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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 865,423,655 |......cccvviiiicriren [V 865,423,655 |................ 889,317,982
2. Stocks:
2.1 Preferred STOCKS .....c.coviiviiiiciciceceieieceeeee ettt ettt ses s [ereeesen et (O T (O T [0 0
2.2 COMMON SLOCKS ...ttt ettt stsseenens [oessssssssessessssssseneneennas [V RN [V RN [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS .ot [ 35,636,339 [ [V 35,636,339 |..oovieeiene 33,504, 146
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ... 17,362,348 ), cash equivalents
[T 22,911,584 ) and short-term
investments ($ oo 0 ) s o 100,273,932 | oo (VS 100,273,932 |...ovceriene. 52,544,161
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-oeeeeeunne 393,858,181 |.oeoeeeeeeceeeee (V1 393,858,181 |................ 393,490,611
7. Derivatives ............... ... 11,970,137 |.. ... 11,970,137 |.. ... 11,358,597
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 14,491,157 [ 0 o 14,491,151 [ 14,959,875
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 3,935,972 [ (U 3,935,972 [ 1,649,866
10. Securities lending reinvested collateral assets . ...0
11.  Aggregate write-ins for invested assets ... 84,635
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 1,425,589,367 |...cooveeeeeeeeeeeeee (O] 1,425,589,367 |............ 1,396,909,873
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 17,752,707 |ceeericcieirnccieinne [V 17,752,707 |eecvviene 17,377,100
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... L Y A N B8 | 4,772,599 |..coovvevernen 3,264,411
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 5,579,087 |.oveereeeeeeeeeee (01 PO 5,579,087 |.coovveies 4,591,380
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 21,384,748 | 0 | 21,384,748 | 38,375,116
16.2 Funds held by or deposited with reinsured COMPANIES .............ccceeererr. |rerereeereeninneeneens (1 T 0 [ O o 0
16.3 Other amounts receivable under reinsurance CoONtracts ..........ocoeveeveees |ooeeveeieeveeeeeee e (01 R 0 [0 e 3,546,549
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v [V RN 0 Jveeeeerererrnreieeeend 0 o 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....ccoooviiiiiniiinn O 0 0 s 0
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit ............ccceeieriieriienieiieeeceeee
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 3,653,634 |..oooiiieeee (V1 3,653,634 |.ccooevinnn 2,816,297
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets .............cooceeueeeieeeeeeven e 9,860,385 |.......ocvrvnnne 7,809,732 [ 2,050,653 |...ccverinne. 3,091,493
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 1,541,407,170 |.ocvovrinee. 42,438,773 |............ 1,498,968,397 |............ 1,488,541,170
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 6,684,632,918 |.....oooniiiiin [V 6,684,632,918 |.......... 6,581,322,915
28. Total (Lines 26 and 27) 8,226,040,088 42,438,773 8,183,601,315 8,069,864,085
DETAILS OF WRITE-INS
1101. Deposits in connection with investments ... e, [0 O [0 (01 P 84,635
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............cc.c.. oo (U 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0
2501, MiSCEITANEOUS ..o oo 2,015,162 |.oveeveeeeeeren 9,243
2502. Receivable from third party administrator ... e A4 T34 .o 0
2503. Prepaid pension @SSet ... e 5,113,500 |.coooverrenee. 5,113,500
2598. Summary of remaining write-ins for Line 25 from overflow page ..2,686,989 |... ..2,686,989 |... 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 9,860,385 7,809,732 2,050,653 3,091,493




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 1,009,474,325 1€SS$ cvoveeeeeeeeeeeeeeee 0 included in Line 6.3
(including $ .o 0 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ......ccccooeeiiiiiiiinne. 0 MOACO RESEIVE).......oeeeeeeeeriieeieie e
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 27,392,824 |................. 30,860,748
4.2 ACCIAENE ANA NBAIN ......cveeeee e s b s s b8 s s ts bt st s bbbt [oesienniesenieenieaas 33,975 | 36,631
5. Policyholders’ dividends/refunds to members $
BN UNPAIA ..ottt ettt ettt e et et ete et et et e b e s ebesseseaeesese et ese st eseesese s ebessebess et ess et ess et esessebeesese s ebessebensabesseaesessesessere et erenans [rereesenentenenneaenene 11,673 | 11,317
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 $
1T Lo ) I RPN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  -eoeeeeeeerineenns 131,086 accident and health premiums ............c.ccooeveues |eeeeeeeennnencnns 322,094 ..o 230,381
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 16,229,413 |..ccoee 21,463,778
9.4 Interest Maintenance Reserve 2,313,986 |..ccocvovenenee 3,438,798
10. Commissions to agents due or accrued-life and annuity contracts $
USSR 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $ (3,555,699) accrued for expense
allowances recognized in reserves, net of reinsured allowances) ....... (4,712,116)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........cccevveieiiiiiiiiiiiiieeeeeeeeeee e e, 020, 718 [l 999,823
15.1 Current federal and foreign income taxes, including $ (72,685) on reallzed capltal gains (I0SSES) ....cvvirs forveerieinane 10, 903 476 ..o 3,449,943
15.2 Net deferred tax liability .0
16. Unearned investment income .0
17.  Amounts withheld or retained by reporting entity as agent or trustee . 56,935,396
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0 ) reinsurers . 25,053,587 |... . 26,840,818
24.04 Payable to parent, subsidiaries and affiliates ..2,626,843 |... ...3,194,090
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 48,992,234 46,926,402
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 1,318,404 ,785 1,347,939,931
27. From Separate Accounts Statement 6,684,632,918 |........... 6,581,322,915
28. Total liabilities (Lines 26 and 27) 8,003,037,703 7,929,262 ,846
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 178,063,612 138,101,239
38. Totals of Lines 29, 30 and 37 180,563,612 140,601,239
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,183,601,315 8,069,864,085
DETAILS OF WRITE-INS
2501. Postretirement benefit liability 23,652,860 |................. 25,232,000
2502. Miscellaneous 15,095,047 |... . 11,124,075
2503. Cash collateral received on derivatives 10,570,327
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 48,992,234 46,926,402
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 42,566,814 |................ 44 218,833 |.ccovee 85,058,944
2. Considerations for supplementary contracts with life contingencies...............cccccoeevvevevevevecceeeeeeee e (979,358) e 3,420,229 |......coooneee 3,262,378
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 29,247,740 30,495,193 |.. 61,205,049
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccovovveveveueueeeeeeeeeeeeeeeeaeseeeee e |resee s 69,268 |....ooeercieinns 378,911 | 593,162
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 7,073,364 |.ooiee 5,476,944 |................ 12,726,154
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (220,903,223 ......c...... (147,282,247 ...oee (301,161,720)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 44,172,984 | 44,187,652 |...ocueeen. 86,722,267
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 12,924,466 11,399,461 23,702,525
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens (85,827,945) (7,705,024) (27,891,241)
10, DA DENETIES .....eeeuceeeeeiiicieieieee ettt ee e e e s ee e e s e seseses s s e seseseses s s sesesesesessssnansee|eensnanaeaeeneas 74,780,144 |................ 108,587,511 |..ceenee 210,779,825
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ..........ccccoovvevevereueueeereeerens |reeseeeeeeeeeeneeeenes 5,113 e 7,799 |..
12, ANNUILY DENETILS ..ooviuiiiiicicectcecee ettt ettt sttt s st esese s st e s s sebesesesn s ssenesas e s eeenenens 6,966,566 |......ccveuenne 4,084,555
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeevevcrevereieeeeens oo 916,551 931,256
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e [0 0.
15.  Surrender benefits and withdrawals for life contracts ..................... ..130,785,617 |.. 98,161,839 |.. ..203,206,275
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 1,186,067 |.cooveeeeeeeeennes 998,991 .o 1,993,409
18. Payments on supplementary contracts with life contingencies .............. | 3,994,462 |................. (6,615,584)(................. (2,520,304)
19. Increase in aggregate reserves for life and accident and health contracts ) (17,440,286) (21,087,168) (31,954,223)
20.  Totals (LINES 10 10 1) w.uuiiiiiurieeeeeieicseieieteeseesesseeeseeeseseeeseesssseseesse s ssssesesesesssssesesesessssssssesesasnsnnnesaornennsesesnenn 201,194,234 ... 185,069,199 |......cocenvee 391,724,370
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 1,488,188 |.coooicce 1,548,140 | 3,126,174
22. Commissions and expense allowances on reinSUrance assUMEd ..........c.cieeieereereenieenieeneeseeseeseens foee e 0. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 19,795,499 |................ 24,394 164 |...ocooenee. 49,765,444
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 1,615,962 |...ocvovvenns 1,815,170 | 3,887,852
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 601,058 |.ooeeeeeeeicee (343,135) [ 962,471
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (362,464,865) (254,336,296) (530,239,953)
27. Aggregate write-ins for deductions .... 1,303,031 1,452,292 2,861,566
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns (136,466,893) (40,400,466) (77,912,076)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 50,638,948 |................. 32,695,442 | 50,020,835
30. Dividends to policyholders and refunds to members 1,088,218 1,215,462 2,672,442
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 49,550,730 |.ooorereene 31,479,980 |.oocecueene 47,348,393
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 7,526,218 4,405,011 6,734,136
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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 42,024,512 |.oeeeee 27,074,969 |....ccoe....... 40,614,257
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooooiiiicns 207,902 (excluding taxes of $  .ocooerureeenenns (280,587)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (1,793,510) (447,700) 627,312
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 40,231,002 26,627,269 41,241,569
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 140,601,239 192,012,652 192,012,652
37, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen 40,231,002 |.coveceeeenne 26,627,269 |.....ocveeenne 41,241,569
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .~ (44,693) | 94,698 ....(666,163) .. ... (1,112,906)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e (262,825)...vveecececieeene 314,960 |...oooeeenee 368,941
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen (515,413) [ 742,083 | 1,252,061
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..239,407 |.. (2,763,052)].. (5,431,820)
42. Change in liability for reinsurance in unauthorized and certified companies ............ccceeoerieneenenncens e [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis [0 [0 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
L1028 == T I PSSR SO 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FEINSUTANCE .............c.ccceeeeeeeieeereeeeeeeeeeeeeeieeeeesenessssseseeeeeeeenenenenne (1,039,948) | (1,539,945) [ (3,079,890)
52.  Dividends t0 SIOCKNOIAETS ...........oouiuiiuiuiiciiiciriecisieisiee ettt (84,000,000)
53. Aggregate write-ins for gains and losses in surplus 1,013,372 (2,775,665) (1,747,090)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 39,962,373 20,802,204 (51,411,413)
55. Capital and surplus, as of statement date (Lines 36 + 54) 180,563,612 212,814,856 140,601,239
DETAILS OF WRITE-INS
08.301. Management and Service f86 INCOME .......ccooviviviieieuieiiei ettt 12,129,168
08.302. MISCEITANBOUS ......eeveeeeeee ettt ettt ae ettt e e et e e et e s seenssaensseensseeseeenseesnteensteenssens|oeeeseeeeeeeeaeenens 781,223
08.303. Income from cross selling agreements ... 14,075
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Interest credited to reinsurers .
2702. Other deductions
2703, s
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,303,031
5301. Net gain (loss) on pension and postretirement benefit plans ... 951,555
5302. MiSCEIIANBOUS .....ovveeeceeeeceeee ettt ...61,817 |.
L3001 TSSO U SRS PERROUPTRRPRTIO ROTPEPOTOPRRRURTTRPPPRTOPRRRPRPT AN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 1,013,372 (2,775,665) (1,747,090)




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 32,225,355 |...covvenne 43,918,732 |..oovvennne 89,598,376
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 28,245,396 |.....ccvveenee. 29,498,057 |...ovocurrenne 60,139,884
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 64,967,911 56,731,438 118,792,522
4. TOtal (LINES 110 3) oottt 125,438,662 130, 148,227 268,530,782
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 424,033,579 |...c.ceeoe... 348,853,184 |............... 695,086,045
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (363,103,846)|.............. (255,007,769)|.............. (531,555,260)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 25,038,024 |......ccoeenene 30,375,021 |oceeeee 60,624,825
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 1,106,707 |oeceeeerrenene 1,244,006 |......ccceuneevne 2,690,084
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) ...ttt ettt ettt ettt et s et et e st et e s s ae s e s et et et et et e s e e sttt eb et et ese e s s st tereren 0 (6,997,538) (8,866,250)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 87,074,464 118,466,904 217,979,444
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 38,364,198 11,681,323 50,551,338
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 22,184,106 |.. 12,264,237 |. 94,430,200
12,2 SHOCKS ..eeeeueueeeeeeeecaetceeeeeeeaesesseseeee e s seseseeeeee e esesesee e e eseseseseeee s e seseeeeesassnsnsesesesesanansesesesannansnsens [oetetrsrrnirietee et enireenena (U (U 0
12.3 Mortgage loans ... .501,719 24,184,592 25,420,249
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuuiuuieiiiiieicecte ettt nenees |oetsnnsissennenenes 450,561 ..o 329,681 .o 377,667
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 173,815 397,879 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 23,310,201 | 37,176,389 |............... 120,228,116
13. Cost of investments acquired (long-term only):
T I = T T PSSO ROSOUPIURNRRO 1,492,438 |...oocecne 996,855 |......ccovnene 54,230,303
1312 SEOCKS ..ottt |oeiine e (U (U 0
13.3 MOMGAGE 08NS .......ovvveieieie ettt ettt ettt et ess st ss sttt essan s ssesesesesessssanesssanans |oeseesenesenneens 2,630,750 oo [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U 420,182 .o 854,237
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 2,612,106 1,285,867 1,893,286
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 6,735,294 2,702,904 56,977,826
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 367,570 1,388,224 9,138,228
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 16,207,337 33,085,261 54,112,062
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccccvoveveeeeeeeeees Joevereeeeeinienens (524,448)|........ocveenne (249,386)|......ccveeeeenne (921,418)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U 0 foeerienns 84,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (6,317,316) (14,646,344) (20,485,556)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (6,841,764) (14,895,730) (105,406,974)
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) . |...ccccccoveenne 47,729,771 oo 29,870,854 |..cocoiiicicenne (743,574)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 52,544,161 |....coovunnne 53,287,735 [.coieeene 53,287,735
19.2 End of period (Line 18 plus Line 19.1) 100,273,932 83,158,589 52,544,161
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.00071. SECUFiTY EXChANGES ...voviviviriiiiiiieiete ettt ss s snene [oererenensnssenees 2,843,901 |.ooireeeeeee [0 RN 0




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

................. 60,271,143 |................. 63,265,177 |................ 126,445,036
................................. 0 [ 0 o0
................... 2,807,027 |..................2,244,234 |................... 3,840,276
................................. 0 [ 0 el 0
................... 1,808,146 |................... 1,966,398 |................... 3,871,027
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................. 64,886,316 |................ 67,475,809 |............... 134,156,339
................................. 0 [ 0 o0

64,886,316 67,475,809 134,156,339




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies
A. Accounting Practices

New England Life Insurance Company (the “Company”) presents the accompanying financial statements on the basis
of accounting practices prescribed or permitted (“MA SAP”) by the Commonwealth of Massachusetts
(“Massachusetts”) Division of Insurance (the “Division”).

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

Massachusetts has adopted certain prescribed accounting practices that differ from those found in NAIC SAP, none of
which affect the financial statements of the Company. A reconciliation of the Company’s net income and capital and
surplus between MA SAP and NAIC SAP is as follows:

Financial
Financial  Statement
SSAP Statement Line For the Six Months For the Year Ended
Number ) Page Number Ended June 30, 2024 December 31, 2023
Net income, MA SAP $ 40,231,002 $ 41,241,569
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 40,231,002 $ 41,241,569
June 30, 2024 December 31, 2023
Statutory capital and surplus, MA SAP $ 180,563,612  $ 140,601,239

State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 180,563,612  $ 140,601,239

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

B. No significant change.
C. Accounting Policy

(1) No significant change.

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

(3-5) No significant change.

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

(7-13) No significant change.
D. Going Concern
Management does not have any substantial doubt about the Company’s ability to continue as a going concern.

Accounting Changes and Corrections of Errors

No significant change.
Business Combinations and Goodwill

No significant change.
Discontinued Operations

No significant change.

Investments

A-C. No significant change.



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

D. Loan-backed Securities

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

(2) a. The Company did not recognize any OTTI on the basis of the intent to sell during the six months ended June 30,

E-L

(5) The

2024.

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

June 30, 2024.

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

(3) The loan-backed securities for which an OTTI has been recognized during the six months ended June 30, 2024,

measured as the difference between amortized cost and estimated present value of projected future cash flows to

be collected, were as follows:

Book/Adjusted
Carrying Value
Amortized Cost

Present Value

Estimated Fair

Date of Financial

Before Current of Projected Recognized  Amortized Cost Value at Time of  Statement Where
CUSIP Period OTTI Cash Flows OTTI after OTTI OTTI Reported
12591KAH8 § 3,156,077 § 1,791,950 $1,364,127 §$§ 1,791,950 § 1,792,227 3/31/2024
362256AC3 $§ 1,104,261 § 1,087,426 16,834 § 1,087,426 $ 1,060,477 3/31/2024
12591KAH8 § 1,791,950 $ 1,547,453 244,497 § 1,547,453 $§ 1,547,981 6/30/2024
61751JAK7 $ 959,235 § 907,385 51,851 $ 907,385 § 873,067 6/30/2024
Total $ 1,677,309

The recognized OTTI shown above is all noninterest related.

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
2. 12 Months or Longer

b. The aggregate related fair value of securities

with unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

$ 73,771
$ 14,158,340
$ 3,586,423
$ 88,137,162

(4) At June 30, 2024, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by

Company performs a regular evaluation, on a security-by-security basis, of its securities holdings in

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

impaired.

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

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements

transactions accounted for as secured borrowing or as a sale during the six months ended June 30, 2024.

J-L. No significant change.

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

M. Working Capital Finance Investments
The Company had no working capital finance investments during the six months ended June 30, 2024.
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-P. No significant change.
Q. Prepayment Penalty and Acceleration Fees
During the six months ended June 30, 2024, the Company had securities sold, redeemed or otherwise disposed of as a

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

General Account

Number of CUSIPs 1
Aggregate Amount of Investment Income $ 7,984

R. Reporting Entity's Share of Cash Pool by Asset Type
The Company did not participate in a cash pool during the six months ended June 30, 2024.
S. No significant change.
6. Joint Ventures, Partnerships and Limited Liability Companies
No significant change.
7. Investment Income
No significant change.
8. Derivative Instruments

As of June 30, 2024, there were no significant changes in the Company’s derivative policy or investments other than those
described below.

Credit Risk

The Company enters into various collateral arrangements, which may require both the pledging and accepting of collateral
in connection with its derivatives.

As of June 30, 2024 and December 31, 2023, the Company did not have any collateral pledged in connection with its over-
the-counter ("OTC") derivatives.

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

Cash @ Securities ? Total
June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023
Variation Margin:
OTC-bilateral $ 10,244,327  $ 10,570,327 $ 1,094,007 $ — 8 11,338,334 § 10,570,327

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

@ Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements. These amounts are also

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

At June 30, 2024, the Company did not have any derivative contracts that required premiums to be paid at a series of
specified future dates over the life of the contract or at maturity.

9. Income Taxes
No significant change.

10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties

No significant change.

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

11. Debt

A. No significant change.

B.

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

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

13.

14.

15.

16.

A.

B-I.

(1-3) No significant change.

(4) Components of net periodic benefit cost/(income):

Pension Benefits Postretirement Benefits
2024 2023 2024 2023
Service cost and administrative expenses $ 194,000 $ 256,000 $ — $ —
Interest cost 4,626,000 9,663,000 588,500 1,350,000
Expected return on plan assets (3,684,500) (7,507,000) — —
Amortization of actuarial (gains)/losses 341,500 761,000 231,000 542,000
Amortization of prior service (credit)/cost — — (8,000) (16,000)
Total net periodic benefit cost/(income) $ 1,477,000 § 3,173,000 $ 811,500 § 1,876,000

Additions to pension and postretirement liabilities are ultimately settled as payments to participants. All benefit
payments relating to the nonqualified defined pension and other postretirement benefit plans are subject to
reimbursement annually, on an after-tax basis, by MetLife, Inc., payable to the Company's ultimate parent,
Brighthouse Financial, Inc. (“Brighthouse™).

(5-21) No significant change.

No significant change.

Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations

No significant change.

Liabilities, Contingencies and Assessments

No significant change.

Leases

No significant change.

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

(1)

2)
3)

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

Assets Liabilities
June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023

Swaps $ 10,168,500 § 18,470,997 § — 3 —

No significant change.

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

The Company manages its credit risk related to derivatives by entering into transactions with creditworthy
counterparties and establishing and monitoring exposure limits. The Company’s OTC-bilateral 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-bilateral 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 and derivatives used in replications at the reporting date. All

7.3



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

collateral received from counterparties to mitigate credit-related losses is deemed worthless for the purpose of
calculating the Company’s off-balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s
foreign currency swaps was $143,815 and $197,068 at June 30, 2024 and December 31, 2023, respectively.

(4) At June 30, 2024 and December 31, 2023, the estimated fair value of collateral consisting of various securities received
by the Company on its OTC-bilateral derivatives as variation margin was $1,094,007 and $0, respectively.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
No significant change.
B. Transfer and Servicing of Financial Assets

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

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

where wash sales occur.

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

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change.

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

No significant change.

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

Hierarchy Table

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

value at:
June 30, 2024
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total
Assets
Derivative assets "
Foreign currency exchange rate $ — 3 1,685,024 $ — 3 1,685,024
Separate Account assets *) — 6,684,632,918 — 6,684,632,918
Total assets $ — 3 6,686,317.942 $ — 3 6,686,317,942
Liabilities
Derivative liabilities "
Interest rate $ — — — 3 —
Foreign currency exchange rate — 57,009 — 57,009
Credit — — — —
Equity market — — — —
Total derivative liabilities — 57,009 — 57,009
Separate Account liabilities — — — —
Total liabilities $ — $ 57,009 $ — 57,009

(" Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are

carried at estimated fair value. Accordingly, the amounts above exclude derivatives carried at amortized cost,
which include highly effective derivatives and replication synthetic asset transactions.
@ Separate Account assets are subject to General Account claims only to the extent that the value of such assets
exceeds the Separate Account liabilities. Investments (stated generally at estimated fair value) and liabilities of the
Separate Accounts are reported separately as assets and liabilities. .

Transfers between Levels 1 and 2

During the quarter ended June 30, 2024, transfers between Levels 1 and 2 were not significant. Transfers between
levels are assumed to occur at the beginning of the annual period.
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable
(Level 3) inputs for the quarter ended June 30, 2024.

Transfers into or out of Level 3

During the six months ended June 30, 2024, there were no transfers into or out of Level 3.

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

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

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

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

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

Determination of Fair Value

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

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

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

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

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

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

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

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

June 30, 2024
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 750,881,272 $ 865,423,655 § 26,840,299 $§ 724,040,973 $ — 8 —
Mortgage loans 32,578,095 35,636,339 — — 32,578,095 —
Cash, cash equivalents and short-term investments 100,273,932 100,273,932 100,273,932 — — —
Contract loans 468,657,662 393,858,181 — 38,617,199 430,040,463 —
Derivative assets ") 10,748,253 11,970,137 — 10,748,253 — —
Other invested assets 1,499,014 2,011,708 — 1,499,014 — —
Investment income due and accrued 17,752,707 17,752,707 — 17,752,707 — —
Separate Account assets 6,684,632,918 6,684,632,918 — 6,684,632,918 — —
Total assets $ 8,067,023,853 $ 8,111,559,577 $ 127,114,231 $ 7477,291,064 S 462,618,558 $ —
Liabilities
Investment contracts included in:
Liability for deposit-type contracts $ 9,515912  §$ 9,515912  $ — 3 — 8 9,515,912  §$ —
Derivative liabilities " 57,009 57,009 — 57,009 — —
Payable for collateral received 10,244,327 10,244,327 — 10,244,327 — —
Investment contracts included in Separate Account liabilities 5,899,288 5,899,288 — 5,899,288 — —
Total liabilities $ 25,716,536 § 25,716,536 $ — 3 16,200,624 $ 9515912 § —
December 31, 2023
Aggregate Not Practicable
Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 788967518 § 889,317,982 § 28,708,362 $§ 760,259,156 $ — 8 —
Mortgage loans 30,942,025 33,504,146 — — 30,942,025 —
Cash, cash equivalents and short-term investments 52,544,161 52,544,161 52,544,161 — — —
Contract loans 481,109,279 393,490,611 — 38,617,199 442,492,080 —
Derivative assets 10,484,544 11,358,597 — 10,484,544 — —
Other invested assets 1,630,528 2,013,636 — 1,630,528 — —
Investment income due and accrued 17,377,100 17,377,100 — 17,377,100 — —
Separate Account assets 6,581,322,895 6,581,322,895 — 6,581,322,895 — —
Total assets $ 7,964,378,050 S 7,980,929,128 $ 81,252,523 $ 7.,409,691,422 § 473,434,105 § —
Liabilities
Investment contracts included in:
Liability for deposit-type contracts $ 10,040,360  $ 10,040,360  $ — 3 — 8 10,040,360 $ —
Derivative liabilities 66,129 66,129 — 66,129 — —
Payable for collateral received 10,570,327 10,570,327 — 10,570,327 — —
Investment contracts included in Separate Account liabilities 1,993,626 1,993,626 — 1,993,626 — —
Total liabilities $ 22,670,442 § 22,670,442 $ — $ 12,630,082  $ 10,040,360  $ —

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

net admitted assets and liabilities.
Assets and Liabilities

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

Bonds, Cash, Cash Equivalents and Short-term Investments

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

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

For bonds, cash equivalents and short-term investments classified as Level 2 assets, estimated fair values are
determined using an income approach. The estimated fair value is determined using third-party commercial pricing
services, with the primary inputs being quoted prices in markets that are not active, benchmark yields, spreads off
benchmark yields, new issuances, issuer rating, trades of identical or comparable securities, or duration for Level 2
assets. Privately-placed securities are valued using the additional key inputs: market yield curve, call provisions,
observable prices and spreads for similar public or private securities that incorporate the credit quality and industry
sector of the issuer, and delta spread adjustments to reflect specific credit-related issues.

The estimated fair value for preferred stock is determined using third-party commercial pricing services, with the
primary input being quoted prices in markets that are not active. Generally, these investments are classified in Level 2
or Level 3. Preferred stock valued using significant observable inputs are classified in Level 2 and those valued using
significant unobservable inputs are classified in Level 3.
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For bonds classified as Level 3 assets, estimated fair values are determined using a market approach. The estimated
fair value is determined using matrix pricing of consensus pricing, with the primary inputs being quoted and offered
prices.

Mortgage Loans

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

Contract Loans

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

Other Invested Assets

The estimated fair value of other invested assets is determined using the methodologies as described in the above
sections titled “Bonds, Stocks, 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.

Derivatives

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

Investment Income Due and Accrued

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

Investment Contracts Included in Liability for Deposit-Type Contracts

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

Borrowed Money

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

Payable for Collateral Received

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

Separate Accounts

Investment contracts included in Separate Account liabilities represent those balances due to policyholders under
contracts that are classified as investment contracts. The carrying value of these Separate Account liabilities, which
represents an equivalent summary total of the Separate Account assets supporting these liabilities, approximates the
estimated fair value. These investment contracts are classified as Level 2 to correspond with the Separate Account
assets backing the investment contracts.

The difference between the estimated fair value of investment contracts included in Separate Account liabilities in the
table above and the total recognized in the Statutory Statements of Assets, Liabilities, Surplus and Other Funds
represents amounts due under contracts that are accounted for as insurance contracts.

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

At June 30, 2024, the Company had no instruments measured using the NAV practical expedient for valuation
purposes.
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21.

22

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

Other Items
No significant change.
Events Subsequent
The Company has evaluated events subsequent to June 30, 2024 through August 8, 2024, which is the date these financial
statements were available to be issued and has determined there are no material subsequent events requiring adjustment to
or disclosure in the financial statements.
Reinsurance
No significant change.
Retrospectively Rated Contracts & Contracts Subject to Redetermination
A-D. No significant change.
E. The Company is not subject to the risk sharing provision of the Affordable Care Act.
Change in Incurred Losses and Loss Adjustment Expenses
A. Reserves as of December 31, 2023 were $3,725,978. As of June 30, 2024, $344,607 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$3,368,670 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has been a
$12,701 favorable prior-year development from December 31, 2023 to June 30, 2024. The decrease is generally the
result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as

additional information becomes known regarding individual claims.

B. The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss
liabilities and loss adjustment expenses for the six months ended June 30, 2024.

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

(1) No significant change.
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(2) As of June 30, 2024 and December 31, 2023, the Company’s Separate Account Annual Statement included legally
insulated assets of $6,684,632,918 and $6,581,322,915, respectively. The assets legally insulated from the General
Account as of June 30, 2024, are attributable to the following products/transactions:

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Group Variable Annuities $ 69,231 $ —
Individual Variable Annuities 2,843,943,290 —
Variable Life Insurance 3,840,620,397 —
Total $ 6,684,632,918 $ —

(3-4) No significant change.

B. No significant change.

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

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

Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 39,568,728
b. Transfers from Separate Accounts (Page 4, Line 10) 402,033,593
c. Net transfers to or (from) Separate Accounts (a) - (b) (362,464,865)

(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) $ (362,464,865)

36. Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001685040
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/14/2019
By what department or departments?
Massachusetts DiviSiOn Of INSUFANCE ............ oot e s e e e e e e e s e e e e e s e e e e e e e e e e e e e e e e e enna
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ ] Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol[ NAT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Brighthouse Investment Advisers, LLC ......ccoovvieriveiciiieieieieeen Boston, MA ..o oo Joeeeeeeees | ... YES....
Brighthouse Securities, LLC ..o Charlotte, NC oo oo Joeeeeeeeees | ... YES....




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

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

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin. Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amoOuNt: ..........coouiiiiiiiiiiii e S e 0
INVESTMENT

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

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

STET=R o] (=] OSSOSO SRS
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee.
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
T4.21 BONGS ..ottt ettt ettt ettt ettt et et s be st s 2 ese s e ese s s e s e e e b et e R et e R e Rt A e Rt R e Rt oA eRe R eReeE e R e SR e At ke At eReRe R ene s eneeseRe s ese et ete et eteeereneanens $..
14.22 Preferred Stock .... $..
14.23 Common Stock .... $..
14.24 Short-Term Investments $..
14.25 Mortgage Loans on Real Estate $..
14.26 All Other 3.
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. $..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cccooiiiiiiiiiiieeeeeee et $
15.1 Has the reporting entity entered into any hedging transactions reported on SChedUIE DB? .........ccoovvioieieieieieiieieieieeieee e Yes [ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] N[ 1 NA[ ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase & €O ..o.c.evvvieveiciceceeeee ettt 4 Chase MetroTech Center, 6th Floor , Brooklyn, NY 11245 ...

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Barings, LLC (U
Brighthouse Services, LLC A
Goldman Sachs Asset Management, L.P. ....... (U
Hamilton Lane Advisors, L.L.C. ...cccceoeene [V

MetLife Investment Management, LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviirirrririeeeiir e Yes [ X] No [ ]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereeeieninennseceene Yes [ X] No[ ]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106006 ...........c........ Barings, LLC ...ooooiiiiececececeeeee e ANDKRHQKPRRG4Q2KLRO5 ........ SEC e NO..ooe
Not a Registered Investment

. |254900GBFIDJIMLKA4141 ........ [Advisor .

Brighthouse Services, LLC ....

107738 . Goldman Sachs Asset Management, L.P. CF5M58QA35CFPUX70H17 ........ [SEC ...
107876 ... Hamilton Lane Advisors, L.L.C. ................ 549300C02PNBHLHG4K44 ........
142463 ... MetLife Investment Management, LLC EAU07208FCR1SOXGYJ21 ........

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiii ettt ettt et e et et e e e e ennan Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI securities? ........... Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeveiiiine Yes[ 1 No[X]

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 31,782,115

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

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 3,854,224

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 35,636,339
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 35,636,339
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 71.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.cuiiiiiiviietetetesiiee et eteteteteseseaees st et etesesesessas et et st esesesesessssas et esasesesesess <oeseseasseseseseseaenesessaseseeas (183.700)%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

5.2 If no, explain:

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

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

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

States, Etc.

Life Contracts

Life Insurance
Premiums

Annuity
Considerations

Direct B
4

Accident and
Health Insurance
Premiums,
Including Policy,
Membership
and Other Fees

usiness Only
5

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

1. Alabama ... AL
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC .
10. Florida .. .. FL ...115,627 |.
11.  Georgia .. GA .10,898 |.
12.  Hawaii .. . HI ...5,101 |.
13. Idaho .... . ID .19,875 |.
14. lllinois ... LI 29,343 |.
15.  Indiana . . IN ...6,203 |.
16. lowa ..... LA ...3,901 |.
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. . NE
29. Nevada ........ NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM s ..
33. New York ..... .. 5,665,240 |..
34. North Carolina .. ..817,186 |..
35.  North Dakota ... 16,760 |..
36. Ohio ..cccueenee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccoeeereeereeeeneeenns forreees XX oo 689,644 |.......covvieinne, [0 (1 [V FR 689,644 |......covvveiinne 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 530, 149 |. 0. 596,696 |.. .0
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceceoireiiiennne. 0] 0 0. .0
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 57,546,227 |. 0. 62,194,513 |.. .0
96.  Plus Reinsurance ASSUMEd.............coevevereerenerennns foreeees XXXeorow e 0] L0 0. .0
97  Totals (All Business).... ...57,546,227 |. 0. .62,194,513 |.. .0
98. Less Reinsurance Cede 22,334,557 ,027, ,627, [V A 28,989,971 0
99. Totals (All Business) less Reinsurance Ceded 35,211,670 (2,220,638) 213,510 0 33,204,542 0
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Brighthouse Financial, Inc.
(BE)
81-3846992

Brighthouse Holdings,
LLC (DE)

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

87726

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

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

BLICNY Property

Ventures, LLC (DE)
88-2890382

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

Brighthouse Assignment
Company (CT)
46-3156033

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

Euro TL Investments
LLC (DE)

Euro TI Investments
LLC (DE)

ML 1065 Hotel, LLC
(DE)

47-4161401

TIC European Real
Estate LP, LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

BLIC Property
Ventures, LLC
(DE)
88-1417697

Brighthouse Services,

LLC (DE)
81-3094008

Brighthouse
Renewables Holding,
LLC (DE)
27-2141386

Greater Sandhill I,

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

LLC (DE)
47-4161401

1075 Peachtree LLC

TLA Holdings LLC
(DE)

74-3261395

(DE)
26-0301826

The Prospect
Company, LLC (DE)
51-0099394



€l

STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4932 ...|Brighthouse Holding Group ............... |..... 87726 ....|06-0566090 .. | 1546103 ..... | .eervrrrrrrrnnns .. |Brighthouse Life Insurance Company ............ e Brighthouse Holdings, LLC ... . | Ownership ...}.100.000 ...|Brighthouse Financial, Inc. ............. vl N0
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| 13-2862391 .. Brighthouse Securities, LLC .........eevvueeneneee Brighthouse Holdings, LLC ... . | Ownership ... .....100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 91626 ....|04-2708937 .. New England Life Insurance Company ............ Brighthouse Holdings, LLC ... . [Ownership woooeeeeiiiiiii ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|04-3240897 .. Brighthouse Investment Advisers, LLC .......... . Brighthouse Holdings, LLC ... . [Ownership oo ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|81-3094008 .. Brighthouse Services, LLC . Brighthouse Holdings, LLC . [Ownership woooeeeiiiiiiiil ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....|47-4161401 .. ML 1065 Hotel, LLC . |Brighthouse Life Insurance Company . | Ownership ... ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|27-2141386 .. Brighthouse Renewables Holding, LLC . Brighthouse Life Insurance Company ......... OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weeeeeeeennnnns Greater Sandhill |, LLC .....evvveeiiiiiiiiiiiies Brighthouse Renewables Holding, LLC ........ OWnership .oooooeeeeeeiiieiis ..100.000 ...|Brighthouse Financial,
Brighthouse Connecticut Properties Ventures,
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....|01-0893117 .. LLC ettt LDE] e NIA....... Brighthouse Life Insurance Company ......... OWnership .oooooeeeeeeiiiiieieeeees ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....| werrrrrnrnnnnns Euro Tl Investments LLC LDE ] NIA....... Brighthouse Life Insurance Company ......... OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|46-3156033 .. Brighthouse Assignment Company ... e | CTe ] e NIA....... Brighthouse Life Insurance Company ......... OWnership .oooooeeeeeeiiieiis ..100.000 ...|Brighthouse Financial,
Daniel/Brighthouse Midtown Atlanta Master
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....|26-0224429 .. Limited Liability Company .........ccccceeeeunnnee LDE] e NIA....... Brighthouse Life Insurance Company ......... OWnership .oooooeeeeeeiiiiieieeeees ..100.000 ...|Brighthouse Financial,
Daniel/Brighthouse Midtown Limited
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|26-0301826 .. 1075 Peachtree LLC ..oooeeeeeeeeeeieiiiieieeeeees . Liability Company ........coeeveiveeiiiiiiiinnnns OWnership .oooooeeeeeeiiieiis ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|27-0227067 .. TLA Holdings | LLC ...uvvveeiiiiiiiiiiiiiiiiiie . Brighthouse Life Insurance Company ......... OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.cce 00000 ....| weeeeeeeeennnns TIC European Real Estate LP, LLC . |Brighthouse Life Insurance Company .. . | Ownership ... ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|74-3261395 .. TLA Holdings LLC Brighthouse Life Insurance Company ......... OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|51-009939% .. The Prospect Company, LLC .......ccccceeuunnnnee . e TLA Holdings LLC OWnership .oooooeeeeeeiiieiis ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 16073 ....|81-4750360 .. | .. .. |Brighthouse Reinsurance Company of Delaware Brighthouse Life Insurance Company ......... |OWNErship .......cccceevuvvvmvvruvnnnnnnnns ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....| weveemmeeiiinen | e .. |Euro TL Investments LLC ..........ccccuuumennnnnee Brighthouse Life Insurance Company ......... OWnership .oooooeeeeeeiiieiees ..100.000 ... |Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 60992 ....|13-3690700 .. |3302479 ..... o Brighthouse Life Insurance Company of NY .|Brighthouse Life Insurance Company Ownership ... ..100.000 ...|Brighthouse Financial,
. 4932 ...[Brighthouse Holding Group ............... |..... 00000 ....|81-3846992 .. | .............. NASDAQ Brighthouse Financial, Inc. ..........cccceees . Board of Directors ........cccceeviiiiiiiiinnins Board of Directors.. ..0.000 .... |Board of Directors
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ... | wereeriiiii | eeeeeeeeieee | e Brighthouse Holdings, LLC ...cccoveveeeeeeeeeeenns . Brighthouse Financial, Inc. ............ veee [ Ounership coveeeeeeeiiiii ..100.000 ...|Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |.ccee 00000 ....|88-1417697 ..| .. UV I BLIC Property Ventures, LLC .....ccceeeeeeeeennnns . Brighthouse Life Insurance Company ......... |OWNErship .........ccccoooummmmmnennnnnnns ..100.000 ... |Brighthouse Financial,
. 4932 ...|Brighthouse Holding Group ............... |..... 00000 ....|88-2890382 ..| ...cccvvvvvees | eerrreriiiiinnns BLICNY Property Ventures, LLC ................... Brighthouse Life Insurance Company of NY . |OWNership ........ccceeeeuvvvvvvvvvvunnnnns ..100.000 ...|Brighthouse Financial,

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ............cccoiiiiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
0
0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]
0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
0 2
0 2

o
—

o
—

14



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

2

3

4
December 31

Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Receivable from reinsurer in liquidation .......ccccooooviiiciieieicciceees o 2,686,989 |......cocvnee 2,686,989 |.....coveiieiieeeeeeen 0 [
2597. Summary of remaining write-ins for Line 25 from overflow page 2,686,989 2,686,989 0
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ...........ccccevveririririsiereereeinesessieienes [eccieieeeeeenn 33,504,146 |...coocveennnee 58,917,399
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 35,636,339 33,504,146
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 14,959,875 ... 14,642,761
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13. Statement value at end of current period (Line 11 minus Line 12) 14,491,151 14,959,875
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI .........cccccviirieieieueeeieiiseeeeiee e [eeeeeeeeeeenens 889,317,982 |..ccceene 937,335,097
2. Cost of bonds and stocks acquired 4,336,339 .... 54,230,303
3. Accrual of discount 1,563,963 2,880,071
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals .. (1,333,608)|... ...(10,757,139)
6. Deduct consideration for bonds and stocks disposed of ....94,430,200
7. Deduct amortization of premium 1,952,555
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 865,423,655 889,317,982
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t bbbkt b et b et n b n s e 547,558,629 |....ccoveenee. 22,901,620 |..coocurencne. 19,379,178 | (10,849,274)................ 547,558,629 |................ 540,231,797 |eeeeeveecnennneeeeeen 0 [ 545,800,960
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 301,918,701 | [V 5,536,426 |.........c....... 11,478,367 |.ocvcrnene. 301,918,701 | 307,860,642 |......oocverevnriceennns 0 o 299,539,840
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 31,836,952 |..veceene [V 2,210,000 |oeeereeereriicieenens 15,596 |..ooiiieenne 31,836,952 |...ccvrinne 29,642,548 |0 [ 33,831,054
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 9,138,116 | [ 750,000 ..o (1,502,163) ] ..cecveveinnee 9,138,116 | 6,885,953 | 0 o 9,590,071
5. NAIC B () ettt ettt n e [er s 3,045,750 ..o [V 81,465 |..ovoeicne 750,015 .o 3,045,750 |...ooverveennne 3,714,300 oo 0 o 2,860,116
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0 0
7. Total Bonds 893,498,148 22,901,620 27,957,069 (107,459) 893,498,148 888,335,240 891,622,041
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 2 (2SSOSR NSRS [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 0 0 0 0 0 0 0
15. Total Bonds and Preferred Stock 893,498,148 22,901,620 27,957,069 (107,459) 893,498,148 888,335,240 891,622,041
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 22,911,585 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

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

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

2. Cost of short-term investments acquired

3. Accrual of discount ...

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

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

6. Deduct consideration received on disposals

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

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

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

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 11,292,468
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........ouiiiiiiiii ittt ettt e et e et et e e et et e s e et es b et et et et e b et enane Sabeassaseassassssesrearesreareas 0
Unrealized Valuation INCrEASE/(AECIEASE) ..........c.cvvueuerereiieeieseseseisessesesesesesssesese s ssssssesesesssssssaesese st ssssese s s s asssses ettt sasses et s s s aesesesessssssnsesesessnansnses tstbebessenstesietanas 66,240
SSAP NO. 108 AUJUSIMENTS .....viuiiiiitetetetiteeist st teteses ettt seetetetesese e st ssssesesesesese e sese s eseseses e s e e esee s s e b esesese e se e s e b e s et ese st e ee s s e b e s ebeseseeess s e bebebeseneessasns Hebebebesestatneneeterebetnanaea 0
Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cueviiiiieieiteteiiiitseseae et ee et et te st sesesete bt ss st sesete b s essesesebebesss e ses e s e s s s sese bbbt s e s es et bbb s sebeb s s sssnsebebesanes eeetstsetesesnentenees 88,620
Considerations received/(Daid) ON tEIMINALONS .............c.ceviiiueueieteiieeeete et ettt s s st s s s ses et st s s sesese s s s sssesesesssssssesesessssassesesesssansesesesesasnns | ebebesnsstsseetesasnsnes 88,620
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AQJUSLEA CAITYING VAIUE ...........c.c.viuiueueuiiriiieiicteteieteeeese ettt sssseae et ss st bt ss st b s ssss st bbb s sssnsesesessssnans | febebesssntsseseetanas 554,420
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 11,913,128
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiieieetee sttt esst ettt sse bt ss bbbt b b sn et es b s s st et bess s ... 11,913,128

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

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

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

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

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

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

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 11,913,128
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ...ttt ettt et a e e e s e e e e e ea e e s e e st e ab e e s s e e me e ea e e es e e eae e s e e et enseenseeneeeneeeneennnenneannen
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 11,970,137
Part D, SECHON 1, COIUMN 7 ......uiiiiiitii ettt ettt b e s 2 e s 2 s Ses e s e e S e s s e s ns e s s e s e s e s s s e b nsesnsesnsess | febseiessbessiesinias (57,009
Total (Line 3 MIiNUS LiN€ 4 MINUS LINE 5) .....eiuiiiiiiiiie ettt ettt ettt st b e e s b e et e e bt et e et e saeesneesaeas

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

[z Ta g DS T=Tor (1o g T TR 7o (W 1o R OO PR PP

Part D, SECHON 1, COIUMN M0 ......oueieeiecceceeee ettt eaeaete s aeaeseses s sasssse s s s sssssesesas s ssasssssses s sssssssesassssansssesasamanananss | fesesessssssesesssnses (57,009

Total (Line 9 minus Line 10 minus Line 11)

................. 11,913,128

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .......ouiuiiiiiiiieiieteiei sttt ettt b e st b et e s bbb s sees bbb s se e s es b s s se et bbb s s et eb et s s s snseaebes febesasatsneetesesnsaes 579,423
Part B, SECHON 1, COIUMN 20 .......iiiiueueiiuiiiiiisietetetetesestst et s e tetesesese et ssesesetesesese s s sssesesesesese e sessesesebesesese s se s esesesesenene s ssasasese  Hebebestststasneneebetebebeataeas 0
Part D, SECHON 1, COIUMN 12 ......ouiviuiiiiieeeeteteiei ettt ettt a et s st s et e s s sssse s et s s e ses et s s s e ses et sssnansnsess febesasstsseetesasnsnes 579,423

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT ........cccvovveveveeeeeeeeieeeieteteteeeee et s st seseseasasensesesesesesnas |eoeseneneasneeeneas 2,304,059 ..o 946,288
2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 38,855,059 |...coceeenne 55,878,911
3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 61,567 oo 253,861
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 18,309,101 [ 54,775,001
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 22,911,584 | 2,304,059
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 22,911,584 2,304,059
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

Loan Number

3399999 - Totals
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
FARM MORTGAGES VARIOUS 265,609
COMMERCIAL MORT . VARIOUS . . 0. 0. 0. 0. ..20,093 |.. 0
0 0 0 0 0 285,702 285 702 0

0299999. Mortgages with partial repayments

285,702

285,702

0599999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

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

6299999 - Totals

Showing Other Long-Term Invested
5

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Quarter

Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... LANDMARK EQUITY XIV LP SIMSBURY .evvvvvveeeieiiiiiiiiiiens foeeeeees [ P CAPITAL DISTRIBUTION ....12/19/2008 ...|....05/10/2024 ... .0 .. 0
000000-00-0 ..... MASSACHUSETTS CAP RESOURCE CO . | BOSTON . MA. .| CAPITAL DISTRIBUTION ....08/30/19% . .06/04/2024 . L0 . 444,860
................... SLA tiiiiiiiiiiiiiiiiii s .. 0. b0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 854,010 0 0 0 0 0 0 854,010 409, 151 0 0 0 444,860
6099999. Total - Unaffiliated 854,010 0 0 0 0 0 0 854,010 409, 151 0 0 0 444,860
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

854,010

0 854,010

409,151

0 444,860




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-

CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol

03

6009999999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GOVERNMENTNAT | ONALMORTGAGEA POOL# 004170
..36202E-T3-3 |6.000% 06/20/38 .....ovevvveevieciiiiiiiiiiie [ . 06/01/2024 . [Paydown ....ooveoveevies v i 6,557 |oorownnnn 6,557 |.ooownne. 6,662 |............ 6,629 [oooviennnnes [ PO [CAD] RO [ PO [CAD] RO o) PO 6,557 |.voiiinnnn 0l [ AN 0l 164 |. 06/20/2038 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 6,557 6,557 6,662 6,629 0 (71) 0 (71) 0 6,557 0 0 0 164 XXX XXX
ILLINOIS ~ STATE OF SENIOR MUNITAX_BND GO | | Redemption 100.0000
..452151-LF-8 |5.100% 06/01/33 ....evoveveeiiiieiiiciiiicciee [ . 06/01/2024 . [ oo | o, 176,471 |.......... 176,471 ... 181,246 ... 179,368 |..eoveeinnnen 0 | (2,89) |..cevecernne 0 | (2,89) |.eceviecernne o] A 176,471 |ovveeeeee. 0 lceiinnens [\ P 0 | 4,500 |. 06/01/2033 . |1.6 FE ...
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 176,471 176,471 181,246 179,363 0 (2,893) 0 (2,893) 0 176,471 0 0 0 4,500 XXX XXX
FEDERAL HOME LOAN MORTGAGE COR POOL# GO1683
.. 31283H-20-7 |6.500% 12/01/31 ..o [ . 06/01/2024 . {Paydonn .......ccvvvevviens fovvieiiiiniciiies e 5,280 [oiieiinne 5,230 [ooovrennne 5245 |.cveenne 5,283 |ioiiieinne (L] PR [6) (L] P [6) (L R 5,280 |ooeoiiiiienne 0 | (L PR (L1 FUT 141 |. 12/01/2031 . |1.A ........
FEDERAL HOME LOAN MORTGAGE COR POOL# GO1684
.. 31283H-2R-5 |6.500% 09/01/82 ... [ oo . 06/01/2024 . {Paydonn ......oocevvevviens foevieiiiiniiieies [ 2,675 [ooeiiiine 2,675 |crinnne 2,676 [ 2,675 [ooeeiiieinne (L PR (L1 PO (L PR (L1 FUPTON (L R 2,675 | 0 | (L PR (L1 FRTRN 74 | 09/01/2082 . |[1.A ........
FEDERAL HOME LOAN MORTGAGE COR POOL# 162609
.. 312808-38-3 |6.245% 02/01/37 .ouveveniceiiciiiciiieieceies [ e . 06/01/2024 . |Paydonn .......cceevevenens |ovvieiiiiiiiiens [, 229 [ 229 i 22 229 | (L PR (L1 PO (L PR (L1 FUPTON (L A 229 [ 0 | (L PR (L1 FUT 5 |. 02/01/2037 . [1.A ........
FEDERAL HOME LOAN MORTGAGE COR POOL# 162631
..312808-40-6 |6.068% 03/01/37 ......vcvvvcuriciiiiiiciiieiiiies [ e . 06/01/2024 . {Paydonn .......covevevenes |oovvieiiiiiiiiens [, L£7A R L7 R 761 | L 70 T (L PR (L1 PO (L PR (L1 PO (L A 57 foveeieene 0 | (L PR (L1 FRTRN 15 |. 03/01/2037 . [1.A ........
FEDERAL HOME LOAN MORTGAGE COR POOL# C01726
.. 31202H-4K-7 |6.000% 12/01/33 ...ovvniiiiiciiieiiieciies [ . 06/01/2024 . {Paydonn .....c.ooveveveies [ovvieiiiiiiieiens [ 18,866 |............ 18,866 |...oeunne 19,008 |..oovcunneee 18,936 |.vevviveiiiene (L FO (€)1 R (L O [C)] (L O 18,866 [...cuevveunnene 0 | (L PR (L1 FUT 454 | 12/01/2033 . |1.A ........
FEDERAL HOME LOAN MORTGAGE COR POOL# SD1540
.. 3132DN-V9-1 |5.000% 08/01/52 ....uvniieieieieieiieiciies [ e . 06/01/2024 . {Paydonn .....c.ooveveveiens [oovvieiiiiiiieiens [ 52,918 [.ooceeee. 52,918 |.occunnne 53,348 |..ccunnne 53,338 [ocooeiiiinine (L P (420) |- [(J A (420) |- (L O 52,918 [ooeciicinene 0 | (L PR (L1 FRT 1,079 |. 08/01/2052 . [1.A ........
FEDERAL HOME LOAN MORTGAGE COR POOL# SD3744
..3132E0-ER-9 |6.500% 09/01/53 ......cevviuvvciriiciiiciiiicis [ e . 06/01/2024 . |Paydonn .....c.ccveveveies fovvieiiiiiiiiiens [ 431,249 |........... 431,249 | 444,051 |oovvnenne 443,967 |...ocvnnne 0 e (12,718) [eevcevvne [\ - (12,718) [eevcevinne (L A 431,249 ..o 0 | (L PR (L F 11,906 [ 09/01/2083 . |1.A ........
FEDERAL NATIONAL MORTGAGE ASSO POOL# 254868
..31371L-CD-9 |5.000% 09/01/33 .....vevvieiiceriiciiiciiieies [ e . 06/01/2024 . {Paydonn .......ccevvevviene |oevieiiiiniiieies [ 3470 [ 3A70 e 3,081 [ooviiiinne 3112 [ (L] PR LT A (L] P LT A (L R 3470 [ooiiene 0 | (L PR (L1 FRTRN 64 |.09/01/2033 . [1.A ........
FEDERAL NATIONAL MORTGAGE ASSO POOL# 255770
L 31871M-0F-2 |5.500% 07/01/35 ...vevviciiiciiieiisieies [ e . 06/01/2024 . {Paydonn ......occvvvevviens fovvieiiiiiiiies [ 4,581 [ 4,581 | 4,427 | 4472 | (L FO 109 [oveeviiine (L O 109 [oovecviiine (L R 4,581 | 0 | (L PR (L1 FUT 101 | 07/01/2035 . |1.A ........
FEDERAL NATIONAL MORTGAGE ASSO POOL# 745046
..31403C-WF-4 | 4.500% 09/01/35 .....ovvuveviiiiiiiiiieiecies [ e . 06/01/2024 . {Paydonn .......ccevvevviene foeieiiiiiiiiies [ 9,339 | 9,339 [oovriennne 8,663 [....oceuene 8,882 [ocviieinne (L FO 457 [ (L O 457 [ (L R 9,339 |ooiiieiis 0 | (L PR (L1 FUT 173 |. 09/01/2035 . |1.A ........
FEDERAL NATIONAL MORTGAGE ASSO POOL# CB6435
..314008-EH-0 |6.000% 06/01/53 .......covvevvveriiiriciiiciiies [ e . 06/01/2024 . |Paydonn .....c.ooveveveiens |ovvieiiiiiiiiiins [ 21,213 | 211,213 [ 272,759 |ovvcennee 272,728 |ovecerne [ R (1,516) [.oveeree (| (1,516) [.ovevree (L P 271,213 | 0 | (L PR (L1 FRT 7,528 [ 06/01/2053 . |1.A ........
FEDERAL NATIONAL MORTGAGE ASSO POOL# FS4150
..3140XK-TG-5 |6.000% 03/01/53 ......ccvvuvviuereieieeiicciies [ e . 06/01/2024 . |Paydonn .....c.ccveveveies fovvieiiiiiiiiiens [ 289,630 |........... 289,630 |........... 291,938 |...oeeneee 291,900 |ovveviinnne [ R (2,270) |oveevicnne (| (2,270) |- (L P 289,630 |..ueveinne 0 | (L PR (L1 FRT 7,919 [ 03/01/2083 . |1.A ........
FEDERAL NATIONAL MORTGAGE ASSO POOL# 914737
L B14TU-HN-4 |6.940% 04/01/37 o [ . 06/01/2024 . {Paydonn .......ccveveveies |oovvieiiiiiiiiens [, LI N 199 [ooiiiiiis 201 [ooiiiiie 199 | (L PR (L1 PO (L PR (L1 PO (L A 199 [oveererine 0 | (L PR (L1 FUT 4 1. 04/01/2037 . [1.A .......
FEDERAL NATIONAL MORTGAGE ASSO POOL# 964083
..31414E-RC-0 |6.000% 07/01/38 ..o [ oo . 06/01/2024 . {Paydonn .......ccevvevviene foeieiiiiiiiiies [ 1,338 [ 1,388 [ 1,382 [ 1,340 [ovveviinnne (L] PR (1) (L] P (1) I (L R 1,338 [ooeireinnen 0 | (L PR (L1 FRTRN 33 |. 07/01/2038 . |1.A ........
MUNICIPAL ELEC AUTH GA SENIOR MUNITAX_BND REV
..626207-YS-7 | 7.055% 04/01/57 ...evevviniiiiiiciiiciiicees [ e . 04/01/2024 . | Cal | 100.0000 ..o fovveiiiieiiiieies o 2,000 [oovieunnne 2,000 |cieinne 2,24 | 2,226 |ooiiinnne (L] PR (G S (L] P (G S (L R 2,225 |ooiieis (L1 RO (225) .. (25 R 71 | 04/01/2057 . |2.A FE
MUNICIPAL ELEC AUTH GA SENIOR MUNITAX_BND REV Redenption 100.0000
..626207-YS-7 [7.085% 04/01/57 woovvvvvieninnninnnninninninnens | conenes . 04/01/2024 | oo | [ [ PR 0 vioriiriininns [\ R [\ PPN [ PN 0l [ PN 0l 0l 0 Joveoiiiis 0l [ AN (L PP 0 |. 04/01/2057 . |2.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,093,394 1,003,394 1,109,973 1,109,994 0 (16,375) 0 (16,375) 0 1,093,619 0 (225) (225) 29,567 XXX XXX
AES ILUMINA LLC SECURED CORP_BND  6.000% Redenption 100.0000
200115%-AA-0 [ 03/26/32 ..ttt [ e L 08/28/2024 . { v [ [ 81,465 |vovernnene 81,465 |.ooveeennee 81,465 |............ 81,465 [oooeovreennne (L] PR (L1 PO (L] PR (L1 PO (L O 81,465 |.cvevenenee (L1 PO (L] AR (L1 F 2,471 | 03/26/2082 . |5.C ........
AMC NETWORKS INC SENIOR CORP_BND ~ 4.250% MORGAN STANLEY & CO. INC
L 001B4V-AF-0 [ 02/15/29 ...t [ e L 05/16/2024 . | e [ [ 355,000 |.veeunee 500,000 |.......... 500,000 |-...c.e. 500,000 [-.evvenenene (L] PR (L1 PO (L] PR (L1 PO (L] A 500,000 [o.eeverevennne 0 | (145,000 |...... (145,000) |-.veevnee 16,233 |. 02/15/2029 . |4.C FE
BANK BANK_17-BNK9 LCFCRUT SENIOR_OMBS _17-
..06540R-AD-6 |BNKO  3.279% 11/15/54 ..eouvveneriinreenes [ . 04/01/2024 . |Paydonn ....cveveeveeennene |oerinienineinee [oereeereeeen (L1 PR (| PN (11 (L] FUO (L] PR (L1 PO (L] PR (L1 PO (L RO 0 |oeeeerreienene (L1 PO (L] AR (L1 FR 0 | 11/15/2054 . |1.A ........
BAYVIEW FINANCIAL ACQUISITION SENIOR ABS_ABS
..07324F-AC-4 | 07-B  7.331% 08/28/47 ..cevuveveereenrcnnnes [ . 06/01/2024 . {Paydomn .....cveveveenvens [oomnueenieenieens feeeeieens 20,821 | 20,821 oo 16,894 |.voveenene FLJE: 1 I (| PO 20 [ (| P 20 [ (L O 20,821 |ooeereee (L1 PO (L] PR (11 FUR 388 |. 08/28/2047 . [1.A FM .
CREDIT SUISSE MORTGAGE CAPITAL SUPSEN
.. 12648E-AJ-1 | WHOLE_OMO _14-2R 144A  3.000% 05/27/36 ..... |....... . 06/01/2024 . {Paydomn .....ceeveveeevens [oorrreeniecnieens feeeeieens 32,631 [oeeeenne 32,631 oo 29,531 [covreeenne 31,284 [oovreeiiinne (] A 1,307 [oveeeieene (] A 1,307 [oveeeieene (L U 32,631 [eoreeiieienne (L1 PO (L] PR (L1 RO 306 |. 05/27/2036 . [1.A FM .
CVS HEALTH CORP SECURED CORP_BND  6.036% Redemption 100.0000
. 126650-BP-4 | 12/10/28 .cveeieciisieisicise st [ . 06/10/2024 . [ .ovviviiiiiiiiiiiiiiie | | 8,434 | 8,434 |oovreunnne 8,344 |cvnnne. 8,410 [ [\ PO 25 | [\ PO 25 | [\ PO 8,434 |ooiinnnns 0 lvoiiniens [\ PN 0 |, 206 [ 12/10/2028 . [2.B FE
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
CVS HEALTH CORP SENIOR CORP_BND 144A  5.773% Redenmpt ion 100.0000
1 126650-BV=1 | 01/10/33 v.vevreriiieierereieneeeeeeseseeieieiens | oo L 06/10/2024 . [ 1o oo [ 72,719 |oernne 72,719 foeree 72,719 | 72,716 [ooeveerinnnne (L1 O I I (L1 O 3 s (| 72,719 |oveeeeeine (L1 FU (L AR (L1 1,750 |. 01/10/2033 . [2.B ........
CVS PASSTHROUGH TRUST SECURED CORP_BND Redenmpt ion 100.0000
. 126748-AA-6 |4.016% 08/10/35 ...vveveniiiierereeencenies | e L 06/10/2024 . [ 1o oo [ 18,488 oo 18,488 |.voveveeee 18,488 [.ovvevnnnne 18,488 [covveveveeeen (L1 O (L (L1 O (L (| 18,488 |.vevvevereiene (L1 FU (L AR (L1 F 309 |. 08/10/2035 . [2.B ........
CHESAPEAKE UTILITIES CORPORATI SENIOR Redenmpt ion 100.0000
.. 165303-E*-5 |CORP_BND  5.680% 06/30/26 .....ovovrveerrrirnns | verenen . 06/30/2024 . | .. e e 300,000 [.......... 300,000 |v.oeee.. 300,000 [.......... 300,000 [ovovrvvenene (L] PR (L1 FU (L PR (L1 P [(J A 300,000 [ovevireeennne (L1 FU (L AR (L1 8,520 . 06/30/2026 . |2.B ........
ENBRIDGE PIPELINES SOUTHERN L SENIOR Redenmpt ion 100.0000
.. 202528-AA-7 | CORP_BND ~ 3.980% 06/30/40 ...vvvvvernnrrs | verenen L 06/30/2024 . [ cevuverereeieieieieiieenene [ [ 261,360 [.ovennnenn 261,360 |......... 261,360 |........... 261,360 [oovvoverenee (L1 O (L (L1 O (L [(J A 261,360 |-voveveniinne (L1 FU (L AR (L1 5,201 |. 06/30/2040 . [1.G PL .
GSAA HONE EQUITY TRUST GSAA_06 SENIOR
..362256-AC-3 |WHOLE_CMO _06-16  5.940% 10/25/36 ....cvevve | cencne . 06/25/2024 . [Paydoun ...evevevrvieiens foorererinisieieieen [ 37,957 |ovrorrnne 37,957 |oovienne 12,526 |oveveennne 12,912 |oeiiiine [(J 25,240 |..ooeee. 194 e 25,006 [covvovrvennnns (| 37,957 [ooeeiiieinns (L1 FU (L AR (L1 F 181 |. 10/25/2036 . |1.A FM .
GSR MORTGAGE LOAN TRUST GSR_04 SENIOR
..362420-PL-1 |WHOLE_CMO _04-14  4.972% 12/25/34 .ovvvre | cenne . 06/01/2024 . [Paydoun .veveveevrerieiens foorereriririeieiees [ 51,796 |oeverennne 51,796 [oovrvenenen 51,732 [oevrrennne 51,796 [covvrvrvennnns (L] PR (L1 FU (L PR (L1 FU (| 51,796 |vvereneeene (L1 FU (L AR (L1 1,003 |. 12/25/2034 . [1.A FM .
GRAFTECH FINANCE INC SECURED CORP_BND 144A J.P. MORGAN SECURITIES
.. 384311-AA~4 | 4.625% 12/15/28 ..vvvevrniieiieierereieieennns | oo L 05/20/2024 . [ ING wveveveiieieieieieienes [oereieeneierieiees [eeenene 166,875 |vvevne 250,000 |...eeene 250,000 [........... 250,000 [-veveveninene (L] PR (L1 FU (L PR (L1 P [(J A 250,000 |-vveverininne 0 fooeee (83,125) |....... (83,125) [vveueee 5,043 |. 12/15/2028 . |4.B FE
KWIK TRIP INC SECURED CORP_BND ~ 3.580% Redenmpt ion 100.0000
L BOTE24-AC-1 | 05/24/35 ..o | oo L 05/24/2024 . [ cevveereeeeeiceieernee o [ 31,747 e 31,747 o 31,747 v 31747 | (L1 O (L (L1 O (L (| 31,747 |, (L1 FU (L AR (L1 F 568 |. 05/24/2035 . [2.C PL
LEHWAN STRUCTURED SECURITIES C SUPSEN
..52518R-CC-8 |WHOLE_CMO _05-1 144A  5.798% 09/26/45 ....... | .eecn.. . 06/25/2024 . [Paydoun ...eveveervrieiens foorereriiirieieieen feeeeenns 24,547 | 24,547 | 21,784 [oovvnnee. 23,937 [oovveeirianne (| [V (| [V (| 24,547 [ooveeiieinne (L1 FU (L AR (L1 F 493 |. 09/26/2045 . |1.A FM .
LEHWAN XS TRUST LXS_07-6 SUPSEN ABS_ABS _07-6
.. 52528P-AA-0 | 7.004% 05/25/37 eovevevvrerereneeiesesisienens | verens . 06/01/2024 . [Paydoun ..vevevevevrvrinns [oereeiriririiiees [reeens 133,204 |oveenene 130,811 |oveenene 101,640 [veeeee. 101,640 [evvevervennes [(J A 31,564 [ooveriiiennns [(J A 31,564 [coveriiiinnnns [(J A 133,204 |oveueiieniine (L1 FU (L AR (L1 1,957 |. 05/25/2037 . [1.A FM .
MATSON INC SENIOR CORP_BND  3.370% 12/21/27 Redenpt ion 100.0000
(BTBBB6-CF—4 | .evenenireeeieeeieiee e | oo L 06/21/2024 . [ coveveeereeeeieieieeeeeeene o [ 130,769 [ovvevee 130,769 [vvrnnene 130,769 [..vevevee 130,769 [vvvvrnennen (L1 O (L (L1 O (L [(J A 130,769 [ovveveverenens (L1 FU (L AR (U T 2,203 [ 12/21/2027 . |2.A .
MILLENNIUM PIPELINE COMPANY LL SECURED Redenmpt ion 100.0000
..60040#-AA-0 | CORP_BND  5.330% 06/30/27 ..evvvevvvevarenans | verenen L 06/30/2024 . [ cevuveereeieieieieiieenene [ [ 225,209 | 225,209 [ovrnennn. 225,209 |..vveee 225,209 |ovuverrennen (L1 O (L (L1 O (L [(J A 225,209 [vvvevenenenne (L1 FU (L AR (L1 6,002 |. 06/30/2027 . |1.6 FE ....
MORGAN STANLEY MORTGAGE LOAN T SENIOR
..61751J-AK-7 |WHOLE_CMO _07-BXS  5.960% 02/25/47 ...vevvvrs | venvne . 06/01/2024 . [Paydoun ...eveveereieiens feorereririeieieiees feeeeenns 31,870 |evernenen 31,870 [ooerennene 1,792 |oeeinne 1,792 |oeeiieinne (| - 20,078 |ovrverreennne (| - 20,078 |ovoveerreennne (| 31,870 |ovvereeeene (L1 FU (L AR (L1 F 178 | 02/25/2047 . |1.A FM ...
NEI CENTURY ALTERNATIVE MORTGA SENIOR
..643529-AB-6 |WHOLE_CMO _06-ALT2 ~ 4.672% 10/25/36 ...ovevs | venvne . 06/01/2024 . [Paydoun ...cvevevrvieiens foorereriririeieiees [ 19,267 [oovoveennen. 19,267 |oevvrvenennn 9,684 [ovcviinnnne 3,567 [coverrieninns (| - 15,701 [ovrveriianne (| - 15,701 [oovreerrianns (| 19,267 |overereinenne (L1 FU (L AR (L1 F 93 |. 10/25/2036 . |1.A FM ...
RESIDENT AL ASSET SECURITIES C SUPSEN
. TA9SBE-AS-5 |WHOLE_CMO _06-S12  5.750% 12/25/36 ..veveveve | venvne . 05/01/2024 . [Paydoun ..veveveeevieiens foereenerisieieiees [oeeeeans 4,587 |ooverernne 4,599 | 4,063 [oeoviinene 3,823 |evrriiiine (| (73 P (| (73 P | R 4,587 | (L1 FU (L AR (L1 F 157 |. 12/25/2036 . |1.B FM ...
RESIDENT AL ASSET SECURITIES C SUPSEN
. TA9SBE-AS-5 |WHOLE_CMO _06-S12  5.750% 12/25/36 ...veveveve | venene . 06/01/2024 . [Paydoun ..veveveeeeieien foereereriiieieees [oeeeeeans 1,001 e 2,345 | 2,072 v 1,949 [orveiiienns 0 | [€:5:))) (U P 655D | R 1,001 |oveeiieens (L1 FU (L AR (L1 F 67 | 12/25/2036 . |1.G FM ....
SABINE PASS LIQUEFACTION LLC SECURED CORP_BND
. 785592-A-8 |5.625% 03/01/25 ..vevvveneeiiirieieiereniainnns | oo . 06/07/2024 . | Cal| 100.0000 +ov fervereeiriiiiies freene 602,000 [.......... 602,000 |.......... 602,000 ... 602,000 [-2eveveinene (L] PR (L1 FU (L PR (L1 P [(J A 602,000 [vevieenene (L1 FU (L AR (L 25,961 |. 03/01/2025 . [2.A FE
SALTCHUK RESOURCES INC SECURED CORP_BND
L T95758-AK-3 | 4.270% 06/25/28 ...c.vovevverereeenereieresisienens | verenn L 05/21/2024 . [Maturity .oovovevevereeie [oereeeeririiiiiees [eeenne 525,000 |.veeenene. 525,000 [ooveeunene 525,000 |vvevnne 525,000 [vvereeennnes (L] PR (L1 FU (L PR (L1 FU [(J A 525,000 |-vovevenennne (L1 FU (L AR (L1 9,092 |. 06/25/2028 . |1.F PL .
SALTCHUK RESOURCES INC SECURED CORP_BND Redenmpt ion 100.0000
.. 795758-AL-1 |4.500% 09/02/29 ....vevvenreiiinrereierennnninnns | verens L 05/20/2024 . [ cevuverereeeeieieieeeneene [ [ 687,500 |.......... 687,500 |..ee.... 687,500 [.......... 687,500 [.ovvevvenne (L1 O (L (L1 O (L [(J A 687,500 [.ecveveennne (L1 FU (L AR (L 22,258 . 09/02/2029 . |1.F PL .
SPIRITS OF ST LOUIS BASKETBALL SECURED Redenmpt ion 100.0000
..84860*-AB-9 | CORP_BND  3.850% 03/31/33 ..vovvvenvreririerans | veenen L 06/30/2024 . [ 1eveveeeeeieieeieeerniee o [ 13,192 |eeecennes 13,192 |orrrinne 13,192 [oovveinnee 13,192 [oeveiirnne (L1 O (L (L1 O (L (| 13,192 |oveveieriins (L1 FU (L AR (L1 F 254 |. 03/31/2033 . |2.C PL
STADIUM FUNDING TRUST SECURED CORP_BND Redenmpt ion 100.0000
..85234#-AB=1 |5.000% 04/01/39 ...evvveverereeiirieisieierenens | verenes L 04/01/2024 . [ eevveereeeeeeieieeeeernee oo [ 30,941 |orrrnnnne 30,941 [oriennen. 30,941 |orvrennne 30,941 | (L1 O (L (L1 O (L (| 30,941 [ooveiiiiinne (L1 FU (L AR (L1 F 774 |. 04/01/2039 . [2.C PL
WIESCO DISTRIBUTION INC SENIOR CORP_BND 144A
. 950810-AN-4 | 7.125% 06/15/25 ...e.vverveeeierereeeeeeieesiens [ e . 06/15/2024 . | Cal | 100.0000 .o fervereriiiiiiiins foane 1,000,000 |....... 1,000,000 [....... 1,000,000 |........ 1,000,000 [..eeveneeeene (L] PR (L1 FU (L PR (L1 FU (| - 1,000,000 [oovevevenene. (L1 FU (L AR (L 35,625 | 06/15/2025 . |3.B FE
ZIEGLER INC SENIOR CORP_BND  4.520% 04/17/24
L 9BOBAEAB2 | vt | e . 04/17/2024 . Maturity . . 1,000,000 .1,000,000 |.... .1,000,000 |.. . 04/17/2024 . |3.B ........
. 000000-00-0 | SUMMARY ADJUSTMENT .......evvverevereeereneenans [ ervenes . 06/30/2024 . | VARIOUS ... JUURN USROS IR 2,930 . 06/30/2024 . |2.B Z .....
CANADIAN INPERIAL BANK OF COMM SECURED Redempt ion 100.0000
..136055-AA-8 | CORP_BND 144A  7.262% 04/10/32 ....cvvueveen. [ . 04/10/2024 . ... 47,917 . . . 04/10/2032 . |1.C FE .
..78467K-B*-7 | SSE PLC SENIOR CORP_BND  4.010% 04/16/24 ... [D..... . 04/16/2024 . | Maturity . . 4,000,000 .4,000,000 |.... . 04/16/2024 . |2.A ........
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FRITZ DRAXLMAIER GMBH & CO KG SENIOR CORP_BND
..D2736#-AK-5 |4.050% 04/02/24 .......cooeeeiiiiiiiiiiii B..... . 04/02/2024 . |Maturity ...oovvvvviiiiins Joeveniiineiis e 322,980 |........... 322,980 [o..eeeenn. 1,794 ... 331,395 [oevvviiininens 0 e (VO 0 | (U 80,39 |........... 322,980 |....... (88,814) [.eevvvvenennns (U - (88,814) [..evvvvennes 6,540 |. 04/02/2024 . |2.CPL ....
NASSAU AIRPORT DEVELOPMENT CO SENIOR CORP_BND Redemption 100.0000
..P7077@-AH-7 6.340% 03/31/35 ..ovivviiiiiiiiiiiie e D..... . 06/30/2024 . | .eeenieiiiiiieeeeiiieeeees e e 97,500 oo 97,500 |.......eeen. 97,500 |......ceunns 97,500 |...covvunnnnnns [ PR (VN P 0 | (VO 0 s 97,500 |oeeeiiiinnnns (VN 0 | [V 3,124 |. 03/31/2035 . |3.C PL ....
NASSAU AIRPORT DEVELOPMENT CO SENIOR CORP_BND Redemption 100.0000
..P7077@-AK-0 [6.440% 06/30/35 D..... . 06/30/2024 .| .eeiiiiiiiii i A 112,500 [........... 112,500 |.eeennnnns 112,500 J.eoennnnns 112,500 |ooeiiiiiinnnn 0 o 0 ). ....0 ...112,500 ....0 P I PN 0 ... 3,623 |. 06/30/2035 . [3.C PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 10,452,297 10,676,365 10,671,389 10,591,963 0 94,141 194 93,947 80,399 10,677,492 (88,814) (225,194) (314,008) 265,210 XXX XXX
2509999997. Total - Bonds - Part 4 11,728,719 11,952,787 11,969,270 11,887,949 0 74,802 194 74,608 80,399 11,954,139 (88,814) (225,419) (314,233) 299,441 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 11,728,719 11,952,787 11,969,270 11,887,949 0 74,802 194 74,608 80,399 11,954,139 (88,814) (225,419) (314,233) 299,441 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 11,728,719 XXX 11,969,270 11,887,949 0 74,802 194 74,608 80,399 11,954,139 (88,814) (225,419) (314,233) 299,441 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Currency Swap With
DEUTSCHE BANK AG RCV
4.35 PAY 4.13 BRSJU9NIE8 PORTMAN
09/05/2027 BHF2CN3U9 | ESTATE FUND 22 ........ D1t Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 11/20/2020 [. 09/05/2027 |............... [V I 1,408,680 |. 4.3475%[4.13%] |......... 247,642 |oueeniiiinnnn [0 7,046 |......... 305,782 [.evveneenns [ 271,520 |oeveenieiinnnnn [0 9,630 [coiiiiiiiinnnns [V R Ofienns 12,567 | weeenneens 100/94 .........
Currency Swap With
DEUTSCHE BANK AG RCV
4.35 PAY 4.13 BRSJU9N27 PORTMAN
09/05/2027 BHF2CN3Y1 | ESTATE FUND 26 ........ D1t Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 11/20/2020 [. 09/05/2027 |............... [V - 1,095,640 [. 4.3475%[4.13%] |......... 192,610 |.oevvveinnnnns [0 5,530 |...ounnnn 237,830 [.evvnneenns o 211,182 [ [0 7490 [ [V R [N R 9,774 weveennnnn 100/94 .........
Currency Swap With
DEUTSCHE BANK AG RCV
4.35 PAY 4.13 BRSJU9N27 PORTMAN
09/05/2027 BHF2CN446 | ESTATE FUND 26 ........ D1t Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 11/20/2020 [. 09/05/2027 |............... [V I 1,408,680 |. 4.3475%[4.13%] |......... 248,18 [ [0 7,10......... 306,258 [..evuneeens e 271,520 |oeveenieiinnnnn [0 9,630 [coiiiiiiiinnnns [V R Ofienns 12,567 | weeenneens 100/94 .........
Currency Swap With BNP
PARIBAS SA RCV 4.74 | BMEONMKX8 SHURGARD
PAY 3.26 07/24/2026 | LUXEMBOURG SARL CB
BMEOMAMGS .............. 3.26% i D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/25/2014 . 07/24/2026 |............... [V . 8,302,497 |....4.745[3.26%] |...evvvrrrnnnnns [ [V . 90,380 |...... 1,775,844 | ..ot e 1,745,709 [t 0fnnns 200,361 [..ooeeevininnnns [V R Ofienns 59,665 | .......... 100/100 ........
Currency Swap With BNP
PARIBAS SA RCV 5.08
PAY BLB6 06/29/2029  |BMEONMK42 ARQIVAPP | (| e 5.076% /
BMEOMBGFS .............. FINANCING PLC ......... D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/27/2014 |. 06/29/2029 |............... [V - 2,838,585 |(SONIA+237.7BP) [...cevvvvnnnnnns [ [V . (8,331)...... 1,383,734 [ .eveeeeees oo 622,849 |...uvviiiinnnnn [V . (76,461)]...ccvvnnnnnnnns [V R Ofienns 31,736 cevvennnns 100/100 ........
Currency Swap With BNP
PARIBAS SA RCV 4.53
PAY 3.06 07/23/2026 | BMEOMJE96 WERELDHAVE
BMEOMFJMO Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 07/01/2014 |. 07/23/2026 |...............0 [....... 9,578,100 .. 4.527%[3.06%] |....cvvoeveeeea Ofeeiiiiiiinnnnn 0 102,743 |...... 2,075,851 | e [ 2,031,622 .. ....230,300 |.... .[100/100 ........




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

Currency Swap With

CITIBANK NA RCV 5.10
PAY 3.60 07/30/2034  [BMEOPPGA4 ELENIA
BVEOPLVEY .............. FINANCE OYJ ............ D1 . Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 07/25/2014 |.07/30/2034 |............... 0f...... 2,016,150 ... 5.1%[3.601%] [......evvvnnnnn [V O [\ ER 23,040 |......... 408,525 |.uvveeeeen e 444,297 | [\ E 49,350 |.oooiiiiiienns [0 R (1) F 32,018 ......... 100/100 ........
Currency Swap With

BARCLAYS BANK PLC RCV
6.30 PAY BLB6 BRSK7zXA3 AP (| L 6.301% /
04/25/2033 BRSKOUBR3 | ACQUISITIONS UK LTD . |D 1 ........... Currency..... BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UK5573 . 03/16/2012 |. 04/25/2033 |............... 0..... 10,302,500 |(SONIA+355.88P) |..........ee.... (1 (V) IO (37,359))...... 2,085,850 |..uveeeees fonnee 1,651,048 [.coeennnnnnnn [\ E 69,550 [.......ovunnnnns [0 R (1) 153,025 | .......... 100/99 .........
Currency Swap With

CITIBANK NA RCV 5.48
PAY 5.03 12/05/2031  |BRSLK2IP7 FORTH PORTS

BRSL8D130 .............. LTD tovvvvvvviiniieeene D1 s Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 ). 11/13/2013 |. 12/05/2031 |.... NV P 8,152,350 |....5.48%[5.03%] |.... .. 59,303 |...... 1,705,440 [..ooeeennn | 1,813,483 |.. .. 0. .54, i Ol 0 11,150 | .......... 100/102 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 688,370 0 249,462 10,285, 114 [ XXX 9,063,230 0 554,420 0 0 491,288 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 688,370 0 249,462 10,285, 114 [ XXX 9,063,230 0 554,420 0 0 491,288 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

1’903

Currency Swap With BNP
PARIBAS SA RCV 4.04
PAY 4.07 10/22/2026  |BMEQUCH57 MULLEN GROUP
BVEQPELZS .............. (110 D1 . Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 07/22/2014 |. 10/22/2026 |............... 0...... 7,448,790 |. 4.0425%[4.07%] [...vvvreeennnnns [V O [\ ER 33,540 |...... 1,480,266 [..cvvveees |- 1,480,266 |......... 169,040 [....coeeennnnes (1 [0 R (1) F 56,634 .......... 0009 ............
Currency Swap With
CITIGROUP INC - LT GTD
ROV 3.03 PAY 2.31 BVMETXLLDO BRITVIC PLC
02/20/2025 BUETWZBA! | ...eevveeeeeiiiiieeene D1 . Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/01/2016 |. 02/20/2025 |............... 0...... 1,958,560 |....3.03%[2.31%] |...vvvreennnnnns (1 (1) E 6,519 |......... (57,009)( +eeeeennnns fernennne (57,009)f........... 9,120 [ouvvvniiiinnnns (1 [0 R (V) F 7,858 oo 0009 ............
Currency Swap With
BARCLAYS BANK PLC RCV

5.58 PAY BLB6 BRSkgo2L9 A | (| 5.581% /

12/26/2033 BRSKQUMB2  [ACQUISITIONS UK LTD . |D 1 ........... Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/03/2013 |. 12/26/2033 |............... [ 1,534,500 |(SONIA+247.7BP) [....cvvvennnnnns [ [ (6,060)].......... 204,757 | v o 204,757 )......... (31,976)[...ccvvvnnnnnnns [ [0 (V)] I 23,643 .......... 0009 ...cevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 33,999 1,628,014 | XXX 1,628,014 146, 184 0 0 0 88,135 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 33,999 1,628,014 | XXX 1,628,014 146, 184 0 0 0 88,135 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 688,370 0 283,461 11,913,128 [ XXX 10,691,244 146, 184 554,420 0 0 579,423 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 688,370 0 283,461 11,913,128 [ XXX 10,691,244 146, 184 554,420 0 0 579,423 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 688,370 0 249,462 10,285, 114 [ XXX 9,063,230 0 554,420 0 0 491,288 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 33,999 1,628,014 | XXX 1,628,014 146, 184 0 0 0 88,135 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 688,370 0 283,461 11,913,128 | XXX 10,691,244 146, 184 554,420 0 0 579,423 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |
[ [
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0 0 0 0
BARCLAYS BANK PLC GSGSEF7VJPS170UK5573 . |... 21,865,000 [ovvenieiiiiiiiniiiiiinnn 0 i 2,290,608 |... 425,608 |......ovniiiinnnnn 1,855,805 176,668
BNP PARIBAS .... ... ROMUWSFPUBMPROBKS5P83 . . 6,140,000 6,715,694 . 575,694 |... . .. 216,821
CITIBANK NA ... . E570DZWZ7FF32TNEFAT6 . 2,239,327 ,113,965 20| ...0
DEUTSCHE BANK AG ... TLTWFZY1CNSX8D621K86 . |... 1,094,007 |.... 849,870 |... .0 ... ...0
0299999999. Total NAIC 1 Designation 11,338,334 0 11,970,137 1,001,302 393,489

0 0 0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 11,338,334 0 11,970,137 (57,009) 1,001,302 10,748,253 (57,009) 0 579,423 393,489
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 11,970,137 (57,009)
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

Collateral Pledged to Reporting Entity

..2,230,327 |....

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BNP PARIBAS ...t e e eee e et e e e e e e e e e e e e e e e e e eee ROMUWSFPUBMPROBKSP83 .. [ Cash. ....ceeveeeeeeeeenneeeeeeeni e e e eeen e e eeenies | eviieeeerniieeeens [0TSR PR URUPURPRR ERPPPRRPRRPRPPRN 6,140,000 [...eeeeeenneeeeennnd 6,140,000 [..oevveennee XXX for et IV.......
DEUTSCHE BANK AG .... TLTWFZY1CNSX8D621K86 . | Corporate... 459200-HF-1 ........ INTERNATIONAL BUSINESS MACHINES CORP .... 198,852 |.... ... 06/20/2042 ...|...... IV.......
DEUTSCHE BANK AG . . TLTWFZYICNSX8D621K86 . [ Corporate . | 58013\-EF-7 .| MCDONALDS CORPORAT ION . 895,155 03/01/2038 ..
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | Cash... ,865,000 |..evveniiiiiinnnnennnn 1,865,000 |oeeenneen il AR X e
CITIBANK NA E570DZWZ7FF32TWEFA76 . | Cash...

0299999999 - Total

11,338,334

11,299,327




STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America, NA ............ Charlotte, NC ..oooooveeeeeee e ...0.000 (1,873,993)]..
Bank of America, NA ............... Hartford, CT ..ooooeveeeeeenes oo ...0.000 (7,220,316)|..
JPMorgan Chase Bank, NA ........ New York, NY ..o o ...0.000 64,727,772 |..
The Northern Trust Company ... Chicago, IL ..... 202000 | 0 o 0 i (9,372) 250,124 | 4,597 |..
US Bank ......coovveeeeeeieeene Minneapolis, MN .1--.0.000 |.. 5,917,119 |.
Wells Fargo Bank .................... Raleigh, NC ..o oo .0.000 [ O [ 0 |, 484,320 .. 691,930 .. 797,169 |..
Key Bank ..........ccoovuevevevrernne. New York, NY ..o v ...0.000 15,000,000 |..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 0 10,000 10,000
0199999. Totals - Open Depositories XXX | XXX 0 0 89,365,973 88,758,946 77,362,348
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 89,365,973 88,758,946 77,362,348
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

89,365,973

88,758,946

77,362,348

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE NEW ENGLAND LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5 6 7
Book/Adjusted

Description Code

Date Acquired

Rate of Interest

Maturity Date

Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

UNITEDSTATESTREASURY  TBILL CASH
UNITEDSTATESTREASURY TBILL CASH

[ O 06/27/2024 ..........

oo [ 0672772024 e [ 5.215 |.......... 07/25/2024 ...
el 06/27/2024 ..........

....... 5.224 |........... 07/30/2024 ....

... 11,460,001 |..
11,451,583 |..

4,980
4,985

0019999999.

Subtotal - Bonds - U.S. Governments - Issuer Obligations

22,911,584

9,965

0109999999.

Total - U.S. Government Bonds

22,911,584

9,965

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Possessions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

olo|lo|o|o|o|e|a

olo|lo|o|o|o|e|a

2419999999.

Total - Issuer Obligations

22,911,584

9,965

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

ol|lo|o|o|o|o

ol|lo|o|e|o|o

2509999999.

Total Bonds

22,911,584

9,965

8609999999 - Total Cash Equivalents

22,911,584
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