,080,403 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 $
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

0 interest due and unpaid.
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SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location 4 5 6 7 8 9
2 3
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 - Farm Mortgages
000000000200089 s CARROLL.....cccomrvvnririrnriens IL.... 03/11/2019.....coorrrics | oo 4.30 510,000 [ cvvverreereeeeseeeeeeeeeeeeeeeeseeeeeeeesseesseeseessseeesseeesees | aveeee 1,394,400
0199999. Total - Mortgages in Good Standing - FAM MOMGAGES..............cvuuricee e eeb s 510,000 0. 1,394,400
Mortgages in Good Standing - Commercial Mortgages - All Other
000000000702974..........ocorveererrreererieereiereeseceieesens FORT LAUDERDALE ...ttt [ T 1012512017 ... [ v 411
000000000703163 s RALEIGH NC 04/17/2019....covvveevrrrns | e 8.00 96,073
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other............cueiiieinrie e 96,073
0899999. Total - Mortgages in Good Standing 606,073
3399999, TOHAIS........oocvivsiissciiss s et LR 606,073
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Annual Statement for the year 2019 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 6 7 Change in Book Value/Recorded Investment 14 17 18
2 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
Loan Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Type Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal on Disposal Disposal

Mortgages Closed by Repayment
000000000194077 . | 08/01/2019. 802,853 ) (35,200) 767,641 0
000000000194451 . | 09/16/2019. 6,291,766 173,193) (173,193) 6,118,584 0
000000000195803............... HAYWOOD . | 04/30/2019. | .....ccvonee. 1,081,655 (13,453) | ... (13,453) .1,070,016 0
000000000196065... CHAMPAIGN........covmrvierieieiieiieseienieeeneenne . [11/01/2019. | .. .3,721,264 (33,748) | ... (33,748) .3,687,517 0
000000000196916... BARNES.... . |07/26/2019. | .. .1,692,816 .(73,880) (73,880) 1,618,935 0
000000000197275 PROWERS . | 03/31/2019. 321,208 . (12,181) (12,181) .309,027 0
000000000701746................ CRANBURY.....cooriuririrrisinersssiiseesensneens L[ 1213112019, | oo 468,305 | ..cvoeerreieineiieriees | e (24,946) (24,946) 443,358 0
000000000702612 . | 06/30/2019. 895,398 284 284 .895,682 0
0199999. Total - Mortgages Closed by Repayment.........ccccvevene. 15,275,265 [ ..ovivviiiiieiiinninenns (O (366,317) (366,317) 0 14,910,760 0 0
Mortgages With Partial Repayments
Farm Mortgage 0 5,640,467 (50,441) (50,441)
Commercial Mort................... 0 . .3,236,808 94 94
0299999. Total - Mortgages With Partial Repayments........ . 0 0 0 0 [V 8,877,275 (50,347) (50,347)
0599999, TOtAl MOMGAGES. ........ovvervrevercieriiseiises s sssssssses assssesssesssssssssssssssesssesssses s sssssssssssssssenss | sosessssssnns 15,275,265 [ ...ccovvveivrrcriierienns (U [ (366,317) (366,317) 0 23,788,035 (50,347) (50,347)
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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 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and 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./A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
878091 BD 8 | TEACHERS INS & ANN ASSOC OF AM ... | New York... SINY...... CANTOR FITZGERALD & CO. 09/29/2014] .. ..7,288,772 289,100
878091 BF 3 | TEACHERS INS & ANN ASSOC OF AM. New Yorl .| WELLS FARGO SECURITIES. 06/24/2019] ... ,594,466 23,082
2799999. Total - Surplus Debentures - Unaffiliated............. 312,182 0 XXX
4899999. Subtotal - Unaffiliated 312,182 0 XXX
5099999. Totals 312,182 0 XXX
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
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 8 9 10 11
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

878091 BF 3 | TEACHERS INS & ANN ASSOC OF AM New York NY... WELLS FARGO SECURITIES
2799999. Total - SUIPIUS DEDENTUIES = UNGFAIIALEA. .........cee ettt etttk et ettt et et enses et esseesnesneess | oetesessessessstessesetaeeeeseeseeseeeeseesee et eeEeeseE et eeseeteE et eeteesee et sesensese  fiedeesessessssassessetnssssassessetantesses et setantensetarees XXX
4899999, SUDOLAL = UNAFAIIBIEA. ... ereseieie itttk E et se | £41eeEseeEE oL 88 LAkttt XXX
et T Y XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 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
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | 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 Obligation:
912803 DM 2 |UNITED STATES TREASURY P/O STRIP.. 1 ..8,020,711 | ... 62.703 ....16,490,922 11,628,602 | ....cvvevrevieriercinis | e 456,629 09/22/2010. | 05/15/2040.
912803 EA 7 |UNITED STATES TREASURY TREASURY STRIP (P.. 1 21,341,163 | ..... 57.328 27,370,062 1,061,202 09/24/2013. | 02/15/2043.
912810 PT 9 |UNITED STATES TREASURY GOVT BND 1 387,063 |...137.750 390,445 348 | o e | 4.750 05/21/2007. | 02/15/2037.
912810 PX 0 |UNITED STATES TREASURY GOVT BND 1 ...135.281 953,510 (8,515) [ covuvrurveerieris | revrvrierieriineeis | e 4.500 12/23/2008. | 05/15/2038.
912810 RD 2 |UNITED STATES TREASURY GOVT BND 1 ...40,549 |...125.281 39,951 (142) 1003750 07/24/2015. | 11/15/2043.
912810 RM 2 |UNITED STATES TREASURY GOVT BND......ccovuerrierrrieisirnnieisnssssensnnsee | veveees 1 19,614,375 |...111.891 | ............20,140,313 | ............18,000,000 | ........... 19,487,398 | ..o | e (G107 [ BRI PP 3.000 . . 40,000 | 11/01/2016. | 05/15/2045.
912810 RN 0 |UNITED STATES TREASURY GOVT BND......coovvvmivrerieircemerisrssneesensnnenns | woveees 1 25,147,521 |...109.547 ....27,386,719 25,134,082 (3,516) [ covuerurrrerrerins | vevrveennerieeineenns | e 2.875 ... 2.845 |FA ... | v 271,484 | ....... 718,750 | 10/27/2015. | 08/15/2045.
912828  3F 5 |UNITED STATES TREASURY SENIOR GOVT BND........cocrmriirrmriererisiiieinnins | vevees 1. 48,747,951 |...102.844 | ............50,907,656 . 48,887,193 69,820 2250 |...... 2424 |MN......| cooeeee 143,808 | ..... 1,113,750 | 12/28/2017. | 11/15/2027.
912828 U2 4 |UNITED STATES TREASURY SENIOR GOVT BND......c.cooveniinnninninnninnnnnnes | vvnnee [ [eonnrinnins | vnrinnnns 1 29,952,613 |..101.141 | ... 31,353,594 | ............31,000,000 | ........... 30,251,327 99,095 | .o [ | s 2.000 |...... 2.383 |[MN......| oo 80,055 | ....... 620,000 | 11/30/2016. | 11/15/2026.
0199999. U.S. Government - ISSUET ODIIGALIONS. .......uruusrrsuersseressessssessees s sssss st seessees sttt eniens | ernninas 154,288,121 XXX ..187,043,770 | ..........219,285,000 | ......... 164,142,570 | oo [ e 1,633,719 0 0 XXX XXX XXX [ s 576,776 | ... 3,046,563 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ....couiieiiiesiiseieiiasesisstisseissssss s es sttt ennsns | evesniens 154,288,121 XXX ..187,043,770 | ..........219,285,000 | ......... 164,142,570 | oo | s 1,633,719 0 0 XXX XXX XXX | s 576,776 | ..... 3,046,563 XXX XXX
All Other Gover ts - Issuer Obligation
66977W  AQ 2 |NOVA CHEM CORP. SENIOR CORP BND 144A.........coooviiveirernissirernsinees | ever Al ] 3FE ..648,050 |...103.250 648,690 260 | oo [ e | e 4.875 |...... 4926 |JD....... .31,688 | 07/13/2017. | 06/01/2024.
279158 AJ 8 |ECOPETROL SA SENIOR CORP BND........ccevuurrieeirerirrereriersiesssensenesseenes | voeees D i 2FE| .. ..993,360 |...117.500 993,862 102 | oo [ e [ 5.875 |..... 5.922 | MN...... 58,750 | 05/20/2014. | 05/28/2045.
465077 AL 9 |ISRAEL ELECTRIC CORP LTD SECUREDCORPBND..........cccooevereeriinerinns | evenns [0 I 1 2FE| e 273,250 |...108.216 273,026 (224) | covooeeeneieens [ s [ 4.250 |...... 3.028 |FA oo | oovreeennd,043 | i 11/22/2019. | 08/14/2028.
59284M  AD 6 |MEXICO CITY AIRPORT TRUST SECURED CORP B.........ccccovvvrirverniirernrirens | vevees Do i 2FE 173,886 |...103.398 174,485 513 | s [ | e 5.500 |...... 7.207 |Jd....... .12,045 | 11/07/2018. | 07/31/2047.
67091T AB 1 |OCP SA SENIOR CORP BND 144A........cooveeieiniierieriesiseenssisessesissesennns | oeveens D|.. [ 2FE| .. ...1,065,000 |...127.250 | ..............1,272,500 | ..............1,000,000 | ............. 1,062,297 (1,053) [ coooererererrerins | cevrveinerierineens | e 6.875 |...... 6.368 |AO...... crer..88,750 | 03/07/2017. | 04/25/2044.
71654Q CC 4 |PETROLEOS MEXICANOS SENIOR CORP BOND.........cocivmivniermniersernsirenes | veveees Do 1 2FE| oo 398,958 |...100.210 398,310 (B80) [ eererrrerrrreerens | cevrereernnrieeenines [ 6.750 |...... 6.170 {MS......| ..cc........6,938 | oo 24,975 | 03/28/2018. | 09/21/2047.
80413T AL 3 |SAUDI ARABIA SENIOR CORP BND 144A MTM.......ccoovvemirierimeeieresseineniens | ceveene [0 ISR IOV 1FE ..1,108,125 |..124.257 | .............1,242,571 | ..............1,000,000 | ............. 1,107,011 (1,114) [ oo | e | e 5.250 |...... 4590 |JJ....... .26,250 | 04/09/2019. | 01/16/2050.
80414L 2E 4 | SAUDI ARABIAN OIL CO SENIOR CORP BND 144. [ I [0 IR IOV 1FE| .. 499,665 |...107.239 . 499,673 8 | e [ s [ 4.250 |...... 4.255 |AO...... ceerenn. 10,625 | 04/09/2019. | 04/16/2039.
80414L  2F 1 | SAUDI ARABIAN OIL CO SENIOR CORP BND 144...........ccooumervermerriennnienns [ e D oo | v 15 496,915 |...109.283 | .................546,415 | ...... 500,000 496,951 36 | o [ s [ e 4.375 |...... 4412 |AO...... | coovreeennd,557 | e 10,938 | 04/09/2019. | 04/16/2049.
X7360W AU 6 | ROMANIA REPUBLIC OF SENIORCORPBND144A...........cocoerimrererirnrenseinens [ woeees =) [ IOV 2FE ..616,253 |...108.061 ....561,250 556,898 A3 [ s | e (10,278) | ....... 2.500 |...... 2.572 | FEB... .14,160 | 02/02/2018. | 02/08/2030.
X5424X  CF 3 |RUSSIAN FEDERATION SENIOR CORP BND 144A... . Do | v 2FE| .. ..408,000 |...120.004 ....400,000 407,743 (257) [ overerrernrrinerens | cevreriersnineeenines [ s 5.100 |...... 4918 |MS...... .10,200 | 03/26/2019. | 03/28/2035.
X7360W AS 1 |ROMANIA REPUBLIC OF SENIORCORPBND144A........cccovuvmmmriniinerissesssnnnnns | s =] IR 2FE| 641,937 |..108.777 | ...ccoee........634,931 | ... 583,700 579,202 SV T [ (10,671) | ...... 3.375 [...... 3.404 |FEB... 02/02/2018. | 02/08/2038.
0699999. All Other Governments - Issuer Obligation ..7,323,399 | XXX 7,033,950 (1,499) 0 (20,949)| XXX XXX | XXX XXX XXX
1099999. Total - All Other Governments....... ...7,323,399 XXX | e..8,033,004 | ... .7,033,950 (1,499 0 (20,949)[ XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
452151 LF 8 |ILLINOIS STATE OF MUNITAX BND GO.. ..4,139,280 |...107.803 ..4,851,135 .4,500,000 22,817 | v i | 5.100 |...... 6.030 [JD....... 03/03/2017. | 06/01/2033.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 4,139,280 XXX 4,851,135 | ... .4,500,000 | .. 22,817 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s 4,139,280 XXX s 4,851,135 | ..o 4,500,000 | ............. 4,200,303 | ..ooooviiniiiiii 0 22,817 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
052414  NR 6 |AUSTIN TX (CITY OF) AUSTIN TEX ELEC UTIL.....cvveverceririneirneeiserienieeins [ e 5,000,000 |...102.464 | .............. 5,123,200 | .oovvernnne 5,000,000 | ..oovvvrnees 5,000,000 | cveorvrcrierineirinns | e [ e | e | e 3.156 12/05/2012. | 11/15/2027.
115117 MP 5 | BROWARD CNTY FLA MUNITAXBND.......cocrirmriierniieinereisnissiessssisesesieins | oven 4,145,000 |...101.205 .4,194,947 4,145,000 | ..o, 145,000 | oo | e e [ e [ 3.338 11/06/2019. | 10/01/2037.
13033W  3Y 7 | CALIFORNIA INFRASTRUCTURE AND MUNIBND R. 1,565,686 |...139.351 .1,325,000 (6,248) ......5.486 03/15/2012. | 05/15/2049.
167593 H6 2 |CHICAGO ILL O HARE INTL ARPT MUNITAX BN......corivuiriiireriiiieinnieiieens | vveres ..4,452,075 |...120.655 (4,756) [ oo [ e [ s 4.472 09/27/2019. | 01/01/2049.
3133XG AY 0 |FHLB INDIANAPOLIS PP AGENCY BND .70,512,100 |...140.642 | ............70,321,050 | ............50,000,000 | ..........67,921,312 | .cc0orvvrmrrrrrrrverires | crrrerens (843,225) | oo [ e [ e 5.500 11/01/2016. | 07/15/2036.
546589 QY 1 |LOUISVILLE & JEFFERSON CNTY KY LOUISVILL. 2,000,000 |...144.466 2,000,000 ......6.250 11/17/2010. | 05/15/2043.
592041  WJ 2 |MET GOVT NASHVILLE & DAVIDSON MET GOVT N.....ovovvrernriinreiisirnnirens | vevenes 740,000 |...108.560 740,000 [ .oocvceriinrireininns | rervrvrererenrene [ [ e | 4.053 03/18/2016. | 07/01/2026.
59333P  2S 6 |MIAMI DADE CNTY FLA MUNITAX BND REV.......ccocvmiriieierininerierieneneen | evenns 2,500,000 |...104.338 2,500,000 | cvoovvrieierieriieriens [ evrrriesinisnenns | e | i | s 3.982 08/11/2017. | 10/01/2041.
59333P  3U 0 |MIAMI DADE CNTY FLA MUNITAXBNDREV.........ccocvivirireirniiseineriesinneenns | ceveens 3,905,160 |...108.546 | .............4,341,840 | ..............4,000,000 | ............. 3,911,425 5,129 | oo | e [ 4.112 10/10/2018. | 10/01/2032.
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626207 YS 7 |GEORGIA MUNICIPAL ELEC AUTH MUNITAXBNDRE...........cocveneerimineinenis | eorveee | [ eeverinnns 1 2FE| e 6,173,137 |...135.180 | ..o 7,028,008 | ...coovnve. 5,199,000 | ..oovvvrnees 6,141,260 | .ooovvrerirerenerinns | e (V.L510) | [ IUTRORIRRRR DY 7.055 |...... 5.589 |AO...... | coovrrne 91,697 | ........ 366,789 | 05/08/2018. | 04/01/2057.
658203 V2 7 |[NORTH CAROLINA MUN PWR AGY NO NORTH CARO.... ...1,500,000 |...102.270 ..1,534,050 1,500,000 | ..ooveerer 1,500,000 [ oo | evreivireiieinnies [ | e | e 3.042 11/30/2012. | 01/01/2024.
658203 V3 5 |NORTH CAROLINA MUN PWR AGY NO NORTH CARO. 1,500,000 |...103.110 ..1,546,650 .1,500,000 11/30/2012. | 01/01/2025.
677561 JU 7 |OHIO ST HOSP FAC REV ACTING BY MUNITAX B ...3,000,000 |...106.313 ..3,189,390 3,000,000 | ..cccoeecrn.3,000,000 | oo [ e [ | | 3.700 08/09/2017. | 01/01/2043.
79765R  TK 5 | SAN FRANCISCO CALIF CITY & CNT SAN FRANC.... . ...5,006,150 |...131.094 ..6,554,700 | ..... .5,000,000 (V074 ) [N SRR BRSO 6.000 08/10/2010. | 11/01/2040.
798170 AN 6 | SAN JOSE CALIF REDEV AGY MUNITAXBNDREV. 2] 4,396,680 |...102.787 .4,625415 4,500,000 6,877 2n3.375 12/08/2017. | 08/01/2034.
837151 LA 5 | SOUTH CAROLINA ST PUB SVC AUTH MUNITAX B.......ovvvrvrrernrinrernnrsnnenns | veveene | oo | ervvcrens | s 1FE 1,473,750 |...104.285 ..1,564,275 .1,500,000 2,897 | oo | e | e 3.406 08/10/2017. | 12/01/2025.
873547 HP 1 | TACOMA WASH LEASE REV TACOMA WASH WTR RE........cccoonuvemivmnvenerns [ covnene | [T | s 1FE ...5,000,000 |...132.549 ..6,627,450 | ..... .5,000,000 5.621 08/11/2010. | 12/01/2040.
880591 EP 3 | TENNESSEE VALLEY AUTHORITY SENIOR AGENCY. OO . ..6,337,110 |...111.844 | ... ..7,269,847 | ..... .6,500,000 | .. ..6,361,209 3816 [ e e [ 3.500 12/18/2012. | 12/15/2042.
958697 HP 2 | WESTERN MINN MUN PWR AGY MINN WESTERN Ml......ccccouuinmminennnninnns v [ [ v {1 1FE| o 3,000,000 |...154.046 | .....ccocons 4,621,380 | .o 3,000,000 | ..ocvornne. 3,000,000 | .o | e | | | oo 6.770 11/17/2010. | 01/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... et | s 132,206,848 XXX | s 140,942,806 | .......... 109,934,000 | ......... 129,584,696 | ...ooovivriiniins [V (862,977) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MJ  BH 8 | FHLMC POOLHGOBBT 1........courvueeirrireireeseisssssesisesssseesssesssssssenssesssssssssesnses | woveren | oo | veverneenns 7} I 1 ..103.007 | ............34,752,681 | ............ 33,738,240 | ........... 34,279,888 (1,326) [ ..oocerrererirenis | v | e 3.500 |...... 2.806 |MON... | ..ccoouue 98,403 | ........ 787,238 | 03/28/2019. | 04/01/2049.
31359T  Z4 3 [ FNMA FNMA_98-39.......cirmriirirriiriisiessnsssiesisisssessesssssssensssssessessssssnnes | coeres L A113.276 | 375,030 | e 331,077 352,108 | ..o | ereeennee(17,260) [ o [ e [ 7.000 |...... 4.637 |MON.. 11/01/2016. | 06/20/2028.
3136AF  5E 0 | FANNIE MAE FNMA_13-86 FN_13-84B..........cocoomirumrirrmrrnerireriicesenissinnnienes | cevees . ...7,445,028 |..112.920 | ..............7,820,398 | .............. 6,925,607 | ...ocvvvnee. 7,348,515 | oo | ererreennn(25,503) [ oo | e | s 4.000 |...... 3.505 | MON.. 11/18/2014. | 08/25/2043.
3136AP VL 3 | FNMA FNMA_15-59B.......ccniiiiiriinriieiineineisnssissisessssisesssssssssssssssssssseens | onenen | oo | veeeennendh | v | i 5,966,283 | ..... 98.001 | ..............6,785,592 | ............. 6,924,032 | ...ccoonuv 6,157,520 | .oooovvvreerrerireciriens | o7, 882 | i | e | s 3.000 |...... 4.052 | MON.. 12/01/2019. | 08/25/2045.
3137B3  AJ 7 [FHR CMO_13-4227 AZ.......oooveiriiieinriciseineeissiesssississsssssssssssssssssisssssns | conenes ..1,306,116 |...104.668 ..1,309,811 1,251,392 | oo 1,293,714 [ | veirneeene(5,281) [ v [ 3.500 |...... 3.164 | MON.. .42,980 12/01/2019. | 07/15/2043.
3137B5 4G 5 |FHLMC FHLMC_42-59........ccoviuierineierieeinsiiesiesiseessssssssessesissessssssssnsens | evenas . ..1,900,932 |...106.271 | ... ..2,077,601 1,955,000 | .overeeen 1,917,342 | oo | cvrrrenene TLOTT [ s [ e [ e 3.500 |...... 3.765 | MON.. 168,425 | 06/24/2014. | 08/15/2041.
3137BH  RK 5 |FHLMC FHLMC_4460.........ccccevrvrriririnrirersnseernsssinsissnsssssiensssssesesssssssnes | veeens | oo | eoveveneneidh [ | e, 11,095,543 | ..... 98.801 | ovvvvvrees 11,174,736 | oo 11,310,344 | ..o 11,128,632 | oo | e 15,522 | s [ | v 3.000 |...... 3.143 |MON.. 12/01/2019. | 04/15/2045.
3137FE  SA 9 |FREDDIE MAC FHLMC_47 SENIORAGENCYCMOA4T-6.........cccovererererncerrrrnns | crve .16,380,000 |...111.476 | ...........17,836,147 | ............ 16,000,000 | ..e0reer 16,338,786 | ..ceveeorcverrrcrines | verrererne(31,302) | oo [ [ 4.000 |...... 3.782 | MON.. 05/04/2018. | 08/15/2047.
31392W 7B 0 |FHLMC CMO AGENCY CMO_T-51 1A ...t | evene 4].. . 961,450 |...117.689 | .................982,103 | ....... 834,487 948,421 | ..o | e (1,090) | oo [ e [ 6.500 |...... 4.023 |MON.. 11/01/2016. | 09/25/2043.
3140J9 ZL 8 |FEDERAL NATIONAL MORTGAGE ASSO POOL#BMSB2..........covvvevrrnerirerines | vevree [ oo [ ervririn Z ) I L [ 2,441,163 |..103.076 | ..............2,485,951 | .............. 2411770 | v 2,440,530 | .cooovrvverrerreninnns | rerrreiinenend(833) [ o | | e 3.500 |...... 3.111 | MON.. 04/05/2019. | 11/01/2048.
31418C 52 3 |FEDERAL NATIONAL MORTGAGE ASSO FNMA 30YR......cccoucunernnmmnerrnnennee | eovnene [ [ennninnes L I | IR 2,711,336 |...104.159 2,632,365 29 | [ (216) [ i [ 4.000 |...... 2.779 |MON... 03/28/2019. | 01/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . . 84,864,810 XXX cneen.88,341,900 ..84,314,314 | .. 84,916,575 | ..ovvviiiiiii 0 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
30290M AN 7 |FREMF MORTGAGE TRUST FREMF_12- FREMF_12-... ...1,967,400 |...103.710 ..2,074,200 .2,000,000 | ....ccooeuce 1,987,216 2,933 | oo | e | e 4023 |..... 4.301 |MON.. 07/31/2012. | 05/25/2045.
3137FD  ET 5 |FHLMCMULTIFAMILYSTRUCTUREDP SENIORCMBSKT........ccccviminiirniiinnins | covenns 19,111 1..107.075 | ... 18,203 17,000 19,063 [G3:) ] IR [VRRORRON IRV 3459 ... 2.319 |MON... 08/28/2019. | 11/25/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 1,986,511 XXX | e 2,092,403 | .............. 2,017,000 | ............. 2,006,279 | ..o 0 2,885 0 0 XXX XXX XXX XXX XXX
U.S. §¢ IR & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
04248N  AA 1 |ARMY HAWAII FAMILY HOUSING TRU MUNI BND........cccovvenerenmrrmerrerirneenne | eveene [ [rorerrnen 1| el IFE | s 5,490,437 |..121.811 | oo 5,804,056 | ...covvnvene 4,764,804 | ............. 5A17,067 | oo | e (15,607) 5.524 |..... 4.415 | D | v 11,698 | ........ 263,208 |03/16/2015. | 06/15/2050.
35563P JG 5 | SEASONEDCREDITRISKTRANSFER AGENCY CMO 9-......oovvvivvieieriniinens | o ...3,845,384 |...104.757 ..4,190,282 4,000,000 | ..ooorrene 3,859,268 | ...ovvveeriirririies | v 13,884 | oo | e | e 3.500 |...... 4.111 |MON.. .79,216 | 03/07/2019. | 07/25/2058.
694669 AA 0 | PACIFIC NORTHWEST COMMUNITIES PACIFIC NO. ..965,000 |...117.181 ..1,130,793 965,000 965,000 | ..o [ | | e | e 5912 |..... 5911 |JD....... 05/22/2014. | 06/15/2050.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEIES..........ovvririririiiniisseiississns s snessenas .10,300,821 XXX cnnnenn 11,1251131 | o 9,729,804 | ...ccooenee 10,241,335 [ oo 0 (1,723) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations.............c.iiiiiniiiiiiiiinie s 229,358,990 XXX | s 242,502,240 | .......... 205,995,118 | ......... 226,748,885 | ..oovvivririininns [\ (854,345) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00003# AD 5 |A&E TELEVISION NETWORKS LLC CORP BND.......ccconieerniieirernnienernninenns | eovenee [ oo [rvvrvires e L [ 2,000,000 |...109.805 | .....cocouee 2,196,097 | .oovvrienen 2,000,000 | ...ocersrri2,000,000 [ .ooorveieiereriniinees [ [ e [ 3.980 08/22/2012. | 08/22/2027.
001055 AY 8 | AFLAC INCORPORATED SENIOR CORP BND ..1,913,122 |...119.316 ..2,028,375 1,700,000 (2179) [ v [ evreererisnrsnenns [ s 4.750 06/06/2019. | 01/15/2049.
00114* AS 2 |AEP TRANSMISSION COMPANY LLC SENIOR CORP 1,000,000 |...108.830 ..1,088,299 .1,000,000 ......3.810 10/24/2014. | 11/14/2029.
00114* AT 0 |AEP TRANSMISSION COMPANY LLC SENIOR CORP... ...1,000,000 |...110.495 ..1,104,954 1,000,000 | ...occe0ree0 1,000,000 [ cooocvireririirniienies v | v [ e | 4.010 06/15/2015. | 06/15/2030.
00115 AA 0 |AESILUMINALLC CORP BND ..103.912 | ..............4,008,956 | ..... .3,858,020 | ..ooerernn 3,563,461 | oo | s 18,802 | oo [ e [ 6.000 11/01/2016. | 03/26/2032.
00130H BX 2 | AES CORPORATION THE SENIOR CORP BND.. ...106.500 85,000 | .vuvvrvrererineienens [ e | e | | o 6.000 05/11/2016. | 05/15/2026.
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00164V AD 5 | AMC NETWORKS INC SENIOR CORP BND ISR IOV [P I 1 3FE| s 2,020,000 |..102.125 | ..covovnnecne 2,042,500 | ..oovvernene 2,000,000 | ..ovrerneen 2,008,960 (3,686) [ ..vevevrererirernne | eevrneerneriseineiinns | 200.5.000 | e 4.787 |AO...... | covvrrnee 25,000 | ... 100,000 | 11/01/2016. | 04/01/2024.
00173*  AA 9 |ALS TESTING SERVICES GROUP INC SENIOR CO......ccceevvernrirernrrerrerinnnne | eovenne [ oo [rvvivirens | vervnines 21. ..3,605,800 |...101.232 ..3,644,339 | ..............3,600,000 | ............. 3,602,760 (3,040) [ ..o | e | 0004260 oo 4175 | Do | v 10,224 | ... 153,360 | 12/07/2018. | 12/07/2020.
002824 BH 2 |ABBOTT LABORATORIES SENIOR CORP BND e | Coeee oo | e e 1FE ..5,758,750 |...130.812 ..6,540,595 | ..............5,000,000 | ............. 5,749,145 (9,605) [ ..ooevnernrirerine | eevrreerrerineenerinns | 204900 | e 3.978 |MN......| coovrenae 21,097 | ........ 245,000 |05/22/2019. | 11/30/2046.
00287Y AM 1 |ABBVIE INC SENIOR CORP BND........ccccooviirimriiiinninsiicsiesieinsissiiesienins | v e 2FE 10,611,500 |...107.982 .10,798,180 | ............10,000,000 | ...........10,546,009 | .....ccocormrmurmrrnrs | verrrerrns (14,336) [ ..vonvvrerrirceiens | e [ 4400 [ 4.032 |MN......| coerene 67,222 | ........ 440,000 | 01/07/2015. | 11/06/2042.
003009 A@ 6 |ABERDEEN ASIA PACIFIC INCOME F CORP BND. ...105.862 ,058,624 | .............1,000,000 | ..........c..,000,000 | ..ooovormvvrmmvemmrrenes [ [ rverreneneninnnins | cevveeenenneinennns | 20ee3.690 | s 3.690 06/12/2013. | 06/12/2023.
003009 B* 7 |ABERDEEN ASIA PACIFIC INCOME F CORP BND ..107.374 2,104,527 | ..oiieern1,960,000 | oo 1,980,000 | oo | e | e | e | 0003700 [ 3.700 07/28/2017. | 08/10/2032.
00440E  AQ 0 [CHUBB INA HOLDINGS INC SENIOR CORP BND... ..116.232 11,623,210 | ............10,000,000 | ............. 9,978,540 540 | oo | e | 8150 | 4.165 11/06/2014. | 03/13/2043.
00912X  B* 4 |AIR LEASE CORPORATION SENIOR CORP BND.... ...100.433 e 7,504,486 (TATT) [ o | e | 20023.000 | ocee 2.896 11/01/2016. | 08/02/2020.
01029%# AD 3 |ALABAMA GAS CORP SENIOR CORP BND . 113.824 | ............2,276,489 | ..............2,000,000 | ............. 2,000,000 | cvovrierernrirnirernns e | e [ | wnnd 3100 | 4.310 12/01/2015. | 12/01/2045.
013817 AW 1 |ARCONIC INC SENIOR CORP BND ...108.875 . 63,960 187 | v v [005.125 | 5.513 08/21/2015. | 10/01/2024.
020002 BC 4 |ALLSTATE CORPORATION THE SENIOR CORP BND 115335 | .............2,364,357 | ..............2,050,000 | ............. 2,416,018 (B,413) [ oo | e | 2004200 | e 3.195 08/07/2019. | 12/15/2046.
020002 BG 5 |ALLSTATE CORPORATION THE SENIOR CORP BND........cccccovvvvermrrrrennnes [ covvree | [roverirenn | s 1FE 111329 1,397,178 i 1,255,000 | e 1,246,412 159 | oo [ [00.3.850 |, 3.889 06/05/2019. | 08/10/2049.
02209S AV 5 |ALTRIA GROUP INC SENIOR CORP BND........ccoseverrereemrmrmerierineesenssninnens | vevenee | oo | eeenerenn T [ s 2FE| ....c........2,483,790 | ..... 92.501 | .............2,775,036 | ..............3,000,000 | ............. 2,489,259 5,489 | ..oovvrrerrerines [ v [0 3.875 | 5.042 |MS......| coovrr 33,906 | .... 05/29/2019. | 09/16/2046.
02209S BD 4 |ALTRIA GROUP INC SENIOR CORP BND.......c.cocrmrrmirnrmnrirernriseermniseissnsennnns | eevenee | oo [ronnerenn T | i 2FE| .. 111123 3,619,236 (5,714) [ oo [ v [ 004800 | 4334 |FA..ooo| s 63,933 | ..o 84,000 |05/29/2019. | 02/14/2029.
02401@ AB 5 |AMERICAN ASSETS TRUST LP SENIOR CORP BND.. [ ) [SSSTOIN DR 2| s ..106.291 | .... . e 4,600,578 | ..oocvercererinrinenes | s (17,507) [ vooeverererrcerveins [ ervreeeveririnineinns | v 4450 | e, 3.980 |JAJO.. | covvrreae 33,931 | ........ 200,250 | 11/01/2016. | 02/02/2025.
02401@ AC 3 |AMERICAN ASSETS TRUST LP SENIOR CORP BND........ccccostemmrimrirnerirerins | cev [ I L 2| i 5,700,910 |...106.612 | ...cccoonec 5,863,686 | ..............5,500,000 | ............. 5,633,162 | ..oovvvvcrierineiinns | e (22,367) [ .oocverererncernrins | erveriineenseinneinns | 20500 | e 4.006 |JAJO.. | coovenee 41938 | ........ 247,500 |11/01/2016. | 04/01/2025.
025816 BK 4 | AMERICAN EXPRESS COMPANY AMERICAN EXPRES.........ccovimivvvrmrrerinns | vereene | oo | ervecreni2 | s 2FE 11,943,240 |...105.477 12,657,192 ...11,969,459 5,556 | .vvverrrerieriens | e [ 000.3.625 |, 3.682 [UD..cooe | v 31,417 | e 435,000 | 12/02/2014. | 12/05/2024.
030981 AJ 3 |AMERIGAS PARTNERS LP AMERIGAS PARTNERS L [V N [T I 3FE ..3,324,840 |...110.375 e 3,298,366 (8,961) [ .ovoverreerrirrerns | cevrneernerisseiseiinns | 2005875 | s 5.467 |FA..cooo.| o 69,010 | ........ 189,645 | 11/01/2016. | 08/20/2026.
031162 CD 0 |AMGEN INC SENIOR CORP BND.........ccoovuiierrieinirneiersnseierssissessssissssenses | sevenes JOR ISR Il I 2FE ..5,038,650 |...115.586 | ..............5,779,305 | ..............5,000,000 | ............. 5,038,392 (258) | ovvvrerrrineiinns [ v [0 4563 | 4514 |ID.ccooes | e 10,140 | ........ 228,150 |05/15/2019. | 06/15/2048.
032654 AK 1 | ANALOG DEVICES INC SENIOR CORP BND SSSPTURRRRRROEN IO [P PO IOV 2FE| ... ...911,825 |...121.963 910,522 (1,303) [ oo | eevveererirnerneiens | 2000:5.300 | v 4.307 | D | s 1,861 | oo 20,935 | 07/01/2019. | 12/15/2045.
035240 AN 0 | ANHEUSER-BUSCH INBEV WORLDWIDE SENIORCOR.........cecoomeemerrniinans [ s [ I 1 2FE| . 2,192,720 |..113.860 | ..............2,277,202 | ..............2,000,000 | ............. 2,191,274 (1,448) [ ..o | s | 2004800 e 4.025 |AO...... | coovvrnee 19,422 | ...ooue 46,000 |07/31/2019. | 04/15/2048.
035287 AE 1 |ANIXTER INC. SENIOR CORP BND........ccccomrimiuiiriiriiiieriereineeissississenienes | veenes [P I (N 3FE| e 2,647,950 |...104.000 2,580,925 | ....cooverieririenns | i (22,100) [ ..overrercriirins [ ervrerevenirenneinns | 205125 | s 4.159 |AO...... | covvre 32,544 | ... 130,175 | 11/01/2016. | 10/01/2021.
036752 AH 6 | ANTHEM INC SENIORCORPBND...........ccooiermermrimerierireseseessnissessensesssenes | weeees . 2| 2FE 1,302,396 |...112.292 | ..............1,347,498 | ..............1,200,000 | ............. 1,301,616 (780) | evevreernerrerrens [ erveerveineriieriinens [ 24550 | 4.039 |MS......| oo 18,200 | ..covenee 27,300 | 08/01/2019. | 03/01/2048.
037389  BC 6 | AON CORP SENIOR CORP BND........cccosiiiirriireiisisisnsiersnssssessesssesensssnes [ I cneennn 1,044, ..106.908 | ..............1,069,081 | ..............1,000,000 | ............. 1,042,692 (1,968) [ ..o | crvververisriveiins | 0003750 | e 3.205 [ MN......| coovrrennd 6,146 | .......... 18,750 | 06/28/2019. | 05/02/2029.
037411 BA 2 | APACHE CORPORATION SENIOR CORP BND.........c.cocuvmeveerirneerrnnnerireninens [ vorseen | oo | ceverenenn 1| i 2FE | c...2,356,100 | ... 95.787 2,358,079 1,979 [ | e | 750 | e 5172 |AOD...... | wevvrvnne 25,069 | .......... 59,375 | 05/29/2019. | 04/15/2043.
037833 BH 2 |APPLE INC SENIOR CORP BND...... ...120.593 1,828,911 (1,700) [ cooeveerrereeies v [ 375 [ 3.901 05/29/2019. | 05/13/2045.
037833 DD 9 |APPLE INC SENIOR CORP BND...... ..110.491 1,277,996 BT | e | v | 00003750 [ e 3.850 05/29/2019. | 09/12/2047.
038222 AM 7 |APPLIED MATERIALS INC SENIOR CORP BND. ...120.884 5,223,259 (2,527) [ covvrverierneens [ erreierseisiienens 00350 [ 4.074 05/23/2019. | 04/01/2047.
038522 AN 8 | ARAMARK CORPORATION SENIOR CORP BOND.. ...104.250 3,990,142 894 | . e | 4750 | 4781 | Do | e 15,821 | ... 189,858 | 02/15/2017. | 06/01/2026.
04352E  AB 1 | ASCENSIONHEALTH SENIOR CORP BND........ccccovurmerirmremeesnnrsernerireneneens | vevves | oo | veviverenned [ it IFE | 1,710,000 | ... 98.482 1,710,000 [ oo | veverneeieniserieeins | veveseeisserneinens o [0 3108 [ e 3106 |MN......| v 6,787 | oo 3,246 | 10/16/2019. | 11/15/2039.
044209 AF 1 |ASHLAND INC. SENIOR CORP BND ...104.875 1,000,000 | .ooverirrnriirerinins | e | e | e | o750 | 4749 |FA..oo| o 17,944 | .......... 47,500 | 08/02/2012. | 08/15/2022.
048303 CH 2 |ATLANTIC CITY ELECTRIC COMPANY SECURED C.. ..111.423 326 | oo | e | 0008000 4.012 |AO...... . .33,778 10/09/2018. | 10/15/2028.
05348E AZ 2 |AVALONBAY COMMUNITIES INC SENIOR CORP BN ...109.724 352 [ e | erveeineeisenneiens | 200:3.900 | i 3.918 |AO...... | ovrrrne 41,167 | .......... 97,500 | 05/22/2019. | 10/15/2046.
05523U AL 4 | BAE SYSTEMS HOLDINGS INC SENIOR CORP BND, ..115.907 2,406,437 (218) | veveevvrrineiiens [ v [ 750 |, 4720 |AO..... | wovevene. 26,556 | ........ 113,810 | 10/01/2014. | 10/07/2044.
057224 AZ 0 |BAKER HUGHES A GE COMPANY LLC SENIOR COR . 117.972 3,307,652 (4,378) [ oo | e | 205125 | s 4.367 |MS......| oo 45271 | . 76,875 | 06/27/2019. | 09/15/2040.
05723K  AF 7 |BAKER HUGHES A GE COMPANY LLC COPR BOND.. ..102.145 2,750,068 2,738 | oo | e | 004,080 4613 | D | e 5440 | ... 122,400 | 05/29/2019. | 12/15/2047.
06051G  FX 2 |BANK OF AMERICA CORP SENIOR CORP BND.. ...105.876 .5,766,180 1773 | e | v | 0000 3.500 [ oo 4.211 I I 210,000 | 10/10/2018. | 04/19/2026.
071813  AX 7 |BAXTER INTERNATIONAL INC CORP BND ...133.629 5,244 | ..o | [ 0.6.250 | 7.239 | D | i 10,417 | ... 125,000 | 10/30/2008. | 12/01/2037.
081437 AM 7 |BEMIS COMPANY INC SENIOR CORP BND 144A ..102.958 | ..............1,029,581 | ..............1,000,000 | ............. 1,027,004 (9,4B9) [ .vvvevvrreervninee [ rrereererineirsrnniens [ s 4500 |...... 2.696 |AO..... | covrrrerns 9,500 | ..oooe. 15,250 | 06/13/2019. | 10/15/2021.
084659 AD 3 |BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP.. ] ...105.519 R 9,399,294 125 | oo [ e [ e 3.500 |...... 3.502 |FA o] v 137,083 | ........ 329,000 |01/26/2015. | 02/01/2025.
09256B AG 2 |BLACKSTONE HOLDINGS FINANCE CO SENIOR CO......cccccocvumriiiiiriiniinns | oo . ..120.439 | ..............1,560,889 | ..............1,296,000 | ............. 1,520,502 (2,220) | coovvevreiereninee [ e [ e 5.000 |...... 3.895 |D.ccves | crrienns 2,880 | ovrennee 32,400 | 07/31/2019. | 06/15/2044.
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097023 BP 9 |BOEING CO SENIOR CORP BND (G000 DO I (. 1FE| oo 9,448,800 |...100.800 | ............10,080,000 | ............10,000,000 | ............. 9,523,113 | covvoererincernenines | e 72,718 | oo | cvvreeriieneinernsnins | 0000 2.600 [ onece 3.512 |AO...... | ooeve. 44,056 | ....... 260,000 |12/20/2018. | 10/30/2025.
10112R AU 8 |BOSTON PROPERTIES LP CORP BND [ I R ..104.748 | .............4,189,900 | ..............4,000,000 | ............. 3,997,008 BI7 [ v | e | 0003850 | e 3.876 |FA.......| oo 84,167 | ... 154,000 | 05/31/2012. | 02/01/2023.
11120V AC 7 |BRIXMOR OPERATING PARTNERSHIP SENIOR COR.......cccoevvuirirrirerrnnens [P I reenrnenen 2,681, ..106.187 | ..............2,867,052 | ..............2,700,000 | ............. 2,687,457 1,659 | oo | eevvennsrinernenns | 125 | s 4.208 |JD....... | wooverrenn 4,950 | e 111,375 | 06/02/2016. | 06/15/2026.
11271 AB 1 |BROOKFIELD DISTRICT ENERGY FIN SECURED C... ...106.032 . 2,200,000 | oo [ [ | | 040200 [ 4.020 11/13/2014. | 11/13/2026.
1248EP BT 9 |CCO HOLDINGS LLC SENIOR CORP BND 144A ...105.500 .198,340 188,700 (112) | cevereererieerrens [ [ 05,125 [ 5.044 03/30/2017. | 05/01/2027.
125199@ AA 5 |CED ALAMO 7 LLC SECURED CORP BND..... . [ I ...101.960 651,974 839,441 | ..o | e | e | [0 42100 | 4.206 02/18/2016. | 06/30/2041.
125523 AH 3 |HALFMOON PARENT INC SENIORCORPBND144A..........cccoovvmrneiririniiirinnine [ I ...110.765 .11,076,460 | ............10,000,000 | ........... 11,083,037 | oo | v (38,063) [ ..ovvvererrricerens | venrvrivernerveniennne [ 375 [ 2.930 08/28/2019. | 10/15/2028.
126117 AR 1 |CNA FINANCIAL CORP CORP BND, ...105.673 999,267 419 | s e | 2005750 | i 5.798 02/09/2011. | 08/15/2021.
126408 GY 3 |CSXCORP SENIOR CORP BND............... ...108.726 1,002,330 (57) | cvvveererrverivennns v | 4100 | e 4.085 11/19/2012. | 03/15/2044.
12656* AD 4 |CSLB HOLDINGS INC SENIOR CORP BND ...109.800 15,000,000 | .voerveerierinrinnns [ e [ | | 0260 | 4.261 11/08/2011. | 11/08/2026.
131347 CK 0 | CALPINE CORP CALPINE CORP 144A......... ...104.125 1,702 [ o | e | 0005250 | e 5.444 07/18/2017. | 06/01/2026.
133434 AD 2 | CAMERON LNG LLC SECURED CORP BND 144A ...102.246 425,000 | ..o | e | e | e | 03707 [ 3701 [ Weveis | cererreenn 786 [ e 12/05/2019. | 01/15/2039.
13466* AA 8 | CAMPUSPARC LP CORP BND ...114.266 2,000,000 | .eoeuerrrerierirenrnns [ e [ e | e | 005138 [ 5.170 |MJSD. | .occeernnn285 | e 102,760 | 12/18/2013. | 12/31/2043.
147528 E@ 8 |CASEYS GENERAL STORES INC SENIOR CORP BN. ..101.709 5,000,000 | ..oooovvicrieniniinns [ e [ | e | 205,220 [ 5.220 |FA .| co 102,950 | ........ 261,000 |08/09/2010. | 08/09/2020.
14755*  AF 5 | CASHMAN EQUIPMENT CORP SENIOR CORP BND... ..100.458 | ..............3,616,484 | ..............3,600,000 | ............ 3,614,642 | ..ooovvecrercenns | e (31,265) [ ..o [ erreeeverinriseinns | 203720 | i 2.821 | D | s 5,208 | ........ 133,920 | 11/01/2016. | 06/17/2020.
15089Q AC 8 |CELANESE US HOLDINGS LLC CORP BND ...104.903 2,822,792 | oo | e (B1,772) | ooveevencenveins | erveeineiiseirneinns | 205875 | i 2.664 | Do | v 7,050 | oo 158,625 | 11/01/2016. | 06/15/2021.
156700 BB 1 |CENTURYLINK INC SENIOR CORP BND 144A ..101.500 | ..............1,015,000 | ..............1,000,000 | ............. 1,000,000 [ ..oeouveeniierieries | e | e [ 2008125 [ 5.120 12/09/2019. | 12/15/2026.
161175 BL 7 | CHARTER COMMUNICATIONS HOLDING SENIOR CO... . ..112.284 e 3,983,321 281 | eververeseeeienns [ rerverseinsiniisnns | 008375 | 5.404 05/15/2019. | 05/01/2047.
16412X AD 7 |CHENIERE CORP US CHRISTI HOLDI SECURED C......c.oeeevvemrrrerrnnrnerrernninns | vevinne | oo | ervvverens | s 2FE ...175,000 |...115.250 175,000 | ... 175,000 | covovvrrienrveniienns [ [ | eevveevenisnineiens | v 1.0000 | s 6.996 10/01/2017. | 06/30/2024.
16876A  AA 2 | CINCINNATICHILDRENSHOSPITAL MUNITAX BND.... OO I Y [T 1FE]| ... ,374,682 |...112.392 3,090,000 | ..o 3,354,704 (6,568) [ ..oovevrvrerieerins | cevreereriierneins | 04268 | e 3.730 11/01/2016. | 05/15/2044.
172967 ME 8 | CITIGROUP INC - LT GTD SENIOR CORP BND.......ccoevuivreriierieieieiineieines | vvere [ I 1] e 1FE| oo 3,579,380 |..109.326 | ..............3,826,407 | .............. 3,500,000 | ...coornne 3,575,192 (4,188) [ oo | e | 000.3.980 | e 3.702 05/22/2019. | 03/20/2030.
184692 D@ 7 |CLEARBRIDGE ENERGY MLP FUND IN SENIOR CO.. ..109.870 | ..............1,686,439 | ..............1,534,934 | ... 1,596,332 (4,884) [ ..o | e | 0003760 | i 3.302 11/01/2016. | 06/11/2030.
189054 AU 3 | CLOROX COMPANY SENIOR CORP BND. ...105.734 5,997,015 543 | oo | v | 000003500 [ e 3.511 12/04/2014. | 12/15/2024.
191234 AA 6 |COCACOLA SOUTHWEST BEVERAGES L SENIORCOR.... ..107.822 | ............2,587,735 | ..............2,400,000 | ............. 2,400,000 | oo [ [ | | 00n 3490 [ 3.490 03/01/2018. | 12/28/2029.
19123% AB 4 |COCACOLA SOUTHWEST BEVERAGES L SENIORCOR.... ..108.932 | ..............2,614,375 | ..............2,400,000 | ............. 2,400,000 | .vooucrrerierirenrnns [ e [ | s | 00 3.640 [ 3.640 03/01/2018. | 12/28/2032.
20268) AC 7 | COMMONSPIRITHEALTH SECURED CORP BND........occrvvnriienrircenrirerninne | veveene | oo | eevvrinend] [l 2FE | 4,261,941 | 99.918 (443) [ v e [ 187 [ 4.001 09/27/2019. | 10/01/2049.
207651  F* 6 | CONNECTICUT NATURAL GAS CORPOR SENIOR CO... ..115.338 | ..............5,305,531 | ..............4,600,000 | ....c0e00cech,600,000 | ..voovorrirviirninns | v | e | e | cernd520 [ 4.520 v | 01/15/2019. | 01/15/2049.
210518 DE 3 | CONSUMERS ENERGY COMPANY SECURED CORP BN... ...110.431 194 | e [ [0 3750 | 3.815 |FA o] o 35,275 | oo 19,972 | 05/22/2019. | 02/15/2050.
212015 AQ 4 |CONTINENTAL RESOURCES INC. SENIOR CORP B ...106.625 (312) | cevereerreineiiens [ v [ 24900 | 4691 | Do | i 6,125 | ovvvene 36,750 | 08/02/2019. | 06/01/2044.
21688A AE 2 |RABOBANK NEDERLAND (NY BRANCH) SENIOR CO.... ..105.716 | ..............7,236,247 | ..............6,845,000 | ............8,915,033 | .cooorirririrnirnvrrnns | crrviri (11,739) [ oo [ errrveeneerseirneinns | 2003375 | s 3167 [MN...oo.| corenene 25,669 | ........ 231,019 |12/14/2016. | 05/21/2025.
217204 A# 3 |COPART INC. SENIOR CORP BND ..110.051 | ..............6,603,084 | ..............6,000,000 | ..........6,000,000 | ....coocsurrirmmrrrrrmrs [ rerrermrmrmeirernnnne [ rovrverernnisiinns | cenveversnneennnnee [ 250 [ 4.250 |MJSD. | .......... 19,833 | ....... 255,000 |12/03/2014. | 12/03/2027.
223611 A# 1 |COWBOYS STADIUM LP SENIOR CORP BND . . . 107.738 | 9,408,915 | 8,733,143 | 18733143 | s [ | e | e | 00003950 [ 3.951 e | 344,959 |03/09/2017. | 03/31/2034.
223611  A@ 3 |COWBOYS STADIUM LP SECURED CORP BND........ccccosvermrimeirerinerierirenes [ I cernennendhy ...103.815 v 091,799 | s [ | e | e [ 03460 | 3.460 |MS......| coovvrne 35,787 | oo 141,576 | 06/30/2015. | 03/31/2034.
224044 CK 1 |COX COMMUNICATIONS INC SENIORCORPBND144A ..110.675 | ..............5,675,388 | ..............5,128,000 | ............. 5,370,621 (1,861) [ oo | cevrerensrsneieninns | 0004600 e 4.303 |FA..ooo| o 89,113 | ........ 117,944 | 08/02/2019. | 08/15/2047.
23334B  AA 2 |DTE ENERGY CENTER LLC CORP BND 144A. [P I . ...109.509 818,736 (9,081) [ covverrerreirerne | eevrveereriseeneninns | eernnn 7458 | i 4.947 |AO...... | ooverrenns 9,800 | wovrvenee 57,835 | 11/01/2016. | 04/30/2024.
233851 CA 0 |DAIMLER FINANCE NORTH AMERICA SENIOR COR......c.ccovvrivrerniicerniines [ I R ..100.387 | ..............5,019,360 | ..............5,000,000 | ............. 4,998,781 2,025 | .o | e | 0002700 [ 2.742 |FA.ot| o 55,500 | ........ 135,000 | 07/28/2015. | 08/03/2020.
235825 AE 6 | DANA CORPORATION SENIOR CORP BND . ...102.875 450,000 105500 |...... 5.500 ..24,750 | 12/04/2014. | 12/15/2024.
23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC SENIOR CO......cccovvmriirmirireieriniens [ I R ..102.500 | ..............1,537,500 | ..............1,500,000 | ............. 1,478,529 4,084 | ..o [ | 5125 |..... 5.486 76,875 | 11/01/2016. | 07/15/2024.
24617# AA 9 | DELAWARE NORTH COMPANIES BOSTO SENIOR CO.. ..102.483 | ..............1,644,786 | ..............1,604,941 | ............ 1,604,947 | oo | e | e | e | e 3.820 |...... 3.819 61,309 | 11/14/2014. | 11/14/2034.
24618%# AG 5 |DELAWARE NORTH CORP BND ] RO ..104.381 | ..............2,087,625 | ..............2,000,000 | ............. 2,027,289 (7,031) [ oo | e | s 3.930 |...... 3.521 78,600 | 11/01/2016. | 07/31/2023.
25434 AF 0 |DIMENSIONAL FUND ADVISORS LP SENIORCORPB...........ccccovveiiirrrinirnes . ...101.999 673,500 | ..o | e | e | i (12,390) | ...... 1420 |..... 1420 |FA...| v 3,813 | e 9,530 | 02/15/2018. | 02/15/2028.
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254700 BC 2 |DISCOVERY COMMUNICATIONS LLC SENIOR CORP........cooveemrvmerverineennes | covene oo [ errerienns 1 2FE| oo 12,137,592 |...106.132 | ............12,735,780 | ............12,000,000 | ........... 12,120,402 [ ..o | e (17,990 [ .ooverererreerveins [ ervrmeeneeisnirnernns | 200:3.900 | e 3.663 |MN......| wooevrnee 59,800 | ........ 468,000 | 04/03/2019. | 11/15/2024.
25763# AG 5 | DONALDSON COMPANY INC. SENIOR CORP BND........ccocrivmrneermmrnnrinernnns | eoveree [ oo [rvviveiren [ verinnis 1. ..4,801,488 |..104.426 | .............5,116,874 | .............4,900,000 | ............. 4,820,488 6,203 | oo | e | 003,180 | 3.364 | Do | v 6,925 | ........ 155,820 | 11/01/2016. | 06/17/2030.
260543 CG 6 |DOW CHEMICAL COMPANY THE SENIOR CORP BND.........ccoovvemeremrnmennens [ corveee | [roveriren | s 2FE ..7,204,950 |...106.827 | ..............8,012,048 | ..............7,500,000 | ............. 7,209,389 4439 | s | e | 375 | s 4,652 |MN......| oovrenee 41,927 | ........ 164,063 | 05/15/2019. | 11/15/2042.
260543 CR 2 |DOW CHEMICAL COMPANY THE SENIOR CORP BND.........ccovvereeerneirernnn | veveene | oo | erverens | s 2FE ..124.742 1,222,223 (365) | eveveeerreeneriens [ v [ 2005550 | 4.202 |MN...... | covreenn 4779 | e 27,750 | 11/25/2019. | 11/30/2048.
26078) AF 7 |DUPONT DE NEMOURS INC SENIOR CORP BND........cccouuvimerirmrerneninninerens [ covveee | [roverireeT| s 2FE ...123.354 c(10,190) [ oo | e | 05419 | s 4.498 |MN...... 08/28/2019. | 11/15/2048.
26138E AT 6 |KEURIG DR PEPPER INC SENIOR CORP BND..........ccocomerimrerneerenmnnesennenins | vevenne | oo | eeveneenn [ s 2FE ..4,325,194 |...109.307 (383) | ceverneerreineriens [ v [ 24500 | 3.755 |MN...... 12/17/2019. | 11/15/2045.
26441Y  AY 3 |DUKE REALTY LP SENIOR CORP BND.........ccocrvumrirrimmrneinrnnerennnissessnssnninns | eovenee | oo [rrvncencnn T | i 2FE 11,855,400 |...105.863 11,922,320 | e | s 14,075 | oo | e | 0003750 |, 3.896 [JD....... 11/12/2014. | 12/01/2024.
26928* AD 6 |EY GLOBAL FINANCE INC SENIOR CORP BND.........cccnturirmerierireerenirieenns | eveens ..106.112 | ..............1,591,674 | ..............1,500,000 | ............. 1,500,000 [ ..oeourveericrirerirne | veverneeisninernenins | veeeseeissnnernens [ 0000 3.530 [ e 3.530 |AO...... 04/28/2016. | 04/28/2027.
26928 AE 4 |EY GLOBAL FINANCE INC SENIOR CORP BND.........ccovvnivrrimiieinnineierniinns | coreres . A06.470 | e TA5,287 | 700,000 700,000 | ..ovverierieriiniies e | e | [2003.580 [ 3.580 |AO...... 04/28/2016. | 04/28/2028.
26928* AF 1 |EY GLOBAL FINANCE INC SENIOR CORP BND.. ...106.762 . 800,000 800,000 | ..ecvveurierirereriieis | e | v e [ 2003730 [, 3.730 |AO...... 04/28/2016. | 04/28/2031.
277432 AL 4 |EASTMAN CHEMICAL COMPANY SENIOR CORP BND.........cccccoovvmmrirnrerneeinns [ woreees ...108.926 | ..............3,267,765 | ........cc.... 3,000,000 | ..oocvvrnees 3,145,811 (1,811) [ o | cevrveeieniseineinns | 204800 | e 4.453 |MS...... 06/21/2019. | 09/01/2042.
29364W AW 8 |ENTERGY LOUISIANA LLC SECURED CORP BND. ...104.552 999,931 T | e [ [2003.250 [ 3.251 |AO...... 03/17/2016. | 04/01/2028.
30212P AP 0 |EXPEDIA INC SENIOR CORP BND ..102.010 2,963,447 2817 | o v | 0000 3.800 [ oneee 3.977 |FA....... 05/22/2019. | 02/15/2028.
30215*  AM 0 |EXPLORER PIPELINE CO CORP BND........ccovuiieerniieierieisensieisssssiernnes | coeres ..106.174 818,182 | ... 872,296 c16,527) | v | e |00 7.010 |, 2.676 |JJ....... 11/01/2016. | 07/31/2022.
30284@ AJ 1 |CREDIT ONE 2018-1 SECURED CORP BND.........coooumririririreeinrinerierienens | ceves ..102.424 ...9,090,909 | ....cccoonee 9,089,056 | ...ourvuurriricrirs (12,207 [ oo | e | 200 3.600 | e 3.482 | MON. 11/01/2016. | 06/29/2021.
31428X  BG 0 |FEDEX CORP SENIOR CORP BND.......ccoovsiirririierieriesireesseisessessesssesesas | seveens ...102.368 2,558,122 (A78) | ceveoverveiseiiens [ v [ 24550 | 4.398 |AO...... 06/20/2019. | 04/01/2046.
31428X  BQ 8 |FEDEX CORP SENIOR CORP BND......ccocovurmrrririmnrneirernnisserenseissesnesenssnssesses | eovene | oo [vvrineern | i 2FE | 4,472,500 | ... 96.154 | ..............4,807,690 | ..............5,000,000 | ............. 4,478,301 5,801 | .ovvrrreerieniens [ eovrereniisiieniinens [ 04,050 | 4724 |FA....... 05/15/2019. | 02/15/2048.
31677A  AB 0 |FIFTH THIRD BANK OHIO SUB CORP BND..........ccooierrimeirerieemnensssessnins | eveens ...106.294 1,259,171 16 | v [ [200.3.850 |, 3.862 |MS...... 03/10/2016. | 03/15/2026.
337738 AR 9 |FISERV INC SENIOR CORP BND.......cceouiirririrernisirinieisssseessessssesesssssness | sevenes ..110.317 5,205,080 | .vovvurererrnririrenins | v (12,440) [ oo | cvvvrveriseserennne [ 0004200 [ 3.633 |AO...... 05/16/2019. | 10/01/2028.
34487# AD 9 |NATIONALFOOTBALLLEAGUETRUST SENIOR CORP.... [V SR . 111.244 1,400,000 [ ...couvveirierieries | e | veveneesssinennens [ [0 3.970 [ 3.930 | OCT. 10/20/2014. | 10/20/2029.
34502 AB 8 |NATIONAL FOOTBALL LEAGUE TRUST SECURED Ci.......covveverienercenirens | eoveee [ oo [rvvivcres v L [ 1,700,000 |...106.196 | ..............1,805,331 | ..cccevence. 1,700,000 | ...ocoorenee 1,700,000 | oo | ervreierneinnenninens | e | e | e 3.310 s 3.310 | OCT. 08/04/2017. | 10/05/2027.
34502*  AD 4 |NATIONAL FOOTBALL LEAGUE TRUST SECURED Ci.........cccoovvrvmrrmerirerrnens | overe | oo | vevernriene | cvi 1FE ..2,900,000 |...107.814 ....2,900,000 2,900,000 | .vveeerererirerirrninns [ e [ | e | 003960 [ 3.560 |OCT. 08/04/2017. | 10/05/2032.
345397 VR 1 |FORD MOTOR CREDIT COMPANY LLC CORP BND........ccocomevremrnmerernmninnes [ covveee | [ everirenens | vevens 3FE ....397,000 |...103.084 399,576 368 | oo | e | 0005750 | 5.852 |FA....... 06/20/2011. | 02/01/2021.
345397 WK 5 |FORD MOTOR CREDIT COMPANY LLC SENIOR COR ...103.709 996,155 964 | .o e | 375 | 4492 |FA....... 08/01/2013. | 08/06/2023.
345838 AE 6 | ALLERGAN SALES LLC SENIOR CORP BND 144A ..102.358 | ..............1,023,579 | ..............1,000,000 | ............. 1,000,000 [ ..oeoureeericrirererne | e | veeeseesennenens o [ 875 [ 4873 |FA....... 01/27/2014. | 02/15/2021.
35086@ AC 5 |FOUR CORNERS OPERATING PARTNER SENIOR CO. ...109.827 1,850,000 [ ..o | e | e [ 204630 [ 4.630 12/20/2018. | 12/20/2026.
35086@ AD 3 |FOUR CORNERS OPERATING PARTNER....... . L1751 1,564,515 | i 1,400,000 | 1,400,000 | s | e | e | e | e 7600 [ 4.760 12/20/2018. | 12/20/2028.
35803Q AA 5 |FRESENIUS US FINANCE Il INC CORP BND 144.........ccccocmiirririrerncirerins ..103.625 | .............4,145,000 | ..............4,000,000 | ........... 4,125,851 | ...coorirmierirmrrerns | crvrin (108,852) | cvevevevnevvreenens [ oveerreirseineriienes [ 20005750 | 2.879 11/01/2016. | 02/15/2021.
35877# AA 0 |FRISCO HQ OPERATIONSLLC SECURED CORP BND..........ccccrvrviviriiinins ...102.644 2,893,401 | oo [ [ | e | 08130 [ 4127 |JD....... 08/03/2017. | 12/15/2037.
361448 AU 7 | GATX CORPORATION SENIOR CORP BND ..116.608 | ..............1,166,081 | .............. 1,000,000 | ..coovvrenee 1,218,564 (1,866) [ ...ocevrcereerrernn | cevrveerrerirneeneinns | 2005200 | e 3.79 |MS..... 08/29/2019. | 03/15/2044.
361448 BC 6 | GATX CORPORATION SENIOR CORP BND ..109.295 | ............3,825,318 | ..cccouuuee. 3,500,000 | ...ccooonee. 3,654,052 (8,943) [ .ooovevvevriseins | e | 004550 | e 3.942 |MN...... 05/22/2019. | 11/07/2028.
361841 AF 6 | GLP CAPITAL LP SENIOR CORP BND... ..108.740 | .................543,698 | ....... 500,000 497,735 BAT | v | v | 0005375 [ 5.508 | MN...... ..26,875 |01/29/2014. | 11/01/2023.
361841 AH 2 | GLP CAPITAL LP SENIOR CORP BND... ..109.370 | .oooevvn.. 283,269 | ... 259,000 259,000 [ ..oovveerrcrirerirneens | e | eeeressisensienens | s [0 8.375 [ 5.375 |AO..ccc. | coerrennni2,939 | e 13,921 | 04/11/2016. | 04/15/2026.
366651 AB 3 | GARTNER INC. SENIOR CORP BND 144A 104125 | ................520,625 | ....... 500,000 500,000 [ .ovvovvrereriernnrines [ erererenineirennnine [ | [ 205128 5125 |AO...... | voovrrrr 6,406 | ..o 25,625 | 03/16/2017. | 04/01/2025.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO GENERAL MOTO ..105.316 | ...ccc.er...2,632,908 | oo 2,500,000 | ..ovvereee. 2,466,259 9,034 | oo e | e 250 [ 4688 |MN......| .........13,576 | ........ 106,250 | 01/27/2014. | 05/15/2023.
37045X BS 4 | GENERAL MOTORS FINANCIAL CO SENIOR CORP... ...102.336 9,994,333 2,643 | oo | e | 003450 | 3479 | e | s 160,042 | ........ 345,000 |01/11/2017.| 01/14/2022.
375558 AX 1 | GILEAD SCIENCES INC SENIOR CORP BND ..119.785 ,989,260 5,444,148 | .... (10,720 [ oo | e | 204800 | e 4.205 .60,000 240,000 |10/28/2014. | 04/01/2044.
375558 BA 0 | GILEAD SCIENCES INC SENIOR CORP BND ...115.624 .10,406,187 989 [ .o | erreeeneeinenneiens | 204500 | i 4535 |FA .| v 168,750 | ........ 405,000 | 11/12/2014.| 02/01/2045.
37940X AC 6 |GLOBAL PAYMENTS INC. SENIOR CORP BND ..106.958 | ..............1,647,159 | ..............1,540,000 | ............. 1,536,084 27 [ o | e [ 150 [ 4.165 08/07/2019. | 08/15/2049.
383909 AE 8 |WRGRACE & CO - CONN SENIOR CORP BND 14. ...104.000 s 1,023,073 [ .ceoeerererirenins | cerereenns (12,529) [ .oocverererneernnins [ ervrereneeiseirsennns | 208125 | s 3.749 11/01/2016. | 10/01/2021.
404119 BN 8 |HCA INC SECURED CORP BND ..109.125 | ..............1,396,800 | ..............1,280,000 | ............. 1,309,268 (6,202) [ .oooverneerrrineis | ceveeineeineiineiens | 200.5.000 | e 4.398 11/01/2016. | 03/15/2024.
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404119 BX 6 |HCAINC SECURED CORP BND.......cccoimrimierririnermensnseiensssisenssssssssenss | sevenns [P I 1 2FE| s 3,671,826 |...106.000 | ..............3,842,500 | .............. 3,625,000 | ..oovrvrnen 3,669,868 (1,959) [ cooneeverererrerins | revrveineriserinees | e 4125 |...... 3.962 06/27/2019. | 06/15/2029.
404119 BZ 1 |HCAINC SECURED CORP BND . ..112.500 11,250,000 | ..ovorrene 1,301,972 (378) 5.250 06/24/2019. | 06/15/2049.
404121 AH 8 |HCAINC SENIORCORPBND.... ..405,000 |...111.500 405,000 | ... 405,000 ......5.375 08/09/2018. | 09/01/2026.
410345 AJ 1 |HANESBRANDS INC SENIOR CORP BND 144A. ....40,000 |...105.625 40,000 [ oo | e | e [ [ 4.625 05/03/2016. | 05/15/2024.
410345 AL 6 |HANESBRANDS INC SENIOR CORP BND 144A. ....40,000 |...105.500 40,000 [ .ooveoncerrirrienies | e | e | e | 4.875 05/03/2016. | 05/15/2026.
42251% AU 8 |HE BUTT GROCERY COMPANY CO SENIOR CORP B.. ..600,000 |...107.289 600,000 | ... 600,000 .r.3.540 03/30/2016. | 03/30/2031.
42251# AV 6 |HE BUTT GROCERY COMPANY CO SENIOR CORP B.. ...108.253 21,500,000 | .verreerr 1,500,000 [ oo | e | e [ [ 3.670 03/30/2016. | 03/30/2033.
42307# AA 6 |HEITMAN AMERICA REAL ESTATE HO SENIORCOR........ccovvvemrvmerinrirniens | vvenne ...107.247 1,960,000 | ..vvoeeree 1,960,000 | covovererercerrririnns [ everierienirneninens | v [ e | v 3.770 02/15/2018. | 02/15/2027.
42307# AB 4 |HEITMAN AMERICA REAL ESTATE HO IO e . ..107.339 | ... . 1,960,000 | .. 1,960,000 | o | e | e | e | 3.770 01/09/2018. | 02/15/2027.
437076 BW 1 |HOME DEPOT INC SENIOR CORP BND.........ccocmivirrimiiierinneieeseninsisneiienes | ceveene [P I (i 1FE| oo 5,318,900 |...111.661 | ...ccocvvnev 5,583,030 | ..oocvernvne 5,000,000 | ..ocverneen 5,300,539 | .ooovvvverrerrnrinnns | eererneenn(18,361) [ oo | e | s 3.900 05/16/2019. | 12/06/2028.
444097  A* 0 |HUDSON PACIFIC PROPERTIES INC SENIOR COR........cccomeermrinrrrinriineins | vevnne [ oo | eevvnriinens [ e 2FE ..4,287,224 |...105.107 ..4,309,395 4,100,000 B196,202 | o | e (29,841) | s [ [ e 4.340 11/01/2016. | 01/02/2023.
444097 A@ 8 |HUDSON PACIFIC PROPERTIES INC SENIOR COR I I [ [ETTOIN 2FE| .. ..9,524,676 |...109.805 | .... .9,882,418 | ..... .9,000,000 | .. ..9,363,377 | erreeend(BBAT2) | e [ [ 4.690 11/01/2016. | 12/16/2025.
450319  B# 4 |ITC MIDWEST LLC LN1 CORP BND.......ovvurrrrireirerierserienesesesseessssssesssenes | seveens [P0 ISR I L [ 2,000,000 |..110.933 | ..coovvrnne 2,218,669 | ..ovvvruvn. 2,000,000 | ... 2,000,000 | .eoeueveerirerireerens | e | e | e | e 3.830 04/07/2015. | 04/07/2055.
458140 AP 5 |INTEL CORPORATION SENIOR CORP BND........ccccoouviiriiiinnineiirenisiiiniins | coveees [P PR IOV 1FE ..2,216,220 |...116.588 | ..............2,331,768 | ..... .2,000,000 | ... 2,213,124 (3,096) [ .ovveernererinniee [ e [ 4.250 06/20/2019. | 12/15/2042.
458140  AY 6 |INTEL CORPORATION SENIOR CORP BND........cccosivemrerrrinrnierienereesinins | ceveens ] . 434,006 |...114.777 ...410,000 | ... 433,731 (275) | veververerinerinens [ e [ e 4.100 06/06/2019. | 05/11/2047.
458140 BG4 |INTEL CORPORATION.......comiiiuiimrimeitsitsnetssessesisseesssisssssessessssessssisssssess | eeenns el AFE | 799,112 |..109.498 | ....c.ccccee...875,986 | oo 800,000 | ... 799,123 11 | s [ e [ e 3.734 06/06/2019. | 12/08/2047.
460146 CS 0 |INTERNATIONAL PAPER CO SENIOR CORP BND..........cccovuirevmrmrrnnerensneinnns | coverns - ..5,882,622 |...106.424 6,811,110 | ... .6,400,000 BAT2 [ v | e [ s 4.350 05/29/2019. | 08/15/2048.
46051M  A@ 1 |INTL TRANS CO CORP BND.......cocvurirrireerrineriesiesesseesssissssensessssessssins | eveens IO I . ...3,500,000 |...114.057 | .... ..3,991,987 | ..... .3,500,000 | .ovvereers3,500,000 [ .ooernernrieiineries | e | e [ s | e 4.000 03/29/2018. | 03/30/2053.
460690 BP 4 |INTERPUBLIC GROUP OF COMPANIES SENIOR CO......c.cocvvvrmrrivinrirerniinnes | corenne [ I 1] 2FE| o 2,192,380 |[..112.418 | ..ccorvrnnee 2,248,360 | ...ccovvrenen 2,000,000 (9,145) [ oo | e | s 4.650 06/28/2019. | 10/01/2028.
460690 BQ 2 |INTERPUBLIC GROUP OF COMPANIES SENIOR CO.......ccovuvemrrmerirererneerens | veveree [ oo | eeerien T | 2FE ..5,241,850 |...122.663 | .............6,133,170 | ..ccccvvrnnes 5,000,000 (1,947) [ oo | e | s 5.400 - 05/22/2019. | 10/01/2048.
46289R  AA 3 |IRON MOUNTAIN US HOLDINGS INC SENIOR COR | P [UOTOOOTY Il IOV 3FE| .. 204,000 |...104.375 | .....ccc........212,925 | ....... 204,000 | ... 204,000 [ .oovvociierineiriniis e | e | e | e 5.375 |..... 5.375 | JD....... L9114 10,965 | 05/24/2016. | 06/01/2026.
46625H JZ 4 | JPMORGAN CHASE & CO JRSUB CORP BND........cccovurieririeiniriinnrienienees | voenes o e | 1FE| v 11,470,790 |...109.492 | ............ 12,591,557 | coovvrene 11,500,000 | ....coveeee 11,481,424 2,261 | oo [ s [ 4125 |...... 4.152 | Do | i 21,083 | ....... 474,375 | 12/04/2014. | 12/15/2026.
466313 AG 8 |JABIL CIRCUIT INC SENIOR CORP BND.........ccorremrirrinermnnencessninsesserssenees | seeeens ] 999,920 |...105.921 ..1,059,210 1,000,000 | ... 999,999 [ ..ot e | e | e | e 4.700 07/31/2012. | 09/15/2022.
46659*  AB 3 | JM FAMILY ENTERPRISES INC CORP BND........cocovvurirniiiernrieinersreissssnies | cover IO I . ...5,000,000 |...107.404 ..5,370,207 5,000,000 | ...coornens 5,000,000 | .vovvrirernrinrirernns [ | e | | v 3.540 11/01/2017. | 11/01/2027.
47032@ AG 6 | JAMES CAMPBELL CORP BND........ccocomirimririerenineinerissniessenssssessessssssnens | weeees [P0 ISR IR 2| i 500,000 |...107.403 | .................537,013 | ....... 500,000 | ... 500,000 [ ..ooverrirrireerrrins | vrrerienineeeens | e | e | ceend 4.480 09/26/2014. | 09/30/2024.
48121@ AD 3 |JRD HOLDINGS INC SENIOR CORP BND.......cccoooeverierereniircinrneeeniennseneinnes | eevnnen | oo [roveeen | 2PL|. 743,464 |..103.324 ....714,000 | ... 729,416 (3,279) [ covvvevereeerneines [ v [ 4.130 11/01/2016. | 03/27/2024.
482480 AG 5 |KLA-TENCOR CORP SENIOR CORP BND........c.coeverererreirineiieninensenesnnesnnns | veveree | oo | evverieen T [ s 2FE ..1,937,544 |..109.563 | ..............2,081,705 | ..............1,900,000 | ............. 1,935,888 (1,656) [ ..oovvververrierins | ceveririrneriverinenis | e 4.100 05/29/2019. | 03/15/2029.
482480 AH 3 |KLA-TENCOR CORP SENIOR CORP BND 122561 | ..............3,064,023 | ..............2,500,000 | ............. 2,775,488 (2,362) [ ..o | e | s 5.000 06/21/2019. | 03/15/2049.
48250N AB 1 |KFC HOLDING CO/PIZZA HUT HOLDI SENIOR CO ...105.750 26,000 5.250 06/02/2016. | 06/01/2026.
48268@ AM 6 |KPMG LLP SENIOR CORP BND. ...104.283 4,000,000 | ..ooorenns 4,014,655 (2,028) [ coovvereeerereereene | eeeeeeereeeceeeeniens s 3.240 11/01/2016. | 06/30/2026.
48268@ AP 9 |KPMG LLP SENIORCORPBND ...105.261 . 2,150,000 3.480 10/30/2017. | 10/30/2025.
485170 BB 9 |KANSAS CITY SOUTHERN SENIOR CORP BND.... ..115.847 .3,475,410 .3,000,000 (1,690) w4700 05/22/2019. | 05/01/2048.
49338L  AB 9 |KEYSIGHT TECHNOLOGIES INC KEYSIGHT TECHN ...108.687 ..6,521,220 | ..... .6,000,000 | .. 3,905 | oo [ e [ e 4.550 11/27/2015. | 10/30/2024.
49456B AJ 0 |KINDER MORGAN INC SENIOR CORP BND ...112.040 ..2,801,000 | ..... .2,500,000 | ... 2,835,692 (208) | vvveereinrienns [ e [ 5.050 12/18/2019. | 02/15/2046.
512807 AT 5 |LAM RESEARCH CORPORATION SENIOR CORP BND. ...124.984 ..3,749,529 .3,000,000 ...3,311,394 (2,646) w4875 06/21/2019. | 03/15/2049.
512807 AU 2 |LAM RESEARCH CORPORATION SENIOR CORP BND.... ...109.999 2,572,358 (3,567) [ oo | cevinrinniiceiieiii | s 4.000 05/29/2019. | 03/15/2029.
521865 AZ 8 |LEAR CORPORATION SENIOR CORP BND.... . ...104.096 843,538 508 5.250 05/29/2019. | 05/15/2049.
521865 BA 2 |LEAR CORPORATION SENIOR CORP BND A e 2,119,698 |...103.162 ..2,166,392 ...2,118,986 (712) w4250 06/27/2019. | 05/15/2029.
53154*  AB 9 [LIBERTY UTILITIES FINANCE GP1 CORP BND. IO I P [UUSTOT IOV 2FE| .. ..5,147,808 |...104.673 | .... ..5,233,668 15,069,608 | ...oovvvvriririernnins | s (25,530) [ 1eovvnrererrrirerens | cevreriersnineeeniee [ 4.490 11/01/2016. | 08/01/2022.
53154*  AG 8 |LIBERTY UTILITIES FINANCE GP1 SENIOR COR.......cecovirmerirrerenreinserinnns | cevenne [P ISP IOV 2FE| o 600,000 |...100.178 | ...covvvvrnvnne 601,069 800,000 | ..oovvvrrirrireerenins | errrnerienineeenns | s | e | v 4.130 04/30/2015. | 04/30/2045.
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53154*  AH 6 |LIBERTY UTILITIES FINANCE GP1 CORP BND.......ccccomurrirmerierrerirrereenns | e | n2FE | nnee..400,000 ... 99.689 400,000 | ..o | e | e | e | e300 [ 4.129 07/15/2015. | 07/15/2045.
532457  BR 8 |ELILILLY AND COMPANY SENIOR CORP BND... ..112.822 | .............5,641,090 | ..............5,000,000 | ............. 5,118,521 (1A79) [ v [ [ 000 3.950 | 3.808 05/22/2019. | 05/15/2047.
532457 BU 1 |ELILILLY AND COMPANY SENIOR CORP BND... ..117.576 R 4,393,669 (2,051) [ cooeveeeeeieeeies | evverieeieseiieniens | o150 | 3.672 06/27/2019. | 03/15/2059.
53621@ AD 8 |LION INDUSTRIAL TRUST SENIOR CORP BND ..104.093 | .............1,665,492 | ............. 1,600,000 | ......cco..e. 1,600,000 [ ..o | e | e [ [003.690 [ 3.690 03/31/2016. | 03/31/2023.
53621@ AF 3 |LION INDUSTRIAL TRUST SENIOR CORP BND.. ...107.089 . 600,000 | ... 600,000 | ..eovvemrierirnrernieins | e | e s [2003.990 [ 3.990 05/16/2016. | 05/16/2026.
53621@ AG 1 |LION INDUSTRIAL TRUST SENIOR CORP BND ..108.053 | ...ccc0eer... 540,264 | oo 500,000 | ... 500,000 [ ..oovvverrerirerineenns | e | eeerssseneisienens | 4140 | 4.140 09/01/2016. | 09/01/2026.
552953 CC 3 |MGM RESORTS INTERNATIONAL SENIOR CORP BN ...109.875 ....5,000,000 | ..ooverrne 5,121,344 | oo | i (34,342) [ oo | e [ 008.000 [ 5.163 11/01/2016. | 03/15/2023.
55336V AJ 9 |MPLX LP SENIOR CORP BND.... [P I . ...109.227 615,000 | ... 611,444 559 | overeeveerreienns | ererrereniseiinnnnns | 000 4875 | 4.998 09/29/2016. | 06/01/2025.
55336V  BA 7 [MPLXLP CORP BND......cooiiiriiiirririieiseisssisesssessssissssssssssssses s sssenas . ...104.625 431,806 (2,908) [ ..ooveveverreineis | cevverinnriiseieninns | 0008375 | i 3.620 09/23/2019. | 05/01/2024.
570535 AP 9 | MARKEL CORPORATION SENIOR CORP BND . [P I . . ..108.939 | .............4,357,552 | ..............4,000,000 | ............. 3,943,760 1,240 | oo | e | 200.5.000 | e 5.104 03/08/2013. | 03/30/2043.
57164P AD 8 |MARRIOTT OWNERSHIP RESORTS INC SENIOR CO......ccoovvvuriiririeirerinns [P I RO ..102.375 1,800,000 [ ..eeouveerercrierirne | vererneernnineienins | veeesensneinennens [ eoneenneinerenninees [ 750 [ 4.748 09/17/2019. | 01/15/2028.
571748 BJ 0 |MARSH & MCLENNAN COMPANIES INC SENIOR CO. ..126.726 | ..............6,336,320 | ..............5,000,000 | ............. 5,523,317 (4,933) [ oo | e | 204900 | e 4.264 05/15/2019. | 03/15/2049.
58013M FH 2 | MCDONALDS CORPORATION SENIORCORPBND LA14422 1,141,220 1,000,000 e 1,113,836 (1,064) [ ..o | cevveererirneineinns | o450 | e, 3.789 07/02/2019. | 09/01/2048.
585055 BS 4 |MEDTRONIC INC SENIOR CORP BND.......... ..107.150 | ............12,858,000 | ............12,000,000 | ...........11,936,296 | .....ccoorvrvmrvrvmricnes | vorerirenns 10,926 | ..oovvvveivciiens [ [ 03,500 [, 3.613 09/02/2015. | 03/15/2025.
58528# FR 3 |MENER INC. SENIOR CORP BND ...108.494 ceevererreeedh 000,000 [ oo | | e [ 0n 3760 | 3.760 09/01/2015. | 09/01/2035.
58528# FS 1 |MENER INC. SENIOR CORP BND . .107.725 | ... 1,077,249 | ......1,000,000 | e 1,000,000 [ ..oeomveiireiieiies | e | cereseennnineiiens e [ 2000 3.820 [ 3.820 12/15/2015. | 12/15/2035.
59073@ AA 4 |MESQUITE POWER LLC SECURED CORP BND........cccovurrirrirrernrierinnineernes [ I w2, 150, 104,449 | .............2,245]726 | ..............2,150,079 | ......c..... 2,150,079 | cvovvrveirernnvrreninns [ | e [ | 04640 | 4.666 04/09/2015. | 12/31/2039.
594918 AJ 3 |MICROSOFT CORPORATION CORP BND ] e ..124.073 s 1,982,161 507 | coveeeeeerreieens | ererireiesseiisnienns | 000500 e 4.567 09/22/2010. | 10/01/2040.
62877V 9 |NBM US HOLDINGS INC SENIOR CORP BND 144A, [ . 2| 3FE 493,230 |...106.750 | .................533,750 | ....... 500,000 | ... 493,714 484 | .o [ |20 7.000 | e 7.250 05/02/2019. | 05/14/2026.
62906@ AA 1 |NEF AFFORDABLE HOUSING INVESTM CORP BND [ [P I Z ) I L [ 1,171,248 |..103.728 | .... ,096,278 | ..o 1,056,875 | ...covvvenee 1,105,074 [ ..o | e (20,872) | ..o | cevreeenerieirneinns | 20.8.000 | e 2.023 11/01/2016. | 10/29/2021.
62907# AA 8 |NEF AFFORDABLE HOUSING INVESTM CORP BND........coooveuvrniriveineirerns | o [ I 2 ) N L [ 2,641,017 [...103.084 | ............. 2,474,018 | .oovveenes 2,400,000 | .....cco.c.. 2,481,657 | oo [ v (48,403) [ ..vvuverererrirciiens | cerveivereeireiieinns [ 0008.000 [ 1.890 11/01/2016. | 04/30/2021.
62907# AC 4 |NEF AFFORDABLE HOUSING INVESTM SENIOR CO......cccovvvemirirerirmrininins | ceveene o] ..6,142,834 |...103.362 ....5,538,000 | ..oovvrenee 5,741,934 | oo | v (121,599) | ceveovervrivirvens v [ 08375 [ 1.889 11/01/2016. | 04/30/2021.
62927# AE 6 |NFL VENTURES LP SENIOR CORP BND [SSST PO ] ....300,434 |...103.310 300,434 | ... 300,434 | ..o | e | e e [20n3.400 | 3.400 08/31/2015. | 04/15/2030.
62927# AF 3 |NFL VENTURES LP SENIOR CORP BND .104.289 | . 169,085 | o 162,131 | ... 162,131 | o v | v [ |00 3,480 | e 3.480 08/31/2015. | 04/15/2031.
62927# AG 1 |NFL VENTURES LP SENIOR CORP BND ..103.726 | ................270,075 | ....... 260,374 | ... 260,374 | .ovoeveeeerreiinienns | cerveienisenienennns [ | e [0 3570 [ 3.570 08/31/2015. | 04/15/2032.
62927@ AA 6 |NHL US FUNDING LP SENIOR CORP BND ..107.519 2,300,000 | oo [ | e e | nnd1800 | 4.201 09/29/2014. | 09/29/2024.
629377 CA 8 |NRG ENERGY INC./OLD . ...109.250 210,000 [ oo | e | e e [0 7,250 | 7.250 02/14/2017. | 05/15/2026.
62952E  AC 1 |NYUHOSPITALS CENTER SENIOR CORP BND........ccosmuemiirerinrercrierineenns [P I cernennnendhy ...119.894 ...4,800,000 | ...ocovenee 4,800,000 | ooovereereirnrinnins [ ererrenenenseninens [ e | e | w4784 | s 4.784 11/20/2014. | 07/01/2044.
641062 AF 1 |NESTLE HOLDINGS INC. SENIORCORPBND144A.. ..109.538 | ..............2,190,762 | .............. 2,000,000 | ...ccoonnee. 1,991,401 [ .o | verrrrieneen820 | e [ [100.3.625 | 3.683 09/17/2018. | 09/24/2028.
651290 AP 3 |NEWFIELD EXPL CO SENIOR CORP BND ..106.250 | .................531,250 | ....... 500,000 | ... 493,642 | oo | e 2,778 | i e | 00005750 [ 6.413 10/04/2011. | 01/30/2022.
651639 AV 8 |NEWMONT GOLDCORP CORP SENIOR CORP BND.. ...123.962 2,414,240 | oo | e A722) [ | e | 20005450 [ 3.853 08/09/2019. | 06/09/2044.
65473Q BG 7 |NISOURCE INC SENIORCORPBND..... ..105.270 | ..............3,684,461 | ..............3,500,000 | ............. 3,687,554 | ..o [ (81) | [ | 2003.950 | L 3.643 12/19/2019. | 03/30/2048.
662352 AB 9 |NORTHWELL HEALTHCARE INC SENIOR CORP BND... ...133.361 997,398 | ..o | vveenerinenennT s [ 006,150 | 6.171 09/10/2013. | 11/01/2043.
665876  B# 4 |NORTHERN UTILITIES INC SENIOR CORP BND . ...100.430 659,485 | ....vvvevrvrrerivnnnen | vereereend(10,163) [ [ v [0005.290 | 2.107 11/01/2016. | 03/02/2020.
666807 BJ 0 | NORTHROP GRUMMAN CORP SENIOR CORP BND.........ccccouvrmerierereerninins [ voreees . 2| ... 2FE 8,130,268 |...107.230 8,209,041 | .ooooviererncrinns | e 18,399 [ | | 00000 3.850 [ i 4495 |AO...... | v 73,873 | e, 349,927 | 06/16/2015. | 04/15/2045.
66989H AH 1 |NOVARTIS CAPITAL CORP NOVARTIS CAPITAL C...ovvovverererieerneicrnniens [ ovene [ [ vrveeen | e 1FE 4,246,720 |..121.574 | .............4,862,960 | .............4,000,000 | ..ccoceceeen,223,730 | ooovvrrrrirnrirerinnns | vererrneeenn(5,321) | e [ e | 04400 4.037 |MN......| .........26,889 | ........ 176,000 | 05/06/2015. | 05/06/2044.
67073Y  AA 4 [NV ENERGY INC CORP BND.......cocoomrrmmrimrrirerinererierinsnensenesseesssssesssnenins | vevenee | oo | eevenerenn T [ e 2FE 596,000 |...103.583 ,657,330 | ..ccoeereer 1,600,000 | ..o 1,599,855 | oo [ 82 [ s | e | 2008250 | i 6.283 |MN...... . 100,000 | 01/11/2011. | 11/15/2020.
674003 B* 8 | OAKTREE CAPITAL SENIOR CORP BND SSSSTUPUOTUPPRRTURPURPRURN IUVPPONRN VR IVPUOPRORN VPPN 1. ..1,300,000 |...105.161 ..1,367,090 ceevnerense 1,300,000 [ oo [ | e | |20 3.690 | 3.688 |MS......| oo 15,724 | e 47,970 | 07/12/2016. | 07/12/2031.
674599 CY 9 |OCCIDENTAL PETROLEUM CORPORATI SENIOR CO......ccovvvvvirvrvnensinrrens | vervene | oo | ervecrensd | s 2FE ...147,809 |...103.137 154,706 150,000 | ... 147,823 15 | o [ [0 4400 | 4.489 |FA....... 08/06/2019. | 08/15/2049.
701094 AN 4 |PARKER HANNIFIN CORPORATION SENIOR CORP IO [T 2FE| .............1,256,056 |...103.975 | .... ..1,310,086 ....1,260,000 | ..oooveveneee 1,256,241 185 | oo [ [003.250 | 3.287 |JD....... ceerenen 20,475 | 06/05/2019. | 06/14/2029.
70213H B* 8 | PARTNERS HEALTHCARE SYSTEM INC SENIOR CO......ceconrieerenrineiierin | cevn [P0 [SUPUROR IV L [P 3,200,000 |...122.331 | ccocovvvrnnes 3,914,598 | ..cccoon. 3,200,000 | ..ovvennees 3,200,000 | voeocvrcrierirneiienns | e | e | e | c0eeen 4600 | i 4600 | Do | v 1,769 | e 147,200 | 12/12/2018. | 12/21/2049.
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70959W AG 8 | PENSKE AUTO GROUP INC SRSUB CORP BND.........ccosuvemermrrerireereesnnenne . ...105.000 459,000 | ..vorvercererinnines | e | e | e | 00005500 [ 5.500 |MN......| coverrrenes 3,226 05/11/2016. | 05/15/2026.
718172 BT 5 |PHILIP MORRIS INTL INC SENIOR CORP BND... ..101.153 1,264,415 | ..............1,250,000 | ............. 1,243,481 957 | v e | 0002750 | e 2.843 |FA..ooo| o 12,031 02/18/2016. | 02/25/2026.
718172 CJ 6 |PHILIP MORRIS INTL INC SENIOR CORP BND... ...104.766 ..5,238,280 | ..............5,000,000 | ............. 4,967,526 1,626 | ..ovveevevcinerns | e | 0003375 | s 3455 |FA.....| v 63,750 05/16/2019. | 08/15/2029.
718546  AK 0 | PHILLIPS 66 PHILLIPS 66. ..116.785 11,678,450 9,896,327 4706 [ | e | 204650 | e 4748 |{MN......| coocvenee 59,417 11/12/2014. | 11/15/2034.
73937@ AA 1 |POWERSOUTH ENERGY COOP SECUREDCORPBND... ...108.823 ,305,876 1,200,000 | oveerveerienierenens [ e | | e | o0 @080 | 4.049 |AO...... . 11,745 04/04/2018. | 04/04/2039.
73937@ AB 9 |POWERSOUTH ENERGY COOP SECUREDCORPBND... o] s ..106.385 | ..ooeeernn. 1,170,238 | 1,100,000 | v 1,100,000 | v | e | e | e | e 180 [ 4.180 |AO...... | covvrr 11,112 01/25/2018. | 04/04/2038.
74170 AK 5 [PRIME PROP FND SENIOR CORP BND........ccooviriiirrieererisinniressensesssenenes - e 2,425, ..109.284 | ..............2,622,813 | ..............2,400,000 | ............. 2,419,641 (2,068) [ ..o | ceerinnriineieniins | 000023850 | e 3731 [ Wi | v 45,173 11/01/2016. | 01/05/2028.
74264* AC 0 |PRISALHC LLC SENIOR CORP BND.......... .107.273 | ... 1,072,731 ] ... 1,000,000 | e 1,000,000 [ ..oeomreeericrirererne | vererneeieninernenis | veeeseesssnennens o [0 3:790 [ e 3.750 |AO...... | weeerrrnnes 9,375 06/01/2016. | 04/01/2026.
74264  AD 8 |PRISALHC LLC SENIOR CORP BND.......... ...108.767 1,000,000 [ ..o | e | e [ [0n3.850 [ 3.850 |AO...... | wooverienns 9,625 06/01/2016. | 04/01/2028.
74273@ AB 9 |PRIT CORE REALTY HOLDINGS LLC CORP BND...... ...104.170 .2,028,510 (8,531) [ oo | ervrerverirnrineiins | 200 3.850 | e 3.365 O I 11/01/2016. | 02/14/2023.
743315 AV 5 |PROGRESSIVE CORPORATION THE SENIOR CORP L A11.853 | 7,829,724 | 7,000,000 | oo AT M3 | s | i (27,007) [ coovverererncernneinns [ erverineenneirneinns | 204000 | e 3115 |[MS.| o 93,333 05/29/2019. | 03/01/2029.
743756  AB 4 |PROVIDENCE ST JOSEPH HEALTH PROVIDENCE S ..101.040 25,327 | oo | e | 002,746 [ i 3.399 |AO...... | weovrrreae 34,325 12/09/2016. | 10/01/2026.
74432Q CC 7 |PRUDENTIAL FINANCIAL INC SENIOR CORP BND ..109.466 | ..............3,831,321 | ..............3,500,000 | ............. 3,695,719 | oo [ v (12,146) [ ..o | e [ 003878 [ 3.083 |MS......| covvrrene 35,441 05/29/2019. | 03/27/2028.
744516  F* 1 |PUBLIC SERVICE COMPANY OF NORT CORP BND.. ...100.934 5,000,000 | ..o [ e [ | s | 000540 [ 6.540 |MS......| oo 82,658 03/30/2010. | 03/30/2020.
74986@ AT 8 |RREEF AMERICA REIT Il INC SENIOR CORP BN ] PR ..107.011 | ... e 2,489,614 | ..oovvvicrrerncenns | e (10,348) [ ..o [ errveeverririrneinns | 003730 | i 3196 | oo | e 43,765 11/01/2016. | 01/05/2026.
74986@ AW 1 |RREEF AMERICA REIT Il INC SENIOR CORP BN........cccovivmrinrinrerenineinnns | cevs [P0 ISR I L [P 3,617,186 |...109.358 | .............. 3,827,543 | .oovven. 3,500,000 | ..ovvennees 3,588,458 (9,440) [ ...ovevceerseins | e | 200.3.950 | e 3.583 | Jdocss | o 67,589 11/01/2016. | 01/05/2028.
750236 AW 1 |RADIAN GROUP INC. SENIOR CORP BND.........cccovvimurirermnrierssinseresssersnsnne | sevenes JOR ISR Il I 3FE ...800,000 |...105.125 | ................841,000 | ....... 800,000 | ... 800,000 [ ..vvuvvererrierinriees [ ererernniseirennnins [ | [ 875 [ 4875 |MS...... | oo 20,258 | .ovveirrininine 06/13/2019. | 03/15/2027.
755111 BY 6 |RAYTHEON COMPANY SENIOR CORP BND........ccocommierieimiinrienieeirneerenens Covee | [T | s 1FE 11,925,240 |...105.091 | ............12,610,956 | ............ 12,000,000 | ..oocvveeee 11,960,171 7,302 | oo | eerereneneeneninneens | 00003150 [ e 3.223 | Do | i 16,800 | ........ 378,000 |11/24/2014. | 12/15/2024.
76169% AG 8 |REYES HOLDINGS LLC CORP BND.......ccveriiiiereriiiniiniieisersisersssssseensnnes | ceverns O SO S 2PL ....900,000 |...102.506 900,000 | ... 900,000 [ ..vvuvvererrierrirines [ vrerereniseirennninns [ | e [00n8.130 [ 5130 | oo | e 19,366 | .......... 46,170 | 08/07/2012. | 07/31/2022.
76169 AJ 2 |REYES HOLDINGS LLC SENIOR CORP BND.......ccccomrerierrinerierineniessseeins | ceveens | 2PL| ... ,000,000 |...106.147 | ... ....8,000,000 | .... 8,000,000 | ..cvouvvrererrereninns [ e [ e | e |37 10 3.709 |AO...... | wovvreend 61,009 | ........ 296,800 |10/17/2017. | 10/17/2028.
761713  BA 3 |REYNOLDS AMERICAN INC SENIOR CORP BND........cccoocorirriiiereiincirerinnnnns . L A15.445 | 8,658,383 | ...ccvvienee 7,500,000 | ...coorene 7,470,835 1130 | e [ 05,700 | e 5738 |FA..c| v 161,500 | ........ 427,500 | 06/09/2015. | 08/15/2035.
761735 AT 6 |REYNOLDS GROUP ISSUER LLC SECURED CORP B.... ..102.375 . 75,000 [ oo [ e [ | e | 08125 | 5125 | I | v 1772 | 3,844 | 06/13/2016. | 07/15/2023.
76289 AG 3 |RICH PRODUCTS CORPORATION SENIOR CORP BN... ..101.503 | ..............7,409,750 | ..............7,300,000 | ............. 7,300,000 | .cvooevrerienirneernns [ e [ | e | 00003700 [ 3.717 |FMAN. | .........25,509 | ........ 270,100 | 11/09/2017. | 11/27/2036.
771196 BP 6 |ROCHE HOLDINGS INC SENIORCORPBND144A ..110.334 | ...........11,033,410 | ............10,000,000 | ............. 9,995,550 854 [ .o | e | 2003625 | 3.631 |MS....| ... 104722 | ........ 362,500 |09/10/2018. | 09/17/2028.
773903 AJ 8 |ROCKWELL AUTOMATION INC SENIOR CORP BND.. ...116.487 R 4,310,483 (5,892) [ ..ooverncerrineris | eevveernerinneineinns | 104200 | e 2.991 |MS..... | v 49,000 | oo 08/29/2019. | 03/01/2049.
774341 AK 7 |ROCKWELL COLLINS INC SENIOR CORP BND ..106.446 | ...........10,644,570 | ........... 10,000,000 | ...ccoeonee 9,495,871 58,954 | ..o [ | 20003500 | e 4322 |MS......| .......103,056 | ........ 350,000 |12/19/2018. | 03/15/2027.
780153 AG 7 |ROYAL CARIBBEAN CRUISES LTD CORP BND...... ...126.250 . 500,000 | ... 503,249 (299) [ vvreveervrririrens | verrerrveirsnseisennns [ eeeen 7500 [ i 7.389 ..37,500 |05/23/2012. | 10/15/2027.
78512 AA 5 |S&E REPLACEMENT POWER LLC SENIOR CORP BN.... 2107120 | e 1,758,447 | 1,641,569 | ...ocovvvenee 1,641,569 [ ..oeourerrerieeins | vereneerinniineiienis | vevenesinssineinnns [ erneenseinenensinees [ 120 [ 4.157 67,628 | 01/04/2017. | 05/31/2029.
78516F AB 5 | SABAL TRAIL TRANSMISSION LLC SENIORCORPB 110484 | .............2,099,204 | .............. 1,900,000 | ..o 2,142,196 (415) [ ovvrereerrererens | e [0 4682 [ 3.699 12/12/2019. | 05/01/2038.
785592 AE 6 | SABINE PASS LIQUEFACTION LLC ..102.800 | .................534,560 | ....... 520,000 | ... 519,316 583 | oo | e | 005,625 | 5.696 ceerennnn29,250 | 12/02/2014. | 02/01/2021.
785592 AM 8 | SABINE PASS LIQUEFACTION LLC SENIOR CORP.... L A112.375 | 2,247,500 | ee.......2,000,000 | e 2,065,424 | ..o | i (11,504) [ ovvoreervrircirens | e [ 0005625 [ i 4867 |MS......| ..........37,500 | ........ 112,500 | 11/01/2016. | 03/01/2025.
785592 AV 8 | SABINE PASS LIQUEFACTION LLC SECURED COR.. .. 114.875 480,000 | ..o | e | e | e | 00.0.875 | 5.875 ..28,200 |05/11/2017. | 06/30/2026.
806851 AH 4 | SCHLUMBERGER HOLDINGS CORP SENIOR CORP B.. [P I [ ..109.447 | ............2,079,491 | ..............1,900,000 | ............. 1,960,253 (2,941) [ oo | e | 2004300 | e 3.883 40,850 | 05/29/2019. | 05/01/2029.
80689# BB 1 | SCHNEIDER NATIONAL LEASING INC CORP BND......c.cocovermivrirniiernrinrires - crneeennnn 1,000, ..103.464 | ..............1,034,638 | ..............1,000,000 | ............. 1,000,000 [ ..oeouvveniierirerins | e | e [ 200 3.580 [ 3.550 |MS......| coovreenn 9,467 | 35,500 |09/25/2013. | 09/25/2023.
80808# AK 8 |SCHREIBER FOODS INC SENIOR CORP BND . ..106.934 | .............1,497,076 | ..............1,400,000 | ............. 1,400,000 [ ..ocouvveerierieriree | vererneeieninerenins | ceeeseesenneniens [ eoverneenerensnens [ 4.560 [ 3.810 [MS......| o0 16,137 | e 60,690 |03/30/2015. | 03/30/2030.
811054 AG 0 |EW SCRIPPS CO EW SCRIPPS CO.......ouvovrriereriiirnniniseneinerssiseersssssennnins | veveene | oo | ervneerensd [ s AFE ...190,000 |...101.750 190,775 TT5 [ e | e | 205,125 | L) 6.147 |MN......| e 1,310 | o 5,125 | 06/18/2019. | 05/15/2025.
816851 AP 4 | SEMPRA ENERGY SEMPRA ENERGY........cccosvvvmrrmeriineeneenerinsernerinsesennnees. | eorneee | [ rovererene | e 2FE 595,850 |...130.034 | ..............6,501,720 | ..............5,000,000 | ............. 5,489,986 | .... (13,904) [ oo | e | 20.8.000 | e 5.201 08/11/2010. | 10/15/2039.
82340  AA 5 |CAITHNESS SHEPHERDS FLAT LLC CORP BND........ccovceriremerreriererncennnes | oveen | oo | veverneennidh | o 2FE ..1,000,000 |...123.810 | ..............1,238,098 | ..............1,000,000 | ...cc0oee0.e. 1,000,000 | .evooververerrnninns | ervmerierineineeinns | eeevnerineniinsinenns | cveerseriseenennneens | 00008950 [ inece 7.009 |JAJO.. | oo 11,776 | e 69,500 |05/02/2011. | 04/30/2032.
82340* AB 3 |CAITHNESS SHEPHERDS FLAT LLC CORP BND.......cccovvvererinerrvernnirernninens | evenee | oo [erviernndh | i 1FE ..4,000,000 |..114.184 | ..............4,567,367 | .............4,000,000 | .....c..c....4,000,000 | .coororrrrimmrrmrinnns | vorvrrernninrirnnnens | vervnisneimnsennnns | evnnneerennnnnnnnnns | 0480 | i, 4504 |JAJO.. | .........30,364 | ........ 179,200 | 05/02/2011. | 04/30/2032.
824348  AX 4 | SHERWIN-WILLIAMS COMPANY THE SENIOR CORP | 2FE| ....c.......4,796,712 | ...113.742 1,202 [ oo | e | 0500 | e 4635 |JD....... | oo 18,375 | i 220,500 |05/29/2019. | 06/01/2047.
828807 CL 9 |SIMON PROPERTY GROUP LP SENIOR CORP BND.........ccocosrvernrieerernninies | cevees [ I 1 1FE| oo 2,298,677 |...119.746 2,293,870 (4,807) [ coovveveeierneies v [ 750 | 3.393 |MS......| .........26,574 | ......... 45,125 | 08/07/2019. | 03/15/2042.
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828807 CT 2 |SIMON PROPERTY GROUP LP SENIOR CORP BND........cocoomvereerrerennnerinns [ covveee | [ erverienns (. 1FE| v 1,646,475 |...112.920 | ....cccoounnee 1,693,793 | .oovvviren 1,500,000 | ..coovrenne 1,644,619 (1,856) [ ..oovevreerrisernne | cevrneernerineinernns | c0nid250 | e 3.648 06/20/2019. | 10/01/2044.
82967N AW 8 | SIRIUS XM RADIO INC SENIOR CORP BND 144A... ...106.125 410,000 410,000 | ..o | e | e | | 008375 5.375 05/18/2016. | 07/15/2026.
82967N  BE 7 |SIRIUS XM RADIO INC SENIOR CORP BND 144A... ...104.500 ....1,500,000 | .oovereneee 1,500,000 [ ..oeoureeermerirereres | vevereersninereeins | veeerseeisssnennens o 628 [ 4.625 06/18/2019. | 07/15/2024.
84334# AA 5 | SOUTHERN MARYLAND ELECTRIC COO SOUTHERNM.......c.cccoovvvivnvicnnians | oriee | eo | e [ ] e 486,583 | ... 98.725 486,583 | ..o | e | e | e | 0080000 | 4.000 03/13/2018. | 04/16/2048.
843830 AF 7 | SOUTHERN STAR CENTRAL CORP SENIOR CORP B, ...100.875 .1,002,737 (4,916) [ ..o | e | 205125 | s 4.604 11/01/2016. | 07/15/2022.
845011 AB 1 | SOUTHWEST GAS CORP SENIOR CORP BND ...109.596 9,994,963 B3 | o e | 150 [ 4.153 05/28/2019. | 06/01/2049.
845437 BR 2 | SOUTHWESTERN ELECTRIC POWER CO SENIORCOR.... ..108.962 | ..............7,627,326 | ..............7,000,000 | ............. 7,000,000 | .voovveerieririenns [ e [ | e | & 1000 | 4.100 09/11/2018. | 09/15/2028.
84762L AS 4 | SPECTRUM BRANDS HOLDINGS INC SENIOR CORP ...103.375 2,000,000 | .voeereerierereernns [ e [ | e | 008125 [ 6.125 02/11/2016. | 12/15/2024.
855244 AG 4 | STARBUCKS CORPORATION SENIOR CORP BND. ..101.908 135 | oo e [0 2.700 | 2.703 06/01/2015. | 06/15/2022.
855244 AU 3 | STARBUCKS CORPORATION SENIOR CORP BND. ..115.534 (4,376) [ ..o | e | e 4450 | i 3.907 06/27/2019. | 08/15/2049.
859152 E# 3 | STERIS CORPORATION SENIOR CORP BND ...105.589 1,816 | v | eeerveerinenseiininns | 0003700 | e 3.839 11/01/2016. | 05/14/2030.
863667 AN 1 | STRYKER CORPORATION SENIOR CORP BND ..106.300 | ..............1,706,121 | ..............1,605,000 | ............. 1,598,092 977 [ s | ervereivervsnineinns | 2003500 | e 3.578 03/03/2016. | 03/15/2026.
86944B AE 3 |SUTTER HEALTH SENIOR CORP BND L1477 6,270,598 ) ..l 5,625,000 | 6,518,822 (A,716) [ oo | e | 4091 | i 3.227 09/30/2019. | 08/15/2048.
87264A AS 4 | T-MOBILE USA INC SENIOR CORP BND 2103125 | i 449,625 | 436,000 436,000 | ...oocveriiricniiens [ e | e | s | 08125 [ 5.125 03/13/2017. | 04/15/2025.
87264A AT 2 |T-MOBILE USA INC SENIOR CORP BND ...106.500 | .... 291,000 291,000 [ .oovveverererireinnrnnes [ evrerensenienenins [ | e [000n8.375 [ 5.375 03/13/2017. | 04/15/2027.
87265H AE 9 | TRIPOINTE GROUP INC SENIOR CORP BND.........ccooevuururrercnrmneiseeseninnins | ceeene | oo [ erverienns 1 K] o = I 368,911 [...102.875 | ..cocvvvvvrnee. 381,666 | ..coooovvernene 371,000 370,338 A15 [ s | e | 4875 | 5.000 05/23/2016. | 07/01/2021.
87278* AE 2 | TRUMBULL PROPERTY FUND SENIORCORPBND........cccocovvererrrirnenniinirnnns | eovene [ oo [rrvrinnirns (R L [ 4,000,000 |...107.553 ..4,302,127 ....4,000,000 | ..ooorrnnes 4,000,000 [ ..voovvvereriniirinnns oo [ | v 00003980 [ 3.580 11/16/2017. | 11/16/2028.
87612B AM 4 | TARGA RESOURCES PARTNERS LP/TA SENIOR CO......c.coovuevimeeririneriees | cvvenne 2| 3FE 146,265 |...101.000 147,000 146,612 104 | oo [ [2005.250 |, 5.338 07/21/2016. | 05/01/2023.
87612B AP 7 | TARGA RESOURCES PARTNERS LP SENIOR CORP..........c.cocrminvrmrirerivinne | corenne ..101.000 | .................505,000 | ....... 500,000 478,778 4796 [ | e | 004250 | i 5.482 01/24/2014. | 11/15/2023.
87612B BE 1 | TARGA RESOURCES PARTNERS LP SENIOR CORP...........ccccomuvimeririerininns | ceveene .103.750 | v 716,913 | 691,000 691,000 [ ..vvvverererireinirenns [ errererisemreneninns [ onrneiensnnnniens | e [0 8.375 [ 5.375 09/22/2017.| 02/01/2027.
87612B BM 3 | TARGA RESOURCES PARTNERS LP SENIOR CORP..........ccoccvmimririrrerrinis | e ...110.750 80,000 | oouvvrrereirriineins [ everrerineieeinnees e | e | 108875 i) 6.875 01/10/2019. | 01/15/2029.
87612E BA 3 | TARGET CORPORATION SENIOR CORP BND.... .| Cuee ..114.603 | .............8,022,224 | ..............7,000,000 | ............. 7,137,124 (2,086) [ ..o | crrerissrisseieniens | 000000 s 3.869 05/29/2019. | 07/01/2042.
87612E BH 8 | TARGET CORPORATION SENIOR CORP BND........ccovuvemrireercnimeenensneeenes | evenns ...108.590 2,541,644 (2,281) [ oo | e | 200 3.375 | s 3.162 05/22/2019. | 04/15/2029.
879369 AE 6 | TELEFLEXINC SENIOR CORP BND.......ccccvmiiirririereriniesressnssesesssssnssenes | sevenes ...104.625 210,000 [ .oovvvvrirenieriniriees e [ | [0 4875 [ 4.875 05/11/2016. | 06/01/2026.
88579Y BD 2 |3M CO SENIORCORPBND.........cccomimrmrirrrienienissessesssessessenssssessssssssens | seveens ..109.929 | ..............5,496,465 | ..............5,000,000 | ............. 5,083,182 (728) | eveoeerveiverirens [ e [ 204,000 | 3.902 05/29/2019. | 09/14/2048.
88579Y BG 5 [3M CO SENIOR CORP BND MTM......coooiiiiiiiiiiniinisissieiiesissiniissiiens | v ..106.102 | ..............5,305,075 | ..............5,000,000 | ............. 5,094,011 (5,439) [ ..ovvvriinrinrins | e | 2003375 | 3.132 05/15/2019. | 03/01/2029.
88732J AW 8 | TIME WARNER CABLE LLC SENIOR CORP BND.... ..100.212 999,782 2,547 | oo | e | 000.5.000 .o 5.266 ..50,000 | 12/08/2009. | 02/01/2020.
89147L  J* 2 |TORTOISE ENERGY INFRASTRUCTURE CORP BND.... ..107.124 800,000 [ ..vvvveeererirereiienns [ ervereniseiierieniees [ onveeieneniseniens | ceveeierensssienens [ 20003480 [ i 3.480 | Do | o 1,315 | 27,840 | 06/14/2013. | 06/14/2025.
896516 AA 9 | TRINITY HEALTH CORP SECURED CORP BND ...110.085 5,766,186 (4,514) [ oo [ [ 125 | 3.246 |D.ccooet | v 17,188 | ... 103,125 | 09/30/2019. | 12/01/2045.
90171V AA 3 | TWIN RIVER WORLDWIDE HOLDINGS SENIOR COR ...105.375 s 1,500,000 [ ..eeourveerierirererne | veverneersninerienins | rereseeinsesneinens o 208,750 [ 6.750 |JD.cceer | e 8,438 | ..coovunee 56,531 | 05/03/2019. | 06/01/2027.
90265E  AS 9 [UDR INC SENIOR CORP BND MTN......covevrvirirnririererineissnnsirernnssesesssnseenes | eovenes | oo [ v 2FE | e 1,065,260 | ... 99.872 | .o 1,068,635 | oo 1,070,000 | ...ocvenee 1,065,312 52 | coveeercveeiereiene | cenveeeienisneiinnies | 00003100 [ e 3.137 10/02/2019. | 11/01/2034.
90363@ AC 4 |USTANATIONAL TENNIS CENTER IN SENIOR CO. ...104.385 . 800,000 800,000 | ..ecvveurierirnrirninis | e | v e [2003.290 | 3.289 05/26/2016. | 07/08/2036.
90363@ AD 2 |USTANATIONAL TENNIS CENTER IN SENIOR CO. 112640 | 2,252,808 | oo 2,000,000 | ..ocvvneeen 2,000,000 | voocvereerrernrineins [ ererieriseneninens | | e | 24,040 | s 4.039 07/26/2018. | 06/06/2033.
911312 BP0 |UNITED PARCEL SERVICE INC SENIOR CORP BN.......cccocrvrvrrermrrnirinirniirens | veveees ..100.251 | ..............3,508,771 | ..............3,500,000 | ............. 3,496,948 1,253 | v [ | 000002050 | e 2.121 06/27/2019. | 04/01/2021.
911312 BQ 8 |UNITED PARCEL SERVICE INC SENIOR CORP BN.......cccocovumreerirerniniirens | ceres ..115.888 | ..............4,056,080 | ..............3,500,000 | ............. 3,622,897 (1,143) [ oo | eevveenernneineiins | 2004250 | e 4.042 05/29/2019. | 03/15/2049.
914906 AP 7 |UNIVISION COMMUNICATIONS INC SECURED COR ..101.500 | ................293,335 | ....... 289,000 289,000 | ..o e | e [ [ 108,750 [ 6.750 08/15/2012. | 09/15/2022.
92340L  AA 7 | VEREIT OPERATING PARTNERSHIP L SENIOR CO... 110103 | 225,712 | 205,000 205,000 [ .ovoverererieinirnnns [ evrereninenienenins [ | e [ e 875 [ 4.874 05/18/2016. | 06/01/2026.
92840V AF 9 |VISTRA OPERATIONS COMPANY LLC SENIOR COR.......ovvvmeirrrimerrcrirneens | eeeene 104250 | 213,713 | 205,000 205,000 [ .oovveerrerireniiennns | e | e | 205,000 | 5.000 06/06/2019. | 07/31/2027.
92940P AD 6 |WRKCO INC SENIOR CORP BND........covuriuirirrieririeiresssissssssssisssssessnnes | woveres .113.781 2,889,634 (9,761) [ oo [vrverrnrsersninnens [ 0004900 | 3.961 05/29/2019. | 03/15/2029.
92940P  AE 4 |WRKCO INC SENIORCORPBND.........cccoumrvmrvmrriermrrineesersnesssessensssessssanes | sevenns ...105.823 ,000 | v 2,274,511 57 | e | e | 00003900 [ eieee 3.903 05/16/2019. | 06/01/2028.
931142 CK 7 | WALMART INC CORP BND.......cooturriirmirieieiiniieeieiissiesisseesssisssssssssessesinses | eeveees 149109 | 2,982,172 | 2,000,000 | ............. 1,852,458 4,046 | ....ooovvcvincies | e | 208500 | 7.248 10/30/2008. | 08/15/2037.
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931427 AB 4 |WALGREENS BOOTS ALLIANCE INC WALGREENS B..........cccconurrerimiennnins [ vorenes e 2FE | 674,021 |...103.039 | ..ccovvrrnnne 695,512 | .ocvverirenns 675,000 | ... 674,200 KA ORI DU DO 4500 |...... 4.511 11/19/2014. | 11/18/2034.
931427 AC 2 | WALGREENS BOOTS ALLIANCE INC SENIOR CORP.......cccrevvrriirnrireirnrrienns | vevees - ..4,096,848 |...101.916 .4,178,556 | ... 14,100,000 304 | e | e | 4.800 08/02/2019. | 11/18/2044.
941063 AQ 2 | WASTE MANAGEMENT INC CORP BND, . 1,995,240 |...102.521 ..2,050,414 2,000,000 . 547 .r..4.600 02/23/2011. 03/01/2021.
94106L BC 2 | WASTE MANAGEMENT INC SENIOR CORP BND.......c.cocveurmriiririeiivsniniires | ceves - 716,765 |...112.400 716,561 (204) [ v | e [ 4.100 05/22/2019. | 03/01/2045.
94106L  BK 4 |WASTE MANAGEMENT INC SENIOR CORP BND..........occcmrermrieerereriererneenns [ vorenes ..2,895,963 |...114.124 . 2,893,878 (2,085) [ ..ooevnreeerierins | e | e 4.150 06/20/2019. | 07/15/2049.
941848 D# 7 |WATERS CORP UNSEC CORP BND... . 2,000,000 |...102.253 ..2,045,069 ...2,000,000 3130 05/12/2016. | 05/12/2023.
95081Q AM 6 | WESCO DISTRIBUTION INC SENIOR CORP BND........coccovurmrrrvrireirernniieies | veveees 128,000 |...103.750 132,800 128,000 | .ovouvverrirerienienes [ e [ e | e | s 5.375 01/31/2017. | 06/15/2024.
95709T AM 2 | WESTAR ENERGY INC WESTAR ENERGY INC.......cccnvrvmirierinrereriieirneninens | ceveene ..2,210,987 |...114.053 .2,531,985 | ........ 2,220,000 | .... 2,211,709 172 | e [ e [ o 4.250 11/05/2015. | 12/01/2045.
96188# AA 6 |WETT HOLDINGS LLC SECURED CORP BND... . o] 888,889 |...106.944 | ... 950,610 | ....... 888,889 | ... 888,889 | ... e | e | e | 4.310 12/18/2014. | 12/18/2024.
96949L  AE 5 |WILLIAMS COMPANIES INC SENIOR CORP BND.......ccccvevemrvrerirrirreinrienens [ vorenes . 2,178,902 |...109.874 | .......cc.... 2817217 | oo 2,200,000 | ..ocvereeen 2,179,263 367 | oo | e | e 4.850 05/29/2019. | 03/01/2048.
970648 AH 4 |WILLIS NORTH AMERICA INC SENIOR CORP BND.........ccovvemirerierincerneenns [ s o] ..4,748,000 |...117.083 4,683,312 | ... .4,000,000 ...4,747,666 (334) | cevereererireiiens [ s [ 5.050 12/19/2019. | 09/15/2048.
97786# AN 2 | WOLSELEY CAPITAL INC SENIORCORPBND........ccovevererieiiieriierirenerennas | coveene PP IR . ...3,300,000 |...103.087 ..3,401,875 | ..... .3,300,000 | .. 13,300,000 [ oo | e | e | | o 3.440 11/17/2017. | 11/30/2024.
97806* AG 7 | WOLVERINE POWER SUPPLY SENIOR CORP BND..........coccumremimmerirererneens | eveene [P I 7} I L [ 1,300,000 {...102.366 | ..............1,330,755 | .....cccoouuce 1,300,000 | ..ccovvrenne 1,300,000 [ ..oceoueeaermerienins | rererneersninsrenis | e | e | e 3.830 09/10/2015. | 09/10/2045.
98212B  AD 5 |[WPXENERGY INC CORP BND.......cccocosiiimrinriiiinninsiiesisnissiissisesiesiesias | ceveees JP PR IOV 3FE 641,000 |...103.750 ...641,000 | ... 641,000 [ ..ovoivveririeriennees v [ | [ 6.000 11/07/2011. | 01/15/2022.
98419M  AB 6 | XYLEM INC/NY SENIOR CORP BND........ccovuverrerrerrimirieriereseesenssssesesssenes | woeees | 2FE| .. ...2,998,050 |...104.766 | ..............3,142,992 | ..... .3,000,000 | ... 2,999,600 214 | e | e | e 4.875 09/15/2011. | 10/01/2021.
988498 AL 5 | YUM! BRANDS INC. SENIOR CORP BND 144A.........ccoconiriirmniinerineieneenenins | s [ I ] AFE | oo 1,000,000 {...105.000 | ..............1,050,000 | .......c.o.... 1,000,000 | ..coovvvenne 1,000,000 [ .ooceouverierieiies | vererreernsiinsieeiis | eereneessseinsiens | e | e 4.750 09/04/2019. | 01/15/2030.
G8967# AL 7 | TRITON CONTAINER INTERNATIONAL SECURED C......oovevvrervrrvirernninnirns | vevvene | oo | eevvvrenidh | s 2FE ..1,242,372 |..104.469 | .... ..1,253,631 .1,200,000 (9,816) [ ..ooveurveriieiis | v | s 4.980 11/07/2017. | 09/30/2023.
L2836* AA 1 |ERAC UK FINANCE LTD/ EHI INTER SENIOR CO. OO I B - . ..2,736,140 |...106.195 | .... ..2,622,480 | ... .2,469,500 | .. 12,869,500 [ oo | e | e | e (45,430) | ...... 1.966 02/03/2015. | 02/05/2024.
L2836 AB 9 |ERAC UK FINANCE LTD/ EHI INTER SENIOR CO.....c.coovvrvrriirerieisernsieinnes | veveees [P VUSRI TR L [ 8,345,227 |..110.094 | ..............8,292,248 | .............. 7,531,975 | coveviennne 7,531,975 | oo v | v | e (138,562) | ...... 2.272 02/03/2015. | 02/03/2027.
071734  AJ 6 |BAUSCH HEALTH COMPANIES INC SENIOR CORP.......c.cooccoirerrererircrirenens [ vorenes Al ] AFE 300,000 |...103.500 | .................310,500 | ....... 300,000 | ... 300,000 [ oooverrirrirneerrnies | errrerienieeeneees | e | e | e 5.250 12/17/2019. | 01/30/2030.
0778FP  AA 7 | BELL CANADA SENIORCORPBND.........ccocstirriiirirnriersiinsererinsiseeesiseissiesins | evens Al e 2FE| .. ..2,188,860 |...116.125 | .............2,322,500 | ...covvonee. 2,000,000 | .oovrernee. 2,187,047 (1,813) [ oo [ s 4.464 06/24/2019. | 04/01/2048.
146900 AQ 8 | CASCADES INC. SENIOR CORP BND 144A FSSTTIRUORRTORRIIN BTN Al (N 3FE| e 2,040,000 |...102.500 | ..............2,050,000 | .............. 2,000,000 | .... 2,014,224 (8,659) [ ..vovvvurveerierins | v | s 5.750 11/01/2016. | 07/15/2023.
36168Q AF 1 | GFL ENVIRONMENTAL INC SECURED CORP BND 1......ccccvumiverreirernrirrirens | cevees Al AFE ...1,100,000 |...105.125 .1,156,375 .1,100,000 | ..ccoevene 1,100,000 | oo | e | v | e | e 5.125 12/09/2019. | 12/15/2026.
740212 AE 5 |PRECISION DRILLING CORPORATION SENIOR CO IO Al 3FE| .. 154,801 |..... 99.750 | ... 158,374 ..158,771 | ... 157,095 TT3 | e e | e 6.500 11/01/2016. | 12/15/2021.
775109 BB 6 |ROGERS COMMUNICATIONS INC SENIOR CORP BN........ccooneerrirrrierinces [ woreees Al 1 2FE| v 2,916,925 |..121.243 | ... 3,031,068 | ...ocoornvene 2,500,000 | .... 2,911,825 (5,100) [ cooovernrererrerens | cerrveerneriseninenns | e 5.000 06/28/2019. | 03/15/2044.
867224 AA 5 | SUNCOR ENERGY INC SENIOR CORP BND........ccouuuirrrriirernricenrincienineins | vevees Al 1FE| .. .11,908,200 |...105.951 ... 12,714,144 ..12,000,000 | ..cooveree 11,950,798 8,969 | ..o [ s [ 3.600 11/20/2014. | 12/01/2024.
87971MM  BK 8 | TELUS CORPORATION SENIOR CORP BND. ..2,971,440 |...110.546 3,316,365 3,000,000 | ... 2,971,789 349 | e e | e 4.300 05/22/2019. | 06/15/2049.
89352H AW 9 | TRANSCANADA PIPELINES LTD SENIORCORPBND ..4,926,650 |...110.704 ..5,535,205 | ..... .5,000,000 6,327 | coveerreeerierinns | e | e 4.250 10/10/2018. | 05/15/2028.
C4931* BC 6 |KEYERA CORP UNSEC CORP BND.... 5,795,209 |...103.211 ..5,651,043 5,475,227 v 276,808 .3.680 09/20/2017. | 09/20/2027.
72908P 9A 6 |PLENARY HEALTH NORTH BAY FINCO PLENARY H ..1,207,303 |...121.334 ..1,320,800 (3,281) 59,205 |...... 5.306 05/18/2016. | 03/13/2040.
00080Q AF 2 | ABN AMRO BANK NV SUB CORP BND 144A 14,248,584 |...108.887 ....14,677,968 4.750 11/01/2016. | 07/28/2025.
00084D AL 4 |ABN AMRO BANK NV SUB CORP BND 144A MTN. 3,936,520 |...108.334 ..4,035,449 .....4.800 11/01/2016. | 04/18/2026.
00183F AA 3 |ANNO 2017 JOINT HOLDING UK LIM SENIORCOR... ..5,110,488 |...107.893 ..5,485,104 | ..... 5,083,814 | .. 15,083,814 | oo e | e | s 196,291 |...... 3.263 11/13/2017. | 05/31/2033.
00652M  AC 6 | ADANI PORT AND SPECIAL ECONOMI ADANI POR.. ..102.184 ..1,941,496 .1,900,000 | ..coorcrrne 1,922,160 | .oooovvcrvrieirerinins | e (10,281) [ 1o | cevrreererseiseeieninee [ 3.950 06/15/2017. | 01/19/2022.
02364W AV 7 |AMERICA MOVIL SAB DE CV CORP BND... ...100.619 .150,928 150,000 | ... 149,900 399 ......5.000 03/08/2011. | 03/30/2020.
055451 AR 9 |BHP BILLITON FINANCE USA LTD SENIOR CORP . 113.277 ..6,796,620 | ..... .6,000,000 | ............. 5,911,690 2,372 | oo | e | e 4.125 02/21/2012. | 02/24/2042.
056752 AJ 7 | BAIDU INC SENIOR CORP BND ...103.151 ..2,063,018 2,000,000 | .... 2,086,407 (713) 3.625 12/03/2019. | 07/06/2027.
111021 AN 1 |BRITISH TELECOMMUNICATIONS PLC SENIOR CO.... . . ...102.623 ..1,308,442 11,275,000 | .. 1,275,000 [ oo | e | e [ e | e 4.250 11/05/2019. | 11/08/2049.
218333 A* 3 |CSM NV CORP BND......covuiriiririirerssissisesssssssssssessssssisesssssssssesssssssssesssnss | sevnes ..106.290 | .................850,320 | ....... 800,000 | ... 800,000 [ ..ovevvriiieinnienns e [ e [ 4.170 12/21/2015. | 12/21/2025.
25243Y AU 3 |DIAGEO CAPITALPLC SENIOR CORP BND........cccovuvimrireerrinrinnersensresessennns | vveens DJ.. ..3,397,695 |...101.692 | ..............3,5659,234 | ... .3,500,000 3,456,481 | e | e 12,253 | oo [ e [ 2.625 11/25/2014. | 04/29/2023.
33938E AU 1 |FLEXTRONICS INTL LTD. CORP BOND RSOOSR DOV D].. ..5,955,067 |...108.399 | ..............6,503,958 | ... .6,000,000 ...5,971,706 4432 | o | | 4.750 01/12/2016. | 06/15/2025.
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37960J AA 6 | GLOBAL AIRCRAFT LEASING CO LTD SENIOR CO......ccovvreerrrmeriereneernseinss | woreees [0 I 1] eBFE | s 700,000 |...104.375 | ..cccvvvrrrnnen 730,625 | ..oovvvcrins 700,000 | ... 700,000 [ cooovvrnrirrirneerenins | evrreerienineeenns | e | e | aeend 6.500 |...... 6.500 |MS......| oovrr 19,085 07/26/2019. | 09/15/2024.
449786 AY 8 [ING BANK NV SUB CORP BND 144A.........cccoorirmrinrinrinerisinsierssssseensssisseens | covenns D|.. ...5,603,450 |...110.918 ..5,545,880 | ..... .5,000,000 (68,718) [ ..o [ v [ e 5.800 |...... 4.146 |MS...... ..77,333 12/09/2014. | 09/25/2023.
456873 AB 4 |INGERSOLL-RAND LUXEMBOURG FINA SENIOR C .|D 6,959,750 |...104.849 ..7,339,423 .7,000,000 3,948 003550 10/23/2014. | 11/01/2024.
59284B  AD 0 |MEXICHEM SAB DE CV MEXICHEM SAB DE CV.......cccoovvrirmmrmirrerneineirerinnes | e DJ|.. ..1,522,500 |...116.604 ..1,749,062 1,500,000 (B8B) [ .evrererererrrcerens | eerrreierinrireeenines [ 6.750 09/13/2012. | 09/19/2042.
62947Q AT 5 |NXP BV SENIOR CORP BND 144A.........cooiviiinrireieinirereseseesisenseissisene | cevnes DJ|.. ...1,100,000 |...105.250 ..1,052,500 1,000,000 (17,703) [ oo | e [ 4.625 11/01/2016. | 06/15/2022.
62947Q AV 0 |NXP BV SENIOR CORP BND 144A.. .|D 1,823,300 |...106.875 ..1,832,906 .1,715,000 .(16,118) w4625 11/01/2016. | 06/01/2023.
68620Y B* 2 |ORIGIN ENERGY LTD SENIOR CORP BND.. [ESTURN R D|.. ...5,000,000 |...112.403 ..5,620,167 5,000,000 | ..cc0eeerr.5,000,000 | .voooiieirierinrinnns [ e e | | e 4.950 05/15/2019. | 01/15/2029.
69342N  AA 9 | PKO FINANCE AB SENIOR CORP BND 144A FSSSTRRRIRN TP [0 ISR IOV 1FE ...7,507,500 |...105.065 7,354,529 7,000,000 (84,981) [ .ooverrereercrins [ errerrneeneriieines [ e 4.630 11/01/2016. | 09/26/2022.
714295 AC 6 |ELAN FINANCE SENIOR CORP BND.......ccocnmiiriiimiirniieisseisssineisssssesssnnsns | cvnees D | i 2FE| .. .11,949,480 |...102.882 | ............12,345,804 ...12,000,000 | .. 4,899 | o | e | s 3.900 o 11/2412014. | 12/15/2024.
78319M  AA 1 |RUTAS2AND7FINANCELIMITED SECURED CORP BN........ccocvvmrrierirrirnnns @.... | D 4] ... K2l = I 443415 |..... 65.763 | ..ovvverrrns 460,338 | ....coovernnne 700,000 | ... 447,995 4580 | oo | e | e | e 997 INJAL L | s [ s 10/08/2019. | 09/30/2036.
806213 AB 0 | SCENTRE GROUP TRUST 1/SCENTR SENIOR CO. [0 IR IOV 1FE ..1,979,180 |...103.388 ..2,067,754 | ..... .2,000,000 | .oovvvene 1,988,616 1,992 | oo | e | s 3.500 11/06/2014. | 02/12/2025.
82620K AF 0 |SIEMENS FINANCIERINGSMAATSCHAP SIEMENS F... . D | 1FE]| .. ..2,909,854 |...119.641 | ... ..3,326,028 | ..... .2,780,000 | ... 2,899,655 (2,627) [ oo [ e s 4.400 o 10/29/2015. | 05/27/2045.
82620K AL 7 |SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO.....c..ovveriveriernrrnnerienes | ceveene [0 I (. 1FE| oo 7,472,730 | ..... 99.312 | v 8,079,047 | .ooovveeenns 8,135,000 | ..ocvvreee. 7,655,298 61,969 | ..ooververeeieins [ e [ e 2.350 |.....3.328 |AO...... | .........40,359 | ........ 191,173 | 12/14/2016. | 10/15/2026.
833636 AH 6 | SOCIEDAD QUIMICA'Y MINERA DE C SENIOR CO.....ccvverervieriirerieisinnirenns | vevees D|.. 2108219 | 955,975 | 900,000 | ... 899,864 8 | oo [ s [ 4.250 119,125 | 05/02/2019. | 05/07/2029.
89686Q AA 4 |TRIVIUM PACKAGING FINANCE BV SECURED COR I I D].. ..105.875 | ...cov0r.n.529,375 | ... 500,000 | ... 500,000 [ ..ooverrirrirrerinis | evrrerienieeeneees | e | e | e 5.500 .10,160 | 07/19/2019. | 08/15/2026.
898339 AA 4 | TRUST F/1401 SENIOR CORP BND 144A........ccocovvuiiriinniieriesineeseseissisens | s D 105497 | e 1,054,969 | ...coovvvenee 1,000,000 | ... 999,997 27 | e | e [ e 4.869 06/25/2019. | 01/15/2030.
91020Q B# 3 |UNITED ENERGY DISTRIBUTION PTY SENIOR CO.......oecvvrerniinrermnirernnines | veveees [0 IO I 1 ...8,000,000 |...108.181 8,000,000 | ...ccoovneee 8,000,000 | ..overvenerireririinns [ e [ e | e | e 4.090 02/11/2019. | 02/11/2029.
92911H AA 5 | CIA BRASILEIRA DE ALUMINIO CORP BND 144A. I I D | e 2FE| .. 316,947 |...105.000 +00rn320,000 | ... 319,526 349 | e | e | e 6.750 03/26/2010. | 04/05/2021.
98954U AB 9 | ZIGGO BOND FINANCE BV ZIGGO BOND FINANCE.........ccccovivmvurniieiinirinns [ everes [0 IS 1] AFE| oo, 284,000 |...104.500 | .................296,780 | ....... 284,000 | ... 284,000 [ ..o e [ [ [ 6.000 |......6.000 |JJ.ccoce | criverrnnnn 7,857 | e, 17,040 | 09/16/2016. | 01/15/2027.
000000 00 0O |BARRY CALLEBAUT SENIOR CORP BND 144A..........cccccouvemivmresrinnirnerirnnens [ vorenes D i 2FE ..1,017,500 |...109.000 | ..............1,090,000 | .....cccooere. 1,000,000 | ..ccoovvrenee 1,007,465 (1,923) [ oo | e | s 5.500 .55,000 | 01/16/2014. | 06/15/2023.
D2736# AH 2 |FRITZ DRAXLMAIER GMGH & CO KG CORP BND IO [0 ISR IO 2PL| .. 200,000 |...102.504 | .................205,008 | ....... 200,000 | ... 200,000 | .ooovvvnierirneirnnis e | e | e | e 6.140 cerene 13,280 | 10/01/2010. | 10/01/2020.
F1369# AE 3 |BUREAU VERITAS SA CORP BND........cocooomiimiuiiririniiieiinsiieniesesssessesienens | voenes [0 IO IV 2| s 2,500,000 |...103.208 | .............. 2,580,196 | ..ocvovnvene 2,500,000 | .... 2,500,000 | .oeerveerierirrinns [ e e | | oo 4450 |.....4.450 |AO...... | .........20,087 | ........ 111,250 | 10/26/2011. | 10/26/2021.
G0446* AA 3 | ANGEL TRAINS ROLLING STOCK SECURED CORP. B|.. ...6,055,328 |...106.665 ..6,350,775 | ..... 5,953,949 | ...cooounn 5,953,949 (4,671) 220,850 |...... 3.150 12/02/2019. | 11/30/2027.
G1108# AE 8 |BRITISHLAND CO PLC CORP BND.........cccooon... . [ I D|.. . ...2,000,000 |...103.750 | ... ..2,075,000 | ..... .2,000,000 | .... 2,000,000 | .oeerveerieririnns [ e [ | | oo 4.635 09/01/2011. | 09/01/2021.
G1696# AW 6 |BUNZL FINANCE PLC CORP BND........ccouimiumririmeenerieesiensenssssesssnsssssnens | eoneees [0 IO IR 2| s 2,468,849 |..102.554 | .............. 2,358,738 | .ovvrernene 2,300,000 | ... 2,351,785 | oo | e (37,998) [ .ovverrereercrins [ v [ e 4.510 11/01/2016. | 04/27/2021.
G2613# AL 8 |DS SMITH PLC CORP BND........ccoeriiiriricrieieierissiceesieisessisesssssesseninses | seveees D|.. ...3,746,158 |...104.247 3,648,633 3,500,000 3,816,757 | oo | s (42,375) [ v | e [ s 4.650 11/01/2016. | 08/06/2022.
G2765* AC 8 | DIONYSUS AVIATION DAC SENIOR CORP BND.........ccovuverreriinrirerierinenes [ verenes [0 SO I 2PL .10,000,000 |...106.215 ....10,621,493 ...10,000,000 110,000,000 | ooouveervenrienirenes [ e [ e | | e 4.220 06/29/2017. | 07/19/2026.
G2956@ AA 9 |ABP ACQUISITIONS UK LTD CORP BND [SSTRRRRORTRIOTIOTEN FUOVOOR BJ.. ..4,028,295 |...100.000 ..3,311,875 .3,311,875 3311875 | s | e | e | e 127,875 |...... 4.163 04/25/2012. | 04/25/2033.
G3225* AB 2 |EVERSHOLT FUNDING PLC CORP BND........ . .|B 6,441,639 |...100.000 ..5,299,000 .5,299,000 | .. ...5,299,000 204,600 .3.189 12/19/2012. | 12/19/2036.
G4086# AG 3 | GREENCORE GROUP SENIOR CORP BND........cccoiemiimriernrenerneessniseriees | s DJ.. ...2,000,000 |...107.905 ..2,158,090 | ..... .2,000,000 | ... 2,000,000 | .eeeuevrerirerirnrerens [ e | e | e | e 4.770 06/14/2016. | 06/14/2026.
G4378*  AC 3 |HEATHROW AIRPORT SENIOR CORP BND.........cccovvimirririirerinniceesineinnnenns | vevenes B|.. .11,905,740 |...112.197 ...11,444,718 ...10,200,575 10,200,575 | oo [ e [ | e 393,855 |..... 2.970 10/15/2015. | 10/15/2035.
G4989% AC 0 | JACKSON SQUARE AVIATION IRELAN SENIOR CO. 2,800,000 |...102.020 ..2,856,563 .2,800,000 .....3.840 09/28/2017. | 09/28/2027.
G4989%# AD 8 | JACKSON SQUARE AVIATION IRELAN SENIORCOR.... ...4,980,000 |...102.257 .5,092,410 | ..... 4,980,000 | ..ovrereernid,980,000 | coooencerriiirieries [ e | e [ e | e 3.890 12/20/2017. | 12/20/2027.
G6970* AD 8 |PEEL PORTS PP FINANCE LIMITED SECURED CO ..2,401,729 |...144.716 ..2,875,678 .1,987,125 76,725 | ... 6.550 12/10/2012. | 12/10/2037.
G7315# AA 2 |QUEEN MARY UNIVERSITY OF LONDO SENIOR CO 5,763,150 |...118.759 ..7,079,692 .5,961,375 ..198,225 .2.970 01/15/2019. | 01/15/2049.
G7827# AC 9 |SAVILLS HOLDING COMPANY LTD ...2,648,376 |...102.962 ..2,741,620 12,662,748 | .. 2,862,748 | oo [ e | e | 102,812 [ 3.260 06/20/2018. | 06/20/2030.
G799%# AA 8 | SEGRO PLC SENIOR CORP BND.........ccoovvrerermierenne ...2,348,500 |...108.786 ..2,442,246 2,245,000 | .... 2,245,000 1.770 08/17/2017.| 08/17/2027.
G8278* AA 9 |BRISTOL AIRPORT LTD SECURED CORP BND. 1,388,117 |...113.859 ..1,325,837 1,164,455 ...1,164,455 .3.680 05/15/2015. | 05/15/2030.
G8356* AA 4 | SPIRAX-SARCO ENGINEERING PLC SENIOR CORP. . . ..4,118,610 |...102.029 | .... ..3,951,192 3,872,625 | .. 3,872,625 | oo [ e | e | e (71,243) [ e 1.050 09/06/2017. | 09/06/2023.
G9408# AB 4 | WADHAM COLLEGE SENIORCORPBND........cccstrvmrrimermerienireeneeserssssssenes | woeees |21 U I L [ 2,010,300 |...110.385 | ...ccconnven. 2,193,490 | oo 1,987,125 | oo 1,987,125 | .o | vererneensniissinenis | vevenneesssinssinens | veerennnnn 76,725 | i 2.640 06/08/2018. | 06/08/2048.
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GI9766# AB 0 | WORKSPACE GROUP PLC CORP BND........ovverierrineierienieeesseniseisesinns | s |21 U I 2| s 1,516,714 |..111.069 | ....ccccouunee 1,471,388 | oo 1,324,750 | .o 1,324,750 51,150 |...... 5.530 |...... 5.530 |Jdecrie | v 36,629 07/01/2013. | 07/01/2023.
K7802# AY 5 |ROYAL GREENLAND A/ S SENIOR CORP BND.... ...3,400,000 |...110.648 ..3,762,030 3,400,000 | ...........e. 3,400,000 | .ooooriviinireriirinis | e | e [ e | e 4.370 7,334 11/19/2018. | 11/19/2028.
K7802# BC 2 |ROYAL GREENLAND A/S SENIOR CORP BND.... 1,700,000 |...110.351 ..1,875,964 .1,700,000 orn4.620 11/19/2018. | 11/19/2033.
K8553  AA 0 | SCANDLINES APS SECURED CORP BND . ..5,131,800 |...114.158 5,051,250 | ..cc0eeern.5,051,250 | oo [ e [ | e (92,925) | ...... 2.550 07/13/2017. | 09/30/2028.
L4678S AB 4 |HANESBRANDS FINANCE LUXEMBOURG SENIOR CO.......ccoovvrvrmerrrrerrines | ceveene B 341,017 |...109.719 336,750 | ..ovvererrern 338,685 [ oo | e (319) | e [, (6,237) | ...... 3.500 05/20/2016. | 06/15/2024.
L8038* AA 4 |SBM BALEIA AZUL SARL CORP BND .|D]... ...1,863,015 |..... 98.478 ..2,440,292 .2,478,000 .5.500 11/01/2016. | 09/15/2027.
N1614R  AX 9 |BRITISH TRANSCO INTERNATIONAL BRITISH GA.......cocovveerirriienrieiieienne @....|D]|.. ...6,153,362 |..... 95.756 ..6,846,554 | ..... .7,150,000 11/01/2016. | 11/04/2021.
N4281@ BG 9 | KONINKLIJKE VOPAK NV CORP BND.......ccoovureriererireessnineriessnsssenssseins | wereees D|.. ..3,275,342 |...101.162 ..3,034,848 | ..... .3,000,000 | .ovoeireerrn3,036,683 [ oo | e (T7,490) | e [ v [ 5.320 5,320 11/01/2016. | 06/19/2020.
N9061@ AK 6 |VTTIBV SENIORCORPBND...........cocuuriiiiiciieniieiniissieiiesiseinsissisesinnes | s B|.. ..4,703,000 |...105.463 | .... .4,735,289 | ..... 4,490,000 | ..ovoreeernid,490,000 | oo [ | e | e (82,600) | ...... 2.030 4,051 12/13/2017. | 12/15/2027.
Q0697# AF 3 | AUSGRID FINANCE PTY LTD SECURED CORP BND.........ccccoseumrimmrierirenens [ vorenes B oo | e 2FE| s 4,954,110 |...120.186 | ....ccooucen. 5,238,059 | ..ovrernene 4,358,290 | ..oovvererni,358,290 | oo [ e [ s | i (6,510) | ...... 4.857 |.....4.857 |AO...... | rcoovrreas 52,921 | ........ 207,993 |09/06/2017. | 10/01/2032.
Q1798# AC 6 |BROADCAST AUSTRALIA FIN PTY LT SECUREDCO.......cccovrvmrrrerirncirienins [ s B oo | eeed 2FE ..4,216,575 |...114.952 .4,444298 | ..... .3,866,225 | ....cocovne 3,866,225 (5,775) | ...... 4.970 9,074 12/14/2017. | 12/14/2027.
Q1798# AE 2 |BROADCAST AUSTRALIA FIN PTY LT SECUREDCO........ccccovrvmrrirerirnrenreinns [ vrenes = [N IOV 2FE ..1,073,310 |...117.634 | .... .1,157,673 ....984,130 984,130 [ ..o e | evrrnerreniinennes | ceneeeeenn(1,470) [ e 5.170 2,403 12/14/2017. | 12/14/2029.
Q7794# AF 0 |QPH FINANCE CO PTY LTD SECURED CORP BND........cccoovuvirmrereerinirnerinnes [ woreees = U IOV 2FE | o 465,775 |...127.409 | ..ccovvvrrenne 447811 | ... 351,475 351,475 (525) 6.280 |......6.280 |FA.......| woverirenns 8,400 | .ovvvenee 21,737 | 08/14/2014. | 08/14/2029.
Q8718# AD 6 | STAR ENTERTAINMENT GROUP LTD SENIOR CORP.......cocoviviviniirannnnininns | crvees [0 SR PP 2PL | s 3,000,000 |...106.302 | ...ccovvrneee 3,189,055 | ..oovrviirns 3,000,000 | ...ooonnns 3,000,000 | oo e | e | o | s 4410 |....4.410 [JD..ooo | v 5880 | ........ 119,400 | 08/14/2017. | 08/22/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations. ..o ererieririsnmissnirsniessesisssesssrsssns e ssesssnsssssssessneenens | ooeees 1,193,728,218 XXX ] e 1,268,604,990 | ....... 1,167,947,255 | ...... 1,183,591,834 [ oo 0] (898,984) | ...ooovvvvrins 0. 1,525,115 XXX 10,545,300 | ....40,184,861 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
04544Q AD 9 |ASSET BACKED SECURITIES CORP H ABSHE _06-...........cocvveerinvernnnnrinninns | vereens | oo | vorvrinenidh | i 1M 109,430 |..... 83.462 124,899 ....149,648 110,232 (2,426) [ ..oovoververenines [ v s 1.932 |..... 4.376 | MON.. 07/21/2015. | 11/25/2036.
045447  AA 9 |ABSHE_07-HE2 ABSHE_07-HE2........ccooivremiricririecsenineiesieeiseesssissnsens | eeenns 4] ... 1FM ..1,692,371 |..... 78.567 ..1,900,199 | ..... 2,418,565 | ...ovvvnne 1,694,732 [ .o | v (23,644) | ..ovorevecerieriens [ e [ e 1.992 |...... 6.337 | MON.. 11/01/2016. | 05/25/2037.
07386R  AC 3 | BSABS_07-HE4 BSABS_07-HEA..........cccovrviiieirieinnineiesineiessnsessisssssssssssenes | enees |0 | veveeennns 41 ... TFEM | 843,756 |.....95.339 | ................953,388 | ..cccoennce. 1,000,000 908,240 | ..o | v 12,793 | oo [ e [ 2.052 |...... 4.076 | MON.. 02/25/2019. | 02/25/2037.
073871  AC 9 |BEAR STEARNS ALT-A TRUST BALTA BSAA _06-4..........cocoruverrermninerrerninns v | [ eoverirennd | e 1FM 583,475 |..113.438 | ......cee....... 747,099 | ....... 658,596 597,628 21,848 | oo | e | e 2132 |..... 4.625 |MON.. 17,480 | 07/27/2016. | 08/25/2036.
07389R  AC 0 |BEAR STEARNS ASSET BACKED SECU BSABS_06-..........ccocuveveerriinriinnns | cevn 4] ... 1FM ..1,049,431 |....97.840 | ... 1,271,914 | i, 1,300,000 | ..coovvrenee 1,136,687 [ ..o | e 18,346 | oo [ v [ 2.032 |..... 4.111 |MON.. .33,083 | 11/01/2016. | 12/25/2036.
074010 AA 6 | BSMF_06-AR4 BSMF_06-AR4..........ocvvriirrrinirinerieriseiseissiiesiesessesseninnies. | covnnes | o | veverienes 4| ... TFM | e 600,388 |....94.963 | ................680,772 | .ccorvvrrnree. 716,881 604,807 1,059 | oo | e | e 2.002 08/02/2016. | 12/25/2036.
07401M  AG 6 |BSMF_07-ART RMBS 07 ART 2A3.........ccooirrereererreneseesssessisesssssssssnasnns | evnnnn | e | eenriennnh | s 1FM ...2,591,907 3,145,812 12,738,389 | oo | e 46,924 | ..o [ e [ 1.992 11/01/2016. | 02/25/2037.
12566U AD 6 | CITIMORTGAGE ALTERNATIVE LOAN CMALT_07-A....covvvrieerineinsersneernnes | corenes A4 3FM 13,600,438 | ... 98.682 | ............14,993,355 ..15,193,533 | .. 14,099,054 20,290 | oo | e | 6.000 11/01/2016. | 02/25/2037.
12596M AC 0 | CREDITSUISSECOMMERCIALMORTG RMBS L1-A1B.......coosvvemrrmeriereneenens [ coveee | oo [ eererienns 4| ... TFM | s 4,870,000 |..104.382 | ... 5,219,106 | ....ccooveenee 5,000,000 | ..ocvernes 4,878,015 8,015 | ovorrercerieinens [ e [ e 3.650 03/01/2019. | 07/25/2058.
12648W  AE 2 | CSMC_14-TR CSMC_14-TR......vvriiiriiirereineirernsineiesinerssssinenssisssessssnessens | veveens | oo | eevnrenenidh | s 5FM]| .............2,347,903 | ..... 39.821 ..1,631,743 3,846,587 | .... 2,367,418 6,113 | oo | e | e 3.000 07/01/2019. | 03/29/2038.
126673  J3 7 |ENCORE CREDIT RECEIVABLES TRUS ECR_05-2........cccnrvemrvnerierencnnines | vevvee oo [ eovvrrennh | 1M | ... 1,431,442 | 99.712 .1,624,314 1,629,000 | ...coovveeee 1,531,956 27,053 2.527 11/01/2016. | 09/25/2035.
12667N  AA 6 | COUNTRYWIDE ASSET-BACKED CERTI CWL_06-BC.........coccovvenerenrrnerinens | evees | oo | vevrnenndh | e TFM | oo 74,097 | 99.484 80,563 80,981 76,638 945 | o [ e [ e 2.072 11/03/2015. | 11/25/2036.
12668A X6 7 | CWALT_05-65CB CWALT_05-65CB...........cocoumrieriiniiiciienisrienicnsisesienienes | v | | overirenndb | e 1FM| .............5,883,861 | ..... 90.781 ..5,932,793 16,535,273 (134,164) ......5.500 11/01/2016. | 01/25/2036.
126694 M6 2 | CWHL 2005-26 1A8 CWHL_0B-0A5.........ccocrvrrrrrrirrrirerrenenriessssisseessssssnssssnsss | nveeee | oo | cerveninendh | cvine 1TFM | cooiiee.85,532 | oo 94.145 ....106,706 (354) | cevvrverrrineinens [ e [ 1.992 12/15/2015. | 04/25/2046.
14453F  AC 3 |CARR_06-NC2 SENIOR ABS_06-NC2 A3 172 | | e | s 1.942 10/07/2015. | 06/25/2036.
14453M AD 6 | CARRINGTON MORTGAGE LOAN TRUST SENIOR AB. .15,745 2.032 10/05/2016. | 10/25/2036.
16165A AD 6 | CFLX_07-3 WHOLE CMO 07-3 . (4,870) [ ..o | e | e 2.092 11/01/2016. | 07/25/2037.
17311L AB 7 | CMLTI_07-AR5 CMLTI_O7-ARS......ccovrirrrririiererenneierssssseensssssmssnssesssnsseees | eoveree |0 | venvvnienndh | vvine M| i 15,264 96.651 17,844 15,814 (3B) | cvvevererrrerernnins [ e | e 4.333 10/15/2015. | 04/25/2037.
17313B AA 9 | CMLTI_07-AMC4 CMLTI_O7-AMCA........cooiermrrrinireriererseersseissrisensesessessssnens | eonneen | | overinenndh | e 1FM| .....c..........398,682 | ..... 97.243 ...450,170 404,986 1,359 ... 1.967 10/21/2015. | 05/25/2037.
23332U DB 7 |DSLA_05-AR2 DSLA 05-AR2.......cocovieririreieieisinieeieisssesiesssssssssssesssssssesessns | seveees | oo | covereeeendh | s 1FM| ................420,205 |..... 87.194 539,977 419,917 (2,009) [ covveverrererivnies [ s 2.004 07/22/2015. | 03/19/2045.
233320 EL 4 |DSLA MTGE LOAN TRUST DSLA_05-Ad........cccovvvmemirernrricrinerienerenesseeinensns | vevnee | oo [ eeverrendh | i M| . 233,259 | 87.865 300,783 235,556 (460) 2.284 07/31/2015. | 08/19/2045.
362334 BQ 6 | GSAAHOMEEQUITYTRUSTGSAA_06 ..5,833 ..9,616 | ....... 4,932 (A74) | cevoeerseinens [ e [ 1.872 08/20/2015. | 03/25/2036.
41161P  ED 1 |HARBORVIEW MTG TR HVML_04-3.......cooiviiriiiirireriersisiensniseeensssisssrenens | ovene ,270,163 1,274,037 | oo 1,279,616 (4,591) [ oo v s 4.823 11/01/2016. | 05/19/2034.
41161P  LC 5 |HARBORVIEW MTG TR HVML_05-T.......coorverrrrrrrrerrerieeenensssnisensenisseneens | eeveee | oo [ eorneeienndt | et IFM 000 217,853 [ 73.136 | o 219,542 | i, 300,185 201,566 (7,800) [ ..ooernrererrerins | v | e 2.404 08/25/2015. | 03/19/2035.
41161P  MF 7 |HARBORVIEW MTG TR HVML_05-3.......c..ocvvriinnicciicnieriinicssicsnivcsisniinnns | eeviees | oo [ e | Wl AFMY 188,422 [....70.246 | ................ 199,586 | ....... 284,123 179,625 (5,552) 2.284 10/08/2015. | 06/19/2035.
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46629B  AC 3 | JP MORGAN MORTGAGE ACQUISITION JPMAC_06-........ccoseremrrmerierenenrnns | eovene | oo [ errerirenes 4| ... TFM | e 103,890 |..... 73.595 | covrerins 109,543 | oo 148,845 95,683 (3,030) [ covuernrererrerins | e | s 5.777 |...... 6.558 | MON... 07/28/2015. | 08/25/2036.
46629Q AC 0 |JPMAC_06-CH2 JPMAC_08-CH2........c.ceorirrrirrirnrinersisnienenisseensnsissmsnssennnss | veveens | oo | vernrenenidh | e M| o 167,202 | o 79.134 164,788 | ....... 208,239 154,504 (4,928) [ ..o | e | s 4.863 MON... 11/01/2016. | 10/25/2036.
46630M AF 9 [JP MORGAN MORTGAGE ACQUISITION SENIOR AB ..18,995 12,173 (363) ......5.910 MON... 08/19/2015. | 01/25/2037.
525221 HD 2 |LXS 2006-5 LHXSTR_06-2N 265,202 215,699 (95) [ oo [ e | s 3.918 MON... 07/22/2015. | 02/25/2036.
525226 AN 6 |LEHMAN XS TRUST LXS_06-12N ABS_06-12N 2A........c.covvevvvrvrirnerrnrrenrenns | wovveen | [ eveenend | ol IFM | ... 258,426 | .....95.245 | .................306,715 | ....... 322,026 275,687 1,813 [ v | e | e 1.967 MON... 07/09/2015. | 08/25/2046.
525227 AE 4 |LEHMAN XS TRUST LXS_06-GP2 LXS_06-GP2.. . 235,439 201,886 2,460 02002 MON... 07/21/2015. | 06/25/2046.
525220  AQ 4 |LXS_06-16N LXS_06-16N........ocevervrrervireiernnisseenineisnnnssersnsssssensssssssiensenns | overee |0 | venvenvenndt | et IFM | iiii0.494,023 [.....95.590 | ..o 593,078 | i 620,436 522,825 K 75 O ISR DOV 1.992 MON... 07/31/2015. | 11/25/2046.
52524V AQ 2 |LXS_07-15N CMO_O7-15N 4AT......iimiriirierirerieesssissesisesiesieessessessensnenes ...792,011 610,523 KK TR DRI DR 2.692 MON... .25,457 | 09/30/2015. | 08/25/2047.
54251P  AA 5 |LBMLT LBMLT_06-5......... ....454,895 344,443 21 [ e | e [ 1.932 MON... w1115 1 10/21/2015. | 06/25/2036.
61765N  AA 4 | MORGAN STANLEY REREMIC TRUST M MSMR_15-R .060 | .ooviiern 468,522 | i 472,967 466,678 (570 2 [FSUURRRURRIU ISTORIRRRIN BOSON 1.908 MON... | ccvriren 175 | i, 11,895 | 07/01/2015. | 10/26/2046.
61765N  AD 8 | MSRR_2015-R5 MSMR_15-R5........cvvurirerieeiineeieeiseinerississssensseessssiessens | eevnee | oo [ eovennienndh | e 1FM| ... 1,079,212 | ..o 92.470 1,906,168 ...1,249,237 55,357 | cevrevrcrierineens | cerernerienieninennn | e 1.908 MON... 47,588 | 12/25/2019. | 10/26/2046.
63860H AD 1 |[NTSR_07-ANTSR_07-A o e o [ | 1FM | .............1,054,944 | ... 99.376 1,197,038 ...1,106,495 7,022 | oo [ e [ e 1.938 MON... .30,339 | 11/01/2016. | 03/25/2037.
64352V MW 8 |NEW CENTURY HOME EQUITY LOAN T ABS_05-4-........cccomvvevvermerrnrrenernenns | cvveeee | eo | verereedd | ol IFMicnii.202,500 |.....99.878 | ................. 249,695 | ....... 250,000 227,154 5151 | s [ e [ e 2.617 MON... 07/06/2015. | 09/25/2035.
65535V DB 1 |[NOMURA ASSET ACCEPTANCE CORPOR NAA_04-AP.........ccccovuvvrmivvervrnns | corerne ...473,202 437,208 (4,265) [ ..o [ e [ 6.500 MON... 11/01/2016. | 07/25/2034.
66988V AA 6 |NOVASTAR HOME EQUITY LOAN NHEL NFHE_06-2.... X . . ....499,942 388,934 (4,151) [ oo | e | e 2.072 MON... 10/21/2015. | 06/25/2036.
751150 AA 1 |RESIDENTIAL ACCREDIT LOANS IN WHOLE CMO_.....ccovvvureeirrrinerneines | eovveee | [ erverinenes 4| ... TFM | o 590,599 |..... 94.637 | .oovrerins 739,672 | cooovverris 781,585 619,136 216 [ v [ e [ e 3.040 MON... 11/01/2016. | 09/25/2046.
751150 AD 5 |RESIDENTIAL ACCREDIT LOANS IN WHOLE CMO........cccomvvvrmmnernnncerennnes | veveens | oo | eornrinenidh | s 1FM ....19,505 |..... 92.245 | oo 23751 | 25,748 21,978 BT | oo | ceveseriesienieni | oo 3.090 MON... 08/19/2015. | 09/25/2046.
75115H AB 2 |RESIDENTIAL ACCREDIT LOANS INC SENIOR AB... . 4] ... 1FM 175,930 |.....93.083 | .................222,426 | ....... 238,953 191,501 (£:)]) SUSTRTRIN VRN IOV 1.908 MON... 07/31/2015. | 12/26/2036.
76116R  AA 9 | RESMAE MORTGAGE LOAN TRUST RSMLT_06-1......ccoovurvrveirereerersenneirenns [ eeveres [ | verrvernns 4| ... TFM | o 718,346 |.....68.339 | .................832,995 | .....cc.ccc. 1,218,917 674,836 (29,181) [ oovvererereriierinns [ e [ v 2.192 MON... 06/24/2017. | 02/25/2036.
863590 UT 2 | SASC SENIOR WHOLE CMO 05-5N 3A2.........c.covvemrveerrmrieressnsnsenssnsssennns | eveens | o [rvverrenidh | ot M 4,998 0 94779 | 8,124 | 6,462 | 5,324 86 | ovvrrereerininnns [ e [ e 2.068 MON... | .... 08/19/2015. | 11/25/2035.
86359L QM 4 |STRUCTURED ASSET MORTGAGE INVE CMO_05-AR........ccocvvrriermriririnines | cevees 44,695 (88) [ coverernerreireris | eevrrrineiierisnins | e 4.390 MON... 11/19/2015. | 03/25/2046.
86362X AP 3 | SAMI_07-AR1 SUPSEN WHOLE CMO _07-ART-2AT.....ccoviviriieiirineinirirenes | ceveene 14,165 (B4) [ oo | e | s 1.972 MON... 08/21/2015. | 01/25/2037.
86363D AA 9 | STRUCTURED ASSET MORTGAGE INVE SUPSEN WH........cccoocvmmriniernvrirnes | cevnne 118,498 [(5X) ) TN ISR IO 1.942 MON... 08/10/2015. | 02/25/2037.
86363W AG 4 |STRUCTURED ASSET SECURITIES CO SASC_07-B.......cocoviverrnvererinerisersnirns | everee 181,688 (2,486) [ ..o | e | e 1.972 MON... 10/09/2015. | 05/25/2047.
93364E  AE 4 |WMHE_07-HE3 WMABC_07-HES........coooirirerierieieeisninerienieeesseesssisensens | eveens 13,301 [(<15) ) TRSRTON VRN IO 1.998 MON... 08/18/2015. | 05/25/2037.
93364E  AF 1 | WAMU ASSET-BACKED CERTIFICATES WMHE_07-H.....c.cccoovivnmnnniniinnns | e . 24,684 (0 IR [T [P 2.042 MON... 08/18/2015. | 05/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .48,808,348 XXX | oeen..54,209,204 | ...........59,119,039 | ........... 49,947,592 | oo 31,673 0 0 XXX XXX | .......152,780 | ..... 2,319,839 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490R  AA 4 |BAMLL_15-ASTR SENIOR CMBS 15-ASTR 144A..........oecovirmrmnvnirerinnneres [ ovree [ | vervviennd | e 1FM 3,601,542 |...106.799 ..3,737,953 (8,150) 3819 MON... 07/24/2015. | 07/14/2037.
05525M  AA 4 | BANCOFAMERICAMERRILLLYNCH SENIOR CMBS_14 JUUN VPO PR UPRRRPRO § O 1FM ..3,089,991 |...112.435 ..3,373,049 (3,892) [ ..vuvvurererrerins | revrreerneiieiineens | e 4.185 MON... 08/01/2014. | 08/15/2046.
07335C  AF 1 | BARCLAYSCOMMERCIALMORTGAGES SENIOR CMBS.........cccovvvmiermnrers [ovree [ | verveennd | i 1FM ..2,265,894 |...102.127 2,246,788 (3,947) [ oo | e | e 2.919 MON... 08/09/2019. | 08/15/2052.
08160B AC 8 |BMARK_18-B5 SENIOR CMBS 8-B5-A3.........ccccovrvrvrirnineinnirsnrerssssesssenssnies | eovene | oo [ v | s 1FM 9,587,689 |...109.712 10,367,754 (15,178) e 3.944 MON... 12/19/2018. | 07/15/2051.
08162C  AF 7 |BENCHMARK MORTGAGE TRUST BMARK........cocomerrmremerierineensnisenienenns | wevnee | oo [ eovenncnnndh | e 1FM ..1,287,474 |..111.585 1,394,811 (A,468) [ ..o | e | e 4.441 MON... 09/20/2018. | 10/10/2051.
12512) AW 4 |CDCOMMERCIALMORTGAGETRUSTC LCFSENIORCMBS.........cocovevvrrerrenns | covere [on [ | i 1FM ..5,213,672 |...112.363 5,618,150 (20,187) [ .oovorrerereriveinns [ v [ crvnas 4.279 MON... 12/19/2018. | 08/15/2051.
12515H AZ 8 | CDCOMMERCIALMORTGAGETRUSTC LCFSENIORCMBS..........occnevverrens | covers | oo | vevirnennih | s 1FM 9,812,891 |...105.869 10,586,891 10,000,000 3431 MON... 12/19/2018. | 08/15/2050.
12532B  AC 1 | CFCRECOMMERCIALMORTGAGETRUS CFCRE_16-C7.....c..ccvovvrvvvervrirerrenes | veveens | oo | vervrrenidh | s 1FM ..5,049,970 |...106.066 5,303,288 5,000,000 | ..ccocccee.5,033,987 | oo | e (BATO) [ o | e | s 3.585 MON... 12/09/2016. | 12/10/2054.
12592T AG 0 | COMM MORTGAGE TRUST COMM_15-3B SUB CMBS_.........ccccovuvreremenmnnins | vernee oo [ corvrrenh | 1FM ...7,333,676 |...102.570 7,667,111 | ..... 7,475,000 3.238 MON... 10/29/2015. | 02/10/2035.
12593G AF 9 |COMM 2015-PC1 AM LCF SENIOR CMBS 15-PC1........coevumrimrrrerineiinniineins | eveees | oo | vevrnenndh | i 1FM 8,245,608 |...106.461 ..8,516,906 .8,000,000 .r.3.902 MON... 07/14/2015. | 07/10/2050.
12593)  BK 1 |COMM MORTGAGE TRUST COMM_15-CR CMBS_15-C.....eevvrvrrvvermrverinns | eoveree oo [ v | i 1FM ..1,029,375 |...105.311 ..1,053,114 21,000,000 | .ovrereenna 1,020,112 | oo | e (B ) | s [ | e 4.378 MON... 05/18/2017. | 08/12/2048.
12594P AV 3 | CSMC_16-NXSR CSMC_16-NXSR.......ovvererrerinrrreriniseesenissrsensssessenssnnnns | wnnees | | overinenedh | e 1FM ..1,029,992 |...106.600 ..1,065,998 1,000,000 | .ovreeen 1,021,083 | cooovorercirnrinenns [ ervrrirneene(3,051) [ [ e [ e 3.795 MON... 12/14/2016. | 12/15/2049.
12596W  AC 8 | CSAIL COMMERCIAL MORTGAGE TRUS SENIOR CM.......cccovverervrreermrneirens | veveene | oo | eervrerenidh | s 1FM ..5,149,960 |...104.914 ..5,245,708 | ..... .5,000,000 3.329 MON... 06/18/2019. | 06/17/2052.
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12635W  AA 5 | COMM_16-787S SENIOR CMBS_16-787S A.....cceooerirrereeririnerierinsssnenssnins | s [P I 4| ... M| s 1,029,922 |..104.823 | ....ccccouunee 1,048,234 | ......ccco.ce. 1,000,000 | ..coovrenne 1,019,779 (2,990) [ ..ooverreervrireine | e | 1003545 | i 3.207 |MON... | 2,954 | e 35,450 |02/19/2016. | 02/10/2036.
12635W  AE 7 | COMM_16-787S SENIOR CMBS 16-787S-B ..105.891 | ..............1,058,912 | ..............1,000,000 | ............. 1,020,821 (3,837) [ ooeverrererineies | e | 0000023832 | e 3.273 |MON... | 03,193 | i 38,851 | 02/19/2016. | 02/10/2036.
12635W AG 2 |COMM_16-787S COMM_16-787S 104754 | ..............1,047,542 | ..............1,000,000 | ............. 1,000,440 V[ e | e | 2003832 | s 3475 [MON... | .cccceer3,193 | s 38,851 |02/19/2016. | 02/10/2036.
12636M AL 2 | CSAIL_16-C6 CMBS_16-C6-C ..107.770 1,040,793 ) | v | e | 004925 | 4.241 |MON... | .o 4104 | o 48,465 | 05/18/2017. | 01/15/2049.
17291D AD 5 |CITIGROUPCOMMERCIALMORTGAGE SUPSENSENIO 11797 5,172,435 V[ e | e | 4228 | 3.748 | MON... 211,400 |12/19/2018. | 06/10/2051.
17328F AW 5 | CITIGROUPCOMMERCIALMORTGAGE SENIOR CMBS ...101.827 11,627,299 | ... V[ e | e | 200 2.869 | 2.522 |MON... | ........27,014 | ........ 108,054 | 08/05/2019. | 08/10/2056.
23307D BA 0 |DBGS MORTGAGE TRUST DBGS_18-C1 CMBS_2018.... L1374 5,685,704 | ............5,000,000 | ... 5,240,808 ) [ v | e | e 4468 | 3.799 [MON... 12/19/2018. | 10/15/2051.
36250P AH 8 |GS MORTGAGE SECURITIES TRUST G GSMS_15-G [P I R ...106.583 s 1,017,691 V[ e | e | 4018 | 3.673 | MON... 07/16/2015. | 07/10/2048.
36252C  AA 0 | GSMORTGAGESECURITIESCORPII GSMSCII_17-48........cccrivrriierirciiirinine [ I R ...106.347 8,500,000 | ....cocrnvne 8,481,320 | ..o | v 1,216 | s [ |20 3721 | 3.769 |MON... 12/20/2018. | 02/10/2037.
36252H AJ 0 | GSMSCII_17-GS5 SUB SUB CMBS 17-GS5...... ...106.526 2,200,000 | .... 2,249,250 | ..oovvvverrerncienns | erinneenn(6,154) [ | e | 04T [ 3.707 | MON... 03/07/2017. | 03/10/2050.
46591E AT 4 | JPMORGANCHASECOMMERCIALMORT SENIOR CMBS ..105.710 2,637,000 | ..ooovoneeen 2,710,414 | oo | erreieenena(5,688) [ o [ e | 100.3.386 | e 3.039 |MON... 06/12/2019. | 06/13/2052.
46635W  AA 3 | JP MORGAN CHASE COMMERCIAL MOR JPMCC_11-... ..101.248 836,627 | ... 851,541 | .o | vereeeend(14,325) [ v v [ 717 [ 2.812 |MON... 05/23/2013. | 03/16/2046.
46639N AU 5 | JPMBB COMMERCIAL MORT SEC TRUS JPMBB_13- ..105.030 | ...oeereerrn.2,100,600 | cooovvneeene 2,000,000 | .... 2,024,520 | .oovverrerererreninns | errerenenen(8,209) | o v | 2004039 | 3.667 | MON... 06/14/2013. | 07/15/2045.
46639N AV 3 |JPMBB COMMERCIAL MORT SEC TRUS CMBS_13-C.... ...104.805 ....3,500,000 | ....ccooouee 3,494,748 | ..o [ e (TOB) [ | v | 100 [ 4.185 |MON... 06/14/2013. | 07/15/2045.
46644U BA 5 | JPMBB_15-C30 SENIOR CMBS_15-C30 A5 [P I ...107.039 2,542,414 | oo | e TT8T) [ e | v | 00000 3.822 [ e 3.465 | MON... 07/17/2015. | 07/15/2048.
46645. AY 3 |JPMBB COMMERCIAL MORTGAGE SECU LCF SENIO........ccocvmmiimririiinei . ..106.138 | ............16,982,043 | ............16,000,000 | ........... 16,722,990 | ..oovverevrernrrncrnes | evreeens(116,800) | oo v [0 3.576 | 2.725 |MON... 11/01/2016. | 03/15/2049.
46647T AX 6 |JP MORGAN CHASE COMMERCIAL MOR AM SUB CM ...106.228 2,044,619 | covoovvverrrerrecienns | errerneenn(5,851) oo | e | 0000 3.876 [ e 3.517 [MON... 03/07/2017. | 03/15/2050.
46648K AU 0 | JPMDB COMMERCIAL MORTGAGE SECU JPMDB_17- ..105.583 | ..............3,531,751 | ..............3,345,000 | ............. 3277443 | oo | v TA85 | | e | 0000 3,409 [ i 3.729 |MON... 12/19/2018. | 10/15/2050.
61691A BL 6 |MORGAN STANLEY CAPITAL | TRUST LCF SENIO ..106.727 | .............1,067,273 | ..............1,000,000 | ............. 1,018,070 | .ovovvcvvrvvrerenns | eererreeeenn(3,033) | o | e | 000.3.809 | 3.451 |MON... 12/02/2015. | 12/15/2048.
61691 AV 6 |MSC_17-H1 CMBS_17-H1-A5 o] ..106.313 | .............4,388,604 | .............4,128,000 | ........... 4,041,919 9,588 | oo | verierrneeneninnins | 00000 3.530 [ e 3.873 | MON... 09/20/2018. | 06/15/2050.
617458 AG 9 | MORGAN STANLEY CAPITAL MSCI_11-C1.... (SOOI DOV . ..101.872 874,212 (2,496) [ ...ovvvvvrrriseins | e | 20.5.033 | e 4.757 |MON... 02/10/2011. | 09/15/2047.
617650 AU 4 |MSBAM_15-C24 LCF SENIOR CMBS 15-C24 Ad........cccovvvemivnivinrivervcrrenis | e o] ..106.459 | ..............1,064,590 | ..............1,000,000 | ............. 1,014,724 (2,592) [ coovvevereriernninne [ e [ 0003732 [ 3.424 | MON... 12/14/2015. | 05/15/2048.
68236 AA 9 | OBP_19-OBP SENIOR CMBS OBP-A 144A FSSSTRRRRIOR VRO || AFM 9,725,000 97.355 9,725,000 | .vveucvrrerrrerirnenrnns [ e [ e | e | 0029168 [ 2.531 |MON... 08/07/2019. | 09/15/2054.
78413M  AC 2 ..105.242 | ..............4,209,666 | ..............4,000,000 | ............. 4,129,595 (6,559) [ ..oovevnverrineiis | e | 000 3.659 | i 3.404 |MON... 02/03/2015. | 01/05/2043.
90269C BF 6 o] ...101.435 s 1,838,139 [ ..o | evereenns (17,574) [ v [ eereeeineeinnnrseines | 204890 | e 3.907 | MON... 11/01/2016. | 05/10/2063.
90353K  AY 5 [UBSCM_18-C13 SENIORCMBS..........coovvriireriiiiinrieiseinsierssiseeesissisessesisens | coenes - 112827 | .............6,205,476 | ..............5,500,000 | ............. 5,646,335 | ..o | e (15,337) [ vvvvererveirceiens | e 4334 [ 3.971 |MON... 09/21/2018. | 10/15/2051.
91831U AD 9 |VNDO _16-350P VNDO _16-350P.. ...106.572 2,032,808 (4,439) [ ..o | e | 204033 | 3.705 | MON... 12/14/2016. | 01/10/2035.
92935V AG 3 | WF-RBSCOMMERCIALMORTGAGETRU SENIOR CMBS ..101.713 3444 | e e | 8375 [ 4.496 |MON... 07/05/2011. | 03/15/2044.
94987G  AA 2 |WELLS FARGO REREMIC TRUST WRFF WRFF_11-R.....ccvivvnirerniinrnnns | e ..100.846 | ... 4,250,057 | oo 4,214,414 | 4,299,992 [ e | v (110,367) +.(2.537) IMON... | .ccoenene 16,887 | ........ 203,159 |04/18/2011.| 09/17/2047.
94989V AD 1 |WFCM_15-NXS3 LCF SENIOR CMBS_15-NXS3 Ad........cccosvvemrrmerimreirerrnceians | cvveens ...106.181 (3,122) [ oo | e | 203617 | s 3.260 |[MON...| ...........3,014 | ......... 36,170 | 09/25/2015. | 09/15/2057.
94989V AF 6 | WELLS FARGO COMMERCIAL MORTGAG WFCM_15-N ...106.674 (2,832) [ oo | e | 0003972 | 3.646 |MON...| ..cc......3,310 | oo 39,720 | 09/25/2015. | 09/15/2057.
95000A AU 1 |WELLS FARGO COMMERCIAL MORTGAG LCF SENIO.. . ...107.299 (3,081) [ oo | ervrerverisrineiens | 200 3.809 | e 3.452 | MON... ..38,090 |12/08/2015. | 12/15/2048.
95001L AU 6 |WFCMT_18-C43 LCFSENIORCMBS18-CA3.........ooovvvrrereieireriserieriesinennns | s o] ...109.775 (9,660) [ ..voevrereeerernns | cevrreererineinerins | 012 | i 2.913 |MON... | .ccccce....6,687 | oo 40,120 | 06/12/2019. | 03/15/2051.
95001N  AY 4 |WELLSFARGOCOMMERCIALMORTGAG LCFSENIORCMB.........ccocovvvrervrres [ vereree ..111.265 2,549,739 (57T [ oevevenrineies | e | o 4184 | 3.908 |MON... | .ccceeen. 8,717 | e 104,600 | 09/21/2018. | 06/15/2051.
95002D BD 0 |WFCM_18-C47 SENIOR CMBS C47-A3 O N - R LA111.291 | .....5,546,738 | ..............4,984,000 | ............. 5,127,493 | oo | e (16,246) [ oo | v | 175 [ 3.765 |MON... | ..........17,340 | ........ 208,082 |12/19/2018. | 09/15/2061.
98162 AA 4 | WORLDWIDEPLAZATRUSTWPT_17-W WPT_17-WWP......cocoovimrininirnrinninnns | covnes Y 4] ... 1M 8,533,078 |...105.260 ....8,710,000 | ..oovvvene 8,549,757 | .ovvvvvviinrnnrininns | e 16,365 | i [ |00 3.526 | 3.814 [MON... | .........25,595 | ........ 307,141 | 12/20/2018. | 11/10/2036.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. ..196,207,291 XXX 192,120,291 .195,085,854 0 0 XXX XXX .....6,572,969 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
126724 AA 6 | CVS CAREMARK CORP CORP BND......c.cccrvurirnrierernriseeensnnissesnssenssnsnnenes | eoveres | o | vererenndh | vererinnns 2| . ..1,552,411 |...109.090 1,552,411 | e 1,552,411 | oo | e | v | e | e 4704 |...... 4750 |MON... | .cccoe0re.4,260 | oo 73,025 | 09/20/2012. | 09/10/2034.
12674@ AA 6 |CVS CAREMARK CORP CORP BND... [P I ...397,915 |...101.225 | ... 397,915 | ... 397,915 [ oo e | e | e | e 4.016 |...... 4,049 |MON... | o932 | e 15,980 |07/11/2013. | 08/10/2035.
12693% AA 1 |UNIVERSITY OF WISCONSIN SENIOR CORP BND........c.ccocorirmririereririiinnins | vrere [ I Z:Y N L [ 1,772,528 |..104.681 | .......c...... 1,837,121 | o 1,754,978 | ....coceenee 1,770,926 (493) [ v | e [ s 3.880 |...... 3.797 |AO...... | ... 13,808 | .......... 68,093 | 07/28/2016. | 04/18/2046.
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13057V AD 8 | CRART_154 CRART _154......ciiiiieirieiieieeeiessssissesssssssessessssissessssssssssnens 2100027 | v 382,913 | 382,809 382,773 (VA1 [N ISR IO 2.580 |...... 2.596 12/09/2015. | 06/15/2021.
14987B  AE 3 |CC HLD V SECURED CORP BND ..104.725 6,000,000 | ...c.ccc0re6,000,000 | .ooooiionirieriirinnns [ e e | o | e 3.849 12/11/2012. | 04/15/2023.
233046 AK 7 | DBMASTERFINANCELLCDNKN_19- ABS A-A2Il 14 ...102.450 11,492,500 4021 03/20/2019. | 05/20/2049.
233046 AL 5 |DBMASTERFINANCELLCDNKN_19- ABS 1A-A23 14.. ...103.603 1,990,000 1,990,000 | i [ e [ | | 4.352 03/20/2019. | 05/20/2049.
24702)  AD 1 |DELL EQUIPMENT FINANCE TRUST D ABS 7-2-A.....ccovvirniriierriineinereiees ...100.017 ....848,189 847,183 2,440 | oo [ e [ 2.190 03/21/2019. | 10/24/2022.
26251L  AC 8 | DRYDENSENIORLOANFUNDDRSLF _.......cccosvinerimrinerinriseersssisensseninnenenes | eovseen | oo | cenevnendt |l IFE | ciincnr....986,500 | ... 99.074 1,000,000 | ... 985,386 (1,114) 2973 03/05/2019. | 04/18/2031.
40436V AA 9 [HLM_11A-17 ABS 11A-17 144A.......oiiiinicsenceeissseissssssssssssssssensssnse. | ovnes | o0 | vervnneennd | o IFE | iiie....1,800,000 ... 99.715 1,800,000 | ...ccovvvnee 1,800,000 [ ...vouverieerierins | e | e | e | 3.168 04/13/2017. | 05/06/2030.
50200) AC 5 |LCM_27-A SENIORABS27-AT44A..........occomvvemnirnernrrnerrerirseesssissrnesiessseens | onneen | oo | coveenend | el IFE | einn..3,968,800 | ... 99.505 | ..............3,980,218 | ..... .4,000,000 13,968,800 | ..oovvurirerireirnieis | e | v | e | e 3.081 03/06/2019. | 07/16/2031.
73020 AC 7 [PNG COMPANIES LLC CORP BND......... rees . . ..100.408 | ..............2,008,165 | ..... .2,000,000 | .. 2,009,439 | .o | s (61,436) [ .o | e [ 5.530 11/01/2016. | 02/26/2020.
78396Y  AA 1 |SESACINC ABS 19-1-A2 144A.......cooiviirrineinninerienisnisssisssiesiesessssisnnies | onnnen | oo | veverneeens 4] ... 2FE| v 1,291,763 |...103.240 | ..............1,333,616 | .....ccc.ooue. 1,291,763 | ..coovvveeee 1,291,763 [ ..o | e | vereneennsissinens | e | s 5.216 08/02/2019. | 07/25/2049.
786164 AB 4 | SACRAMENTO KINGS SECURED CORP BND.......ccccosvvunerrnrererineeseninseineees | vevnne [ oo | eevvneeendh | s 2PL| . ..243,488 |...100.000 ....243,488 243488 | ..o e | e | e | aeend 4.339 12/22/2015. | 07/01/2025.
80284R AF 6 | SANTANDERDRIVEAUTORECEIVABL ABS _16-3-C.. . 4] ... 1FE| .. ..464,386 |...100.089 ...465,768 | ... 465,184 T98 [ oo | e [ e 2.460 . ..8,593 | 03/21/2019. | 03/15/2022.
83416W AB 9 | SOLAR STAR FUNDING LLC SOLAR STAR FUNDIN.......cccovuvrrmrermrermersernenes [ eerveee | oo [ eeverienes 1 2FE| s 1,743,284 | ... 97.937 | v 1,707,313 | e 1,743,284 | ..o 1,743,284 | oo | e | veveseenssinsiiens | e | s 3.950 |......3.950 [JD..ooc. | covrrrrnnnn 191 | 68,860 |03/04/2015. | 06/30/2035.
85234# AB 1 |STADIUM FUNDING TRUST CORP BND.......cccoveurvemrirriiriernineirennenssnnninens | vovene | oo [ | 2PL|. 944,677 |...111.659 944,877 | oo | e | oneieesiiesiesinns | ceessiiessessinsnes | avenad 5.000 47,213 | 06/19/2013. | 04/01/2039.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES SENIOR COR........cccovrvemrrrmrrierirneenns [ e A e 3FE| .. ..366,198 |...106.396 ...420,918 403,538 5,607 | .evveerierenrenns [ e [ e 6.636 v 27,932 | 02/04/2010. | 07/02/2022.
87277 AA 1 [TM1505 LLC CORP BND........coiumiiiiireireirniinsisssieseeeesssissisessesssesessnsns | eeenas B 7} I L1 I 647,312 |...104.265 | .................616,909 | ...ccccoornnn. 591,677 619,920 (8,651) [ .ovvverreaerreris | e | e 5.350 |.....2.448 |[MON... | ...........2,286 | .......... 31,655 | 11/01/2016. | 04/05/2023.
04016P AC 2 |ARES CLO LTD ARES_17-43A ARES 2017-43AB.......covvrrernivrrisnirernniseiens | e Dl | . 1FE ...1,250,000 |...100.078 ..1,250,974 1,250,000 | ..oveerreee 1,250,000 | cooocvoveiriiniienis [ v | e [ e | v 3.751 .54,235 | 04/04/2017. | 10/15/2029.
04016P AE 8 |ARES CLO LTD ARES_17-43 ARES_17-43A-C.... I I D|.. 4] ... 1FE]| .. ..1,250,000 |..... 98.691 | ... ..1,233,641 1,250,000 | .. 11,250,000 [ oo | e | e | e | e 4.501 163,740 | 04/04/2017. | 10/15/2029.
05682V AA 3 | BAIN CAPITAL CREDIT CLO LTD BC SENIORABS..........ccccovumurrmrnrirernninieres | vorerns [0]] IS 41 ... 1FE| oo 1,982,000 |..... 99.481 | v 1,989,612 | .oovvvvivnee 2,000,000 | ...ccornnnne 1,982,000 | .voovvvveiriirernnis | erverirenineinnenniens | rerverinsniennnns | e | e 3.046 03/05/2019. | 07/19/2031.
12549Q BE 4 |CIFC_14-3A ABS 3A-BR2 144A.........cevmriiriiriieceesiesenissesssissssesienins | ceveens D | v 1FE ..2,990,625 |...100.298 | ..............3,008,942 | ..... .3,000,000 | .... 2,990,825 | ...ooiveerierinrinns [ e | e | e | e 3.753 03/07/2019. | 10/22/2031.
149420 AE 1 |CATSK_17-1A ABS 2017-1A_A2 144A. SO ORTORPRTONR OO D|.. 4 ... 1FE| .. ...2,750,000 |..... 99.589 | ... 2,738,703 | ..... .2,750,000 | ..correne 2,750,000 | cvovereirerinninrirennes [ e | e || v 3.666 04/27/2017. | 04/20/2029.
40436V AB 7 |HIGHBRIDGE LOAN MANAGEMENT LTD HPSL_17-1.....ccvvemrrrerrerenieisiines | crve [0] I 4 ... 1FE| oo 1,400,000 |..... 99.025 | ..ovvvrnvne 1,386,347 | ..cooovvrrenn 1,400,000 | ............. 1,400,000 3.558 04/13/2017. | 05/06/2030.
55820R  AC 6 |MDPK_2017-25A ABS_2017-25A A2 144A........ccoomivirierineineinesineensessssines | ceves D | e 1FE ...3,500,000 |...100.106 ..3,503,711 | ..... .3,500,000 13,500,000 [ cooovenrrrerireirienis | e | e | e | e 3.690 04/12/2017. | 04/25/2029.
67590A BD 3 |OCTAGON INVESTMENT PARTNERS XI ABS_14_12......coecvvemirervirererinnes | corenne D|.. 4 ... 1FE| .. ...1,600,000 |..... 99.659 | .... ..1,594,539 .1,600,000 1,800,000 [ oo | e | e [ | 3.901 05/09/2017. | 07/15/2029.
929150 AB 0 |VOYA CLOLTD VOYA_17-2A ABS_17-2A A1 144........ooooviirrrncenininsienns | e [0 I 4 .. 1FE| oo 2,500,000 |..... 99.996 | ..ovvrrnenn 2,499,908 | ...ocvvrnvene 2,500,000 | .... 2,500,000 | cvovvveeierinreieniens [ | e | o | s 3.211 05/02/2017. | 06/07/2030.
92915U AC 8 |VOYA CLO LTD VOYA_17-2A ABS 2017-2A 144A.........oooivvinerniiirneieinees | evi Dl | . 1FE ..1,750,000 |..... 98.637 .1,726,146 1,750,000 | .....ccoooeee 1,750,000 [ ..o | e | e [ s [ 3711 . 05/02/2017. | 06/07/2030.
X2145*  AA 4 |ELENIA FINANCE OYJ SECURED CORP BND =] IO [P 2FE ..2,675,693 |...122.503 | ... ..2,750,194 2,245,000 | .... 2,245,000 | .o | | | (41,300) | ...... 3.601 o cerenn33,909 07/30/2014. | 07/30/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........cccccouvaniens 52,736,670 XXX | s 53,365,828 | .....cccce.. 52,165,377 | cocovenns 52,126,812 | .ooovviviiniennn0 [ s (7)) O ) [P (41,300) [ XXX XXX | s 396,855 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 1,491,480,527 XXX e 1,580,009,951 | ....... 1,471,351,962 | ...... 1,480,752,092 | ..ocvvriviininenn [ e (1,401,120) | .oovverinneee0 | i 1,483,815 XXX XXX |....11,688,668 |....51,057,726 XXX XXX
Totals
7699999.  Total - ISSUETr OBlIGAtIONS.........ouuuiieuiiiiiiiii et nissisnns | nees 1,491,685,866 XXX | e 1,609,475,705 | ....... 1,508,700,205 | ...... 1,488,717,551 | .o [ o (106,924) | ...ovvvvirirnnd 0] . 1,504,166 XXX XXX XXX |....13,178,570 |....48,948,312 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 133,673,158 XXX 142,551,104 | . .143,433,353 134,864,167 39,143 0 0 XXX XXX XXX 404,799 | ....4,894,349 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities . 198,193,802 XXX ..205,922,332 | .......... 194,137,291 197,092,133 | o0 [ i (468,054) 0 0 XXX XXX XXX [ e 600,488 | ..... 6,654,832 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNHIES. ...t sesess s sensnsssesenssnssssenssssssnssssssnsns | snseseseres 63,037,491 XXX coeennn.64,490,959 | .. 61,895,181 | ..ccoove. 62,368,147 | .0 | i, (64,593) | ..ovverivrieiernn0 | i (41,300) [ XXX XXX XXX | s 422,756 | ..... 2,379,532 XXX XXX
8399999. Grand Total - Bonds.... 1,886,590,317 XXX | 2,022,440,100 | ....... 1,908,166,030 | ...... 1,883,041,998 600,428) | ......coccvein0 | e 1,462,866 XXX XXX XXX |....14,606,613 |....62,877,025 XXX XXX
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired

NONE




amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
9899999. Total Common and Preferred Sock..........c.cerirernrirerninieneicieeinns 0 XXX 0 [0 |0 | 0 [V RN (1 R (V1 ORI 0 XXX XXX

cl3a

NONE
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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
465077 AL 9 |ISRAEL ELECTRIC CORP LTD SECUREDCORPBND........... D 11/22/2019........ BANC OF AMERICA SECURITIES LLC, 273,250 3,010
80413T AL 3 | SAUDI ARABIA SENIOR CORP BND 144A MTM D 04/09/2019........ GOLDMAN SACHS & CO 1,108,125 12,396
80414L  2E 4 | SAUDI ARABIAN OIL CO SENIOR CORP BND 144..........cccovvvvrnriririninns D 04/09/2019........ STIFEL NICOLAUS & CO INC....ccccvvverriirirriiines 499,665
80414L  2F 1 | SAUDI ARABIAN OIL CO SENIOR CORP BND 144..........cccovvvvrnriririrns D 04/09/2019........ JEFFRIES & CO. INC........ccoccenn. 496,915
X5424X  CF 3 |RUSSIAN FEDERATION SENIOR CORP BND 144A.........coiiiiiniissinsisnisse i snissssnsseenenes D 03/26/2019........ BARCLAYS CAPITAL......couitiiiiiniiiiiiminiiseisssi s 408,000 ....400,000
1099999. Total - BONAS = All OthEr GOVEINMENE.............cvuiveivieeiieiecteiieieeietite ettt see s s sesssessessebessessesssssssesss sesssssessessesassessesssssesesssssesesessebses et esses et ss et ebsessee st essess st st essessss st ensessssentessesssssnsan 2,785,955 | oo 2,650,000 | ..oovovriieiieeeeae 15,406
Bonds - U.S. Special e and Special A
115117 MP 5 | BROWARD CNTY FLA MUNITAX BND.......cocevrviirirniiniines 11/06/2019........ JEFFRIES & CO. INC.........coovvenee 4,145,000 | oo 4,145,000
167593  H6 2 | CHICAGO ILL O HARE INTL ARPT MUNITAX BN 09/27/2019........ MERRILL LYNCH PIERCE FNNR & SM.......cotiiiriiiiiiriieieieineiseeeeseseseesesesssseeessssennes 4,452,075 .....3,525,000 39,410
3128MJ  6H 8 |FHLMC POOL#G08871 3.500% 04/01/49..............c.... 03/28/2019........ BARCLAYS CAPITAL. ..ottt 34,281,215 ...33,738,240
3136AP VL 3 |FNMA FNMA_15-59B  3.000% 08/25/45............coccoruvunrrerrrinnns 12/01/2019........ Interest Capitalization...............c...... 221,142
3137B3  AJ 7 |FHR CMO_13-4227 AZ  3.500% 07/15/43... 12/01/2019........ Interest Capitalization.... 42,980
3137BH RK 5 |FHLMC FHLMC_4460 3.000% 04/15/45. 12/01/2019........ Interest Capitalization.... 333,860
3137FD  ET 5 | FHLMCMULTIFAMILYSTRUCTUREDP SENIORCMBSKT.........ccccovvvvnnnen. 08/28/2019........ WELLS FARGO SECURITIES 19,111
3140J9 ZL 8 |FEDERAL NATIONAL MORTGAGE ASSO POOLHBMS2..........coviuiiiiieriricieieneiesinerseseiesiens | ceverirerienines 04/05/2019........ J.P. MORGAN SECURITIES INC........coiriireririeierinrieriniisceenienienes 2,441,163
31418C  5Z 3 |FEDERAL NATIONAL MORTGAGE ASSO FNMA 30YR 03/28/2019........ CREDIT SUISSE FIRST BOSTON COR 2,711,336
35563P  JG 5 | SEASONEDCREDITRISKTRANSFER AGENCY CMO 9- 03/07/2019........ BANC OF AMERICA SECURITIES LLC, 3,845,384
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENES. ... vvutvursuirserssresseersssesessssseesasssesassssssases | eesessassasesesssesessassseEeesseeseE 8888488818808t 52,493,266
Bonds - Industrial and Mi:
001055  AY 8 |AFLAC INCORPORATED SENIOR CORP BND................ 06/06/2019........ VAIHOUS. ... 1,913,122 | oo 1,700,000 | oo 31,456
00173*  AA 9 |ALS TESTING SERVICES GROUP INC SENIOR CO.......cooevurivirimiieririenieresesisisesissseeseeens 01/01/2019........ Tax Free Exchange 3,605,800 ....3,600,000
002824 BH 2 |ABBOTT LABORATORIES SENIOR CORP BND.......ccocvviiierririrrirerierseinseesissienieenaes 05/22/2019. DEUTSCHE BANK AG.. 5,758,750 .5,000,000
020002 BC 4 |ALLSTATE CORPORATION THE SENIOR CORP BND........ccvvuiviriirermiinsirerisisesesieissssessesisens 08/07/2019........ AMHERST PIERPONT SECUI.. 2,419,431 .....2,050,000
020002 BG 5 |ALLSTATE CORPORATION THE SENIOR CORP BND.... 06/05/2019........ MERRILL LYNCH PIERCE FNNR & SM.......cvtiiiririeicireieieiseieeireeeseeseseseesessesseseeessssesnees 1,246,253 ....1,255,000
02209S AV 5 |ALTRIA GROUP INC SENIOR CORP BND.......cccevuuiuuimiriireiiiireiiiisisenissseessssessssssssessesissesessnssne | oesineenessnnes 05/29/2019........ CREDIT SUISSE FIRST BOSTON COR 2,483,790 3,000,000 | cooucereveririreriereeneee 24,219
02209S  BD 4 |ALTRIA GROUP INC SENIOR CORP BND.........ccutuuuiirriimimirnirrisiissssiesssenssesesssssssssssssenssenesee | sevessseneninens 05/29/2019........ CREDIT SUISSE FIRST BOSTON COR 3,624,950 103,500,000 | oo 49,933
031162 CD 0 |AMGEN INC SENIOR CORP BND 05/15/2019. J.P. MORGAN SECURITIES INC. 5,038,650 .5,000,000 96,330
032654  AK 1 |ANALOG DEVICES INC SENIOR CORP BND 07/01/2019........ Various 911,825 10790,000 [ .o 1,611
035240 AN 0 |ANHEUSER-BUSCH INBEV WORLDWIDE SENIORCOR........cccosviirrierineiiereriseireiseresesseeninnes 07/31/2019........ JEFFRIES & CO. INC... 2,192,720 102,000,000 | oo 27,344
036752 AH 6 |ANTHEM INC SENIORCORPBND 08/01/2019........ JEFFRIES & CO. INC... 1,302,396 1,200,000 23,357
037389 BC 6 |AON CORP SENIOR CORP BND 06/28/2019........ GOLDMAN SACHS & CO 1,044,660 ....1,000,000 6,250
037411 BA 2 | APACHE CORPORATION SENIOR CORP BND... 05/29/2019........ SUNTRUST ROBINSON HUMP........cocoviirerrrneireririrnns 2,356,100 2,500,000 | cooucerereierieniereeinenn 15,174
037833  BH 2 |APPLE INC SENIOR CORP BND....... 05/29/2019........ MERRILL LYNCH PIERCE FNNR & SM.......ccoviiiieiiiiiiniisinniierssssessssssisssssessessessenes 1,830,611 | oo 1,700,000 3,719
037833 DD 9 |APPLE INC SENIOR CORP BND....... 05/29/2019........ CITIGROUP GLOBAL MKT INC 1,277,679 21,300,000 | oo 10,698
038222 AM 7 | APPLIED MATERIALS INC SENIOR CORP BND 05/23/2019........ Various 5,225,786 5,000,000 32,698
04352E  AB 1 | ASCENSIONHEALTH SENIOR CORP BND.........cccccvurrurrinen. 10/16/2019........ MORGAN STANLEY & CO. INC... 1,710,000 ....1,710,000
05348E  AZ 2 |AVALONBAY COMMUNITIES INC SENIOR CORP BN 05/22/12019........ J.P. MORGAN SECURITIES INC. 4,984,550 5,000,000 | cooucerereirrireniereneieenieenas 21,125
057224  AZ 0 |BAKER HUGHES A GE COMPANY LLC SENIOR COR.....c.vvvririireriririiisisisirsssessssessessssesenens 06/27/2019........ CREDIT SUISSE FIRST BOSTON COR 3,312,030 | oo 3,000,000 | ..o 45,271
05723K  AF 7 | BAKER HUGHES A GE COMPANY LLC COPR BOND.........coceririieriicirerrireriesiseeesiseeseneenes s 05/29/2019........ MORGAN STANLEY & CO. INC 2,747,330 3,000,000 53,267
07335C  AF 1 |BARCLAYSCOMMERCIALMORTGAGES SENIOR CMBS 08/09/2019........ BARCLAYS CAPITAL 2,265,894 2,200,000 [ ..voreieriieieiec o 4,816
07386R  AC 3 | BSABS_07-HE4 BSABS_07-HEA..........ccoiviriieiiiiiinisrineisicisie e sesissssesessssssssssssesssssseens. | evsssnesnnins 02/25/2019........ Interest Capitalization.................... 52,928 | oo 52,928
081437 AM 7 |BEMIS COMPANY INC SENIOR CORP BND 144A 06/13/2019........ Taxable EXChANGE. ..ot 1,036,473 | oo 1,000,000
09256B  AG 2 |BLACKSTONE HOLDINGS FINANCE CO SENIOR CO. 07/31/2019........ DIRECT. 1,522,722 ....1,296,000 8,460
125523  AH 3 |HALFMOON PARENT INC SENIORCORPBND144A 08/28/2019. Tax Free Exchange... 11,121,100 | .....
12596M  AC 0 | CREDITSUISSECOMMERCIALMORTG RMBS L1-A1B 03/01/2019........ CREDIT SUISSE FIRST BOSTON COR 4,870,000 .
12596W  AC 8 | CSAIL COMMERCIAL MORTGAGE TRUS SENIOR CM.......cocviimeiiirriniineieriernesseesiseiessennees 06/18/2019........ CREDIT SUISSE FIRST BOSTON COR 5,149,960 | ...oovvevereeerererinn 5,000,000 | coooverveerrireriereeeinenae 12,021
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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
12648W  AE 2 |CSMC_14-7R CSMC_14-7R  3.000% 03/29/38.... 07/01/2019........ Interest Capitalization.... . 4,292 4,292
133434  AD 2 |CAMERON LNG LLC SECURED CORP BND 144A.. 12/05/2019........ J.P. MORGAN SECURITIES INC.....c.ocovrrrieirieieriseierssisersnsnines 425,000 425,000
156700 BB 1 |CENTURYLINK INC SENIOR CORP BND 144A..........ccoovorirernireiernsirerinnnnns 12/09/2019........ CITIGROUP GLOBAL MKT INC........ovvevirreririererieererirennes 1,000,000 .....1,000,000
161175  BL 7 | CHARTER COMMUNICATIONS HOLDING SENIOR CO......ocvouiviiiiirrierenieeerissiesieieisssiensees 05/15/2019........ CREDIT SUISSE FIRST BOSTON COR 3,983,040
172967 ME 8 | CITIGROUP INC - LT GTD SENIOR CORP BND....... 05/22/2019........ CITIGROUP GLOBAL MKT INC.... 3,579,380 .
17328F AW 5 | CITIGROUPCOMMERCIALMORTGAGE SENIOR CMBS 08/05/2019........ CITIGROUP GLOBAL MKT INC.... 11,638,954 | ..o ...11,300,000
20268) AC 7 | COMMONSPIRITHEALTH SECURED CORP BND........cocovirivririireriniinnines 09/27/2019........ CITIGROUP GLOBAL MKT INC......ccovverrrrirrrrireierieerensnienes 4,261,941 | oo 4,130,000
207651 F* 6 | CONNECTICUT NATURAL GAS CORPOR SENIOR CO...... 01/15/2019........ MIZUHO INTERNATIONAL PLC 4,600,000 ....4,600,000
210518 DE 3 |CONSUMERS ENERGY COMPANY SECURED CORP BN... 05/22/12019........ BARCLAYS CAPITAL......couiiiiiiieiisieieissieeesississssssssssse s 2,460,967 2,490,000
212015  AQ 4 |CONTINENTAL RESOURCES INC. SENIOR CORP B 08/02/2019........ CANTOR FITZGERALD SECURITIES 1,545,090 ....1,500,000
224044  CK 1 |COX COMMUNICATIONS INC SENIORCORPBNDTA4A.........ccovveivieiiierniirerssiseiesinensiessseniens | cevesierinnines 08/02/2019........ Various 5,372,482 5,128,000
233046  AK 7 | DBMASTERFINANCELLCDNKN_19- ABS A-A2ll 14........coomviiiviiriiiiirierieseeeissisesisesienieees 03/20/2019........ GUGGENHEIM.......cviririeiinnierireriseeiesriesienes 1,492,500 | ..o 1,492,500
233046 AL 5 | DBMASTERFINANCELLCDNKN_19- ABS 1A-A23 14......coviiiiiieieeirneeeseirerssisesse s 03/20/2019........ GUGGENHEIM.......cviiirinieenieieeereeseierenieenes 1,990,000
24702)  AD 1 |DELL EQUIPMENT FINANCE TRUST D ABS 7-2-A....... 03/21/2019........ WELLS FARGO SECURITIES 844,743
254700 BC 2 |DISCOVERY COMMUNICATIONS LLC SENIOR CORP......... 04/03/2019........ Tax Free EXChange.........c.ovvvivrineinerieinirereisens 12,137,592
260543 CG 6 |DOW CHEMICAL COMPANY THE SENIOR CORP BND 05/15/2019........ GOLDMAN SACHS & CO 7,204,950
260543 CR 2 |DOW CHEMICAL COMPANY THE SENIOR CORP BND 11/25/2019........ Tax Free Exchange 1,222,588 ....1,000,000
26078)  AF 7 |DUPONT DE NEMOURS INC SENIOR CORP BND............ 08/28/2019 Various 8,034,800 .7,000,000
26138E AT 6 |KEURIG DR PEPPER INC SENIOR CORP BND 12/1712019........ AMHERST PIERPONT SECUI 4,325,194 .....3,855,000
26251L  AC 8 | DRYDENSENIORLOANFUNDDRSLF _.......cvueiiiiiiicineiersiiseieieniseines 03/05/2019........ RBC DOMINION SECURITIES INC 986,500 ....1,000,000
277432 AL 4 |EASTMAN CHEMICAL COMPANY SENIOR CORP BND . 06/21/2019........ Various 3,147,622 3,000,000
30212P AP 0 [EXPEDIA INC SENIOR CORP BND........cccorivumirieiinirierierirseissinsieenienes 05/22/2019........ MERRILL LYNCH PIERCE FNNR & SM........ovuiiiiiiiierieienissieiiessiesiesisssesesieesseens 2,961,030 ....3,000,000
31428X BG 0 |FEDEX CORP SENIOR CORP BND..... 06/20/2019. JEFFRIES & CO. INC... 2,558,600 .2,500,000
31428X BQ 8 |FEDEX CORP SENIOR CORP BND..... 05/15/2019........ BARCLAYS CAPITAL......cvuiiiiriieinsisierssiesessssissssessssssssessesssenes 4,472,500 .....5,000,000
337738 AR 9 |FISERV INC SENIOR CORP BND 05/16/2019........ WELLS FARGO SECURITIES 5,217,500 ....5,000,000
361448 AU 7 | GATX CORPORATION SENIOR CORP BND 08/29/2019........ AMHERST PIERPONT SECUL.....c.ovviviiriniierieicieiseeerineiees 1,220,430 1,000,000
361448 BC 6 | GATX CORPORATION SENIOR CORP BND...........vvuumieriiericrirrenriinniiens 05/22/2019........ US BANCORP........ccvuuiirrirriiteieiee ettt 3,662,995 ....3,500,000
37940X AC 6 | GLOBAL PAYMENTS INC. SENIOR CORP BND 08/07/2019. MERRILL LYNCH PIERCE FNNR & SM 1,536,058 .1,540,000
404119 BX 6 [HCAINC SECURED CORP BND........ccovuriireimiiiiriinississisissssssessssssessesssesesssssssssesssssssssssssessens | onssesesessnes 06/27/2019........ V@TOUS. ...t 3,671,826 .....3,625,000
404119  BZ 1 [HCAINC SECURED CORP BND........cccouuiieriiiiriiiiireeieieisesiesessssisessesssesessssssesensenssssssesessens | soessereressones 06/24/2019........ MORGAN STANLEY & CO. INC 1,302,350 ....1,250,000
437076  BW 1 |HOME DEPOT INC SENIOR CORP BND 05/16/2019........ RBC DOMINION SECURITIES INC.. 5,318,900 5,000,000
458140 AP 5 |INTEL CORPORATION SENIOR CORP BND 06/20/2019........ MERRILL LYNCH PIERCE FNNR & SM.......cooviuiieiiiiniiniisinsisiesissisessessssessssssssssessessenes 2,216,220 .2,000,000
458140  AY 6 |INTEL CORPORATION SENIOR CORP BND 06/06/2019........ MERRILL LYNCH PIERCE FNNR & SM.......ctiiiieiiiriisiieieiseieiece s ssensesaes 434,006 810,000 | e 1,354
458140 BG4 |INTEL CORPORATION  3.734% 12/08/47.........cocvvrmrrnrrieiirirernnineinns 06/06/2019........ GOLDMAN SACHS & CO 799,112 | oo 800,000 166
460146  CS 0 |INTERNATIONAL PAPER CO SENIOR CORP BND 05/29/2019........ BARCLAYS CAPITAL......couiiieiiieieieierieniesie s 5,882,622 ....6,400,000
460690 BP 4 |INTERPUBLIC GROUP OF COMPANIES SENIOR CO. 06/28/2019........ MERRILL LYNCH PIERCE FNNR & SM.......cocviiiiiiiiniieissieiesissisesssississsse s ssessenes 2,192,380 2,000,000
460690 BQ 2 |INTERPUBLIC GROUP OF COMPANIES SENIOR CO, 05/22/12019........ J.P. MORGAN SECURITIES INC. 5,241,850 ....5,000,000
46591E AT 4 | JAMORGANCHASECOMMERCIALMORT SENIOR CMBS........ccoiviiriniirerineiseinnieissirenissises 06/12/2019........ J.P. MORGAN SECURITIES INC. 2,716,101 2,637,000
482480 AG 5 |KLA-TENCOR CORP SENIOR CORP BND........... 05/29/2019........ J.P. MORGAN SECURITIES INC.....cooeevrrireirrieierissiersiseessnsnines 1,937,544 | oo 1,900,000
482480 AH 3 |KLA-TENCOR CORP SENIOR CORP BND........... 06/21/2019........ MERRILL LYNCH PIERCE FNNR & SM......octiiiiieiririiireeieiseieeiseeissessse e sssnsenaes 2,777,850 2,500,000
485170 BB 9 |KANSAS CITY SOUTHERN SENIOR CORP BND.........cccovvune. 05/22/12019........ US BANCORP.....ouirtiriiieie et 3,161,820 3,000,000
49456B  AJ 0 |KINDER MORGAN INC SENIOR CORP BND R 12/18/2019........ RBC DOMINION SECURITIES INC.. 2,835,900 ....2,500,000
502000 AC 5 |LCM_27-A SENIORABS27-AT44A.........cocovirminiirineieissireiesissins 03/06/2019........ MORGAN STANLEY & CO. INC 3,968,800
512807 AT 5 |LAM RESEARCH CORPORATION SENIOR CORP BND s 06/21/2019........ MERRILL LYNCH PIERCE FNNR & SM.......coiuiiieiiiieiiisiieicieesiee s sas 3,314,040
512807 AU 2 |LAM RESEARCH CORPORATION SENIOR CORP BND s 05/29/2019. GOLDMAN SACHS & CO 2,575,925
521865 AZ 8 |LEAR CORPORATION SENIOR CORP BND. 05/29/2019........ J.P. MORGAN SECURITIES INC.......ocoirrreiiiierineieresiseiensnines 843,030
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521865 BA 2 |LEAR CORPORATION SENIOR CORP BND. 06/27/2019........ MERRILL LYNCH PIERCE FNNR & SM.......ctiiiiieiririiireeieseeeireeesseesseeeessesesseseesssssesnes 2,119,698
532457  BR 8 | ELILILLY AND COMPANY SENIOR CORP BND........ccocrvvrmivvirinrnnne 05/22/12019........ CREDIT SUISSE FIRST BOSTON COR 5,120,000
532457  BU 1 |ELILILLY AND COMPANY SENIOR CORP BND.. 06/27/2019........ JEFFRIES & CO. INC.........cceeenee 4,395,720 . .
55336V  BA 7 |[MPLXLP CORPBND 6.375% 05/01/24. 09/23/2019........ Taxable EXChANGE. ..ot 434,713 15,000 | oo 10,436
57164P  AD 8 | MARRIOTT OWNERSHIP RESORTS INC SENIOR CO........ 09/17/2019........ J.P. MORGAN SECURITIES INC........ccovviireiniieieineirereieseeninnnes 1,800,000 .....1,800,000
571748  BJ 0 |MARSH & MCLENNAN COMPANIES INC SENIOR CO 05/15/2019........ WELLS FARGO SECURITIES 5,528,250 83,028
58013M  FH 2 | MCDONALDS CORPORATION SENIORCORPBND 07/02/12019........ MORGAN STANLEY & CO. INC......ooovrrrieirieieieriseississisissssesenssens 1,114,900 | oo 1,000,000 | oo 15,328
61765N  AD 8 | MSRR_2015-R5 MSMR_15-R5. 12/2512019........ Interest Capitalization..................... 7,964 7,964
62877V AA 9 |[NBM US HOLDINGS INC SENIOR CORP BND 144A 05/02/2019........ HSBC SECURITIES INC.....coovviiiieiieiiessisessissess e ensnsaes 493,230 500,000
651639 AV 8 |NEWMONT GOLDCORP CORP SENIOR CORP BND 08/09/2019........ Tax Free Exchange 2,418,962 .....1,934,000
65473Q BG 7 |NISOURCE INC SENIORCORPBND.........coccmrurireriireciinrirnes 12/19/2019........ J.P. MORGAN SECURITIES INC. 3,687,635
674599  CY 9 |OCCIDENTAL PETROLEUM CORPORATI SENIOR CO. 08/06/2019........ CITIGROUP GLOBAL MKT INC........vvueieerrririrenirrerriieiiens 147,809 | oo 150,000
68236 AA 9 | OBP_19-OBP SENIOR CMBS OBP-A 144A..........oiieriieieiseieeiesisiesisessssesisesesisseessessssesenss. | seseseernsins 08/07/2019........ MERRILL LYNCH PIERCE FNNR & SM.......cocoviiiriiiiiieiseiseieniseiesesisesseessenesseseesseees 9,725,000 .....9,725,000
701094 AN 4 |PARKER HANNIFIN CORPORATION SENIOR CORP 06/05/2019........ BARCLAYS CAPITAL.....ocvuiiiiiiieineisieissiese s 1,256,056 1,260,000
718172 CJ 6 |PHILIP MORRIS INTL INC SENIOR CORP BND................ 05/16/2019........ MERRILL LYNCH PIERCE FNNR & SM.......cvtiiirimiiiiiireieieissincseeeeseseseesessesssseeessssennes 4,965,900 .....5,000,000 8,906
743315 AV 5 |PROGRESSIVE CORPORATION THE SENIOR CORP 05/29/2019........ VAIHOUS. ..ot 7,506,120
74432Q CC 7 |PRUDENTIAL FINANCIAL INC SENIOR CORP BND 05/29/2019........ WELLS FARGO SECURITIES 3,707,865
750236 AW 1 |RADIAN GROUP INC. SENIOR CORP BND..... .| 06/13/2019. RBC DOMINION SECURITIES INC 800,000
773903  AJ 8 |ROCKWELL AUTOMATION INC SENIOR CORP BND..........ccorvurivnriiines 08/29/2019........ JEFFRIES & CO. INC.........cocvvenee 4,316,375
78396Y  AA 1 | SESACINC ABS 19-1-A2 144A. ..o 08/02/2019........ GUGGENHEIM.......cviiiiinieecieeeeseierenieines 1,291,763
78516F  AB 5 | SABAL TRAIL TRANSMISSION LLC SENIORCORPB...........coomiiirmirireriirnniiieriseiesiesesiseeensenes 12/12/2019........ ROBERT BAIRD.. 2,142,611
80284R  AF 6 | SANTANDERDRIVEAUTORECEIVABL ABS _16-3-C.......coooririeriiririrciniiiserieseieniesisseinsnenns 03/21/2019........ SOCIETE GENERALE 464,386
806851  AH 4 | SCHLUMBERGER HOLDINGS CORP SENIOR CORP B.. 05/29/2019. BARCLAYS CAPITAL 1,963,194
811054 AG 0 |EW SCRIPPS CO EW SCRIPPS CO 06/18/2019........ WELLS FARGO SECURITIES 190,000
824348  AX 4 | SHERWIN-WILLIAMS COMPANY THE SENIOR CORP 05/29/2019........ Various 4,796,712 .
828807 CL 9 | SIMON PROPERTY GROUP LP SENIOR CORP BND........cosiuriiiiririiiiieiesierssiesecieeseseseiees 08/07/2019........ CITIGROUP GLOBAL MKT INC 2,298,677 1,900,000
828807 CT 2 |SIMON PROPERTY GROUP LP SENIOR CORP BND........ccoomiurrimiiimirieniereseessiserinsseeneeens 06/20/2019........ BARCLAYS CAPITAL 1,646,475 .....1,500,000
82967N  BE 7 | SIRIUS XM RADIO INC SENIOR CORP BND 144A.. 06/18/2019. J.P. MORGAN SECURITIES INC. 1,500,000
845011  AB 1 | SOUTHWEST GAS CORP SENIOR CORP BND 05/28/2019........ WELLS FARGO SECURITIES 9,994,900
855244 AU 3 | STARBUCKS CORPORATION SENIOR CORP BND 06/27/2019........ MERRILL LYNCH PIERCE FNNR & SM.......cotiiiiriieiiireieicneneeseeeeeseseseesessesseseeeesssesaees 5,473,700
86944B  AE 3 |SUTTER HEALTH SENIOR CORP BND. 09/30/2019........ MORGAN STANLEY & CO. INC......ccovvriveiieieierineiesssieissienesieins 6,523,538
87612B BM 3 | TARGA RESOURCES PARTNERS LP SENIOR CORP 01/10/2019........ BANC OF AMERICA SECURITIES LLC. 80,000
87612E  BA 3 | TARGET CORPORATION SENIOR CORP BND...... 05/29/2019........ GOLDMAN SACHS & CO 7,139,210 | o 7,000,000 | coovenrereririeierierenieeenis 108,889
87612E  BH 8 | TARGET CORPORATION SENIOR CORP BND...... 05/22/12019........ CITIGROUP GLOBAL MKT INC......coovverrrrirrrriererieerensnines 2,543,925 | .o 2,500,000 | ..ooorereeirerciniceees 13,359
88579Y BD 2 |3M CO SENIORCORPBND 4.000% 09/14/48 05/29/2019........ Various 5,083,910 205,000,000 | cooocvreriire e 40,444
88579Y BG 5 |3M CO SENIOR CORP BND MTM 05/15/2019........ MORGAN STANLEY & CO. INC 5,099,450
896516  AA 9 | TRINITY HEALTH CORP SECURED CORP BND....... 09/30/2019........ J.P. MORGAN SECURITIES INC.......ccovviireiniieieineireresieieninnnes 5,770,700
90171V AA 3 | TWIN RIVER WORLDWIDE HOLDINGS SENIOR COR 05/03/2019........ CREDIT SUISSE FIRST BOSTON COR 1,500,000
90265E  AS 9 [UDR INC SENIOR CORP BND MTN.....oiitiiiriririrniieiisiniemssssessessssiessesssesesssssssssssessessssssenss | onssseesessnes 10/02/2019........ WELLS FARGO SECURITIES 1,065,260
911312 BP 0 |UNITED PARCEL SERVICE INC SENIOR CORP BN 06/27/2019........ CREDIT SUISSE FIRST BOSTON COR 3,495,695
911312 BQ 8 |UNITED PARCEL SERVICE INC SENIOR CORP BN 05/29/2019........ J.P. MORGAN SECURITIES INC.....c.oceviriireiiieierineieresiseiensnines 3,624,040
92840V AF 9 |VISTRA OPERATIONS COMPANY LLC SENIOR COR 06/06/2019........ GOLDMAN SACHS & CO 205,000 | .o ....205,000
92940P  AD 6 | WRKCO INC SENIOR CORP BND 05/29/2019........ BARCLAYS CAPITAL ..ottt 2,899,395 2,700,000 | oo 27,930
92940P  AE 4 |WRKCO INC SENIORCORPBND.................. 05/16/2019........ MERRILL LYNCH PIERCE FNNR & SM.......coiuiiieiiiieiiisiieicieesiee s sas 2,274,454 .....2,275,000
931427  AC 2 | WALGREENS BOOTS ALLIANCE INC SENIOR CORP........cccsvureimiicriricriinniieesisesesisesesinsene 08/02/2019. Various 4,096,848 26,240
94106L  BC 2 | WASTE MANAGEMENT INC SENIOR CORP BND 05/22/12019........ WELLS FARGO SECURITIES 716,765 6,617
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94106L  BK 4 | WASTE MANAGEMENT INC SENIOR CORP BND 06/20/2019........ JEFFRIES & CO. INC... 2,895,963 9,820
95001L AU 6 | WFCMT_18-C43 LCFSENIORCMBS18-C43, 06/12/2019........ MERRILL LYNCH PIERCE FNNR & SM.......coovuiiieriiiiiieeisiseseiesssiss s sasen 2,162,813 2,898
96949L  AE 5 | WILLIAMS COMPANIES INC SENIOR CORP BND 05/29/2019........ MERRILL LYNCH PIERCE FNNR & SM.......c.cvvuiiieriiiniinsisississsesssssesessssissssssssessesssessenes 2,178,902 26,675
970648  AH 4 |WILLIS NORTH AMERICA INC SENIOR CORP BND.......ccovuiimriiriiirireiierinsiserinsiseesensssssssninens | cesesenerennines 12/19/2019........ AMHERST PIERPONT SECUL.....ccvviiiririiiereiereriseirerineiees 4,748,000 54,989
988498 AL 5 | YUM! BRANDS INC. SENIOR CORP BND 144A..........cooiiiiriniirieiniisiesissiesissiessssssiesssseseenes | sesesiesinnins 09/04/2019........ WELLS FARGO SECURITIES 1,000,000 .
071734  AJ 6 |BAUSCH HEALTH COMPANIES INC SENIOR CORP A 12/1712019........ GOLDMAN SACHS & CO 300,000 ....300,000
0778FP  AA 7 | BELL CANADA SENIORCORPBND A 06/24/2019........ MERRILL LYNCH PIERCE FNNR & SM.......coovuiieriiiiiesisiseseiesessis s seenes 2,188,860 | ..o 2,000,000 | vovuvererrrerirenierereennieenan 21,080
36168Q  AF 1 | GFL ENVIRONMENTAL INC SECURED CORP BND 1 A 12/09/2019........ BARCLAYS CAPITAL......couiiieirieieieieiiesieeiesissesesseesssssseessesessenes 1,100,000 .....1,100,000
775109 BB 6 |ROGERS COMMUNICATIONS INC SENIOR CORP BN.......cccoiiiirieriiireriiisissinensissisesesisens A 06/28/2019........ CREDIT SUISSE FIRST BOSTON COR 2,916,925
87971M  BK 8 | TELUS CORPORATION SENIOR CORP BND A 05/22/12019........ RBC DOMINION SECURITIES INC 2,971,440
056752  AJ 7 |BAIDU INC SENIOR CORP BND D 12/03/2019........ HSBC SECURITIES INC . 2,087,120 ,
05682V AA 3 |BAIN CAPITAL CREDIT CLO LTD BC SENIORABS, D 03/05/2019........ RBC DOMINION SECURITIES INC.......ccouriiinirinirierierirsseisesissiienienes 1,982,000 | ..o 2,000,000 9,389
111021 AN 1 |BRITISH TELECOMMUNICATIONS PLC SENIOR CO.. D 11/05/2019........ CITIGROUP GLOBAL MKT INC 1,275,000 .....1,275,000
12549Q BE 4 |CIFC_14-3A ABS 3A-BR2 144A D 03/07/2019........ CANTOR FITZGERALD SECURITIES.. 2,990,625
37960) AA 6 | GLOBAL AIRCRAFT LEASING CO LTD SENIOR CO .. D 07/26/12019........ MORGAN STANLEY & CO. INC.......coovvireiniriininireeeersissieeninsin 700,000
53944Y  AE 3 |LLOYDS BANKING GROUP PLC SUBCORPBND..........ccocoomrvriirmriircrinrirnne D 01/01/2019........ GOLDMAN SACHS & CO....ccovuurirreiiiireriesisciesieisese sttt sissinens | stbtesessssssssesssessess et sssesisesesnsenss | cbssssssessnsssessesssssesessenees (5,000,000)
68620Y  B* 2 |ORIGIN ENERGY LTD SENIOR CORP BND........cccoorevirrirnnnne D 05/15/2019........ BANC OF AMERICA SECURITIES LLC 5,000,000
78319M  AA 1 |RUTAS2AND7FINANCELIMITED SECURED CORP BN .. |D 10/08/2019 GOLDMAN SACHS & CO 443,415
833636 AH 6 | SOCIEDAD QUIMICA'Y MINERA DE C SENIOR CO .|D 05/02/2019........ BANC OF AMERICA SECURITIES LLC. 899,856
89686Q AA 4 | TRIVIUM PACKAGING FINANCE BV SECURED COR......c.ccoovvumiirirriernisierissiseiesiesisnienines D 07/19/2019........ CITIGROUP GLOBAL MKT INC.... 500,000
898339  AA 4 | TRUST F/1401 SENIOR CORP BND 144A D 06/25/2019........ CITIGROUP GLOBAL MKT INC.... 999,970
91020Q  B# 3 |UNITED ENERGY DISTRIBUTION PTY SENIOR CO........... D 02/11/2019........ Mitsubishi Securities USA 8,000,000
G0446*  AA 3 | ANGEL TRAINS ROLLING STOCK SECURED CORP. B 12/02/2019. DIRECT ...t 2,808,969 .
G0446*  AA 3 | ANGEL TRAINS ROLLING STOCK SECURED CORP. B 08/01/2019........ Interest Capitalization 108,762 ....108,762
G7315#  AA 2 | QUEEN MARY UNIVERSITY OF LONDO SENIOR CO B 01/15/2019........ LLOYDS BANK. 5,763,150 | . 5,763,150
3899999. Total - BoNdS - INAUSHIAl GNA MISCEIIANEOUS...........ouveieeeiiteeiete ittt ettt ettt sisssessetesssssesesessesssessessstassans | essssessessesassessesssssesessessesassassesssssesessessessssessesssssesassessessnsassessessessssassessesassessessessesessessesassessessessesessessesassessessessesassessesssassessessesasses | absesssssssessessesassessessessssessessesansessesnsans | sessessessssssassessesssnsesss 428,531,109 412,553,303 | ceovooeee s 3,044,978
8399997, TOtal - BONMS = P 3. ..otttk E 0 L6480 E o8 E L hE RS E e E SRR E R E ke sk eeE etk | shnst e 483,810,330 466,270,660 | ..o 3,118,240
8399998. Total - Bonds - Summary Item from Part 5... . 50,920,624 9,613,400 5,487
8399999, TOAl = BONGS............oooovvveiiveiieeieveeeieieseesis et ssetee st s st esses s essessssseeesesessses s esessssssesssssesesesssesesssasssesase  eesessesssssessasssssessseseseseessebeee s ssessee s sesee s e b e s e e s b ee s e e s st s e b eee s b e e et e b bbb bbb e b et s e bns eeietessssseesssies e s s s eneessssiensesenns | erersesiesssseesses s s s 534,730,954 515,884,060 | ...ovorviiiriiniiessisnns 3,123,727
9999999. Total - Bonds, Preferred and COMMON STOCKS. ...ttt etiee | eesessessetesessees s es e e b ee et e ets et e e e et e e e e et e et eL e a2t e et b ettt bne etiesaess et esies et es et en et esines | eetesessessen s esi et een 534,730,954 | XXX | 3,123,727
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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 RU 4 |UNITED STATES TREASURY SENIOR GOVT .. | 05/28/2019. | ValiOUS..........oooooooos oo
BND . 25,459,010 | ....25,000,000 | .....24,241,271 | ........ 24,274,880 5,859 | oo | oo 24,280,739 | 1178271 |..1178.271 | ....345,445 | 11/15/2046.
912810 RZ 3 |UNITED STATES TREASURY TREASURYBOND || 05/22/2019. | CITIGROUP GLOBAL MKT INC............. . 14,792,548 | ....15,000,000 | .....14,024450 | ........ 14,043,070 878 | oo | o 14,051,247 741301 | 741,301 |....216,338 | 11/15/2047.
912810 SC 3 |UNITED STATES TREASURY SENIORGOVTBND) .. | 05/22/2019. | NatWest SeCurities..............orocoorrcorr..
................................ 15,925,165 | .....15,000,000 | .....14,837,731 | ........ 14,839,800 | ...oooccomrciiss | v 1,313 1313 e 14881113 | | 11,084,052 | .....1,084,052 | .....245,839 | 05/15/2048.
912828 2R 0 |UNITED STATES TREASURY SENIOR GOVT | ..|05/29/2019. | MERRILL LYNCH PIERCE FNNR & SM..
BN | 30,071,424 | .....30,000,000 | .....30,041,088 | ......... 30,036,629 | coovcersoers | e (1,587) TC0:70 ) PS BO 30,035,042 | oo | o 36,382 | ... 36,382 | .....531,423 | 08/15/2027.
912828 3F 5 |UNITED STATES TREASURY SENIOR GOVT  |..|01/14/2019. | BANC OF AMERICA SECURITIES LLC...
BND e 492,404 493,105 27 27 493,132 11115/2027.
912828 3J 7 |UNITED STATES TREASURY TREASURYNOTE. |.. | 05/29/2019. | J.P. MORGAN SECURITIESINC..ccccoeec | | i o0a 085 | 4000000 | .. 3944072 | o 3951702 | o o 3.152 3152 3,954,854 , ’ 500 | 11302024
912828 K7 4 |UNITED STATES TREASURY GOVT BND.......... - | 05/29/2019. | J.P. MORGAN SECURITIES INC....oovoveo | ] 2458973 | ...... 2,480,000 | ..... 2,439,997 | ... 2,452,395 | oo | e 1,606 1,606 [ covveceeesrcen | e 2,454,001 | oo | e 4972 | o 4972 | ...... 39,187 | 08/15/2025.
912828 U2 4 |UNITED STATES TREASURY SENIOR GOVT | ..{08/19/2019. | GOLDMAN SACHS & CO........ccoorceo...
BND e 2578901 | ...... 2,500,000 | ... 2415533 | ......... 2,431,632 | oo | e 5,048 5,048 | oorocceeers | e 2,436,679 | oo | o 142,222 | ...... 142,222 | ... 38,179 | 11/15/2026.
912828 X8 8 |UNITED STATES TREASURY SENIOR GOVT | .. | 05/14/2019. |MORGAN STANLEY & CO. INC...........
BNOOO 0 85,169,166 | .....85,000,000 | .....85,894,540 | ......... 85,779,316 | coooorvvccrrssis | o (314310 | oo | o (31,431) 85,747,885 | .(578,719) | ......(578,719) | ..1,009,375 | 05/15/2027.
0599999. Total - Bonds - U.S. GOVEIMMENt........oovoiivvrrssisrrssssrns e o ...180,942,366 |....179,480,000 |....178,331,086 | ....... 178,302,529 | cooovocce0n0 | o (7,835) 0 (7,835) 0 ... 178,294,692 | ............ 0 |.2,647,674 |...2,647,674 | 2470182 | XXX
Bonds - All Other Government
292468 AA 6 |EMPRESAS PUBLICAS DE MEDELLIN D[03/27/2019. [Call  101.5427 oo
EMPRESASP 101,543 | . 100,000 | .. 98,292 | v 99,862 | o 55 55 | oo | o 99,918 07129/2019.
455780 BD 7 |INDONESIA REPUBLIC OF GOVT BND 144A..... | D| 03/18/2019. [MORGAN STANLEY & CO. INC............. [ B 1,543,650 | ....... 1,500,000 | ....... 1,668,750 | vrooocrss 1,561,481 | oo | oo (10,907) | ooveveesees | e (10,907) [ v | e 1,550,574 03/13/2020.
500769 DJ 0 |KFW CORPBND 4.875% 06/17/19. D | 06/17/2019. | Maturity 3,000,000 | ... 3,000,000 | ....... 2,991,090 | ..........2,999,490 | ... 510 IO D O 3,000,000 06/17/2019.
716743 AD 1 |PETRONAS CAPITAL LTD. CORP BND. D| 04/15/2019. | MORGAN STANLEY & CO. INC.coovee | | 1300568 | .. 1,300,000 | ... 1325630 | ........1.302,08 | ..... (970) L N 1301088 0811212019,
1099999. Total - Bonds - All Other GOVEIMMENL............ccovvivieiiiieieeeeiieseeieeeines eveeeetseeseessssisenenes 900,000 | ... 6,083,762 5,951,580 XXX
Bonds - U.S. Special Revenue and Special Assessment
04248N AA 1 |ARMY HAWAII FAMILY HOUSING TRUMUNI | .. | 12/15/2019. | Redemption  100.0000....................
BND e 57,514 | o, 57,514 | o 66,273 85,576 | oo | oo (8,062) 06/15/2050.
31359T 74 3 |FNMAFNMA_98-39 7.000% 06/20/28................ o [ 1200172019, | PAYAOWN..ovvoroessnessvesssssssssessnn | 71792 | oo, 71,882 | v 81,580 | wooovvvvvererens 78,325 | oo | o (6,533) 06/20/2028.
3136AM  6F 1 |FNMAFNMA_15-24A 3.000% 04/25/45............. ..| 01/01/2019. |BANC OF AMERICA SECURITIESLLC...| |~ | 217) 04/25/2045.
3136AP VL 3 |FNMAFNMA_15-59B  3.000% 08/25/45... .| 01/01/2019. | Paydown 08/25/2045.
31392W 7B 0 |FHLMC CMO AGENCY CMO_T-51 1A .| 12/01/2019. | Paydown . 09/25/2043.
626207 YS 7 | GEORGIA MUNICIPAL ELEC AUTH - 04/01/2019. | Call  100.0000........o.ccoscccrrr e
MUNITAXBNDRE L | 27,000 | oo 27,000 | oo 32,059 32,035 | oo | o 6) 04/01/2057.
694669 AA 0 |PACIFIC NORTHWEST COMMUNITIES PACIFIC | .. | 12/15/2019. | Call  100.0000............covrrcvrmsrrrrrre
S ) P 25,000 25,000 | s 25,000 25,000 | oo | o 06/15/2050.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... .c..ooeivvvvierriviicsisnssssisssssissssssssssssisssssssssssins | 279,295 | ......... 296,142 | ......... 332173 | oo 312,432 | oo ol (28,385) | .oovoreen 0 XXX
Bonds - Industrial and Miscellaneous
00115"  AA~ 0 |AESILUMINALLC CORP BND.....coooovsvrirns « | 12131/2019. | Redemption  100.0000....vvvvsvsvvies | s | 211,350 | e 211,350 | oo 192,037 | v 194,183 | oo | o 17167 [ oo [ v LAY R I 211,350 [ covtvrensven | s | o 0 [ 7,800 | 03/26/2032.
00165C AD 6 |AMC ENTERTAINMENT HOLDINGS INC SRSUB | .. | 06/12/2019. | BANC OF AMERICA SECURITIES LLC...
COoR e 145,000 0 05/15/2027.
031162 AZ 3 |AMGEN INC CORP BND 5.700% 02/01/19........ .. [02/01/2019. | Maturity.........ccooovvveeeevvisssenssisssserciseenn |l 1000.000 | ......1.000.000 | . 997,770 2 02/01/2019.
04544Q AD 9 |ASSET BACKED SECURITIES CORP H [ 12126/2019. | Paydown
ABSHE OG- L L 6,106 | oo 6,106 | o 4,465 8597 | | o 1,509 1,509 (X0 P B B 0 | 79 | 1112512036,
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04544T  AA 9 | ABSHE_07-HE2 ABSHE_O7-HE2.......oooovcccvi | 12126/2019. | Paydown 121,743 | ..o 121,743 | oo 85,189 86,498 |....... 35,245 35,245 | oo | eereeereeeee D278 | s | i | covvereririiiien0 [ i 1,781 | 05/25/2037.
05377R  CC 6 | AESOP_13-2A SUB ABS_15-2A C 144A. | 06/20/2018. | BNP PARIBAS....oocoeoevesvnsvnsoese | 1,007,500 | ....... 1,000,000 | ... 967,359 | .oooccen 984,574 | oo | v 4,070 4070 [ v | 988,644 | | 1000 18,856 | ........18,856 | ....... 20,087 | 12/20/2021.
05836* AA 7 |BALDWIN WIND LLC CORP BND.. .. | 12/18/2019. Redemption 121.3984.. 9,449,360 AAAAAAA 7,783,762 ....... 8,836,523 .8,681,716 ] 9449360 | i i 0 673,083 01/31/2031.
05949C NQ 5 |BOAMS_05-11 BOAMS_05-11 | | 06/01/2019. | Paydown [T B 1,858,967 | ... 1,868,223 | ....... 1,803,200 | ...........1,847,061 , | N 1,858,967 - 51,225 | 12/25/2035.
07274N BF 9 | BAYER US FINANCE II LLC BAYERUSFINANCEI) .. | 07/31/2019. | J.P. MORGAN SECURITIES INC...cocooo.. | | L 9,347,600 | .....10,000,000 | ... 9,926,482 | ........ 9,927,240 | ... 917 R I R 9,928,157 | oovvcverree ....(580,557) | ......(580,557) | .....460,778 | 07/15/2044.
07386R AC 3 |BSABS_07-HE4 BSABS_O7-HE4........occorvns o [ 0112512018, | PAYAOWN...ocoeeevesvnssssvesssessi | e | e 4520 | oo 3,775 7517 X I DO (4,021) (720 ) TS DAIN DTN DTN U ([ 9 | 02/25/2037.
073871 AC 9 |BEAR STEARNS ALT-A TRUST BALTA [ 12126/2019. | Paydown
= 136,992 | ... 124,367 | v 119,849 [ s | eeeen(12899) | o | 12,499) | oo 08/25/2036.
BSAA_06-4 05/
07401 AA 6 |BSMF_06-AR4 BSMF_06-AR4. .. | 12/26/2019. | Paydown oo 5T | e 46,206 8.707 12/25/2036.
07401M AG 6 |BSMF_07-AR1RMBS 07 AR1 2A3. - | 12126/2019. | Paydown . 517,559 | ......... 557,275 | .......... 459,152 | oo 76,788 | e | oeeeeetBOTTA | e | e 40,771 | oo 02/25/2037.
081437 AH 8 | BEMIS COMPANY INC CORP BND.... .. |..106/13/2019. TaxabIeExchange .................................... 1’030’223 ’000’000 .993’530 319 10/15/2021.
09247X AE 1 |BLACKROCKINC CORPBND........cccccevveverrnnne .. [ 12/10/2019. | MatUrtY......ovovevvveiesieeeiessisssiiienn | 2,000,000 | ... 2,000,000 | ....... 1,994,560 633 12/10/2019.
12505F AF 8 |CBS OUTDOOR AMERICAS CAPITAL L SENIOR | .. | 12/18/2019. | Call
co e 411752 | o 400,000 | ......... 404,945 | .......... 402,834 |....... (799) TC2C)) T 402,035 | oo | e (2,035) | ...ooo.. (2,035)| .....41,323 | 03/15/2025.
12519@ AA 5 |CED ALAMO 7 LLC SECURED CORP BND......... .| 1213172019, [ VAIOUS........cocveveiierereeceeeeeeieseseeee 22596 | oo 22596 | coovo 22,506 22596 | oo e O il 22596 | oo i [ 685 | 06/30/2041.
125328 AE 7 |CFCRECOMMERCIALMORTGAGETRUS .| 06/17/2019. | WELLS FARGO SECURITIES...............
CFCRE16-CT | 5,331,641 | ... 5,000,000 | ......5149,064 | ... 5,122,600 | oo | s (6,485) (6485) | 1o | o 516,115 | oo | o 215,525 | ....215,525 | ... 114,441 | 12/10/2054.
125660 AD 6 |CITIMORTGAGE ALTERNATIVE LOAN . [12/01/2019. | Paydown
CMALT_07-A . 1,885,006 | ......2,552,780 | ......2.285,112 | . 2365479 | oo | o (480.473) | o | o (480.473) | oo 1,885,006 | oo o0 | 82,780 | 02/25/2037.
12593F BD 5 |COMM_15-LC21 SENIOR CMBS 15-LC21 A4.......| .. | 01/09/2019. | DEUTSCHE BANKAG.....ccovvvsvcvce ST O 9,113,555 | ....... 9,000,000 | ....... 9,040,781 | .........9,011,186 |...... (78) ()| E B 9,011,107 | oo | 102,447 | ......102,447 | ...... 37,080 | 07/10/2048.
125036 AH 5 |COMM MORTGAGE TRUST COMM_15-PC [ 06/17/2019. | KEY BANK......ooveeeeoese e
CMBS _15- 1,602,656 | ......1,500,000 | ......1,561,875 | coos 1,538,507 | ... 674 Y7 I B 1539181 | v | o 63,476 | ... 63,476 | ......35,393 | 07/10/2050.
12503V AA 7 | CREDITSUISSEMORTGAGETRUSTC CSMC_15- .. | 10/01/2019. | Paydown
GLeA i 964,910 | ......... 964,910 | ......... 993,849 | ... 986,416 | cvoccoorceer | oo (21,505) (21,505) [ covveerreen | e 964,910 | oo | oo | ceeveessioen 0 |...156,843 | 11/15/2037.
12503V AG 4 |CREDITSUISSEMORTGAGETRUSTC CSMC_15- .. | 10/01/2019. | Paydown
GLPA . 1,000,000 | ....... 1,000,000 | ....... 1,029,659 4,020,702 | oo | o (21,702 | o | e (21,702 | oo | e 1,000,000 | oo | oo | eerviersrinn0 | 179,238 | 11/15/2037.
12594P AZ 4 |CSMC_16-NXSR CSMC_1B-NXSR....coovesvcsvv | 06/17/2019. | MERRILL LYNCH PIERCE FNNR & SM.. 4,833,055 | ....... 4,600,000 | ...... 4,737,982 AT11.99% | oo | e (6,255) (115 [ . 4705740 | oo | 127,315 | 127,315 | .. 102,442 | 12/15/2049.
126117 AQ 3 |CNAFINANCIAL CORP SENIOR CORP BND...... |.. | 06/06/2019. | Call  103.9546.......cccovossvvmscssvcsns | 2,079,093 | ....... 2,000,000 | ....... 1,993,700 1,998,720 | ...... 327 <7240 I D 1,999,047 | oovovcceves | 953 | oo 953 | 174,072 | 08/15/2020.
12624K AN 6 | COMM_12-CR2 COMM_12-CR2 AMPZ............... | 08/21/2019. | Brean Capital, LLC......c.coovomscvmscien | 3,648,572 | ...... 3,522,266 | ...... 3,575,587 | vorrrr 3,549,569 | oo | (5,764) (5,768) | e | o 3,543,805 | ..ovovovrr | 0 104,767 | ... 104,767 | ...... 97,180 | 08/15/2045.
12624 AQ 9 |COMM_12-CR2 COMM_12-CCRE2........convvvvve - | 08/21/2019. | CREDIT SUISSE FIRSTBOSTON COR...| | . 1,756,875 | ....... 1,694,267 | ....... 1,718,950 | oo 1,707,057 | oo | e (2.671) (X)) N B 1,704,385 | oo | 052,490 | .......52,490 | ... 54,168 | 08/15/2045.
12624K AU 0 |COMM MRTGE TRUST COMM_12-CR2 .| 08/21/2019. | CREDIT SUISSE FIRST BOSTON COR..
COMM_12CR2 | 1,200,838 | ...... 1,159,267 | ......1,138,662 | .o 1,446,971 | oo | o 1,793 1793 | o | o 1,148,763 | oo | 52,074 | v 52,074 | ....41,343 | 08/15/2045.
12624K AW 6 | COMM MRTGE TRUST COMM_12-CR2 .| 06/26/2019. | BMO CAPITAL MARKETS.........orccco....
COMM_12CR2 | 635,806 | ... 624,200 | oo 550,932 | 1o 592,043 | oo | i 3,886 3,886 | oo | o 595,930 | oo | 39,877 | . 39,877 | ......17,509 | 08/15/2045.
12648W AE 2 |CSMC_14-7R CSMC_14-7R  3.000% 03/29/38... | .. | 12/01/2019. | PaydOWN......cocoovorvvvvvvvsvsvsmnvvvsssisssissssscnnnns [ ((PELL) p— (EA:1)) p— TCA:T50 ) P 7,962 7,962 L N B () [p— (S — 356 | 03/29/2038.
12667N AA 6 |COUNTRYWIDE ASSET-BACKED CERTI .| 11/25/2019. | Paydown
ewossC ] 20,166 | o 20,166 | 18452 | 1o 18,889 [ o | 1317 1317 | | o 20166 | e | oo |0 [ 336 | 11/25/2036.
12668A X6 7 |CWALT_05-65CB CWALT_05-65CB............cccooece. .. | 12/01/2019. | Paydown 811,764 | .........871,180 | .oo..... 784,344 | ............. 761,520 | ....... 50,244 50,244 | vvvovoeeeeeerreei | oo 811,768 | oo | | oeveversssnnnnO [ 27,489 | 01/25/2036.
126694 M6 2 |CWHL 2005-26 1A8 CWHL_06-OA5 .. | 12/26/2019. | Paydown 22643 | oo 22643 | 18,150 | eovvvvrrrrren 18,991 | oo | e 3,652 3,652 | oo | e 22683 | oo | e | 0| 345 | 04/25/2046.
12672# AA 6 |CVS CAREMARK CORP CORP BND.... .| 12110/2019. | Redemption ~ 100.0000....ccccccvcees | | gaeg | ieag| 71,849 R T IR Z1- ) P I D 1844 | 0911012034,
12673P  AC 9 |CAINC CORPBND  5.375% 12/01/19.. o | 1200172018, | MUY .o | 3,000,000 | ..... 3,000,000 | ... 2,983,740 1,857 0. 161,250 | 12/01/2019.
12673P  AF 2 | CAINC SENIOR CORP BND -1 1071672019, Call - A01AB70-wvvvesvnsvsen | | 5,056,850 | ...... 5,000,000 | ... 4,995,050 823 | oo | e 999,152 | i | 848 | o 848 | .....274,350 | 08/01/2020.
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12674@ AA 6 |CVS CAREMARK CORP CORP BND................. - | 12/10/2018. | Redemption  100.0000....o.vesoccsvccsc | 17,891 [ v, 17,891 | v, LT T — 17,891 [ oovvveesvesons [ eoveenssesons (L1 PSRN I 7,891 | oo [ errenssnsses | v (U IO 391 | 08/10/2035.
12693%# AA 1 |UNIVERSITY OF WISCONSIN SENIOR CORP | .. | 10/18/2019. | Redemption ~ 100.0000...........c.crcvrrecec.
BND 37,777 | . (351) (351) 37,426 04/18/2046.
13057V AD 8 |CRART_154 CRART_154 2.580% 06/15/21....... .. | 12/15/2019. | Paydown 2,647,309 | ....... 111 111 12,647,420 06/15/2021.
131347 CF 1 |CALPINE CORP SENIOR CORP BND................. .| 09/19/2019. | JEFFRIES & CO. INC . 976,59 | ...... 2383 2383 01/15/2025.
144141 CZ 9 |DUKE ENERGY PROGRESS LLC CORP BND.... | .. | 01/15/2019. | MaHUIiY.....rccvsevrrersersrsnmsrssveeceees | L 4000000 | ....1.000.000 | ........999.080 | ... . 999,996 | ... 4 4 01/15/2019.
14453F AC 3 |CARR_06-NC2 SENIOR ABS_06-NC2 A3............. .. | 12/26/2019. | Paydown 25,229 | ....... O 3,057 06/25/2036.
16165A AD 6 |CFLX_07-3 WHOLE CMO 07-3 .. | 12/26/2019. | Paydown 208,151 | ....... 59,345 59,345 . ol 4,381 | 07/25/2037.
17275R  AE 2 | CISCO SYSTEMS INC CORP BND. coee [+ 02/15/2019. | MALUFIEY.....oooovvrieeneees il .1,000,000 | .......1,000,000 | ......1.013.530 | voocoooo... 1,000,210 |....... (210) [ 210) ) S I 1,000,000 [ ..o | o USSR | N IO 24,750 | 02/15/2019.
17311L  AB 7 |CMLTI_07-AR5 CMLTI_07-ARS........cccovvrrmrrernns .. | 12/01/2019. | Paydown 3915 | ... 3 3 3,918 B SSUTTRURRRON | B IR 140 | 04/25/2037.
173138 AA 9 |CMLTI_07-AMC4 CMLTI_07-AMCA.... .. | 12/26/2019. | Paydown 66,104 | oo | oo 7623 [ oveveevverenne | eeriiereeeen 13023 | e | eevierienienin 73,726 | e | evveevenesiienes | vereeeeriennenn0 [ v 1,167 | 05/25/2037.
219350 AU 9 |CORNING INC SENIOR CORP BND.. o [ [12/18/2019. | Call  101.5568........c.oveevirieinee 1,999,845 | ....... O [ oo e 91 e | 0000 1,999.936 | oo | oo B84 | o B4 | 145,177 | 08/15/2020.
223611 A# 1 |COWBOYS STADIUM LP SENIOR CORP BND.... | .. | 09/30/2019. | Redemption ~ 100.0000...............0.vvr.. 438,907 i . 838,907 | o e e 0 L e 838,907 | Lo 0 | 13,045 | 03/31/2034.
223611 A@ 3 |COWBOYS STADIUM LP SECURED CORP BND |.. | 09/30/2019. | Redemption  100.0000............cooewmvrcee | L 244100 | oo0...214.100 | oo 214,100 | coovoveree.n. 294,900 | ovveeerereees | eeeeeeereeeseeeenee | eeererseereneienne | everereerseeiennens0 oo | eerereeneen 218,000 | oo | eeveeeeeeeeeeees | eeeeeeiesiieenn0 | e, 5,571 | 03/31/2034.
225470 FR 9 |CSFB_05-10 CSFB_05-10 5.250% 11/25/20...... ..109/01/2019. | Paydown ....86,056 | ... 91,216 | ....... 1,669 | e [ 11,689 | i | 102,885 [ | s | 0| s 4,051 | 11/25/2020.
233046 AD 3 | DB MASTER FINANCE LLC DNKN_15- ABS 15- |..|03/21/2019. | BARCLAYS CAPITAL.......ccovvvrivrerrrirnnnns il 3362625 | ....3.360.000 | ......3.418.049 | oo, 3,434,738 | oo, 10,840 ... - . . . . revvviereeenens | 000nn(82,954) | ........(82,954) | ...... 46,433 | 02/20/2045.
233046 AD 3 |DBMASTER FINANCE LLC DNKN_15- ABS 15- | .. | 02/20/2019. | PaydOwn..........cccooevvemvveemmrissnrisssiissins | 8,945 | ... (195) (195) 8,750 B OSSR ISR (1 IO 87 | 02/120/2045.
233320 DB 7 |DSLA_05-AR2 DSLA_05-AR2........cccoovvmrviririrenne .. [ 12/19/2019. | Paydown...........cc.ooevvvvommvienerveecciincceene | 91305 | 95212 | 74093 | 74,397 | oo 16,909 03/19/2045.
233320 EL 4 |DSLA MTGE LOAN TRUST DSLA_05-A4............. .. | 12/19/2019. | Paydown 37,802 |....... . 10,374 08/19/2045.
23334B  AA 2 |DTEENERGY CENTERLLC CORP BND 144A.... | .. | 10/31/2019. | Redemption ~ 100.0000.........ccoowrivumceaa | . f 143,000 | ..........143,000 | ..........156,438 | cccoooooo.. 152,657 | vovvveveereeereers | eererenns (9,651) 04/30/2024.
24617# AA 9 |DELAWARE NORTH COMPANIES BOSTO .. | 11/14/2019. | Redemption ~ 100.0000..
SENIORCO i 78,003 | oo 78,003 | .oov.e 78,003 | coovvrere 78,003 | oo | o LU PSRRI ZECHIIVE T RIS PSTRSIRY [P LU R 2,242 | 11/14/2034.
247916 AF 6 |DENBURY RES INC. SECURED CORPBND |..|03/29/2019. | CREDIT SUISSE FIRSTBOSTON COR...| . . . . .| .. 768,275 | ... 790,000 | ......... 711,000 | oo TA6.991 | oo | e 4,034 4034 | o | e 751,025 [ oo | o 17,250 | ........ 17,250 | ... 27,058 | 05/15/2021.
254700 BB 4 |DISCOVERY COMMUNICATIONS LLC SCRIPPS |.. | 04/03/2019. | Tax Free EXChange........c.c...occoovvroeee.
NET | 12,137,592 | ..... 12,000,000 | ..... 11,819,100 | ......... 1,837,477 | o | v 6,252 6,252 | coieiriieins | e 11,843,729 | ...ccoevvicveens | .....293,863 | .......293,863 | ... 179,400 | 11/15/2024.
25470X AB 1 |DISHDBS CORP CORP BND.........cccoeuvmeriirins .. [ 09/01/2019. | Maturity..........coovvvemrveerriinneiieseiennis 200.000 200,000 .194,934 199,527 |...... 473 473 12200,000 | oo | e | e | 15,750 | 09/01/2019.
291011 AY 0 |EMERSON ELECTRIC CO CORP BND................ ++ [ 10/15/2019. | MaUFtY......ooooovvinrnenniissseniesssssssiissssens | 1,000,000 | ...... 1,000,000 | ..........996,190 | . .999,643 |....... 357 357 I . - KO — 48,750 |10/15/2019.
30215* AM 0 |EXPLORER PIPELINE CO CORP BND............... ..| 07/31/2019. | Redemption  100.0000.. o T 272727 | v 272,727 | oo 308,799 | oo 296,274 | cooccevevececerciiis | o (28,547) | oo | e (23,547) | oo | e 272,727 | eevvvevevevenenens [ covererisisisinin | cvvvsssssssssssd 0 ... 19,118 | 07/31/2022.
35877# AA 0 |FRISCO HQ OPERATIONSLLC SECURED CORP|.. | 12/15/2019. | Redemption ~ 100.0000..
BND L | 20 106,599 | ... 106,599 | ... 106,599 | v 106,599 [ v | o [P 106,599 | v | o 12/15/2037.
36155W AH 9 [GCIINC CORP BND 6.750% 06/01/21 ..| 07/06/2019. | Call ~ 100.0000... 506,250 | ... 500,400 |....... (409) [ covooreeerrceees | eeeerereeeena(409) | e | s 500,000 [ ..ovoveeveerenne | coeerrereeriens .. . 06/01/2021.
362334 BQ 6 | GSAAHOMEEQUITYTRUSTGSAA_06... v | - | 12/26/2019. | Paydown 764 551 1,259 B I 0. . 03/25/2036.
36250H AJ 2 [GSMS_14-GC26 GSMS_14-GC26............cocecvnne. .. | 06/13/2019. | CITIGROUP GLOBAL MKT INC... 089,947 | ..00....3,055,226 | oovvooeorevrcieins | e (3,996) | ccccovvverrrrrrree [ eerrereerren(3,996) | v | e 3,051,230 | coveereeereeeens | oo 108,731 11/10/2047.
36250P AD 7 |GSMS_15-GC32 LCF SENIOR CMBS 15-GC32 |.. | 01/09/2019. | CITIGROUP GLOBAL MKT INC.....ccoocoo | | . .2797.695 | ....2.750.000 | ... 2,850,341 (260) 2,812,371 (14,676) 07/10/2048.
36252R BC 2 |GSMS_14-GC18 SUB CMBS 14-GC18 B........... .| 06/26/2019. | MERRILL LYNCH PIERCE FNNR & SM.. 5,183,008 | ......5,000,000 | ......5428516 | ..........5236.434 | oo | (10,443) 5,225,991 (42,983) .. 01/10/2047.
36253 AJ 1 | GSMSCII_17-GS6 SUB SUB CMBS 17-GS6.. .| 06/117/2019. | CITIGROUP GLOBAL MKT INC...coocooeer| | 3440002 | ... 3.274.000 | ... 3372453 | oo 3,359,085 | oo o (4.164) 3,354,901 | . 05/10/2050.
370334 BH 6 | GENERAL MILLS INC CORP BND .. 102/15/2019. | MatUrity.........oovvvereveeneieeeseeeivssiiienn | 1,000,000 | ...... 1,000,000 | ..ooo..... 999,140 13 | oo oo A3 i | 1,000,000 [ ...eooeveerrenns | oo 02/15/2019.
382550 BF 7 |GOODYEAR TIRE & RUBBER COMPANY .. | 07/24/2019. | GOLDMAN SACHS & CO.
SENIORCO b 413444 | ... 415,000 | .o...... 415,000 | oo 415,000 | oo | e (U N I 415,000 | oo | e (1,556) | woveven (1,556) | ... 13,603 | 05/31/2026.
404121 AC 9 |HCAINC SENIOR CORP BND........ccocooemrriinr | 07/05/2019. | Call  102.3396. oo | 409,358 | ......... 400,000 | ......... 402,500 | oo 400,412 |....... (184) (184) | oo | oo 400,229 | oo | e (L)) — (229)| ......32,469 | 02/15/2020.
40573L  AS 5 |HALFMOON PARENT INC .. | 08/28/2019. | Tax Free EXChange.........ccvevvrivvirnrennine
SENIORCORPBND144A | | | 11,121,100 | .....10,000,000 1,714 1,134,487 |....1,134,487 | ....414,410 | 10/15/2028.
41161P ED 1 |HARBORVIEW MTG TR HVML_04-3................ .| 12/01/2019. | Paydown 452310 452310 TCTCX10) ) SRR OO 17X 11 1N DSOS DO IV ) I B 12,862 | 05/19/2034.
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41161P LC 5 |HARBORVIEW MTG TRHVML 05-1.....cococvvv. - | 12/19/2018. | Paydown 32,872 31,591 | v [ e 13,589 [t [ e 13,549 | oo 836 | 03/19/2035.
41161P  MF 7 |HARBORVIEW MTG TR HVML_05-3........c.cccovuuue .. | 12/19/2019. | Paydown ..24.395 23.975 9115 ; 06/19/2035.
42241@ AB 5 |HEARST CORP CORPBND 5.200% 12/01/19. |.. | 12/01/2019. | MatUiy.....cooovoossnc | | 8000000 | .....8.000.000 | ..... 8,000,000 8,000,000 0 8,000,000 1200112019,
42806L AA 9 |HERC RENTALS INC SECURED CORP BND .| 07/09/2019. [ Call ~ 103.7501 188,825 | ......... 182,000 | ooovooo. 182,000 | ... 182,000 0 ..182,000 06/01/2022.
42806L AB 7 |HERCRENTALSINC SECURED CORPBND .| 07/09/2019. | Call  105.8130.wccoovsvssmmsmsvssssns | 531,181 | .o 502,000 | ... 502,000 | ..oocoo 502,000 | oo | oo 1 R I 502,000 06/01/2024.
444454 AB 8 |HUGHES SATELLITE SYSTEMS CORP CORP . | 06/15/2019. | Maturity.
BN 540,000 | .......... 540,000 | .......... 548,775 | .oveerne. 540,619 | ....... (619) ((CH1S) ) PN IS 540,000 | .ooeeveerries [ e | e 0. 17,550 | 06/15/2019.
45326T  AA 6 |INCITEC PIVOT FINANCE LLC INCITEC PIVOT.. |... | 12/10/2019. | MatURY...o.ccosvsvesvsvssvnssssvssssnssne | 3,000,000 | ... 3,000,000 | ... 2,979,990 | ..o 2,997,571 | oo | e 2,429 2429 | oo | e 3,000,000 | oo | oo | oo 0 |....180,000 | 12/10/2019.
459745 GH 2 |[INTERNATIONAL LEASE FINANCE CO CORP . 105/15/2019. | MAtUTItY.......ooveiriiiscenieeenierie
BN 500,000 | .......... 500,000 | .......... 496,250 | .....cooc... 499,782 | ....... 218 218 | oo | e 500,000 | .ovoovreeieiens e | e 0| 15,625 | 05/15/2019.
46629B AC 3 |JP MORGAN MORTGAGE ACQUISITION . 1 12/01/2019. | Paydown
JPMAC_06- 9,272 08125/2036.
466290 AC 0 |JPMAC_06-CH2 JPMAC_06-CH2.......cocc. .. [ 1210112019, | Paydown 5002 10/25/2036.
46630M AF 9 |JP MORGAN MORTGAGE ACQUISITION . | 12/01/2019. | Paydown
SENIOR AB 645 1,897 01/25/2037.
46635W AA 3 |JP MORGAN CHASE COMMERCIAL MOR . 1 12/01/2019. | Paydown
JPMCC_11- 45,974 45,974 (1,607) 45,974 03/16/2046.
48121 @ AD 3 |JRD HOLDINGS INC SENIOR CORP BND........... .. 1 03/27/2019. Redemption 100.0000.........coceveerrenne . 143’000 ”143’000 (3’744) ”'1431000 . ) 03/27/2024.
50077L AK 2 |KRAFT HEINZ FOODS CO SENIOR CORP BND. |.. | 11/06/2019. | MERRILL LYNCH PIERCE FNNR & SM.. T 2,416,334 | ... 2,300,000 . 239 | i 2,298,189 . 118,145 | ....... 118,145 | ..... 119,367 | 07/15/2025.
501044 CR 0 |KROGER CO SENIOR CORPBND.......cc.ocvssvn. | 07/31/2019. | BARCLAYS CAPITAL ..o . 4,150,120 | ....... 4,000,000 | ... 4,275,920 8,251,906 | v | e (3,748) [CHZT:) ) N B 4,248,158 ] rn(98,038) | ... (98,038) | .....159,444 | 04/15/2042.
525221 HD 2 |LXS 2006-5 LHXSTR_0B-2N..ooovvovscvsvsvscrrn | 12101/2019. | Paydown 38,878 | oo 41,846 | ... 30,626 34,050 [ oo | o 4,829 4,829 | oo | oo L X7 Y IR D (O S 781 | 02/25/2036.
525226 AN 6 |LEHMAN XS TRUST LXS_06-12N ABS_06-12N | .. | 12/26/2019. | Paydown
2A 38,597 6,362 08/25/2046.
525227 AE 4 |LEHMAN XS TRUST LXS_06-GP2 LXS_06-GP2. | . [ 12/26/2019. | Paydown 45147 6424 06/25/2045.
52522D AQ 4 |LXS_06-16N LXS_06-16N 1.992% 11/25/46...... |.. | 12/26/2019. | Paydown 72357 | . 76440 Lo o 13,408 | o 13,408 | oo 11/25/2046,
52524V AQ 2 |LXS_07-15N CMO_07-15N 4AT......covvvivvirinris .. [ 12/26/2019. | Paydown..........oovvvvveennenviisssevisissssinens | 136,784 | ......... 148,504 | .......... LK — 113,786 22 998 08/25/2047.
54251 AA 5 |LBMLTLBMLT_06-5 1.932% 06/25/36............... - | 12126/2019. | Paydown 52,059 152,059 | oo 39,093 39,416 | oo | e EP7 % N O IR 12,643 | oo | v 52,059 | | e | o0 | e ..757 | 06/25/2036.
552953 BY 6 |MGM MIRAGE INC SENIOR CORP BND | 121182019, Call 1036349 || s 1,036,349 | ...... 1,000,000 | ...... 1,000,000 | vrrer 1,000,000 | v [ 0 [ | e ,000,000 [ v o | 0 | o 118,286 | 10/01/2020.
574599 BG 0 |MASCO CORPORATION CORP BND.... v | 12/19/2019. |Call ~ 101.2015.. ) 403,000 (381) (381) 0,748 | 03/15/2020.
582839 AE 6 |MEAD JOHNSON NUTRITION CO CORP BND.... |.. | 11/01/2019. | MatUIitY..ooccocosovvssvvessvvessssessssessens | 3000,000 | ......3,000,000 | ... 2,989,470 | v 2,998,918 | ovrvcirrrcnns [ corrins 1,082 1,082 [ vvveerrreere | e 3,000,000 | ovvvvnvrnsnens | cnevnssnnrnssnes | cvrrssrernsenniO [ o 147,000 | 11/01/2019.
583334 AE 7 |WESTROCK MWV LLC CORP BND.........ccccrunnn .. [06/03/2019. | Call ~ 101.0790........coooovmmmvmrivesnvrciieens | L 101079 | 00,000 | 99218 | 99929 | 45 45 09/01/2019.
59073@ AA 4 |MESQUITE POWER LLC SECURED CORP BND. | .. | 12/31/2019. | VAHOUS ..o I I T e T I e 0 1213112039,
617458 AG 9 |MORGAN STANLEY CAPITAL MSCI_11-C1......... .. | 12/01/2019. Paydown ....... (108) (108) 09/15/2047.
61765N AA 4 | MORGAN STANLEY REREMIC TRUST M . | 12/25/2019. | Paydown
MSMR_15-R 958,172 | v 958,172 | ... 901,281 | v 932,858 |...... 25,314 25,318 | oo | o 958,172 | oo | et | et 0 ....13,310 | 10/26/2048.
61765N. AD 8 |MSRR_2015-R5 MSMR_15-R5....occcccosivrscs o [ 1012512019, | PAYAOWN. oo | e | oo 18,434 | oo S PTE T I—— CRT-17 A P B (11,525) | coovereessrns | e (11,525) ©) BT 9 | 139 | 10/26/2046.
61766R BC 9 | MORGAN STANLEY BAML TRUST MSBA .| 06/18/2019. | WELLS FARGO SECURITIES.................
SENIORSU L | 1,539,258 | ......1,500,000 | ......1,450,664 | ......... 1452027 | o | 2435 2435 | o | 1454462 | o | o 84,796 | ... 84,796 | ....29,245 | 11/15/2049.
62906@ AA 1 |NEF AFFORDABLE HOUSING INVESTM CORP | .. |10/31/2019. | Redemption ~ 100.0000..........c.ccvrrrenenee
BN 475,000 | .......... 475,000 | .......... 526,404 | .....coco.e.. 506,043 | ..o | e (31,043) [ oo | s (31,043) | oo | e 475,000 | oo | s | e 0. 21,612 | 10/29/2021.
62907# AA 8 |NEF AFFORDABLE HOUSING INVESTM CORP |.. | 10/31/2019. | Redemption ~ 100.0000...........c.cccvvrec.
BN 1,600,000 | ....... 1,600,000 | ....... 1,760,678 | ........... 1,686,707 | ..evveveereien | v (86,707) [ ..veevrerernne | vereernns (86,707) | evvvveerricins | e 1,600,000 | .evoevererierens | e | e 0. 72,800 | 04/30/2021.
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62907# AC 4 |NEF AFFORDABLE HOUSING INVESTM _[10/3172019. | Redemption  100.0000......................

SENORCO | 3,744,000 | ....... 3,744,000 | ... 4,152,902 | ..o 3,964,079 [ oo | o (220,079) (220,079) | oo | v 3,744,000 [ oo | e | oo 0]...180,999 | 04/30/2021.
629137 AM 4 |NGLENERGY PARTNERS LP NGLENERGY  |..|09/19/2019. | TDSI

PARTNE | 000 485,000 | 500,000 | s 483,160 | o 485,696 [ oo | 1,393 1,393 03/01/2025.
62927# AE 6 |NFLVENTURES LP SENIOR CORP BND. .| 10115/2019. | Redemption ~ 100.0000.. 23,449 | . 0 04115/2030.
62927# AF 3 |NFLVENTURES LP SENIOR CORP BND. .| 10/15/2019. | Redemption ~ 100.0000.. 0 0411512031,
62927# AG 1 |NFLVENTURES LP SENIOR CORP BND.......... .| 10115/2019. | Redemption ~100.0000.. 0 0411512032,
629377 BY 7 |NRGENERGY INC SENIOR CORP BND............. - | 06/06/2019. | Call  103.1250....oovsvvvesvessvvensses | 1,062,188 | ....... 1,030,000 | .......... 996,525 L Iv2: 3 D 1,006,280 | .ooovovren | e 23,720 | oo 23,720 | ...... 70,634 | 05/01/2024.
62943W AB 5 |NRG YIELD OPERATING LLC CORP BND.......... o [ 1012812018, | VAIOUS...coovoeoevensensvessseesne | 1,022,962 | ... 1,000,000 | ....... 1,017,500 QAT | oo | oo 1,009,110 | oo | o 13,852 | ... 13,852 | ... 64,948 | 08/15/2024.
634990 AH 8 |NEF AFFORDABLE HOUSING INVESTM CORP |..|10/31/2019. |Redemption  100.0000..

BND e 1,093,500 | ....... 1,093,500 | ....... 1,217,072 | oo 1,136,382 | oo | o (42,882) | oo | e (42,882) oo | e 1,093,500 | oo oo | oo 0 71,307 | 10/31/2019.
63860H AD 1 |NTSR_O07-ANTSR 07-A  1.938% 03/25/37......... | . | 12/126/2019. | PAYAOWN..oocvvsoomoeosvvsssessenseen | 339,279 | oo 339,279 | oo 299,005 | ..o 311,626 |....... 27,653 27,653 | oo | e KT T I Y B 0| 4594 |03/25/2037.
64572 AR 5 |NEW JERSEY AMERICAN WATER CO CORP | .. | 05/13/2019. | MatUFity......rcccrcerseercescersrnscrsccens

BND e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | coocoreeeer | oo (01 PSS 1,000,000 | oo oo | oo 0 27,400 | 05/13/2019.
65535V DB 1 |NOMURA ASSET ACCEPTANCE CORPOR .| 12101/2019. | Paydown

NAA O4-AR e 35525 | 33469 2.382 07/25/2034.
665876 B# 4 |NORTHERN UTILITIES INC SENIOR CORP BND | .. | 03/02/2019. | Redemption  100.0000.........cccomvvemeec | L 672000 | oo 672,000 | oo, 720,154 (13,981)] .. 03/02/2020.
66988V AA 6 |NOVASTAR HOME EQUITY LOAN NHEL .| 11/25/2019. | Paydown

NFHE_06-2 52,639 | 1o 52,639 | oo 40,368 1250 [ | o 1,251 | s X% T IR DY DO B I 744 | 06/25/2036.
693522 AG 9 |PQCORP SECURED CORP BND 144A............... .. 109/19/2019. |BARCLAYS CAPITAL.......ovooemvvecriienn | | 247,461 | .........239,000 | ......... 250,528 (1,882) (1,882) 283807 | oo | e 8,054 | o 4,054 | 13,802 | 11/15/2022.
743755 AF 7 |PROVIDENCE HEALTH SYS OBLIGATE MUNI | .. | 10/01/2019. | Maturity.

BND e 1,000,000 | ....... 1,000,000 | ... 998,370 | oo 999,835 |....... 165 LT I B 1,000,000 | oo | oo | v 0] 62,500 | 10/01/2019.
751150 AA 1 |RESIDENTIAL ACCREDIT LOANS INWHOLE | .. | 12/01/2019. | Paydown

emo_ e 127,056 | ......... 132,504 | ......... 100,125 | oovcee 104,927 | ...... 22,129 22,129 | oo | e LT 40172 DO DO O 0| 1,831 | 09/25/2046.
751150 AD 5 |RESIDENTIAL ACCREDIT LOANS INWHOLE | .. | 12/01/2019. | Paydown

CMO 2,997 | oo 3,249 | oo 2,461 2,699 |...... 298 298 PX 1 D Y B [ 56 | 09/25/2046.
75115H AB 2 |RESIDENTIAL ACCREDIT LOANS INC SENIOR | .. | 12126/2019. | Paydown

AB 41,376 32357 | .. 9,019 41,376 12/26/2036.
75281A AW 9 |RANGE RESOURCES CORPORATION SENIOR |.. | 07/26/2019. | VAFIOUS.....occcscccosceroseeescessossoeen

CORP L | 694,386 | ... 700,000 | ......... 696,453 | ............ 697,615 |....... 540 7101 N B 698,155 | .ooccrevrre | o (3,769) | oo (3,769) | .......26,722 | 06/01/2021.
76116R AA 9 |RESMAE MORTGAGE LOAN TRUST .| 12/26/2019. | Paydown

RSMLT_06-1 o BT875 | o 40,001 39,203 | ...... 28,672 28,672 | v | o BT8T5 | s | e | orrsn0 | 1,005 | 02/25/2036.
76169# AG 8 |REYESHOLDINGSLLC CORPBND................... .. | 07/31/2019. | Redemption  100.0000 300,000 | .........300,000 | .......... 300,000 | oo 300,000 [ oo o 0 ! 0l 15,390 | 07/31/2022.
767754 CH 5 |RITE AID CORP SENIOR CORP BND 144A. - 03/07/2019. | CITIGROUP GLOBAL MKT INC....oovvccccec | ] 84,250 | ....... 100,000 | oo 100,000 | ovrre. 100,000 [ ovvoverreenes [ oo [\ IS B 100,000 | ovoverrreris | oo (15,750) | ....... (15,750) | ... 3,760 | 04/01/2023.
7851 AA 5 |S&E REPLACEMENT POWER LLC SENIOR .| 12/31/2019. | Redemption ~ 100.0000

CORP BN 139,872 | v 139872 | . 139,872 | oo 130,672 0 05/31/2029.
78616%# AB 4 |SACRAMENTO KINGS SECURED CORP BND.... |.. | 07/01/2019. | Redemption  100.0000 20,544 0,544 20,544 0 07/01/2025.
80284M AG 5 | SANTANDER DRIVE AUTO RECEIVABL .1 01/09/2019. | HSBC SECURITIES INC....oocrrerrcere

SDART_15- 8,025,000 | ......8,000,000 | ......8,236,894 8,074,517 (2,125 | o | e 8,072,392 | oo | o (47,392) | ......(47,392) | ......20,396 | 08/16/2021.
83416W AB 9 |SOLAR STAR FUNDING LLC SOLAR STAR .| 12130/2019. | Redemption ~ 100.0000..........ccc...c....

FUNDIN- | 70,931 | o 70,931 | o 70,931 | oo 70,931 | | o 3 P DO 70,931 | [ | e 0| 2,482 | 06/30/2035.
84334# AA 5 |SOUTHERN MARYLAND ELECTRIC COO .| 10/16/2019. | Redemption ~ 100.0000..........c.c........

SOUTHERNM 9,033 | o 9,033 | o 9,033 9,033 | o e 0 9,033 | s | e | e 0 | 272 | 0411612048,
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85234# AB 1 |STADIUM FUNDING TRUST CORP BND............ .. | 04/01/2019. | Redemption 100.0000........coevrrrrrerenne . X 28,352 | oo, 28,352 | oo, 28,352 | ... 28352 | ... O oo 28352 i il 0 i 730 | 04/01/2039.
85915# AH 4 |STERICYCLE INC. SENIOR CORP BND.............. .. 106/14/2019. [Call  101.1415.....oveveereereeeeereeeiae . A 2427396 | ... 2.400,000 | ...... 2,400,000 | ... 2,400,000 | .ooorreeen Ol 2400000 | o 0 105,976 | 07/01/2022.
86359L QM 4 |STRUCTURED ASSET MORTGAGE INVE .| 12/01/2019. | Paydown
CMOOSAR L 7,653 | v 7,855 | oo 6,481 5898 | oo | o 1,755 1,755 7,653 N IS B L 230 | 03/25/2046.
86362X AP 3 |SAMI_07-AR1 SUPSEN WHOLE CMO _07-AR1- |.. | 12/26/2019. | Paydown
21 2757 | oo 2,757 | oo 2,214 2,303 |...... 453 453 2,757 B IR IR (N D 36 | 01/25/2037.
86363D AA 9 |STRUCTURED ASSET MORTGAGE INVE .| 12/26/2019. | Paydown
SUPSENWH i 17,260 | o 17,260 | o 13,635 | oo, 14,208 | oo | o 3,052 X072 N 17,260 | oo | e | s L — 230 | 02/25/2037.
86363W AG 4 |STRUCTURED ASSET SECURITIES CO .| 12/26/2019. | Paydown
SASC_07-8 . 27,082 23,668 |..... 3,384 05/25/2047.
876128 AM 4 |TARGA RESOURCES PARTNERS LP/TA | 0171572019, [ VATOUS....oro e
SENIOR CO . . 129125 | 1o 129,000 | oo 128355 | o 128,569 | ... 3 3 05/01/2023.
880349 AR 6 | TENNECO AUTO INC. SENIOR CORP BND........ | 09/18/2019. | BANC OF AMERICA SECURITIES LLC...| | . 170,850 | ... 204,000 | ....... 204,000 | coovvrseece 204,000 | oo | oo 0 ceererensn 204,000 | ... o] 0een(33,150) | ........(33,150) | .......12,042 | 07/15/2026.
88037E AJ 0 |TENNECO AUTO INC. SENIOR CORP BND........ | 09/18/2019. | BANC OF AMERICA SECURITIES LLC...| .| ... 1,740,000 | ....... 2,000,000 | ... 2,000,000 | ... PXV00010J A (3 IS O 2,000,000 | .covorrre ...(260,000) | ......(260,000) | .......82,118 | 12/15/2024.
881600 AM 5 |ANDEAVOR LOGISTICS LP/TESORO SENIOR |.. | 09/23/2019. | Taxable EXChANGE.......ccceversvrrscrsce,
e e | 435128 | ........ 415,000 | ... 415,000 | oo 415,000 | oo | e (01 PSS DR 415,000 [ oo | e 20,128 | ........ 20,128 | ....... 23,664 | 05/01/2024.
89054X AA 3 |TOPAZ SOLAR FARMS LLC TOPAZ SOLAR | .. | 02/07/2019. | VAFIOUS......cccocccescereoseeeseessossone
FARMS | 6,499,135 | .. 8,756,560 | .. 6756560 | 1o 8756560 | | s 0 || 6,756,560 | ... | (257,425)| ... (257.425) | . 09/30/2039.
89837L AA 3 |[PRINCETON UNIVERSITY MUNIBND REV......... .. | 03/01/2019. | Maturity T 1,000,000 1000,000 | ... 996,200 | ............. 999,922 | ...... 78 78 03/01/2019.
90269C AF 7 |UBS-BARCLAYS COMMERCIAL MORTGA .| 06/26/2019. | MERRILL LYNCH PIERCE FNNR & SM..
UBSBB_12- 3,839,466 | ...... 3,701,526 | ...... 4,015,972 | 103,895,625 [ oo | e 27,279 | oo e (27279 | oo | oo 3,868,347 | oo | o (28,881)] ....... (28,881) ] ......88,945 | 05/10/2063.
90269C AM 2 |UBS-BARCLAYS COMMERCIAL MORTGA .| 06/26/2019. | UBS WARBURG LLC.....cccooroovrrrrrren
useB 12 L 2,588,530 | ... 2.507,430 | ... 2,744,043 | ... 2690241 | oo | (25498) | v [ (25494) | oo | 2664747 | v | o (T6.2T)| o (76,217 [ 70,144 | 05/10/2063.
904764  AK 3 |UNILEVER CAPITAL CORP CORP BND........... o | 0201512018 | MUY ..o | 1,000,000 | ....... 1,000,000 | ... 998,970 | .............999,984 |...... 16 L13 P B 1,000,000 | oo v | orevrsieneid | o 24,000 | 02/15/2019.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES SENIOR |..|07/02/2019. | Various
COR L e L 51,946 | ..o 51,946 | .......... 45193 | oo 49,109 |....... e 2,837 VX <1 I B LRI I DO O 0| 2,403 | 07/02/2022.
92211M AC 7 |VANTAGE DATA CENTERS ISSUER LL .| 06/26/2019. | DEUTSCHE BANK AG....osccesor o
SENIORABS 1,522,781 | ... 1,480,000 | ......1,480,000 | ... 1,480,000 | oo | o 0 || 1,480,000 | oo | 42781 | oo 42,781 | ...32,309 | 0211612043,
92211M AC 7 |VANTAGE DATA CENTERS ISSUER LL .| 06/15/2019. | Paydown
SENIORABS i 7,500 | v 7,500 | o 7,500 7,500 | oo oo 0 7,500 N IS B L — 89 | 0211612043,
92230M  C* 0 |VECTREN UTILITY HOLDINGS INC. CORP BND .. | 02/01/2019. | Call - 100.0000........ccovvvssovmsvvsvvmssns | ] 5,000,000 | ... 5,000,000 | ... 5,000,000 | ......... 5,000,000 [ v | o (01 PO 5,000,000 [ oo | e | oo 0 33,646 | 06/05/2043.
92258N  AB 1 |VCC_16-1VCC_16-1 3.534% 04/25/4............ o [ 110112019, | PRYAOWN. .o | 572,599 | ......... 572,509 | ......... 566,930 | ..o 571,726 | ....... 873 74T I B 572,599 | oo | coveeersseess | ceeveeessienen [ 8,545 | 04/25/2046.
92890P AG 9 |WF-RBS COMMERCIAL MORTGAGE TRU .| 06/25/2019. | MERRILL LYNCH PIERCE FNNR & SM..
WFRBS_13- i 2,543,169 | ....2.458.281 | ... 2481171 | o 2,470,690 | oo | (1,674) 678 || 2.469,015 | oo | 74153 | 74,153 | ....49,065 | 06/15/2046.
92890 AH 7 |WF-RBS COMMERCIAL MORTGAGE TRU .| 06/05/2019. | CREDIT SUISSE FIRST BOSTON COR..
WERBS13- ] 2,396,905 | .....2,333,286 | .....2,354417 | . 2,346,991 | oo | o (1,507) (1597) | e | o 2,345,394 | oo | 51,510 | o 51,510 | ......46,304 | 06/15/2046.
92890 AJ 3 |WF-RBS COMMERCIAL MORTGAGE TRU .| 06/06/2019. | CITIGROUP GLOBAL MKT INC.............
WRRBS_13- 1,218,865 | ... 1,208:433 | ... 1,219,239 | oo 1,215,550 | ...... (751) 50| o | o 1204799 | oo | 4,066 | o 4,066 | ......21,368 | 06/15/2046.
92936Q BC 1 |WF-RBS COMMERCIAL MORTGAGE TRU .| 06/04/2019. | GOLDMAN SACHS & CO...ccoooccorr..
WFRBS_12- . 15,445,313 | ....15,000,000 | ....15,149,085 | ... 15,035,645 B15T) o | o 15,027,487 | oo | o 17,825 | o 417,825 | 295,615 | 04/15/2045.
92939K AG 3 |WFRBS_14-C24 AM SENIOR CMBS 2014-C24 AS| .. | 06/25/2019. | MORGAN STANLEY & CO. INC.............. 14,637,100 | ... 14,000,000 | ..... 14,419,608 4254413 (21,551) 4,232,863 ..314.917 [ 11/15/2047.
92939K  BR 8 | WFRBS_14-C24 WFRBS_14-C24... | 06/05/2019. | BARCLAYS CAPITAL . . 4,112,656 | ....... 4,000,000 | ... 4,119,732 (5,284) 4,067,215 | oo | e 45,441 | 45,441 | 86,883 | 11/15/2047.
92939l AG 1 |WFRBS_14-C25 WFRBS_14-C25... - | 06/20/2019. | WELLS FARGO SECURITIES.. B I B 10,518,750 | .....10,000,000 | .....10,299,560 | ....... 10,180,306 | covvvvcrreernes | coreee(14872) | oo | v (14,872) | oo | o 10,165,434 | .vvvvoeovs | 353,316 | ......353,316 | ..... 224,653 | 11/15/2047.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 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
93364E  AE 4 | WMHE_07-HE3 WMABC_O7-HE3.......cco.ovvsve o | 1212612018, | PaYAOWN. oo | 1,451 | o 1,451 972 1,019 | ..o 432 432 LIL T TN IR IR (N D 22 | 05/25/2037.
93364E AF 1 |WAMU ASSET-BACKED CERTIFICATES .| 12/26/2019. | Paydown
WMHE_07-H 2601 | 2601 | o 1,847 1,891 | 70 710 2601 | o | | o L — 39 | 05/25/2037.
04987G AA 2 |WELLS FARGO REREMIC TRUST WRFF .| 12/01/2019. | Paydown
WRFER e 433,402 | ........433,402 | ........ 452,075 | 1o 453,552 | ... (20,151) (20,151) | o | s BB3A02 | i | i | eoriren0 | o 16,228 | 09/17/2047.
96188# AA 6 |WETT HOLDINGS LLC SECURED CORP BND.... |.. | 12/31/2019. | Redemption ~ 100.0000...........cccocccvvvucee 22992 | 922920 | 22,222 22999 | O il 292992 o 0 541 | 12/18/2024.
97806* AG 7 |WOLVERINE POWER SUPPLY SENIOR CORP | .. |09/10/2019. | Redemption ~ 100.0000.....................
BND i 50,000 | oo 50,000 | oo 50,000 50,000 | oo | s ) PN D 50,000 | oo | o | s 0 | 1,436 | 0911012045,
984121 CA 9 | XEROX CORPORATION CORP BND.........0vv. o | 1201512018 | MUY .o | 1,000,000 | ....... 1,000,000 | ........ 997,250 | ..o 999,671 |....... 329 k71 I B 1,000,000 | oo oo | oo 0 56,250 | 12/15/2019.
98877D AC 9 |ZF NORTH AMERICA CAPITAL INC SENIOR | .. | 07/31/2019. | DIRECT....
CORP e 1,545,075 | ... 1,500,000 | ....... 1,575,000 | .......... 1,558,189 | .oooverore | oo (4,776) A776) | oo | v 1,553,412 | oo | e (8,337) | oo (8,337) | .......54,031 | 04/29/2025.
G4691# AC 9 |IMI GROUP LIMITED CORP BND......ooovvvvrsvvrs o | OT12812018. | MBI | 4,000,000 | ..... 4,000,000 | ..... 4,000,000 | ........ 4,000,000 [ oovocceeecees [ (LN IO O 4,000,000 | oo | e | oo 0 |.....304,400 | 07/28/2019.
G8967# AL 7 |TRITON CONTAINER INTERNATIONAL .| 09/30/2019. | Redemption ~ 100.0000............or.....
SECURED C 300,000 | ... 300,000 | ... 310,503 (8.734) 22300,000 | o || 0 |.....14.940 | 09/30/2023.
000000 00 Summary Adjustment............cccocooveriiiciiiecins + [ 12131/2019. [ VaMOUS......ooovvovriieieeiees (LYY 2 O D . 0 18,059 | ....... 18,055 | ....... 77,394 | 095449 | oo e,
146900 AM 7 | CASCADES INC. SENIOR CORP BND 144A........ A|12/26/2019. |Call  101.3780...cosvoesvesveessvensne | 1,013,750 | ... 1,000,000 | ....... 1,017,500 | oo 1,007,686 | oo | oo (4,851) [ 21 ) I B 1,002,835 | voooorerecerre | oo (2,835) | oo (2,835)| ......93,347 | 07/15/2022.
740212 AE 5 |PRECISION DRILLING CORPORATION SENIOR |A | 12/16/2019. | Redemption  100.0000..
c L e | 131,396 | ......... 131,396 | ......... 128112 | oo 129,370 | ...... 2,026 2,026 | oo | e 131,396 [ e | oo | oo 0 | 4,076 | 12115/2021.
87277*  AA 1 |TM1505LLC CORPBND 5.350% 04/05/23....... | . | 12/05/2019. | Redemption  100.0000......cccovvvemmccns | 157,926 | v 157,926 | v 172,776 | v 67,774 | oo | v (9,848) (9,848) | oo | e RTT A<V TS SRS I [ 4,614 | 04/05/2023.
878742 BC 8 |TECKRESOURCESLTD SENIOR CORPBND | A|06/29/2019. |Call  108.3750.......cccecorsvcerrerceren
WA | 13,829 | o 13,000 | v 13,000 | oo 13,000 | oo o 3 P DO 13,000 | s | s | s 0| 1467 | 06101/2024.
72908° 9A 6 |PLENARY HEALTH NORTH BAY FINCO .| 12113/2019. | Redemption ~ 100.0000..........c..........
PLENARY H 28,582 | oo 28,582 | oo 32,400 29798 | .. (2.226) 2378 | 28582 | oo (1367) | oo | (1,367) 03/13/2040.
00168@ AB 2 |ALSLTD CORPBND 4.260% 12/07/20............. D| 01/01/2019. | Tax Free Exchange............ccooueesevccrnc | 00 3,605,800 | ....... 3,600,000 | ....... 3,824,505 | ......... 3,708,827 | .ovvvevvvvrrririnnns 3,792 3,712,618 | oo, ..(106,819)] ..... (106,819) 12/07/2020.
00183F AA 3 |ANNO 2017 JOINT HOLDING UK LIM B | 12/31/2019. | Redemption  100.0000............ovr.c...
SENIORCOR i 303,308 | ....... 303,308 | ...... 311,630 | oo 298,034 | oo o i 0o 13,596 | oo 303,308 | oo (8,322) | oo | (8322 .. 7.128 | 05/31/2033.
02364W AV 7 | AMERICA MOVIL SAB DE CV CORP BND........... D| 05/15/2019. | Call  102.0879..ccocccsovvsvcsvsivssenn | 375,683 | ......... 368,000 | .......... 360,627 | oo 366,775 | ....... 355 355 | oo | oo 367,129 [ oo | o T4 871 | ..o 19,183 | 03/30/2020.
03938L AU 8 | ARCELORMITTAL CORP BND.....occcoooovvrrsiirrns D[122772019. | Call  102.2775....oovsoversvesssevssivensi | 511,387 | oo 500,000 | ......... 521,875 | oo 506,350 | ..occoorerorrs | o (2,872) [X: 70} D B 503,479 | 1o | o (BATY | o (3,479)| ......A7,748 | 03/01/2021.
08861) AB 5 |BHARTIAIRTEL INTERNATIONAL NE SENIOR | D|02/22/2019. | BARCLAYS CAPITAL.....osccrrcrrcrrroe
co 500,690 | ......... 500,000 | ......... 499,580 | ...........499.747 | . 6 6 05/20/2024.
33938E AQ 0 |FLEXTRONICS INTL LTD. SENIOR CORP BND.. | D|09/20/2019.|Call  100.8580 504,290 | .......... 500,000 | ........ 486,250 | oo A9TA43 | oo | e 1,816 1,816 02/15/2020.
561233 AD 9 |MALLINCKRODT INTERNATIONAL FIN SENIOR | D| 02/25/2019. | GOLDMAN SACHS & CO.
co 855,000 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | coocoreeeer | oo (01 SN B 1,000,000 | oo (145,000 | ......(145,000) | .......20,625 | 10/15/2023.
66989G AA 8 |NOVARTIS SECURITIES INVEST LTD CORP | D | 02/10/2019. | MAtUFIY....occcsccoosoeoreseesrsose
BN e 1,000,000 | ....... 1,000,000 | ........ 998,220 | ... 999,976 |....... 2 23 I B 1,000,000 | oo oo | oo 0 25,625 | 02/10/2019.
67054L AC 1 |ALTICE FRANCE SA FRANCE SECURED CORP |D| 10/13/2019. | Call  103.1250......0cccecersvrroeessrren
BND L e 2,131,59 | ......2,067,000 | ......2,061,833 2,063,072 | ... 433 433 2,083,506 | v | 3,494 | 3,494 | 197,523 | 05/15/2024.
67590N AN 4 |OCTAGXX_1AABS 20 4.035% 08/12/26.......... D | 05/13/2018. | PaYAOWN. oo | 3,000,000 | ...... 3,000,000 | ... 3,000,000 | ....c..... 3,000,000 | oo | oo (01 PR B 3,000,000 [ oo | e | 0 [ e 62,699 | 08/1212026.
67590N  AQ 7 |OCTAGXX 1A OCT20_14-1A....ooovsvvrssvinsines D | 05/13/2019. | PAYAOWN..ooocvvesvvssvvesssssssssssssssse | 1,250,000 | ....... 1,250,000 | ....... 1,250,000 | ......... 1,250,000 | e | oo (LN IO O 1,250,000 [ oo | oo | ceeveessioend 0| 30,215 | 08/12/2026.
898324 AA 6 |FIDEICOMISO F/1401 OF DEUTSCHE TRUST | D|06/25/2019. | HSBC SECURITIES INC...occcorerrserrece
L N O B 1,060,000 | ....... 1,000,000 | ....... 1,045,000 | .......... 1,034,178 | oo | e (2,566) (X5 [ R 1,031,611 | oo | e 28,389 | ......... 28,389 | ....... 27,854 | 12/15/2024.
913364 AD 7 |UNITYMEDIA HESSEN GMBH & CO KG D|09/12/2019. | Call  103.4260.......co.ccorrvcrrrrcrres
SECUREDC 1,774,790 | 1,716,000 | ... ,716,000 | 1o 1,716,000 | oo | 31 PN B 716,000 | o | s | s 0| ....158,175 | 01115/2025.




L'yl

amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 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
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92769X AL 9 |VIRGIN MEDIA SECURED FINANCE P D[10/18/2019. [Call  103.3168..........oors
SECUREDC 103317 | v 100,000 | oo 100,000 | v 100,000 | v o 3 DN B 100,000 | s | e | e 0| 9,922 | 01115/2026.
000000 00 0 |PROVEN GLORY CAPITAL LTD SENIOR CORP |D|05/16/2019. | UBS WARBURG LLC......occccocovcrrcccn.
BND e 1,910,660 | ....... 2,000,000 | ..... 2,033,620 | ........ 2,029,139 | oo | o (1,178) [CRT£:)) PN B 2,027,962 | oo (117,302) | ......(117,302) | ......59,778 | 02/21/2027.
G1591# AK 8 |BRITVICPLC CORPBND 5.240% 1217/19..... | D| 12117/2019. | MUY ..ccoocoemrsvrrrsseesseesssne | 2,000,000 | ....... 2,000,000 | ... 2,000,000 2,000,000 0 2,000,000 0 104,800 | 12/17/2019.
L8038* AA 4 |SBMBALEIAAZUL SARL CORPBND............. D| 12/15/2019. | Redemption ~ 100.0000.. 254,800 254,800 | ........ 191,564 | ..............200,696 54,104 54,104 ....254,800 . 0o 8,888 | 09/15/2027.
3899999, Total - Bonds - Industrial and Miscellan@ous...........ccvvvwssivvsssisssssines : ..283,384,812 |...277,957,122 |...281,936,616 | ...... 280,336,818 | ..oovvccccen 0. 208,973 | oo 0| 208973 | ....... 15,974 | ....... 280,570,129 .2,324,032 |....2,332,398 | .9.614,800 | XXX
8399997. Total - Bonds - Part 4...... ..470,561,234 |....463,633,264 |....466,683,637 | ... 464,914,670 | ..oooc00 | . 161441 | e | 161441 | ... 15974 | ....... 465,100,448 4,968,592 |....4,976,958 | 12,267,730 | XXX
8399998. Total - Bonds - Summary Hem from Part 5......cccecvesiessrssiinssiinss st || 50,795,953 | ....49,613,400 | .....50,920,624 | ..oocoooroiersrcrrsr | corsreessscrneen | cores (188,740) | oo | o (188,740) | oo | o 50,731,883 | coocoesocrssre | v 64,070 | ........ 64,070 | ....650,599 | XXX
8399999. Total - Bonds ...521,357,187 |...513,246,664 |...517,604,261 | ...... 464,914,670 | ..ovvooiree0 | (27,299)| . (27,299)] ...... 15,974 | ... 515,832,331 | ........ 8,366 | ..5,032,662 |....5,041,028 | 12,918,329 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.......o.ccovvvcversvvrssvorsiins v ..521,357,187 XXX ..517,604,261 | ...... 464,914,670 | v | o (27,299)| . (27,299)] ..... 15,974 | ....... 515,832,331 | ........ 8,366 | ..5,032,662 |....5,041,028 | 12,918,329 | XXX
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Bonds - All Other Government
EMPRESAS PUBLICAS DE MEDELLIN
29246B  AE 8 |SENIOR COR D] 07/11/2019] J.P. MORGAN SECURITIES INC............. 12/03/2019 | MORGAN STANLEY & CO. INC.......cccce | esereeree. 700,000 | oo 697,970 | ... 718,375 | ..o 698,033 63 63
1099999. Total - Bonds - All Other GOVEIMIMENL............cooviuiieiiiieiriieiieis eovieieisisssessessssessessessessssessessessssessessessssensessessssssessessessnssssesessnsessessessnsenessessessssessessnsenessessnssssensessnses | aveeenrenes 100,000 [ covrvirrnnsd 697,970 698,033 0 63 0 63
Bonds - U.S. Special Revenue and Special A t
FHLMC POOL#G08871  3.500%
3128MJ  6H 8 |04/01/49 . | 03/28/2019 | BARCLAYS CAPITAL......ccoovverrvrririrrnnne 12/01/2019 | PaydOWN..........coouverniecrinriierienisniseiiens | e 11,165,805 | ....... 11,345,505 | ....... 11,165,805 | ....... 11,165,805 | ..ooovvervcevires | e (179,700) | ovvoovveririees | e (179,700) | covvvverrernes | cererrrierins | evrrverirenieee | cevirererneenns 0 ]...187,339 | .o
FEDERAL NATIONAL MORTGAGE
314009 ZL 8 |ASSO POOL#BM52 . | 04/05/2019 | J.P. MORGAN SECURITIES INC............. 12/01/2019 [ Paydown............vvenrieciiinninniienisrisniens | e 506,603 | ........... 512,777 | v 506,603 506,603 | ....coovriviiinns | e [ O PR (BA74) [ oo [ [ e [ v 0] e 7493 | ... 443
FEDERAL NATIONAL MORTGAGE
31418C 5Z 3 |ASSOFNMA30YR .| 03/28/2019 | CREDIT SUISSE FIRST BOSTON COR.. | 04/08/2019 | CITIGROUP GLOBAL MKT INC.......c.cccco. | wouuce 20,540,929 | ....... 21,157,157 | ....... 21,105,002 | ....... 21,157,157 (V) ORI DRVTROIRR VOO (52,155) | ..... (52,155) | ...... 20,541 | .o
FEDERAL NATIONAL MORTGAGE
31418C 5Z 3 |ASSOFNMA 30YR . | 03/28/2019 | CREDIT SUISSE FIRST BOSTON COR.. | 12/01/2019 | PAYdOWN..........cevvvrrvrerrmrireererieeesneniene | ceveeees 1,280,193 | ..ooouce 1,318,599 | ......... 1,280,193 | ....ooce. 1,280,193 [ .o | s (38,406) | ..vvvvereirers | verereennd (38,408) [ ...vvvvereens [ errerrneirnene [ e [ e 0 [ 21,270 | .o
SEASONEDCREDITRISKTRANSFER
35563P  JG 5 |AGENCY CMO 9- .1 03/07/2019 | BANC OF AMERICA SECURITIES LLC... | 12/01/2019 | PaydOWN. ......ccniivmmiiiniminiesiemisssisssrsssrnens | cossnnssensssesseeens (V)] 29,575 29,575 PRIYET R PR PRI [ [N [RRRTE [P 0 [ oo 830 | .o
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS ...ttt | sbiaes 33,493,530 | ....... 34,334,038 | ...... 34,087,178 | ....... 34,139,333 | ..o 0 ... (194,705) | ....ccooocvad 0 | (194,705) ] ............. 0] s 0] .. (52,155) | ..... (52,155) | ....237,473 | ........ 443
Bonds - Industrial and Miscellaneous
CSMC_14-7R CSMC_14-7R  3.000%
12648W AE 2 |03/29/38 .| 07/01/2019 | Interest Capitalization.............cccccevurrreeee 12/01/2019 | Paydown (14) (14) | oo (14) (V1 VORI EVPIPTORTORRS ISP (L [— 14 | s [ e
CSFB_05-10 CSFB_05-10  5.250%
225470 FR 9 |11/25/20 .| 04/01/2019 | Interest Capitalization...........cc.cccvrerernnee. 09/01/2019 | PaydOWN........cvuevmirrriiiieinieisnieieiineens | cereierssseennnes 96 | v 96 | .o 96 96 0 [ [ [ | e (1[N I 2 |
DBMASTERFINANCELLCDNKN_19-
233046 AK 7 |ABS A-A2ll 14 .| 03/20/2019 | GUGGENHEIM.........oovvvrrirrireriniineniens 11/20/2019 | PQYAOWN........oovvmrvvarvirireniseinerissinsiins | evvneeseeinnes 7,500 | e 7,500 7,500 7,500 (VI VOO VPIRRTURPOURRN FUNPTOURPURTUTORN IO (V1N I 130 | oo
DBMASTERFINANCELLCDNKN_19-
233046 AL 5 |ABS 1A-A23 14 . | 03/20/2019 | GUGGENHEIM........oovvvrrereirerineineniens 11/20/2019 | Paydown 10,000 | coovrrrnees 10,000 10,000 10,000 (V1 VUSROS VPURTORPOUREN FUNSTOORPORURORN IO (V] I 187 | e
DELL EQUIPMENT FINANCE TRUST D
24702) AD 1 |ABS7-2-A .| 03/21/2019 | WELLS FARGO SECURITIES................. 1212212019 | PaydOWN..........covmrverrinreiceieriseerseiinsis | veviees 1,515,811 | ... 1,509,652 | ......... 1,515,811 | ........ 1,515,810 6,158 | oo | e 6,158 | covorverines | cerernrrireniins | e | e 0 ... 17,965 | ......... 277
DOW CHEMICAL COMPANY THE
260543 CP 6 |SENIOR CORP BND . | 05/29/2019 | J.P. MORGAN SECURITIES INC... 11/25/2019 | Tax Free EXchange...........ccovvevvvveriveirens | vvvvs 1,000,000 ,098,670 | ......... 1,222,588 | ......... 1,097,905 (785) | vvvveverrennne | eevvrverireene(TB8) | covieeieiioes | vvvierireiins [ 124,683 |..... 124,683 |..... 26,979 | .o
61765N AD 8 |MSRR_2015-R5 MSMR_15-R5... 12/25/2019 | Interest Capitalization. 1212512019 | PQYAOWN..........cvvuvemrereeriieeieniseensenins | eeeseriesssnsnsenes 9 9 9 0 (9) 9)
NGL ENERGY PARTNERS LP SENIOR
62913T AN 2 |CORPBND1 . | 04/04/2019 | RBC DOMINION SECURITIES INC......... 09/19/2019 [ TDSL....veurvrrvrrrireereresersensessseesseisenes | eeveenes 1,000,000 | ......... 1,000,000 | ......... 1,007,500 | ......... 1,000,000 (VI PO IVRIRPRPOIRRS IO 7,500 | ....... 7,500 |...... 34,167 | .o
NEWMONT GOLDCORP CORP SENIOR
651639 AU 0 |CORPBND 14 . | 06/20/2019 | BARCLAYS CAPITAL......ccovvverrvrririrrenne 08/09/2019 | Tax Free EXChange...........ccuuveveereneveneies | coveenes 1,934,000 | ......... 2,311,864 | ......... 2,418,962 2,310,743 | oo | e (1,122) | oo [ (1122) [ v [ [ e 108,219 |..... 108,219 |..... 17,567 | ...... 4,392
PAR PHARMACEUTICAL INC
69888X AA 7 |SECURED CORP BND .| 03/14/2019 | J.P. MORGAN SECURITIES INC............. 05/03/2019 | BARCLAYS CAPITAL......cvvrevirimrricnnis | crvienes 1,300,000 | ......... 1,300,000 | ......... 1,347,125 | ......... 1,300,000 (V1 VOO IPURPROTORRN IOV 47,126 | ...... 47,126 |...... 10,563 | ..coovveveeeee
POST HOLDINGS INC SENIOR CORP
737446 AP 9 |BND 144A . | 06/24/2019 | MORGAN STANLEY & CO. INC. 06/25/2019 | MORGAN STANLEY & CO. INC.............. ..500,000 | ............ 503,750 500,000 0
78396Y AA 1 |SESACINC ABS 19-1-A2 144A................ .. | 08/02/2019 | GUGGENHEIM 10/25/2019 | Paydown...........ccvcvriimvinriincincincisniins | covieiinnennn3,238 [ i, 3,238 3,238 3,238 0
SANTANDERDRIVEAUTORECEIVABL
80284R AF 6 |ABS_16-3-C .| 03/21/2019 | SOCIETE GENERALE...........cccoovvrvemrrunne 12/15/2019 [ Paydown..........ccvverieeiiniinenirenierinniens | e 549,231 | .ocvevinen 547,601 | ............ 549,230 549,230 | ..ovvovvrveriiens | e 1,631 [ oo | e 1,631 [ e [ e | e | e 0] . 6,739 | ....... 375
ARDAGH PACKAGING FINANCE PLC
03969A AP 5 |SENIOR CORP D| 07/30/2019 | CITIGROUP GLOBAL MKT INC 09/18/2019 | CITIGROUP GLOBAL MKT INC.......cccoooeee | covvrec 1,000,000 | ......... 1,000,000 | ......... 1,012,500 .1,000,000 0
GLOBAL AIRCRAFT LEASING CO LTD
37960J AA 6 |SENIORCO D| 07/26/2019 | MORGAN STANLEY & CO. INC.............. 12/10/2019 | ROBERT BAIRD........ccocumerveriererncerinninns | oveereenns 200,000 | ...ocvonee 200,000 203,000 200,000 (VN VORI IVPIRRPORRS IOV 3,000 | ........ 3,000 | ....... 4767 | .o
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 20 21
13 14 15
F Current Interest
0 Year's and Paid for
r Par Value Current | Other-Than- Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change Received | Interest
Date Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. During and
CUSIP Identification Description Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal / Accretion | Recognized |  (12+13-14) Year Dividends
LLOYDS BANKING GROUP PLC
53944Y AE 3 | SUBCORPBND 01/01/2019 | GOLDMAN SACHS & CO.......ccoovvveee 07/31/2019 | CREDIT SUISSE FIRST BOSTON COR.. | ......... 5,000,000 | ......... 5,000,000 | ........ 4,717,700 | ......... 5,000,000 231,077 |
3899999. Total - BONdS - INAUSEHIAl ANA MISCEIIANEOUS. .....vvuivsereereririse | eesseisssesssess s s ees ettt | snnian 14,019,870 | ....... 14,488,616 | ....... 14,519,000 | ....... 14,494,517 5,902 [ 5,902 ..355,721 | ... 5,044
Bonds - Hybrid Securities
GRUPO FINANCIERO BANORTE SAB D
05971P  AB 4 |CAPSEC CO D| 06/20/2019 | GOLDMAN SACHS & CO......cccoenve. 12/03/2019 | BCO BILBAO VIZCAYA ARG MADRID.... 11,400,000 | ......... 1,400,000 | i e | | a0 | | | 00n 71,400 ] 171,400 46,083
4899999. Total - Bonds - Hybrid SECUMHIES. ...t s enesseens ..1,400,000 | .........1,400,000 | ........1,471,400 .1,400,000 0 0 | o0 [0 [ 0| 10.71,400 | ......71,400 ... 46,083
8399998. TO8BI = BOMAS. etttk e s R LR R | s 49,613,400 | ....... 50,920,624 | ....... 50,795,953 | ....... 50,731,883 | ..cooovienend0 | (188,740) | .oovvvvenad 0 [ (188,740) ....650,599
9999999. Total - Bonds, Preferred and COMMON STOCKS.............cciiuiiiiiiiis ottt nsinsiieens | ariias 50,920,624 | ....... 50,795,953 | ....... 50,731,883 | .....cccoceen.0 | oo (188,740) | ............... 0 | (188,740) ....650,599
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amnual statement for e year 20190t 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
1 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
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




3

amnual statement for e year 20190t 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 11 14 15 16 17 18 19
F 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 | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY TBILLCASH.......ccovvvierineirnnineirserieninne | cevrverinns | o0 12/24/2019. [ NOMURA SECURITIES INTL. INC.....coovvvrirrineirerierirenns 03/26/2020. | ............ 4,981,874 | ..cooovirrinnns 5,000,000 | ....c...... 4,980,599 | ..oocvvriirnrineins | cereeeeeninei | e | e 1.54 |MAT... | oo [,
UNITED STATES TREASURY TBILLCASH... .|..112117/2019. | J.P. MORGAN SECURITIES INC.... .. | 06/18/2020. | . ...6,383,940 6,430,000 | ........... 6,380,154 | ..o e [ | s 1.54 |MAT...
UNITED STATES TREASURY TBILLCASH... .| .. | 12/04/2019. | WELLS FARGO SECURITIES ... | 03/05/2020. | . 5,000,000 | ........... 4,980,966 | ....ocvoncvrrriririn | cerrerienineins | e | s 1.51 |MAT...
UNITED STATES TREASURY TBILLCASH .. | 12/24/12019. | NOMURA SECURITIES INTL. INC......covvrrrinrirerierirneiirneinns 12/03/2020. 5,000,000 | ........... 4,929,375 | oo [ cernererenineins [ vvvveiinnes | s 1.50 | MAT...
UNITED STATES TREASURY TBILLCASH... .| .. | 12/04/2019. | WELLS FARGO SECURITIES.........cocoormrummrinriirerinerirerircens 06/04/2020. | . 5,000,000 | ........... 4,961,805 | ...oovvriviriinins | e | e | e 1.52 |MAT...
UNITED STATES TREASURY TBILLCASH... .. | 12/24/2019. | Various..... 06/25/2020. | . 5,400,000 | ...ccoooue. 5,357,139 | coovreneenerirneins | cervrneenenineens | cerveniineine | e 1.58 | MAT...
UNITED STATES TREASURY SENIOR GOVT BND.......coovveriniiirererinnins | cerrnnenes .1 12/18/2019. | ACADIA. .....ooiiiiieistissisrississ s nnes 10/31/2020. | . 3,100,000 | .......... 3,098,234 | .......8548 | ..o | 157 | 1.66 [JAJO..
0199999. U.S. Government Bonds - ISSUET OblIGatioNS. ... ... cureirriieeiiisiisieiseesssi s snseins eoeessessssssesssssssssssssessssnsessessssessensessesssssssesssssnsesessessssenensessesensessessessnessensesens | eoveneenes Oy L0284 | cevneerrisininnenc | e 19,010 | o0 | i 0 . 34,930,000 | ......... 34,688,272 XXX XXX
0599999. Total - U.S. GOVEIMMENE BONGS..........ccvviieiieiiiiieiiesieieiesisiiesseiets et sssesssssessssesiessns | assessssessessssssssssessessssansessessssssessesessnsensessessnsessensessnssnsessessessnsessessessnessessessnes | soserenses Oy T 1,284 | ovivrverieieiec0 | eiaeeen 19,010 | i [ oo 0. 34,930,000 | ......... 34,688,272 XXX XXX
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
CHUBB INA HOLDINGS INC SENIOR CORP BND.........ccocosiemmeineirnerens | corveranns | e 12/05/2019. | WELLS FARGO SECURITIES........c.ovvvmerirrererineirnerisniiens 10/03/2020. 300,000 300,864
AMERICAN ELECTRIC POWER COMPAN SENIOR CO .| .. | 12/24/2019. | MORGAN STANLEY & CO. INC ... | 11/13/2020. | . 550,000 550,890
AMERICAN EXPRESS CREDIT CORPOR CPCASH .| .. | 12/06/2019. | MERRILL LYNCH PIERCE FNNR & SM . | 04/03/2020. | . 300,000 298,125
AMERICAN INTERNATIONAL GROUP | SENIOR CO.. .| .. | 12/24/2019. | MILLENNIUM ADVISORS, LLC .| 12/15/2020. | . 250,000 260,448
AMERICAN INTERNATIONAL GROUP | SENIOR CO.. .. | 12/05/2019. | TDSI 08/15/2020. 300,000 302,934
AMGEN INC SENIOR CORP BND .. | 12/05/2019. | WELLS FARGO SECURITIES ... | 10/01/2020. | . 300,000 303,759
BIOGEN INC SENIOR CORP BND..........ccovvvun .| .. | 12/05/2019. | MORGAN STANLEY & CO. INC ... | 09/15/2020. | . 300,000 302,025
BRISTOL-MYERS SQUIBB CO SENIOR CORP BND .| .. | 12/04/2019. | MERRILL LYNCH PIERCE FNNR & SM . | 08/15/2020. | . 300,000 302,013
BURLINGTON NORTHERN SANTA FE L BURLINGTO.... ... 112119/2019. | FIFTH THIRD SECURITIES.........ccccevvirrrrirrinne. 04/15/2020. | . 500,000 509,822
CITIGROUP INC - LT GTD SENIOR CORP BND.. .. | 12/24/2019. | Various..... 10/26/2020. 550,000 553,199
CITIZENS BANK NA/ PROVIDENCE R SENIOR CO. oo [ 1212412019, [ TDS oot ss st snseees 04/26/2020. | . 550,000 550,375
CREDIT SUISSE AG NEW YORK BRAN CORP BND .| .. | 12/05/2019. | WELLS FARGO SECURITIES.... ... | 08/05/2020. | . 300,000 305,040
DAIMLER FINANCE NORTH AMERICA SENIOR COR .| .. | 12/05/2019. | WELLS FARGO SECURITIES.... .1 08/03/2020. | . 300,000 301,368
DOMINION GAS HOLDINGS LLC SENIOR CORP BN.. .{..112/19/2019. | BARCLAYS CAPITAL 10/15/2020. | . 400,000 402,636
DUPONT DE NEMOURS INC SENIOR CORP BND.. .. | 12/19/2019. | TDSI .. | 11/15/2020. 400,000 406,280
FIFTH THIRD BANK OHIO SENIOR CORP BND .| .. [ 12/24/2019. | TDSI ... [09/30/2020. | . 600,000 601,383
GEORGIA-PACIFIC LLC CORP BND 144A .| .. | 12/24/2019. | JANE STREET CAPITAL. ... | 11/01/2020. | . 550,000 566,092
GILEAD SCIENCES INC SENIOR CORP BND.. .. | 12/05/2019. | MORGAN STANLEY & CO. INC . | 09/01/2020. | . 300,000 301,482
INTERCONTINENTAL EXCHANGE INC SENIOR COR.... .| .. | 12/24/2019. | Various..... 11/01/2020. | . 650,000 654,537
JPMORGAN CHASE & CO SENIOR CORP BND . | 12/24/2019. | Various..... 09/29/2020. | . 600,000 602,875
KEYCORP CORP BOND.......ovuuiimrirrireieiseiseseseesssissssssssssssessnns | aessessens | o0 12/24/2019. | Various..... 09/15/2020. 600,000 604,090
MANUFACTURERS AND TRADERS TRUS SENIOR CO. .| .. [ 12/05/2019. | TDSI .| 07/17/2020. | . 300,000 300,360
MEAD JOHNSON NUTRITION CO SENIOR CORP BN.... .. | 12/24/12019. | J.P. MORGAN SECURITIES INC 11/15/2020. | . 250,000 252,280
MORGAN STANLEY SENIOR CORP BND o [ 1202412019, [ TDS Koo 06/16/2020. | . 550,000 552,287
PPG INDUSTRIES INC SENIOR CORP BND.... . [ 12/19/2019. | BARCLAYS CAPITAL 11/15/2020. | . 400,000 405,948
PROTECTIVE LIFE GLOBAL FUNDING SECURED C......cocovvrverenrirnnns | cevrrrrinne | oo 12/06/2019. | CITIGROUP GLOBAL MKT INC........ccvvurirnrireirrineriesinenns 11/25/2020. 250,000 251,808
PRUDENTIAL FINANCIAL INC SENIOR CORP BND.... .| .. [ 12/06/2019. | WELLS FARGO SECURITIES ... | 11/15/2020. | . 300,000 307,056
THUNDER BAY FUNDING LLC ABCPCPCASH .. | 12/20/2019. | RBC DOMINION SECURITIES INC.... ... | 03/23/2020. | . 500,000 497,535
WEA FINANCE LLC CORP BND 144A . | 12/05/2019. | MARKETAXESS CORPORATI .. | 09/05/2020. | . 300,000 302,418 ...2,329
WELLS FARGO & COMPANY SENIOR CORP BND MT.........cccovurmerennns revvneeenne | -+ | 12/05/2019. | TDSI ... | 07/22/2020. | . 300,000 301,260 3,445
FEDERATION DES CAISSES DESJARD.........ccccomvivmiirerieieeiseisasninnns | crveniiens A|12/09/2019. | MERRILL LYNCH PIERCE FNNR & SM........cccoocvvmrinrrinens 09/11/2020. | .oovvvnvenns 350,000 | ..oovereririreiiis | e 350,000 350,000 406




amnual statement for e year 20190t 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 11 14 15 16 17 18 19
F 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 | Rateof | Rateof | Paid | During Year Interest
ASTRAZENECA PLC SENIOR CORP BND ...|D| 12/06/2019. | CITIGROUP GLOBAL MKT INC.. .. | 11/16/2020. | . 300,000 301,314 891 238 | 1.90
GE CAPITAL INTERNATIONAL FUNDI SENIOR CO.... ...| D| 12/05/2019. | SUMRIDGE PARTNERS, LLC.... ... | 11/15/2020. | . 300,000 299,880 898 234 | 2.39
NATIONAL AUSTRALIA BANK LTD CPCASH ...| D[ 12/05/2019. | J.P. MORGAN SECURITIES INC.......coovevrerrirrinrierinicirenns 12/03/2020. | . 350,000 350,000 201 ] 2.01
SKANDINAVISKA ENSKILDA BANKEN SENIOR COR.. v | v | D| 12/24/2019. | Various... 11/17/2020. | . . 550,000 553,317 283 | 1.96
WESTPAC BANKING CORP SENIORCORPBND...........coocevveriireineirnns | e D| 12/05/2019. | MARKETAXESS CORPORATL.......cccuuivuirierirerirsieiensirnns 11/23/2020. | ... 251,570 250,000 251,680 00260 | 1.89
COMMONWEALTH BANK OF AUSTRALIA CPCASH.......ccccovvnniinirines 12/05/2019. | J.P. MORGAN SECURITIES INC......coovvvniviiiiniiiierirnnirinens 12/03/2020. | . 350,000 350,000 350,000 201 | 2.01
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations . 14,601,656 | ...coocceeeee0 | oo (BT [ e l0 | e 0 .. 14,500,000 | ......... 14,607,380 XXX XXX
3899999. Total - Industrial & MiSCENANEOUS (UNGFFIIALED)........evurererersieiisissieersss sttt ensnns | ensninsee 14,601,656 | .....ocooceveee [ oo (B,717) [ o0 [ 0 14,500,000 | ......... 14,607,380 XXX XXX
Total Bonds
7699999. Subtotals - Issuer Obligations...... ettt ettt et et ettt es e st et eteneee | e4eetessessesstestessetstest et et et es s et s e b e et st s e bt en s bt et et essebnnentessenesensentesensnsenies | srisieseas 49,308,940 | .....cccooeee0 | 113,293 | a0 [ 0. 49,430,000 | ......... 49,295,652 | ......... 87,082 | ................ 0 XXX XXX XXX | 4200 | ... 71,501
8399999. Subtotals - Bonds 49,308,940 | ..oooiiviinnd0 | 13,293 [ i | 0 | s 49,430,000 | ......... 49,295,652 | .......... 87,082 XXX XXX XXX ] e 4,200 | ... 71,501
9199999. Total - Short-Term Investment; ..49,308,940 0 ), 0.0, SO IO 49,295,652 | ......... 87,082 XXX XXX XXX | e 4,200 | ... 71,501

WAE
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amnual statement for e year 20190t 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 31of 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 o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380 JUN20 Equity/ | WELLS FARGO
SPX C @ 2999 BHF1MC821 Variable Annuities...............ccccceeeeen. Exh5..... Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 06/20/2019.... | 06/19/2020.... | ....19,256 | ....57,748,744 |2999............... S [ 2,759,770 | - oo [ e 5,666,980 | ..... ...5,666,980 |...2,907,210 | - - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
JUN20MXEAC@1950 BHF1MC862 | Variable Annuities...............ccccovcrenee Exh5..... Index |N.A. 7THBGLXDRUGQFUS7RNEY7. | 06/11/2019.... | 06/19/2020.... | ....22,072 |....43,040,400 | 1950............... LR 1,497,685 | - oo | e 2,448,171 | ..... L2,448171 | .. 950,586 | - - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
AUG20MXEAC@2013 BHF1PLFH7| Variable Annuities.............c..coucvuvnec Exh5..... Index |N.A. 7THEGLXDRUGQFUS7RNEY7. | 07/26/2019.... | 08/21/2020.... | ...... 5,217 |...10,501,821 | 2013 - 283,455 | - 427,885 |.....| . 427,885 | ... 144,430 | - - -
MAR19TSLAUSC@380 SEP24 JPMORGAN
SPX C @ 2914 BHF1S78B6 Equity/ | CHASE BANK
Premium at Maturity 2024-10-02 Variable Annuities...............coccvrcn. Exh5..... Index |N.A. THEGLXDRUGQFUS7RNEY7. | 09/30/2019.... | 09/30/2024.... | ..247,083 |..719,999,862 | 2914 - - S [ 41,619,330 |..... .41,619,330 |..41,619,330 | - - -
MAR19TSLAUSC@380 Equity/
NOV20RTYC@1523 BHF1TZU28 | Variable Annuities.............cccccoueuunnee Exh5..... Index |UBS AG............... BFM8T61CT2L1QCEMIKS0.... | 11/06/2019.... | 11/20/2020.... | ....78,800 |..120,012,400 | 1523............... LI 212,997,548 | - | 16,606,015 |..... ..16,606,015 |....3,608,467 | - - -
MORGAN
MAR19TSLAUSC@380 JAN21 Equity/ | STANLEY & CO
SPX C @ 3429 BHF1VXXR2 Variable Annuities..............ccccoeeeeen. Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/18/2019.... | 01/15/2021.... | ....59,625 |..204,454,125 | 3429............... LR 4794223 | - e [ s 5,851,413 | ... ...5,851,413 |...1,057,190 | - - -
MAR19TSLAUSC@380 JAN20 Equity/
RTY C @ 1518 BME32FM75 Variable Annuities...............cccoceeeee.. Exh5..... Index [UBSAG............... BFM8T61CT2L1QCEMIK50.... | 01/18/2019.... | 01/17/2020.... | ....16,901 |....25,655,232 | 1518............... R [ 1,604,060 | - 2,593,513 |..... 2,593,513 989,453 | - - -
MAR19TSLAUSC@380 JAN20 Equity/ | CREDIT SUISSE
MXEA C @ 1787 BME32FM91 Variable Annuities..........c..cccoocenenen. Exh..... Index | INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 01/18/2019.... | 01/17/2020.... | ....11,051 |....19,747,815 | 1787............... [ETTIRRNY [UN 1,222,552 | - oo | s 2,782,254 |..... ..2,782,254 |....1,559,702 | - - -
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrantt 01...25159,193 | ..oovvvinirinnnn (V] 77,995,561 |XXX|..77,995,561 |..52,836,368 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
PUT OPTION JUN20RTYP@1302 Equity/
BHF1MC847 Variable Annuities...............cccooeenen. Exh5..... Index |CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 06/11/2019.... | 06/19/2020.... | ...... 6,529 |...... 8,500,758 | 1302............... S [ 269,909 | - 59,578 |..... 59,578 |...... (210,331) | - - -
PUT OPTION OCT20SPXP@2681 MORGAN
BHF1U1GG6 Premium at Maturity Equity/ | STANLEY & CO
2020-10-20 Variable Annuities..............ccccoeeeen. Exh5..... Index |INTL. PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 10/16/2020.... | ....14,384 | ....38,562,432 | 2681............... LR 1,264,894 | - | 722,547 | .o | e 722,547 |...... (542,347) | - - -
PUT OPTION JAN20RTYP@1445 Equity/ | BANK OF
BHF1UXVL8 Variable Annuities...............ccccceeeee.. Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 11/25/2019.... | 01/17/2020.... | ....76,256 |..110,189,761 | 1445............... [ [ 367,553 | - e | s 39,030 [ ... | vt 39,030 |...... (328,523) | - - -
PUT OPTION JAN21SPXP@2494 Equity/ | WELLS FARGO
BHF1VXXW1 Variable Annuities..............cccoocennnen. Exh..... Index | BANK NA KB1H1DSPRFMYMCUFXTO09. | 12/19/2019.... | 01/15/2021.... | ....62,292 |..155,356,248 | 24%.............. = s | e 2943297 | - i s 2,815,535 | ..... ..2,815535 | ... (127,762) | - - -
0169999999. Total-Purchased Options-Hedging Other-Put Options, 0 ... 4,845,653 | ..o (V] 3,636,690 [XXX] ....3,636,690 |...(1,208,963) 0 0 0 XXX XXX
Purchased Options - Hedging Other - Caps
Interest Rate Swap With DMGSW
RCV ULB3 PAY 5.00 02/05/2028 Interes | DEUTSCHE
BME2HCYG5 Asset Portfolio...........ccccoverirnriinenns D1..... tRate |BANKAG TLTWFZYICNSX8D621K86.... | 02/01/2018.... | 02/05/2028.... | = ..ooovee. ..250,000,000 | 0.05........coovvene | voveas 3,317,500 | - - 529291 | .o | oo 529,291 |...(2,371,638) | - - -
Interest Rate Swap With
JPMORGAN CHASE BK RCV JPMORGAN
ULB3 PAY 5.00 02/05/2028 Interes | CHASE BANK
BME2HCYJ9 Asset Portfolio.............cccerrrnerienns D1 tRate |N.A. THEGLXDRUGQFUS7RNEY7. | 02/01/2018.... | 02/05/2028.... | = ..oocovee ..150,000,000 | 0.05.......couvrere | worees 2,160,000 | - - 317,574 | ... | e 317,574 |...(1,422,983) | - - -
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/06/2028 Interes
BME2HF2N8 Asset Portfolio...........ccccoceeeiinriinenns D1.... tRate |BNP PARIBAS..... ROMUWSFPUBMPRO8BKS5P83 | 02/02/2018.... | 02/06/2028.... | = ...coouue. ..200,000,000 | 0.05........ccccuweue | covens 3,111,000 | - - 423453 | ... | . 423,453 |..(1,897,127)| - - -
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year
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1 2 4 5 6 7 8 9 13 15 18 20 21 22 23
Current Year Hedge
Type(s) Initial Cost of C Total Foreign Adjustment to Credit Effectiveness
of Date of Undiscounted o Exchange Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Current Year d Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount (Received) Paid Income e B.JA.CV. Hedged Items Exposure Entity end (b)
Interest Rate Swap With PARSW
RCV ULB3 PAY 5.00 02/08/2028 Interes
BME2HLAA4 Asset Portfolio...........coociiiiiniinnnns tRate | BNP PARIBAS..... ROMUWSFPUBMPRO8BKS5P83 | 02/06/2018.... | 02/08/2028.... | = ..o ..200,000,000 | 0.05......ccccvers | 002,960,000 | - oo | 7 i | 423,807 | - - -
0179999999. Total-Purchased Options-HEdgiNG OthEr-Caps.........wuurruuriuuiiuueiieiieiissrissisesians | eeseessees st sees st senssenssess st bbbttt senbsenins | ansenssenssensssnssenssensssnsssnssenssenssenssenssenssenssenssenssenssenssensssnssenssensssnsensenseneenes | ooee 11,948,800 [ cvvivrsiviiiniinnnns (U 0 XXX] 0 0 0 XXX XXX
Purchased Options - Hedging Other - Collars
PUT OPTION MAR20RTYP@1543
03/20/2020 1543. PUT
BHF1JAFQ8; PUT OPTION
MAR20RTYP@1235 03/20/2020 Equity/ | WELLS FARGO
1235. PUT BHF1JAFT2 Variable Annuities................ccoceeeeen. Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 04/02/2019.... | 03/20/2020.... | ....16,201 | ....22,503,189 (1,088,707) | - oevveceevcns | v (244,608) | ... - - 52,676
PUT OPTION SEP24 SPXP @
2622.6 09/30/2024 2622.6 PUT
BHF1S77R2; PUT OPTION SEP24
SPX P @ 2039.8 09/30/2024 JPMORGAN
2039.8 PUT BHF1S77N1 Premium Equity/ | CHASE BANK
at Maturity 2024-10-02 Variable Annuities..............ccccceueeen. Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 09/30/2019.... | 09/30/2024.... | ..228,781 | ..533,334,284 e | 7 e | 7 e | 9,349,362 | - EETRIN DU 5,813,970 | oo [ s
PUT OPTION
NOV20MXEAP@1720 11/20/2020
1720. PUT BHF1TZTCS; PUT MORGAN
OPTION NOV20MXEAP@1624 Equity/ | STANLEY & CO
11/20/2020 1624. PUT BHF1TZTD6| Variable Annuities... Index | INTL. PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 11/20/2020.... | -...30,200 | ....50,494,400 399,162 | - v | e 289,525 | - - 238,237
0189999999. Total-Purchased Options-Hedging Other-Collars 0 (L) ] — 0 XXX 0 0 ... 6,104,883 XXX XXX
0219999999. Total-Purchased Options-Hedging Other ...29,315,301 | v 0 XXX 0 0 0 ... 6,104,883 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant ..25159,193 | i 0 XXX 0 0 0 0 XXX XXX
0449999999. Total-Purchased Options-Put Options 4,845,653 0 XXX 0 0 0 0 XXX XXX
0459999999. Total-Purchased Options-Caps 0]. XXX 0 0 0 0 XXX XXX
0479999999. Total-Purchased Options-Collars. .. (689,545) | ... . XXX] 0 0 0 ... 6,104,883 XXX XXX
0499999999. Total-Purchased Options ..29,315,301 | oo 0 XXX 0 0 0 ... 6,104,883 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
MAR19TSLAUSC@380 JPMORGAN
SEP24SPXC@4808 BHF1N6H80 Equity/ | CHASE BANK
Premium at Maturity 2024-10-02 Variable Annuities...............ccco.eeeeen. Index |N.A. 7THEGLXDRUGQFUS7RNE9Y. | 06/27/2019.... | 09/30/2024.... | ..205,903 |..989,979,508 | 4808........cccccco | = ovvvrevrvmmrrrns | = cvvvrrrrrvenrens | = cvevrerrsnennenns | coeneenene(4,192,913) [ ... - - -
MAR19TSLAUSC@380 Equity/ | BANK OF
JUL20SPXC@3098 BHFINCP39 | Variable Annuities...............ccccvvernnee Index | AMERICA NA B4TYDEB6GKMZO031MB27.. | 07/02/2019.... | 07/17/2020.... | ....53,551 |..165,900,998 (5,446,153) | - ovvvvveer | ceeeenn(12,196,414) | ... - - -
MAR19TSLAUSC@380 Equity/ | BANK OF
JAN20RTYC@1518 BHF1UXVKO | Variable Annuities.............ccccccoue Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 11/25/2019.... | 01/17/2020.... | ...... 8,450 |...12,827,100 (972,426) | - .ovvvvvveens [ (1,296,705 | ..... - - -
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
RTY C @ 1776 BHF1VXXP6 Variable Annuities............c..coevveren. Index |BANKPLC G5GSEF7VJP5I70UK5573..... 12/18/2019.... | 01/15/2021.... | ...... 5,885 |...10,451,760 (390,646) | - ovvvviirenns [ i (413,965) | ... - - -
JPMORGAN
MAR19TSLAUSC@380 Equity/ | CHASE BANK
JAN21SPXC@3585 BHF1VXXU5 | Variable Annuities... Index |N.A. TH6GLXDRUGQFUS7RNEYY. | 12/23/2019.... | 01/15/2021.... | ....42,080 | ..150,856,800 ..(1,784,823) | - - - -
MAR19TSLAUSC@380 JAN21 Equity/ | BARCLAYS
SPX C @ 3741 BHF1VXXV3 Variable Annuities...............cccoceeeeen. Index |BANKPLC G5GSEF7VJP5I70UKS573...... 12/26/2019.... | 01/15/2021.... | ....21,890 | ....81,890,490 (383,294) | - oo | e (443,715) | .. - - -
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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 Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
0649999999. Total-Written Options-Hedging Other-Call Options and Warrant 0. (8,977,342) | .oooovvvvriernancd 0 | (20,458,036) |XXX| .(20,458,032) | .(11,480,694) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
PUT OPTION MAR20RTYP@1543 Equity/ | WELLS FARGO
BHF1JAFY1 Variable Annuities... Exh5..... Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 04/02/2019.... | 03/20/2020.... | ......6,480 | ...... 9,998,640 | 1543 - (592,726) | - (108,032) | ..... (108,032) | ....... 484,694 | - - - -
PUT OPTION JUN20RTYP@1532 Equity/
BHF1MC839 Variable Annuities..............ccccoeeeeen. Exh5..... Index |CITIBANKNA...... E570DZWZ7FF32TWEFAT6.. | 06/11/2019.... | 06/19/2020.... | ....19,587 | ....30,007,284 | 1532............... [ BN (2,142,622) | = oovveeoeereenn | e (649,415) | ..... | ...... (649,415) | ....1,493,207 | - - - -
JPMORGAN
PUT OPTION Equity/ | CHASE BANK
JUN20MXEAP@1858 BHF1MC854 | Variable Annuities... Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 06/11/2019.... | 06/19/2020.... ...10,001,614 | 1858.... - ..(617,952) | - (133,641) | ..... (133,641) | ....... 384,311 | - - - -
PUT OPTION Equity/
AUG20MXEAP@1917 BHF1PLFR5| Variable Annuities...............cccocouuuee. Exh5..... Index |CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 07/30/2019.... | 08/21/2020.... | ...... 5,217 |...10,000,989 | 1917............... S [ (644,352) | = oo [ e (251,018) [ ..cc. | e (251,018) | ....... 393,334 | - - - -
PUT OPTION AUG20RTYP@1565 Equity/ | WELLS FARGO
BHF1PLFU8 Variable Annuities..............cccccceeeeen. Exh5..... Index | BANKNA KB1H1DSPRFMYMCUFXTO09. | 07/29/2019.... | 08/21/2020.... | ....12,779 | ...19,999,135 | 1565............... S s [ (1,322,754) | - oo | e (660,360) | ..... | ...... (660,362) | ....... 662,392 | - - - -
PUT OPTION OCT20 SPXP @ JPMORGAN
2681 BHF1S7974 Premium at Equity/ | CHASE BANK
Maturity 2020-10-20 Variable Annuities...............ccco.eeeeen. Exh5..... Index |N.A. TH6GLXDRUGQFUS7RNEY7. | 09/30/2019.... | 10/16/2020.... | ...71,918 |..192,812,158 | 2681 - - L 4,549,718 | ..... ..4,549,718 |...4549,718 | - - - -
PUT OPTION DEC20SPXP@3094 Equity/
BHF1UULT8 Variable Annuities..............cccccceeeeen. Exh5..... Index [UBSAG........ BFM8T61CT2L1QCEMIK50.... | 11/25/2019.... | 12/18/2020.... | ....29,088 |....89,998,272 | 30%.............. [ B (5,545,278) | - ovvvvrerreen | v (4,379,701) | ... ...(4,379,701) | ...1,165,577 | - - - -
PUT OPTION DEC20RTYP@1430 Equity/ | BANK OF
BHF1UULZ4 Variable Annuities... Exh5..... Index | AMERICA NA BATYDEB6GKMZO031MB27.. | 11/25/2019.... | 12/18/2020.... | ..100,681 |..143,973,830 | 1430.... - ..(5,792,178) | - ..(4,364,561) ..(4,364,561)] ....1,427,617 | - - - -
PUT OPTION
DEC20MXEAP@1676 Equity/ | CREDIT SUISSE
BHF1UUM42 Variable Annuities...............ccccvrn. Exh5..... Index |INTERNATIONAL E58DKGMJYYYJLN8C3868.... | 11/25/2019.... | 12/18/2020.... | ....48,165 | ....80,724,540 | 1676............... S [ (1,742,610) | = oo | e (1,165,639 | ..... ...(1,165,639) | ....... 576,971 | - - - -
PUT OPTION JAN21RTY P @ Equity/ | CREDIT SUISSE
1534 BHF1VXXQ4 Variable Annuities... Exh5..... Index |INTERNATIONAL ES58DKGMJYYYJLN8C3868.... | 12/20/2019.... | 01/15/2021.... ...13,209,274 | 1534 - (588,390) | - (598,682) | ..... (598,682) | ........(10,292) | - - - -
MORGAN
PUT OPTION JAN21 SPXP @ Equity/ | STANLEY & CO
2182 BHF1VXXY7 Variable Annuities..............ccccooeeeen. Exh5..... Index | INTL. PLC 4PQUHN3JPFGFNF3BB653... | 12/18/2019.... | 01/15/2021.... | ..158,526 | ..345,903,732 | 2182 - (3,329,046) | - (3,182,221) | ..... ..(3,182,221) | ....... 146,825 | - - - -
PUT OPTION JAN20RTY P @ Equity/
1445 BME32FM67 Variable Annuities..............ccccoceennen. Exh..... Index [UBS AG............... BFM8T61CT2L1QCEMIK50.... | 01/18/2019.... | 01/17/2020.... | ....76,256 |..110,189,761 | 1445............... S s | (6,515,303) | = oo | e (39,030) | .ove. | coveeeee (39,030) | ...6,476,273 | - - - -
0659999999. Total-Written Options-Hedging Other-Put Option 0 ]..(28,733,211) | coovvvsrrrid 0 | (10,982,582) |XXX| .(10,982,584) | ..17,750,627 0 0 0 0 XXX XXX
Written Options - Hedging Other - Collars
PUT OPTION
NOV20MXEAP@1720 11/20/2020
1720. PUT BHF1TZTA2; PUT MORGAN
OPTION NOV20MXEAP@1911 Equity/ | STANLEY & CO
11/20/2020 1911. PUT BHF1TZT95 | Variable Annuities............cccoccooonnenes Exh..... Index | INTL. PLC 4PQUHN3JPFGFNF3BB653... | 11/06/2019.... | 11/20/2020.... | ....60,400 |..109,656,200 | 1720 /1911....| - oocvvvvvvcices | o (2,772,336) | - oo | s (2,184,361) | ..... ...(2,184,361) | ....... 587,975 | - - [T RO 517,367 | .o [
0689999999. Total-Written Options-Hedging Other-Collars 0 ... (2,772,336) | ... ..(2,184,361) [XXX] ...(2,184,361) | ........ 587,975 0 0 0 XXX XXX
0709999999. Total-Written Options-Hedging Other. 0 ]..(40,482,889) ] ... (33,624,979) [XXX .(33,624,977) | ....6,857,908 0 0 0 XXX XXX
Total Written Options
0929999999. Total-Written Options-Call Options and Warrant: 0. (8,977,342) | ... (20,458,036) [XXX] .(20,458,032) | .(11,480,694) 0 0 0 0 XXX XXX
0939999999. Total-Written Options-Put Options 0 ]..(28,733211) | ... (10,982,582) [XXX| .(10,982,584) | ..17,750,627 0 0 0 0 XXX XXX
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1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 2 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 Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
0969999999. Total-Written Options-Collars 0. (2,772,336)| ... ..(2,184,361) [XXX] ...(2,184,361) | ........ 587,975 0 0 0 XXX XXX
0989999999. Total-Written Options. 0 ]..(40,482,889) ... (33,624,979) [XXX] .(33,624,977) | ....6,857,908 0 0 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch
Currency Swap With CITIBANK NA
RCV 5.10 PAY 3.60 07/30/2034 BMEOPPGA4 ELENIA FINANCE Curren
BMEOPLURO ovJ D1... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 07/25/2014.... | 07/30/2034.... | = eovcovvees | vovree 2,688,200 |5.1%[3.601%] | - - 56,464 443,200 | ... | ....... 403,282 | - oo | e 41,300 | - o [ [ 51,339 | oo [,
Currency Swap With CITIGROUP
INC - LT GTD RCV 3.82 PAY 1.97 | BMEOWODG1 ERAC UK FINANCE Curren 3.815%(1.966
02/03/2024 BMEOWODT3 LTD/ EHI INTERNATI D1..... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 12/04/2014.... | 02/03/2024.... | - ...2,721,620 %]| - - 55,387 252,120 | ..... ...240,446 | - 45430 | - - 27,540
Currency Swap With CITIGROUP
INC - LT GTD RCV 4.02 PAY 2.27 | BMEOWODJ5 ERAC UK FINANCE Curren 4.02%[2.272
02/03/2027 BMEOWODX4 LTD/ EHI INTERNATI D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 12/04/2014.... | 02/03/2027.... | = covvverees [ ceenns 8,300,941 7 | I S s [ 162,951 | ..ocoovvvee 768,966 |..... | ... 653,827 | - oo | e 138,562 | - oo R I 110,582 [ .o | e
Currency Swap With CITIBANK NA
RCV 3.73 PAY 2.97 10/15/2035 BME12ETP5 HEATHROW Curren 3.7255%[2.97
BME12GV69 AIRPORT LTD D1..... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 04/15/2015.... | 10/15/2035.... | = .covovece ...11,362,890 B | IO LR 124787 | ............ 1,162,315 | ... LA042718 | - [ (393,855) | - - 225,833
Currency Swap With CITIBANK NA
RCV 4.27 PAY 3.68 05/15/2030 BME13EV06 SOUTH WEST Curren 4.2675%][3.68
BME134325 AIRPORTS LIMITED D1... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 04/24/2015.... | 05/15/2030.... | = evvvreves | wovvee 1,332,740 E3 | LR (S, 14,865 | ....ccoovueene 168,285 | ... | ... 162,067 | - oo | e (44,961) | - - 21,467
Currency Swap With CITIBANK NA
RCV 5.11 PAY 5.18 03/13/2040 72908P9A6 PLENARY HEALTH Curren 5.105%[5.182
BME1QZ9A7 NORTH BAY D1... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 04/27/2016.... | 03/13/2040.... | = eovccveves | vovnee 1,218,913 %]| - - 2,156 30,186 |..... 60,170 | = oo [ v (53,042) | - - 27,401
Currency Swap With CITIGROUP
INC - LT GTD RCV 3.94 PAY 3.68 Curren 3.943%]3.68
09/20/2027 BME27H2H8 BME26P2Y4 KEYERA CORP......... D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 06/20/2017.... | 09/20/2027.... | = wovvverees [ ceenns 5,349,608 7 | IO S [ 11,599 | (127,633) [ cve | o 60,282 | - oo | e (276,808) [ - cvvoevrirre S s [ T4,348 | .o [ s
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.69 Curren 4.693%][2.55
PAY 2.55 09/30/2028 BME283W10 | BME284LX0 SCANDLINES APS.... [D 1........ cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 07/05/2017.... | 09/30/2028.... | = oevverees [ cevens 5,089,500 ) | I S [ 54,086 | ..o 46,800 | ... | .o 21,005 | - 92,925 | - [ [ 75,301 | oo [ e
Currency Swap With CITIGROUP
INC - LT GTD RCV 3.78 PAY 4.86 | BME297XN1 AUSGRID FINANCE Curren 3.7775%]4.85
10/01/2032 BME297Y83 PTYLTD D1... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 08/02/2017.... [ 10/01/2032.... | = wevveoreees | wovres 4,944,128 7%]| - - (21,150) 583,730 | ..o | v 152,590 | - 6,510 | - - 88,311
Currency Swap With CITIBANK NA
RCV 3.16 PAY 1.05 09/06/2023 BME299RD6 SPIRAX-SARCO Curren 3.155%[1.05
BME29A3H0 ENGINEERING PLC D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 08/03/2017.... | 09/06/2023.... | = weoevveres [ cevees 4,077,900 73 | I S | 88,388 | ....ccoovvune 225,630 | ... | cooeene 210,221 | - e | e 71,243 | - - 39,140
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.09 | BME2C82S8 BROADCAST Curren 4.088%[4.97
PAY 4.97 12/14/2027 BME2C8F13 | AUSTRALIA FINANCE PTY LT D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 10/17/2017.... | 12114/2027.... | = covvverees [ ceenns 4,310,900 7 | I S [ (11,733) | o 440,825 |.....| . 188,342 | - 5775 | - TS IR 60,809 | ..oovvvveeies [ s
Currency Swap With BARC RCV
4.20 PAY 5.17 12/14/2029 BME2C87K0 BROADCAST Curren 4.202%[5.17
BME2C8F70 AUSTRALIA FINANCE PTY LT D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFATG.. | 10/17/2017.... | 12/14/2029.... | = coevvrees [ ceves 1,097,320 %]| - - (3,661) 112,210 | .o | s 33,841 | - e | 1470 | - [ [ 17,317 | s | e
Currency Swap With BARC RCV
4.19 PAY 2.03 12/15/2027 Curren 4.186%[2.03
BME2D5ES50 BME2D5BL8 VTTI BV......ccccovvvrvneae D1... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 11/02/2017.... | 12/15/2027.... | = wevveveees | vovves 4,660,800 E3 | L [ 104,388 |.............. 179,400 |..... | ... 196,300 | - 82,600 | - - 65,755
Currency Swap With CITIBANK NA
RCV 4.51 PAY 3.26 05/31/2033 Curren 4.512%[3.263
BME2DJ6EO BME2DHPZ6 ANNO 2017............... D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 11/09/2017.... | 05/31/2033.... | = wovvverees | cevens 3,707,735 %]| - - 66,909 7,644 | ..o | 24013 | - e | s (140,656) | - - 92,027
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Currency Swap With CITICORP
SECURITIES MARKETS RCV 3.56 | BME2EA707 DIMENSIONAL FUND Curren
PAY 1.42 02/15/2028 BME2EOZH1 | ADVISORS LP D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 11/21/2017.... | 02/15/2028.... | = .ccvvevees [ ceriienae 704,100 | 3.56%[1.42%] | - .covvovrrrirnens s | s 15,602 30,030 |..... 36,012 | - oo | s 12,390 | - v ORI RO 10,039 | oo | e
Currency Swap With CITIBANK NA
RCV 4.44 PAY 3.15 11/30/2027 BME2EEMP7 ANGEL TRAINS Curren 4.435%][3.15
BME2F2LS7 ROLLING STOCK D1.... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 12/04/2017.... | 11/30/2027.... | = ... ...2,799,315 %]| - - ..(74,562) | . ..(14,887) | ..... - ..(170,709) | - - 90,598
Currency Swap With CREDIT
AGRICOLE CORPORATE AND
RCV 4.14 PAY 2.64 06/08/2048 Curren | CREDIT 4.1425%[2.64
BME2K2RW6 BME2K2ER1 WADHAM COLLEGE | D 1........ cy AGRICOLECIB  1VUV7VQFKUOQSJ21A208... | 03/08/2018.... | 06/08/2048.... | = ..ccovvrers | wovene 2,081,250 %]| - - 35,184 87,300 |..... | .o 265817 | - oo [ s (76,725) | - - 55,513
Currency Swap With BARCLAYS
PLC RCV 4.82 PAY 3.26 BME2NCQF9 SAVILLS HOLDING Curren | BARCLAYS 4.824%[3.26
06/20/2030 BME2NCSF7 COMPANY LIMITED D1... cy BANK PLC G5GSEF7VJP5ITOUKS573...... | 05/22/2018.... | 06/20/2030.... | - ... ....2,700,033 %]| - - 45,786 34672 | ... - (102,812 | - - 43,697
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 AGRICOLECIB  1VUV7VQFKUOQSJ21A208... | 10/31/2018.... | 01/15/2049.... | = eccovvrers | wovens 5,740,650 | 4.74%[2.97%] | - - 96,266 (211,500) | ..... | voonee 329,771 | - o [ e (230,175) | - oo RO R 154,740 | ..o | e
Currency Swap With BARCLAYS 6.301% /
BANK PLC RCV 6.30 PAY BLB6 | BRSK7ZXA3 ABP ACQUISITIONS Curren | BARCLAYS (GBP6MLIB+3
04/25/2033 BRSK9U8N2 UKLTD D1... cy BANK PLC G5GSEF7VJP5ITOUKS573...... | 03/16/2012.... | 04/25/2033.... | - ... ....3,962,500 28.1BP)| - - ...113,623 ...650,625 | ..... ....1,281,480 | - ....(127,875) | - - 72,325
Currency Swap With CITIBANK NA
RCV 5.99 PAY 5.53 07/01/2023 BRSKGGCY6 WORKSPACE Curren 5.985%[5.53
BRSK9UNA3 GROUP PLC D1.... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 06/06/2013.... | 07/01/2023.... | = evvoveses [ woveee 1,551,000 %]| - - 21,217 226,250 | ..... | oo 237,767 | = e [ s (I E10) N A TN ISR 14,511 | s | e
Currency Swap With NATIONAL
AUSTRALIA BANK LTD RCV 4.56 | BMEOM8KT9 QPH FINANCE CO Curren 4.555%][6.28
PAY 6.28 08/14/2029 BRSNNBMT3 | PTY LTD D1...... cy UBSAG.....ccoooun BFM8T61CT2L1QCEMIKS0.... | 06/11/2014.... [ 08/14/2029.... | = oocvvvies | covnnns 469,350 %]| - - (346) 117,875 |..... 85,585 | - 525 | - LTI R 7,282 | | e
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 958,206 5,214,043 |XXX] ....6,174,017 (1,170,038) | oo [ iviiinn0 [ 1,425,875 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 958,206 5,214,043 |XXX] ....6,174,017 (1,170,038) | oo 0 [ 1,425,875 XXX XXX
Swaps - Hedging Other - Foreign Exch
Currency Swap With CITIGROUP
INC - LT GTD RCV 5.60 PAY 3.50 | BRT1W3D35 HANESBRANDS Curren 5.5975%[3.5
06/15/2024 BME1RJFR8 FINANCE LUXEMBOURG SCA D1.... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 05/20/2016.... | 06/15/2024.... | = eovecveers | wovrne 112,210 %]| - - 2,371 (895) | ..... (895) 5,600 | - - LTI IR 1185 | oo [
Currency Swap With CITIGROUP
INC - LT GTD RCV 5.60 PAY 3.50 | BRT1W3D35 HANESBRANDS Curren 5.5975%[3.5
06/15/2024 BME1RJG71 FINANCE LUXEMBOURG SCA D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 05/20/2016.... | 06/15/2024.... | = .ocvvvvers [ vevvvrnes 224,420 7 | I S [ AT42 | (1,790) | cevee [ cvvvnees (1,790) | ...oovc.. 11,200 | - - - 2,370
Currency Swap With CITIGROUP
INC -LT GTD RCV 3.75 PAY 1.77 Curren
08/17/2027 BME26BWA4 BME26GCJ6 SEGRO PLC.............. D1..... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 05/24/2017.... | 08/17/2027.... | = oevverecs [ v 2,236,000 | 3.75%[1.77%] | = cceovverernenens s | s 44,531 | oo (38,037) | coooe [ o (38,037) | ......... 81,113 | - - - 30,888
Currency Swap With CITIBANK NA
RCV 5.51 PAY 3.38 02/08/2038 BHFOTCPL5 ROMANIA Curren 5.509%(3.375
BME2HL5T9 (REPUBLIC OF) D1... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 02/06/2018.... | 02/08/2038.... | = oveevees [ cevvenead 640,536 ) | IR s | s 15,731 | 80,562 |..... | .coouuen: 80,562 | ......... 12,052 | - - S ISR 13,633 | | e
Currency Swap With CITICORP
SECURITIES MARKETS RCV 4.76 | BHFOTCPG6 ROMANIA Curren
PAY 2.50 02/08/2030 BME2HL8E9 | (REPUBLIC OF) D1... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 02/06/2018.... | 02/08/2030.... | = coveveers | wovrnnncd 615,900 | 4.755%[2.5%] | - coovverriienn s | s 15,357 | oo 70,460 |..... | .cveeee. 70,460 | ......... 19,461 | - - - 9,794




amnual statement for e year 20190t 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 31of Current Year

G813

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 Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Currency Swap With BARCLAYS
BANK PLC RCV 6.48 PAY 6.55 BRSK804T0 PEEL PORTS PP Curren | BARCLAYS 6.475%]6.55
12/10/2037 BRSK9UCP2 FINANCE LIMITED D1.... cy BANK PLC G5GSEF7VJPSITOUKSS73..... | 11/20/2012.... [ 12/10/2037.... | = covoeeres | oo 2,387,400 %]| - - 28,459 309,968 |..... [ ... 309,968 (5,963) | - - - 50,583
Currency Swap With DEUTSCHE 5.15% /
BANK AG RCV 5.15 PAY BLB6 BRSK7ZYB0 EVERSHOLT Curren | DEUTSCHE (GBP6MLIB+2
12/19/2036 BRSKUDN6 FUNDING PLC D1.... cy BANK AG TLTWFZYICNSX8D621K86.... | 12/12/2012.... | 12/19/2036.... | - ....6,446,800 33BP)| - - 2,016,661 |..... ...2,016,661 | ....... 304,388 | - - -
Currency Swap With CITIBANK NA
RCV 7.01 PAY 6.46 12/05/2033 BMEOL3SB2 Com - Edwardian Curren 7.012%[6.46
BRSLHBWB2 Hotel Group-Note A D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 12/02/2013.... | 12/05/2033.... | = ccoveves | wovnee 5,228,800 ) | S e | 102,998 | .......... 1,257,371 | ..... .. 1,257,371 | ... 10,077 | - - -
1139999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0 ...3,694,300 |....... 437,928 0 0 0
1169999999. Total-Swaps-Hedging Other. 0 0 ....3,694,300 37,928 0 0 0
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0] 1,336,453 ...9,868,317 |....... 437,928 |..(1,170,038) | ..ocoovvveeercns0 | o0 | i 1,764,768 XXX XXX
1409999999. Total-Swaps 0 0] 1,336,453 ...9,868,317 37,928 |...(1,170,038) | ..ovvvvvveae0 [0 [ 1,764,768 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 958,206 5,214,043 [XXX]...6,174,017 | ..cocccvvnicnnns 0 ]..(1,170,038) | ..covovvrirnnn (U 0 | 1,425,875 XXX XXX
1709999999. Total-Hedging Other. ...11,548,500 |...(11,167,588) ..62,789,976 |XXX| ..62,789,978 | ..61,417,281 0 0 0 6,961,143 XXX XXX
1759999999. TOTAL ...11,548,500 |...(11,167,588) | ... ..68,004,019 [XXX| ..68,963,995 | ..61,417,281 |...(1,170,038) | .....cccovvvrrernt (U 0 ... 8,387,018 XXX XXX
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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) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease B./A.C.V. / Accretion | Recognized | Hedged Item |  Deferred (b)
Purchased Options - Hedging Other - Call Options and Warrants
AUG20 SPX C @ 3292 SPX Equity/In
BHF1PLFV6 Variable ANNUIties............ccccccccccvevecne Exh5.... | dex CITIBANK NA..... E570DZWZ7FF32TWEFA] 07/26/2019. | 08/21/2020. | 09/27/2019. | Sale......... | ........ 3,341 | 10,998,572 [3292.....ccccoee | = oovvvvviviiiiies | cori 179,731 | ........ 127,735 | = oo | s 179,731 - - = [ (51,996)
MAR19TSLAUSC@380 JAN20 Equity/In | CREDIT SUISSE
MXEA C @ 1787 BHF1R4RM9 Variable ANNUItIES.............cceveuerernnnns Exh5.... | dex INTERNATIONAL E58DKGMJYYYJLNBC386{ 09/03/2019. | 09/18/2020. | 09/30/2019. | Sale......... | ....... 6,935 | .20,000,540 |2884.......ccccc. | = oovrcercreieiees | e 1,496,226 | ..... 1,790,132 | = oo | 1,496,226 - - - 293,905
JUN19 MXEA C @ 2106 MXEA Equity/In | BANK OF
BME2T9CT5 Variable Annuities............cc.oveveeriienens Exh5..... | dex AMERICA NA B4TYDEBBGKMZ0031MB] 09/10/2018. | 06/21/2019. | 06/21/2019. | Expiration. | ...... 94,083 (198,137,829 | 2106............. ....1,378,309 RN I 1,378,309 ..1,290,865 | - oo C ..(1,378,309)
JUN19 MXEA C @ 2207 MXEA Equity/In | BANK OF
BME2T9CU2 Variable ANNUIties..................c.cocooocvcee Exh5.... | dex AMERICA NA B4TYDEB6GKMZ0031MBY 09/10/2018. | 06/21/2019. | 06/21/2019. | Expiration. | ....188,165 | 415,280,354 | 2207............. .......(814,755) N [N (814,755) | .. | ... (769,156) | - oovvvvvvvere LS 814,755
JUN19 MXEA C @ 2307 MXEA Equity/In | BANK OF
BME2T9CZ1 Variable Annuitie: Exh5.... | dex AMERICA NA B4TYDEB6GKMZ0031MB] 09/10/2018. | 06/21/2019. | 06/21/2019. | Expiration. | ....104,536 | 241,164,921 159,431 - L A51578 | - i [ i [ (159,431)
0015999999. Total-Purchased Options-Hedging Other-Call OPtONS NG WEITANES........u..vuuurusserisserissssesasssssesssssssssssessssssesssssssssssssssssssessssassssssssssssssssssss  esssseessoessssessssessssoesssaessseesssaesssoesseesse0essaeesseesssee st eeesseeesseses o e bt e s s s st nss s s ennb st esns st nsnssnnstes | evsnsss 722,985 | ... 1,675,957 | ... 1,917,867 | oo 0 X ... 673,287 | .ocoveveee0 | o0 | (481,076) [ ..ovvovvrrrnd (L] [ 0 XXX
Purchased Options - Hedging Other - Put Options
JPMORGAN
PUT OPTION MAR20SPXP@2824 Equity/In | CHASE BANK
BHF1JAF70 Variable ANNUItIES..............ceeerernnnns Exh5.... | dex N.A. 7H6GLXDRUGQFUS57RNE| 04/02/2019. | 03/20/2020. | 07/02/2019. | Sale......... | ...... 17,704 | 49,996,096 | 2824............. | = ooveveverirenns (2,488297) | ...(1,623,722) | - oo | (2,488,297) | ... | - - R 864,575
JPMORGAN
PUT OPTION MAR20SPXP@2683 Equity/In | CHASE BANK
BHF1JAFES Variable Annuities...............ccoorvveeens Exh5..... | dex N.A. TH6GLXDRUGQFUS57RNE| 04/02/2019. | 03/20/2020. | 07/02/2019. | Sale......... | ........ 3,541 | ..9,500,503 | 2683............. | = coorrvrirenes [ e (360,120) | ....... (V2K X0cte) N N IO (360,120 | ... | - - [ [, 137,081
PUT OPTION JUN20 SPX P @ 2713 Equity/In | WELLS FARGO
BHF1MC813 Variable Annuities...........cccccccccccececc. Exh5.... | dex BANK NA KB1H1DSPRFMYMCUFXT| 06/20/2019. | 06/19/2020. | 07/02/2019. | Sale......... | ...... 26,258 | 71,237,954 [2713.....cccccccc | = coovvccccrccens ..(2,655,997) | ....(2,362,957) | - .ccccovcciiciics | o (2,655,997) | ... | - - LSS 293,039
JPMORGAN
JUL20 SPX P @ 2655 SPX Equity/In | CHASE BANK
BHFINCP47 Variable Annuitie: Exh5..... | dex N.A. 7H6GLXDRUGQFUS57RNE| 07/02/2019. | 07/17/2020. | 09/30/2019. | Sale......... | ...... 35,588 | .94,486,140 .(3,007,720) | ....(3,138,506) | - ...occoccccicicrs | e (3,007,720) | ... | - - R [ (130,786)
MORGAN
AUG20 SPX P @ 2544 SPX Equity/In | STANLEY & CO
BHF1PLFZ7 Variable Annuities...........c....cccervveenens Exh5..... | dex INTL. PLC 4PQUHN3JPFGFNF3BB6&| 07/29/2019. | 08/21/2020. | 09/27/2019. | Sale......... | ........ 7,350 | 18,698,400 | 2544.........c...| = oo [ e (456,141) | ....... (609,756) | = v | e (456,141) | ... | - - [ [ (153,615)
JPMORGAN
SEP20 SPX P @ 2884 SPX Equity/In | CHASE BANK
BHF1R4RV9 Variable ANNUItIEs................cccococveieneis Exh5..... | dex NA. 7HB6GLXDRUGQFUS57RNE| 09/03/2019. | 09/18/2020. | 09/30/2019. | Sale......... | ...... 14,563 | 41,999,602 | 2884............. | = oovvveverirenens (2,957,017) | ...(2,397,361) | - oo | e (2957,017) | ... | - - IS 559,656
PUT OPTION JAN20 SPX P @ 2467 Equity/In
BME32FM59 Variable ANNUItIES.............ccrens Exh5.... | dex UBS AG.......unnr BFM8T61CT2L1QCEMIK5( 01/18/2019. | 01/17/2020. | 11/25/2019. | Sale......... | ...... 45,131 | 111,338,424 | 2467 .....ccccoe. | = oo ..(4,775,805) | ....... (ISRl (0) O I (4,775,804) | ... | - - - ..4,726,634
PUT OPTION JAN20 RTY P @ 1445 Equity/In
BME32FM67 Variable Annuities............cccovvvveriuenens Exh5..... | dex UBSAG.....ccoo BFM8T61CT2L1QCEMIKS5( 01/18/2019. | 01/17/2020. | 11/06/2019. | Sale......... | ...... 19,064 | 27547437 | 1445....cccoc | = i ...(1,628,826) | ....... (214,498) | = oo ern(1,628,825) | ... | - - - ..1,414,327
PUT OPTION JAN20 MXEAP @ Equity/In | CREDIT SUISSE
1698 BME32FM83 Variable Annuities...........cccoccocceescvenene Exh5..... | dex INTERNATIONAL E58DKGMJYYYJLN8C386( 01/18/2019. | 01/17/2020. | 11/25/2019. | Sale......... | ...... 43,651 | 74,118,974 [1698.........cc.. | = covvvevvrcenns ..(2,904,520) | ......... (41,905) | - oo | e (2,904,520) | ... | - - - ...2,862,615
0016999999. Total-Purchased Options-Hedging Other-Put Options 0 [ ..(21,234,443) | ..(10,660,914) | ....ccoocrruveeeeet 0 | ...(21,234,441) KX) 0 0 0 | 10,573,526 | ......occooooeen (U I 0 XXX
Purchased Options - Hedging Other - Collars
JUN19RTY C @ 1880 RTY
BME2PUXV4; JUN19RTY C @ 1715 Equity/In | HSBC BANK USA
RTY BME2PUXX0 Variable Annuitie: Exh5.... | dex NA. 1IEBVN30JCEQV1H4R804| 06/22/2018. | 06/21/2019. | 06/21/2019. | Expiration. | ..... 39,913 | .71,742,719 [1880/1715..| ....(2,772,602) i | (2,772,602) | ... | ..(2,721,468) | - - ...2,772,602
0199999999. Total-Purchased Options-Hedging Other-Collars. ...(2,772,602) 0 0 0 [ . (2,772,602) KX)| ..(2,721,468) | ... L0 [ 2,772,602 | . (U 0 XXX
02 Total-Purchased Options-Hedging Other ..(2,049,617) | ..(19,558,486) | ....(8,743,047) | ..... 0 | ...(21,608,101) KX)| ..(2,048,181)| ...ovoee 0 0 | 12,865,052 | ..o 0 0 XXX
Total Purchased Options
04 Total-Purchased Options-Call OPtONS @NT WAITANES. ... i it eesis ebessissesssiesss e sssesss s sees s s seest e ks es e essseees ekt se ee4eeeE Ao eE S48 11 E 8oL E e R 8188884 LAt bbbttt ennsnsstes | sisnses 722,985 | ....1,675957 | ...1,917867 | ....... 0].... 2,398,942 KX ...... 673,287 | oo 0 0].. (481,076) | ............ 0 0 XXX
0449999999. Total-Purchased Options-Put Options. 0 [..(21,234,443) | ..(10,660,914) | .....coocovuuveeeet 0 | ...(21,234,441) KX) 0 0 0 | 10,573,526 | ...ocoovinnicnn (V] I 0 XXX
0479999999. Total-Purchased Options-Collar: ...(2,772,602) 0 0 0 ... (2,772,602) KX)| ..(2,721,468) | .. ...2,772,602 XXX
0499999999. Total-Purchased Option: ...(2,049,617) | ..(19,558,486) | ....(8,743,047) ...(21,608,101) KX)| ..(2,048,181) | ... .0 | 12,865,052 XXX
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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) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / 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 Change in | (Amortization) | Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.JA.C.V. / Accretion | Recognized | Hedged Iltem | Deferred (b)

Written Options - Hedging Other - Collars

MAR19TSLAUSC@380

MAR20SPXC@2965 03/20/2020

2965. CALL BHF1JADET;

MAR19TSLAUSC@380 JPMORGAN

MAR20SPXC@3530 09/21/2019 Equity/In | CHASE BANK

3530. CALL BHF1JADQO Variable Annuities..............ccooccoevrveunnne Exh5..... | dex NA. THBGLXDRUGQFUS7RNEY 04/02/2019. | 03/20/2020. | 09/30/2019. | Sale......... | ........7,082 | .22,998,795 | 2965/ 3530.. e (11,442 | ... 980,857 | - . coere 171,442 - - (SRR IR 209,415

MAR19 SPX C @ 2905 SPX

BME2M7FP1; MAR19 SPX C @ 3700 Equity/In

SPX BME2M7FQ9 Variable Annuities............cccccovcveniines Exh5..... | dex CITIBANK NA...... E570DZWZT7FF32TWEFA7| 04/24/2018. | 03/15/2019. | 01/18/2019. | Sale......... | ...... 26,194 | .86,504,628 |2905/3700..  .....1,289,253 reeeennn3TAST | - 01,289,253 ..1,231,89% | - - ..(1,251,796)

MAR19 MXEA C @ 2005 MXEA GOLDMAN

BME2M7FS5; MAR19 MXEA C @ Equity/In | SACHS

2805 MXEA BME2M7FR7 Variable Annuities............ccccooveveniien Exh5..... | dex INTERNATIONAL  W22LROWP2IHZNBB6K52] 04/24/2018. | 03/15/2019. | 03/15/2019. | Expiration. | ........ 5,359 | 12,887,361 | 2005/ 2805..  .......719,656 - crernn119,656 | | s 717,670 | - - ....(719,656)

MAR19RTY C @ 1530 RTY

BME2M7FUO; MAR19 RTY C @ 2140 Equity/In | BANK OF

RTY BME2M7FT3 Variable ANNUItIES............ccocovvvvvevereneces Exh5..... | dex AMERICA NA B4TYDEB6GKMZO031MBZ 04/24/2018. | 03/15/2019. | 03/15/2019. | Sale......... | ........ 7,009 | .12,860,781 |1530/2140.. .......923,033 e 164,968 | - ceen923,032 | ] 878,776 | - - .....(758,064)

JUN19 MXEA C @ 2085 MXEA

BME2PUXJ1; JUN19 MXEA C @ Equity/In

2185 MXEA BME2PUXK8 Variable Annuities...........cccoveveerinenes Exh5..... | dex UBS AG.........cc0.. BFM8T61CT2L1QCEMIKS0| 06/22/2018. | 06/21/2019. | 06/21/2019. | Expiration. | ...... 24,013 | 51,267,542 | 2085/2185..| .......743,103 - cerenenn 143,103 | 721,771 | - - .....(743,103)

JUN19RTY C @ 1880 RTY

BME2PUXY8; JUN19 RTY C @ 2125 Equity/In | HSBC BANK USA

RTY BME2PUY01 Variable Annuities............cccccovcveniines Exh5..... | dex N.A. 1IE8VN30JCEQV1H4R804 | 06/22/2018. | 06/21/2019. | 06/21/2019. | Expiration. | ....... 47,304 | 94,725,659 |1880/2125..] ....1,544,655 - <. 1,544,655 ..1,639,796 | - - ..(1,544,655)

JUN19 SPX C @ 2840 SPX

BME2PUYK7; JUN19 SPX C @ 3110 Equity/In

SPX BME2PUYL5 Variable ANNUItIES...........cooocevvrercrencnees Exh5..... | dex BNP Paribas........ ROMUWSFPUSMPROB8KS5P| 06/22/2018. | 06/21/2019. | 06/21/2019. | Sale......... | ........ 5072 | .15,088,903 |2840/3110.. ........509,574 0000 560,242 | - e 509,674 | L] 413,182 | - O 50,668

JUN19 SPX C @ 2840 SPX

BME2PUYM3; JUN19 SPX C @ 3380 Equity/In

SPX BME2PUYN1 Variable Annuities..............ccooccveveveeenne Exh5.... | dex BNP Paribas........ ROMUWSFPUSMPRO8KSP| 06/22/2018. | 06/21/2019. | 01/18/2019. | Sale......... | ....... 5434 | 16,900,362 |2840/3380.. | .......660,527 157211 | - crerer860,527 | | 543,845 | - - .....(503,316)

MAR19TSLAUSC@380 NOV19 MXEA|

C @ 1814 11/15/2019 1814. CALL

BME2YWCK?;

MAR19TSLAUSC@380 NOV19 MXEA

C @ 1905 11/15/2019 1905. CALL Equity/In | BANK OF

BME2YWCL5 Variable Annuities............ccccocvcveniienes Exh5..... | dex AMERICA NA B4TYDEB6GKMZO031MBZ 11/19/2018. | 11/15/2019. | 11/15/2019. | Sale......... | ...... 71,941 | 66,887,015 |1814/1905.. | .....1,675,510 | ....(3,256,193) LR 2er(1,580,683) | ... | .....d 613,285 | - - ...1,580,683

MAR19TSLAUSC@380 NOV19 RTY

C @ 1663 11/15/2019 1663. CALL

BME2YWCMS3;

MAR19TSLAUSC@380 NOV19 RTY GOLDMAN

C @ 1814 11/15/2019 1814. CALL Equity/In | SACHS

BME2YWCP6 Variable ANNUItIES............coocovvvevrrcrereces Exh5..... | dex INTERNATIONAL - W22LROWP2IHZNBB6K52 11/19/2018. | 11/15/2019. | 11/15/2019. | Sale......... | ...176,975 |307,671,037 |1663/1814..| ....6,310,930 000 581,338 | - ......5,310,930 ..4,800,166 | - - ..(5,729,591)

NOV19 SPX C @ 2712 SPX

BME2YWCN1; NOV19 SPX C @ 3254 Equity/In

SPX BME2YWCR2 Variable Annuities. .|Exh5..... [dex CITIBANK NA...... E570DZWZ7FF32TWEFA7| 11/19/2018. | 11/15/2019. | 01/18/2019. | Sal 178,827,867 | 2712/3254..| ..10,383,766 - .....10,383,766 - - .(2,851,774)

SEP24 SPX C @ 2914 SPX

BME31E5F0; SEP24 SPX C @ 4371

SPX BME31E5G8; SEP24 SPXP @

2039.8 SPX BME31E5H6; SEP24 291414371/

SPX P @ 2622.6 SPX BME31E5J2; JPMORGAN 2914 /]

SEP24 SPX C @ 2914 SPX Equity/In | CHASE BANK 2039.8/

BHF1N6H49 Variable ANNUItIES............oooooveveverenencecs Exh5..... | dex NA. 7HB6GLXDRUGQFUS7RNEY 12/28/2018. | 09/30/2024. | 09/30/2019. | Sale......... | ...525,242 |502,066,695 2622.6| « oo 231,029,569 | - v LR .(2,407,974) | - - .31,029,569




613

amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE DB - PART A - SECTION 2

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) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof [  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central _Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease, B/A.CV. / Accretion | Recognized | Hedged Item| Deferred (b)
0689999999. Total-Written Options-Hedging Other-Collars. ...24,760,007 | ...(2,484,751) | ..41,043,634 | ......oc0.....0 | ... 22,275,255 KX)| .14,466,539 .18,768,380 XXX
0709999999. Total-Written Options-Hedging Other. ...24,760,007 | ....(2,484,751) | ..41,043634 | ..occooev0 | 22,275,255 KX)| .14,466,539 .18,768,380 XXX
Total Written Options
0969999999. Total-Written Options-Collar: ...24,760,007 | ...(2,484,751) | ..41,043,634 | ................. 0| . 22,275,255 KX)| 14,466,539 | .......ccocoon 0 [ i 0 [ .18,768,380 | ... 0 [ i, 0 XXX
0989999999. Total-Written Option ...24,760,007 | ...(2,484,751)| ..41,043,634 | .................. 0| . 22,275,255 KX)| .14,466,539 | ........cccoon 0 [ i 0 [ .18,768,380 | ... 0 [ s 0 XXX
Swaps - Hedging Other - Foreign Exck
Summary Line Adjustment.................. | Transition Adjustment .(6,334,435) | ...6,384,082 | ...oovvrvverirnrnins | v (43,645)
(1,071) 22,500 22,500
1139999999. Total-Swaps-Hedging Other-Foreign Exchange 0 .(1,071) 22,500 0 0 KX| ..(6,334,435) | ...6,384,082 (21,145) XXX
1" Total-Swaps-Hedging Other. 0 .(1,071) 22,500 0 0 KX)| ..(6,334,435) | ...6,384,082 0f... (21,145) XXX
Total Swaps
1379999999. Total-Swaps-Foreign Exchange 0 ...(1,071) 22,500 0 0 KX)| ..(6,334,435) | ..6,384,082 | ..o 0]... (21,145) | v 0 | oo 0 XXX
14( Total-Swap: 0 ....(1,071) 22,500 0 0 KX)| ..(6,334,435) | ...6,384,082 | .........ccoooo 0 ... (PARLL)] — 0 [ e 0 XXX
TOTALS
1709999999. Total-Hedging Other. ...22,710,390 | ..(22,044,308) | ...32,323,087 X[ ...6,083,923 | ...6,384,082 .31,612,287 XXX
1759999999. TOTAL ...22,710,390 | ..(22,044,308) | ...32,323,087 X)| ...6,083,923 | ...6,384,082 .0 | 31,612,287 XXX
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier () Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE
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amnual statement for e year 20190t 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 1 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 Designati
BANK OF AMERICA NA.......cooviviirrimiiereiieseieseiesesseieseniees Y Yoo 39,030 |... (17,857,680) 0 39,030 | oo (17,857,680)
BARCLAYS BANK PLC.......ccooviiriiireiiniisssisseississssssesesenesenas Y | ORI [P 1,835,000 | ............ 995,266 | ....... (857,681) 0 2 10790,279 | (857,680)
BNP PARIBAS.........ccooomemvrririecrninas Y 67,260 | ...coovoverrirnnenns 847,260 .
CITIBANK NA. ...t Y . (1,083,675) 0 ...5,480,508 | ..o (941,155) | oo 0 1,247,799
CREDIT AGRICOLE CIB......ccoovviieiineiiceiieceiiecesiesesieseseesesesesesenns Y 87,300 |....... (211,500) (U 595,588 | e 0 210,253 0
CREDIT SUISSE INTERNATIONAL. ...t sssssssssssssesns | oves Yoo | Yoo | v 930,000 [ oo 2,782,254 | oo (1,764,321) 87,933 2,782,254 | oo, (1,764,321) | cooooverrierrii 87,933 | oo | e 0
DEUTSCHE BANK AG........oooiriiniirisneisnsisnesssessssenenes Yoo | Yoo | i 3,095,810 | i, 2,545,952 0 ....2,545,952 o | 0 132,829 | oo 0
JPMORGAN CHASE BANK N.A. ... oies Y 58,712,040 .(6,240,878) 0 58,712,040 (6,240,878) | oo 0 5,813,970 5,226,132
MORGAN STANLEY & CO INTL. PLC.....oouivimmriiririeiiieseisessissssisssssssssesssssssssssssssssssesesoeee Y Y. ..1,320,649 6,863,485 (5,366,582) 176,254 ....6,863,485 (5,366,582) | ...ooorvvurrirrirs 176,254 755,604 755,604
UBS AG.....ooieiireereeseieseesesis e Y Y. 14,339,000 219,317,403 | (4,418,731) 559,672 19,285,113 | oo (4,418,731) | v 527,382 | .oveveereeeceienenens 7,282 | oo 7,282
WELLS FARGO BANK NA. Y Y... ..7,450,000 8,482,517 (1,013,002) 19,515 ....8,482,515 (1,013,002) 19,513 |...... 52,676 52,676
0299999999. Total NAIC 1 Designation ....89,316,460 106,818,069 (38,814,050) 910,634 107,424,024 38,460,029) 878,342 8,387,018 6,600,380
0999999999. Gross Totals......... ....89,316,460 ..106,818,069 ) 910,634 107,424,024 (38,460,029) | . ...878,342 8,387,018 6,600,380

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64




amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

€c3

1 2 4 6 7
Book/Adjusted
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value
Collateral Pledged by Reporting Entity
BANK OF AMERICA NA........coeviiiiriiieieieeieieeissienienns BATYDEB6GKMZO031MB27.. | CORPORATE........coeveviirieeieieisieieieisssesieseises 87612E  BA 3 | TARGET CORPORATION........cceoeimriiriieieieiesieseseissiessssessssessessssssssssssessssssesssssssssssssesssssssessens | svsemiessnsensessesseennenss 99,121 [rviiiiiiiiiiniirenn0n83,000 | o
BANK OF AMERICA NA.... ... BATYDEBBGKMZO031MB27..| CORPORATE.. 845011 AB 1 | SOUTHWEST GAS CORP.......... 3,036,000 | .......
BANK OF AMERICA NA.... ... BATYDEBBGKMZO031MB27..| CORPORATE.. 002824 BH 2 | ABBOTT LABORATORIES........cccoomverrrimiirerrinns 385,000 |......
BANK OF AMERICA NA.... ... BATYDEB6GKMZ0O031MB27..| CORPORATE.. 097023 BP 9 | BOEING CO.
BANK OF AMERICA NA. ... BATYDEBBGKMZO031MB27..| CORPORATE.. 375558 BA 0 | GILEAD SCIENCES INC
BANK OF AMERICA NA.... . BATYDEB6GKMZO031MB27.. | CORPORATE.. 585055 BS 4 |MEDTRONICINC.......c.cccoovirerrrrrrrnne .
BANK OF AMERICA NA.... B4TYDEB6GKMZ0031MB27.. | CORPORATE.. 755111 BY 6 | RAYTHEON COMPANY.....ouiiitiiesiesiesssisssesssens st ses sttt | fenssnssssnsenessesas 2,640,944
0199999999. Totals, OO OO OO OO OO OO OO OO OO OO OO OO OO OO OOO OO pOPO PO OO OO O OO O OO O OO O OO O PP O PP O PPOT PO RO 18,987,139
Collateral Pledged to Reporting Entity
DEUTSCHE BANK AG 7LTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 31408 LL 5 | FNMA 30YR...
DEUTSCHE BANK AG... ... TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 314009 EJ 6 | FNMA30YR..
DEUTSCHE BANK AG... ... TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 3140JA JJ 8 | FNMA30YR...
DEUTSCHE BANK AG... ... TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 31410L  VC 3 | FNMA 30YR... .
MORGAN STANLEY & CO INTERNATIONAL PLC .. 4PQUHN3JPFGFNF3BB653... | TREASURY... 912796 TA 7 | United StateSs TrEASUMY.........cvuurverirircrireereeiisieriest ettt | eerisesssnensenesnesas 1,320,649
DEUTSCHE BANK AG... 7LTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED... 3138MB  LQ 7 [FNMA15YR... 290,173
CREDIT AGRICOLE CIB.......coeverviirierireieiesieseieissienienns 1VUV7VQFKUOQSJ21A208... | CASH...
CREDIT AGRICOLE CIB.......ovveeeereeeeeeeseeeeseeeesnesnins 1VUV7VQFKUOQSJ21A208... | CASH...
CITIBANK NA E570DZWZ7FF32TWEFAT6.. | CASH...
CITIBANK NA E570DZWZ7FF32TWEFAT6.. | CASH...
BNP PARIBAS.......oooiiiinsineiesiesessssissssesienes ROMUWSFPU8MPRO8BK5P83 | CASH... ..780,000
BARCLAYS BANK PLC.......oviiiiririerinisiseiissiienienes GBGSEF7VJIPSITOUKSST3..... | CASH......oviviirieririnriisniserversrensnssssinsnnsininnnnee | L GBSttt | ettt 1,835,000
CREDIT SUISSE INTERNATIONAL. .... E58DKGMJYYYJLN8C3868... | CASH... .
DEUTSCHE BANK AG ... TLTWFZYICNSX8D621K86.... | US AGENCY - LOAN BACKED........cccocorirvrrriirnrines 3138EL  5M FNMA 30YR... 118,775
JPMORGAN CHASE BANK N.A......ccovvvmrinrricrirnes ... THBGLXDRUGQFUS7RNE97. | CASH... SNttt | ert et 4,718,000
UBS AG ... BFM8T61CT2L1QCEMIK50.... | CASH... Cash... 8,479,000
UBS AG....coiiriiieiisieisiss et BFM8T61CT2L1QCEMIKS0.... | CASH... CASN.. et | et 5,860,000 | ..ooverurerniiiiine 5,860,000 XXX
WELLS FARGO BANK NA. ... KB1H1DSPRFMYMCUFXTO09. | CASH... Cash... 7,450,000 ....7,450,000 XXX
JPMORGAN CHASE BANK N.A.... . TH6GLXDRUGQFU57RNE97. [ CASH... Cash... 48,341,000 ..48,341,000 XXX
0299999999, TOAIS......vvevcveeresreseeseesaesssesssessseeeseesesse s ss s es s s s sk R e S48 eR £ E 8RR R R AR E R RS LR R LRE e LR RSt 89,316,460 | .....ooverrrrrrrnnes 90,473,649 XXX
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amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY
SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Fair Value Gain Current Year Increase Instruments'

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

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

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

NONE




amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....... ONAIC2: §......... ONAIC3: §........ 0 NAIC4: §.......... ONAICS: §......... ONAICE: §......... 0

NONE

E25



amual statement for e year 2019 orne. Brighthouse Life Insurance Company of NY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

General Interrogatories:

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

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

NONE
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SCHEDULE E - PART 1 - CASH

1 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
First Republic Bank San Francisco, CA 15,332,038 | XXX
JPMorgan Chase Bank, NA New York, NY' 75,006,166 | XXX
RBS Citizens. Mount Vernon, KY.........cccoiiiiiicissisessisssiesssisesssssesiseseses | e 8,043,630 | XXX
Wells Fargo SaN FranCisCo, CA........ovieierireierieeieieseetseiseee e ssesessessens | eveneene 351,548 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 105,789 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 98,839,171 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 98,839,171 | XXX
0599999. Total Cash XXX XXX 0 0 98,839,171 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 55,658,544 | 4. April 107,003,640 | 7. July. 109,163,423 | 10. October. 83,033,084
2. February 61,056,480 |5. May 87,803,804 |8. August 68,169,330 | 11. November. 133,258,253
3. March 161,543,371 | 6. June 146,779,412 | 9. September. 104,374,396 | 12. December. 98,839,171

E27




amnual statement for e year 20190t e BFighthouse Life Insurance Company of NY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
cusip

2
Description

3 4 5 6
Code Date Acquired | Rate of Interest | Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY TBILLCASH....

0199999. U.S. Government Bonds - Issuer Obligations

0599999. Total - U.S. Government Bonds.

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

CENTERPOINT ENERGY RESOURCES C CPCASH

CHARIOT FUNDING LLC ABCPCPCASH..

ENTERGY CORP CPCASH
GOTHAM FUNDING ABCPCPCASH

KELLSFUNDINGLLC CPCASH.......c.oovviriririnririecieciieas
MANHATTAN ASSET ABCPCPCASH....

UDR INC CPCASH.....

. [ 12/04/201 . 101/06/202

............................. 12/06/2019....... | oo | 01/21/2020.......
12/10/2019. 01/09/2020.......
12/06/2019. 01/31/2020.......
12/10/2019. 01/15/2020.......
12/20/2019. 02/24/2020....... )
12/20/2019. 01/21/2020.......

VICTORY RECEIVABLES CORP ABCPCPCASH... 12/10/2019 01/16/2020.......

TORONTO-DOMINION BANK/THE CPCASH 12/10/2019 01102020 ... | 299,861

ALBIONCAPITALCORPORATIONSA ABCPCPCASH. 12/20/2019. 0202412020....... | 498,468
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS..............cvueiviirciriiciiic e 3,594,820
3899999. Total - Industrial & MiSCEIlANEOUS (UNGMTIIALEA)................cuuurrrieiiicriii 000 88 bEEs RiEEERssssenssnnes | 3,594,820
Total Bonds
7699999. SUDLOLalS - ISSUET OBIIGAtIONS. .......vvvieveirrisriiise bbb 8,589,179
8399999, SUDLOLAIS = BONGS.-vvvrx11111e st 8,589,179
8899999. Total-Cash Equivalents e s 8,589,179

8¢3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. Statutory Deposit 39,951 43,848
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33. Statutory Deposit 1,343,955 1,565,609
34.
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,343,955 1,565,609 39,951 43,848
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
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).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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