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Annual Statement for the year 2018 of the New England Life Insurance Company

ASSETS

Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net
Assets Assets (Cols. 1-2) Admitted Assets
1. BONAS (SChEAUIE D).....ovveiririeiereinsis et esssssesssessessssssssssnses | ovvensens 1,000,594,935 | ....ovvvrrrinririnrirninnes | e 1,000,594,935 | ..........1,326,012,852
2. Stocks (Schedule D):
2.0 Preferred STOCKS. ......cvuivueireieicicieeeseie st ssssnsensens | et snisnies [ errensensen s | e (U
2.2 COMMON STOCKS.....vuvurrrirsesrseseesesseesecsessessensessesesessessessessessessessessessessessennes | resseeneesesssessssesnssnssnssnes | ressessensemsesssssessessessessens | neereesessesesenenennenens (U
3. Mortgage loans on real estate (Schedule B):
31 FIISEIENS.c.oeeiececiccre sttt | aeieeineiaees 98,870,858 | ....uvvueerrererreerneierineis | vevreeneiinnns 98,870,858 | ...cvveenee 102,310,294
3.2 Other than firSt lIENS..........oiiieeicrercrer e sesesssssessessesses | rerreineeneinsinsienenessssnes | erreesessesssssssessessessessens | seeeeeseseneeenennenens (U
4. Real estate (Schedule A):
4.1  Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....voveeececectctrienseeserer e sessssssssesnses | ernesnessessessessessessesnssnesns | snssessessessessessessessessesses | ressessessenensenenenen (O ST
4.2 Properties held for the production of income (less §..........0
ENCUMDIANCES)......cecvoeeeeieetcseeresetetseteese bt sse bbb s esseb st b st b sssebsesesnsesess | rebesesessssessesessesessesanses | ebessessssessssessssessssessesens | eoesesseessssesnssssnessnees (O S
4.3  Properties held for sale (less $.......... 0 €NCUMDBIANCES)......cvvreeeieeirieeireieineieis | cereieineieisieieesieesseinnes | reeeeseiesseessseessiessssesnas [ ereeessesessesssseesssesnnens (O S
5. Cash ($.....1,905,809, Schedule E-Part 1), cash equivalents ($.....47,966,025,
Schedule E-Part 2) and short-term investments ($.......... 0, Schedule DA)........cccoovveer | corerrirennn. 49,871,834 | .o | e 49,871,834 | ..o 49,248,892
6. Contract loans (including §.......... 0 premium NOtES).......cuevveevrieeiereiieeeeee e oo 819,439,601 | | e 419,439,601 | ............. 417,298,613
7. Derivatives (SChedule DB).........cccruverriireerriciricrinsiesineiesesesssssesssssesssssesssessesses | sevsesenessenes 14,927,367 [ ..ovoveerererirceneiecnens | v 14,927,361 | .ovvevrenee 10,829,448
8. Other invested assets (SChedule BA)............cccovieivieieieeeeceeeeesessessieies | e 13,212,873 [ o | e, 13,212,873 | v 12,530,512
9. Receivables for SECUMHES. .........cvvceeveeiceece ettt ssasaenas | evereserenenaens 5,114,689 | .oovevececeeeceeeeeeen | e 5114689 | ..cocvvvenne 985,895
10.  Securities lending reinvested collateral assets (Schedule DL)...........ccoveerrerenens [ orrnenennennncnnenes [ e [ e (O [T
11, Aggregate write-ins for iNVested @SSetS.........coccvierieirieinieeeeeeeeee e | e 137,731 o (U I 137,731 | v, 82,122
12.  Subtotals, cash and invested assets (LINES 110 11)......ccocvvvrerererreererenenencncnenens [ e 1,602,169,882 | ....covvvvrireireireieines 0. 1,602,169,882 ......1,919,298,628
13. Title plants less §......... 0 charged off (for Title INSUrErs ONly)..........ccevevverreeiieireeres [ o [ e | e (O ST
14.  Investment income dug and @CCIUBM............c.ceruruereieereveieececeee e | eveveiirenens 18,988,383 | ....oeeveveveeereeeeeeeees | e 18,988,383 | ............... 24,373,549
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ | cccocevieenee. 4,446,007 | oo | e 4,446,007 | oo 5,085,202
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccccooe | cvrirrinnnnee 11,624,193 | oo | v 11,624,193 | ..o 12,495,285
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sssssensses | srnesessessensessssensnsses | e | s (U
16. Reinsurance:
16.1 Amounts recoverable from FeINSUTENS...........cocuieerieerieeerirerenieenseenenenens | revenneienns 78,905,736 | ..ovvevreeeerereererreeveene | v 78,905,736 | ...cvovvvnven 49,060,721
16.2 Funds held by or deposited with reinsured COMPANIES...........ccceevrveeersrreieies | ceerrirrieeeerennns 42,316 | oo | e 42,316 | oo 19,013
16.3 Other amounts receivable under reinsurance CONtracts..........coc.verrreeeerrncrnees [ corrviveveriens 4,523,962 | oo | e 4,523,962 | coovvviirnnn. 2,933,106
17. Amounts receivable relating to UNINSUTEd PlaNnS...........coveurrrrieeeiriniesenissseeeses [ e | eoeeseninsssesssssssssssnnns | reresesssssessssnssseesnnns (01
18.1 Current federal and foreign income tax recoverable and interest thereon...........cocovves | veereererenreneenenrnenenees | e | e (O ST
18.2 Net deferred taX @SSEL.......v.irrirririirieise st sesssssssessnssens | aeesssnsesnees 73,455,095 | ...oovorrnnns 46,686,340 | ....oovvvnve. 26,768,755 | ..ovvrrrne. 37,395,438
19.  Guaranty funds receivable or 0N depoSit..........ccccevieiieiieiiricriere s | e 568,798 | ...oveveveeeeereeeeeeen | e 568,798 | ..ocvvvveerrnnnd 608,123
20. Electronic data processing equipment and SOfIWAIE...........ovvererrerrereereenreneenenrnenns | ereereereeneeneensensnseneeneens | eonesneseesesssssessessessessesses | rneesesseseseseenseeenes (01
21.  Furniture and equipment, including health care delivery assets ($.......... (0) SO RPN OUTRRRRRTRRSRIR PUUIURRRTRR (01
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ccovvvees | e [ v [ e (O U
23. Receivables from parent, subsidiaries and affiliates...........c.ccccererierieninrenieniins | v 4,388,450 | .oveeeereereeeeeeeeeeeees | e 4,388,450 | ..coovevereene 8,019,175
24. Health care (§.......... 0) and other amounts receivable.............cocvveririninininnnnns [ [ [ (O ST
25.  Aggregate write-ins for other-than-invested assets............ccooeverenienieinieneeiees | s 7939918 | ... 4,338,140 | ................. 3,601,778 | ... 270,260
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 1210 25).......ccuvuumeienimrereneriinersinesesisesssisessssiesssessessessessessnns | onnvneens 1,807,052,740 | ....cccrvvenee 51,024,480 | .......... 1,756,028,260 | ..........2,059,558,500
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts........... [ ... 6,744,641,444 | ..o | e 6,744,641,444 | ..........8,101,051,697
28. TOTAL (LINES 26 QNG 27).....c0ocererrieriricineiccineiecinenesinenssisesssesesssesssssssssnsssesensssesen | consineces 8,551,694,184 | ............... 51,024,480 | .......... 8,500,669,704 | ........ 10,160,610,197
DETAILS OF WRITE-INS
1101. Deposits in connection With iNVESIMENTS..........ccccevriereriieieesse s | cveereeeesensnnees

1103, ettt entents | eeeeeene ettt

1198. Summary of remaining write-ins for Line 11 from overflow page...........cccooeveeveveces | coveevieieeeeiees [0 TSR [0 TR (O SRR 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 @DOVE)......ocvuerrrirrrnirreinierernnens | cervereereeineneenes 137,731 | oo (O I 137,731 | oo 82,122
2501. Receivables from former affiliates..........cccvvveveveeeeceeeceeeceeee e | eevrieieienenns 3,330,407 | .o (1 - 3,330,407 | .o 0
2502. Miscellaneous........... ....562,511 ..271,371

2503, Prepaid PENSION @SSEL........cvvuvreiriircieiririireieiessnssree s sessssssse s ssssssssesesssssssseseses | soesesssssssinns 4,047,000 | .ooooeerereennd, 047,000 [ ooovvriieeeiceinns 0

2598. Summary of remaining write-ins for Line 25 from overflow page...........cocveereerveneenens | correreereeneeneenseneneeneens (O RS (U P (O SRR 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 @bOVE).........rrrererrerieirsisinns | cverersnieneas 7,939,918 [ .o 4,338,140 | .oovvvnnnn. 3,601,778 [ .o 270,260




Annual Statement for the year 2018 of the New England Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Year

2
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....1,196,364,354 (Exhibit 5, Line 9999999) less §.......... 0
included in Line 6.3 (including §.......... 0 Modco RESEIVE)......c.cuviiiriireiriciresies
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
Contract claims:

4.1

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... 0 MOACO).....ceieiciireieeie e
6.2  Dividends not yet apportioned (including $.......... 0 MOTCO).....ceueeriie s
6.3  Coupons and similar benefits (including §.......... LU oo ) TR

Premiums and annuity considerations for life and accident and health contracts received in advance less §..........0
discount; including $..........0 accident and health premiums (Exhibit 1, Part 1, Col. 1, sum of Lines 4 and 14)....................
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES.............curiiurircieicieiiei ittt
9.2 Provision for experience rating refunds, including the liability of $..........0 accident and health experience

rating refunds of which $
9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $.....79,326, accident and health $.....5,404
and deposit-type CONTACt FUNAS $.....0.......c.ueveeieieccccec sttt
Commissions and expense allowances payable on reinSUrance asSUMEM............c.veveueieuerierieeeieeeseie e sesees
General expenses due or accrued (Exhibit 2, LINE 12, COl. B).......cuvuruiurrerrereireereereeneensiseissineiseeseesessesssssessssssssssessessessesseenns
Transfers to Separate Accounts due or accrued (net) (including $.....(12,334,867) accrued for expense
allowances recognized in reserves, net of reinSured @llOWANCES)...........ceurirriiirinieninieeeieee s
Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5)...
Current federal and foreign income taxes, including $.....(759,666) on realized capital gains (losses)..

Net deferred tax lADITIY............co e bbb

Unearned iINVESIMENT INCOME. .......cuuiiiiiiriiieieieie et
Amounts withheld or retained by company as agent O trUSLEE. ..o e
Amounts held for agents' account, including $.......... 0 agents' credit balanCes..........cocvirrirnienierce s
Remittances and items NOt @IIOCAIEH. ............cvuriiieiiieicieee bbb
Net adjustment in assets and liabilities due to foreign eXChange rates...........ccoueirirrennene s
Liability for benefits for employees and agents if not included @bove..............coiriiiciini s
Borrowed money §......... 0 and interest thereon §......... L0 OSSOSO
Dividends to stockholders declared and UNPaId.............ccreiiiriiniinee bbb
Miscellaneous liabilities:

24.01 Asset valuation reserve (AVR LINE 16, COL. 7)ottt ssssssassassessessessessessenns
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......vevrerirrereereireiseeeeeeseesee s ssssssssnens
24,03 Funds held under reinsurance treaties with unauthorized and certified ($.......... 0) rEINSUIEIS...ceuerereecrrererrereeeerns
24.04 Payable to parent, subsidiaries and affliates. ..o e
24,05 Drafts OUESTANING. ......cvererrrrerrneieireissiseeseess sttt en
24,06 Liability for amounts held under UniNSUrEd PlaNS.............cccuevuiuiiecirircisiie ettt e
24.07 Funds held UNGEr COINSUMANCE.............cvururrrieiseeieeiecse e aes
24.08 Derivatives.........ccoeverrerrernnn.

24,09 Payable for securities..........

24.10 Payable for securities lending............c..ccevuc...
2411 Capital notes §.......... 0 and interest thereon §.......... Dttt sttt sttt
Aggregate WHite-iNS fOr lIADIIIIES............evrerieerereree sttt
Total liabilities excluding Separate Accounts business (LINES 110 25)........cuvrrrirrreererese e
From Separate ACCOUNES STAtEMENL..........c.viiirieiiieiree ettt
Total iabilities (LINE 26 @NG 27)........c.eueeeeeieeciereiseeseiseesee et
COMMON CAPILAI STOCK. ...ttt
Preferred capital StOCK............vvrvreeeieeeeeeireines
Aggregate write-ins for other-than-special surplus funds....
SUIPIUS NOLES...... ettt
Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1)
Aggregate write-ins for Special SUMPIUS fUNDS...........vwririirirrirrs e
UN@SSIGNEM fUNAS (SUMDIUS). ... e veeceureneeareeriseiseeseieeseise ettt n s nnn s
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0] PP
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0)- vt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............ccccovevnnen.
Totals of Lines 29, 30 and 37 (Page 4, LINE 55)........cuuierirrirriiriiiiineiseieesesseisssesse s
Totals of Lines 28 and 38 (Page 2, Line 28, COl. 3)........ it

..................... 13,460,861
............................ 55,954
............................ 44,089

.................... (12,818,016)
..... 1,141,938
13,588,216

..................... 70,134,053
....................... 2,540,133
....................... 1,372,266

..................... 78,539,701
....................... 5,180,282

..................... 47,312,225

..................... 10,793,322
............................ 63,469
............................ 16,677

.................... (22,024,436)
1,310,096
8,461,355

..................... 79,134,329
....................... 4,915,015
....................... 1,808,723

..................... 78,827,353
..................... 18,809,924

..................... 54,072,080

................ 1,542,891,645

................ 1,577,031,033

................ 6,744,641,444

................ 8,101,051,697

................ 8,287,533,089

................ 9,678,082,730

....................... 2,500,000

................... 210,636,615

....................... 2,500,000

................... 480,027,467

................... 213,136,615

................... 482,527,467

................ 8,500,669,704

.....10,160,610,197

2501.
2502.
2503.
2598.
2599.

Postretirement Denefit lIADIIILY.............ceviuiiic e
Cash collateral received on derivatives...
MiISCEIIANEOUS........cooeeeeeceeee s

Summary of remaining write-ins for Line 25 from OVErflow PAGE...........cvuuiuierieniiniiniininiieeeeee s
Totals (Lines 2501 through 2503 plus 2598) (LiNE 25 8D0VE)......cuvieiiiiiiiiisiei sttt

..................... 34,048,000
.9,948,600
.3,025,000
.......................... 290,625
..................... 47,312,225

.......................... 266,690
..................... 54,072,080

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Ling 31 from oVerflow Page...........ccoiuriiiriiiriirieee e
Totals (Lines 3101 through 3103 plus 3198) (LiNE 31 @DOVE). ... cuiiuriiiiieiiisiei i

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 through 3403 plus 3498) (LiNE 34 @DOVE). ...ttt
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SUMMARY OF OPERATIONS

1 2
Current Year Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less Col. 11) 132,322,034 153,800,192

2. Considerations for supplementary contracts With life CONINGENCIES...........rurirreririniieie st eses 9,156,138 3,437,284

3. Net investment income (Exhibit of Net Investment Income, Line 17) 90,519,446 ....99,515,740

4. Amortization of Interest Maintenance Reserve (IMR) (Line 5) ...220,323 ...37,589

5. Separate Accounts net gain from operations excluding Unrealized gains O IOSSES.........currururirrinririnrisiseisssessssssessessssssesssssssssssens | sessessesssssssssessasssssessassnsns

6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) 14,526,927 | ..ocoovevevenee (39,975,284)

7. Reserve adjustments on reinsurance ceded ..(601,480,170) | .oovvvveeerne (530,502,960)

8. Miscellaneous Income:

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

8.2 Charges and fees for deposit-tyPe COMTACES. ........ovurirrerririrrinrir ettt sttt

8.3 Aggregate write-ins for miscellaneous income 46,705,892 | ...oovoovrrirninns 38,853,780
9. Totals (Lines 110 8.3)....cccovvvervrrrreierieriesierinnes 191,105,771)] .... .(151,773,597)
10. Death benefits 133,755,479 | .ovvvvvvene 149,532,634
11.  Matured endowments (excluding guaranteed annual pure endowments) 1,745,418
12. Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8)..........ccceuuue. ..12,008,229 18,109,518
13. Disability benefits and benefits under accident and health contracts 1,945,348 ..2,237,277
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENETILS. ..ottt ens | setseesesssne st ess et ssesseneeena s
15.  Surrender benefits and wWithdrawals for life CONIACES...........ccvuiveiiicieeeseece ettt ettt tes st s s benenes | eevetesssesssnes 303,888,041 | ....cvvvvvnne 325,966,124
16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds , 1,291,154
18. Payments on supplementary contracts with life contingencies ..6,050,059 5,706,671
19. Increase in aggregate reserves for life and accident and health contracts 21,300,008) | .....ccovvrennes (49,191,355)
20. Totals (LINES 1010 19)....uuieuiiriireiiieiieiseeieeie ettt sttt sttt st ssssssssssssssssssenssenssenssenssenssnssnssnssnnsnnnns | sessnessnnssnnssn: 09,388,368 | covurivnrivniennn 453,652,023
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)

(Exhibit 1, Part 2, LIN 31, COL 1)....uiuririieiieeieeisese sttt sssssssssssssssssssesssssssesssessssssssssssssssssssssssssssssssssssssssssnssensssnsssssssnssns | sevesnsssnsssssssensss0y 188,007 | tovriesivsivsnnnnn. 3,289,811
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses (Exhibit 2, Line 10, Columns 1,2, 3aNA 4).......cccoveveiiriieiericeiseeseesee e esssssssessesssssssesssssssessenees | soevessensereeensn 02,480,443 | oo 78,837,284
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3)....coccevivrcveneierieseeneniensesnns | cververvesnieneenenn 441707 | e, 5,389,143
25. Increase in loading on deferred and uncollected Premiums..........c.cc.veveiciereiieicsssie e ....(522,258)
26. Net transfers to or (from) Separate Accounts net of reinsurance.. .(782,262,239)
27. Aggregate Write-ins for dEAUCHONS.........c.cviiieieieiceie sttt ssss st sessessesssssnsessessssssensensnns | aversenssssnensesnssdy 30 1A T4 | covirerieisriassenns 3,829,879
28, TOtAIS (LINES 20 10 27)....euueeeueirneireireiiseeteeteeisee st es s bbb .(237,786,357)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).... .140,056,598
30. Dividends t0 POICYNOIAELS.........cvucvieieiciciece ettt ettt sttt ....5,043,976
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) 135,012,622
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........ccoveieiiiririeiesieieessese s ssseseseses | sersssessesssssssenes 3,890,626
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LINE 31 MINUS LINE 32)......c..cuiuireiriiiirieieeiesie ettt sttt sssentenss | snsessesnsensenns 131,121,996
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of §.....1,243,313

(excluding taxes of $ (857,795) 2,246,734
35. 130,264,201 ....67,960,015

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year (Page 3, Lin€ 38, COL. 2).......cviiiuriinrirrieiineireisesssieie st ssessssssssssssessssssnns | seees ....482,527 467 454,832,584
37. Netincome (LINE 35)......cvrurerienrerineineireiseesnseneessssssssesessessssssessesssssnenns .130,264,201
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....214,191..........coorverrrrrriieciiecees e 912,871
39. Change in net unrealized foreign exchange capital gain (loss) (107,108) | ...ocvvvvrererrene (217,161)
40. Change in net deferred income tax .(13,693,500) ... ...(26,588,762)
41. Change in nonadmitted assets 757,357 | oo, 28,359,131
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............orurirrierriririnee ettt enaes
43. Change in reserve on account of change in valuation basis, (increase) or decrease...
44, Change iN @SSET VAIUBLION TESEIVE ........c.uiuuiuuiiiiiiiiiiiirei bttt bennns | eebesssenesenenenenens 4,308,245 | ....coovvrierinn. 2,394,134
45. Change in treasury stock, (Page 3, Lines 36.1 and 36.2 Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period..
47. Other changes in surplus in Separate Accounts Statement......................
48. Change in surplus NOES..........ccvevivereiereirere e
49. Cumulative effect of changes in accounting principles
50. Capital changes:

50.1 Paidin

50.2 Transferred from surplus (Stock Dividend)

50.3 TraNSTEITEA 10 SUIPIUS. ......cvvicveitieieciei ettt ettt s bbb e a st s bt n s ss s sns | Huebsnsnsensesesentessessssensensenas | Hestessessstessessesnsessessessnsentes
51. Surplus adjustment:

B0 PAIA M.ttt R Rkt | eeitenstenstennes (334,272,848) | ...ovveeene 0

51.2 Transferred to capital (STOCK DIVIAENG)..........civiveiieiciiieie sttt bbbt st s s b s ssessens | s1ebsssssensesssestessessssensessesas | estessesastessessssnsessessessnsentes

51,3 Transferred frOM CAPIEAL.........c.evreeieieiiieteicie ettt s s st s bbb s st ensesaes | Hhebsnsntenses et s tes e s sensensenns | entessetantesses et st nae et ents

51.4 Change in surplus as a result of reinsurance... ..(3,079,890) .... ....52,098,866
52. Dividends to stockholders...........cc.ooeunrunernrienciennnen. .(65,000,000) | .... .(106,000,000)
53. Aggregate write-ins for gains and 10SSES IN SUIPIUS............civeireieiiisieieieissies ettt bbbt sensenaes 4,119,820 | .ooooviirinen, 9,207,590
54. Net change in capital and surplus for the year (Lines 37 through 53) ...(269,390,852) 27,694,883
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 213,136,615 482,527,467

DETAILS OF WRITE-INS

08.301. Management and service fee income 31,085,088 ....32,927,444

08.302.  Income from cross selling agreements 11,522,181 2,892,865

08.303. Miscellaneous 3,033,471

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

08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) ....38,853,780
2701, Interest Credited t0 FEINSUIETS ...ttt sstsssssessssssessessessssssssestesssssessesssssessessansns | soessessnessessnnnnssy 901,100 | covririiencireinienns 3,812,435
2702.  Other deductions.................. LAT7.444
2708, ettt bR E R R RS S A R SRS S SRS S RS SSS eSS R RS R et R Rt et enes | Shsnbsen bttt ettt nntens | Hieesseess ettt
2798.  Summary of remaining write-ins for Ling 27 from OVEMIOW PAGE. .........cuerureriieriereieiieeireieiseeiseessessesesseeessesssessessesssessessessssssssss | sressessnssssssasssssssssssssneens .0
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) 3,829,879
5301.  Net gain (loss) on pension and postretirement benefit Plans.............ccccciciiirieicieee s sssssesenns | oerenssseneesnnensnd 846,972 | v (5,948,953)
5302.  Prior period adjustment 15,156,543
5303.  Other SUMPIUS AJUSIMENL..........c.cvivieeieicii ettt bbb s bbb bbb s bbb bbbt
5398.  Summary of remaining write-ins for Line 53 from overflow page
5399.  Totals (Lines 5301 through 5303 plus 5398) (Ling 53 @DOVE)......c.ewurrerrurrrrnmensenmsmessessmssmsssessesessnessssssssssssessessssssssssssssssssssssssssssees | eossssnsnsnsessnnenney 119,820 | coiiiiiiiniiininnns 9,207,590
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CASH FLOW

Curre:t Year Prior2 Year
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE. ........c..cueurcueicieicic s esenes | neississinsinnins 140,690,343 | ...ovvrvvnes 156,208,703
2. NEtiNVESIMENE INCOME. ... ..cvviieeceeeeee ettt ettt a et s e ssss st sssensssetesssesnsssesssssnsssssssssnsnanses | svevssesesesisnenes 92,714,816 | ..ovveeree 95,617,610
3. Miscellaneous income 172,047,049 ....175,798,210
4. Total (LINES T HMOUGN 3)....euiiieriieiieirieciiseie et sese sttt bbbt ssentaens | sebsessanesensanens 405,452,208 427,624,523
5. Benefit and 10SS related PAYMENLS........c.occuiiiiiiiiiieice sttt ensennaes | nebeneieneees 1,078,810,090 | ....ccocvvneeee 1,061,165,106
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c..vvvueererneeneerienceneeneeneeneenns | coveeereeneienns (857,416,185) | ....vvvvrenen. (795,895,304)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........c.vvrrierrieiririeeseeeeeseeeeeseessesesseees | cesseseeeeeeinins 77,966,891 [ ..o 90,606,061
8.  Dividends paid to POIICYNOIAETS...........ciuriieeiiieiiieieis ettt ss sttt s s ssnsenas | bensesessessssessssenns 5,216,564 | .oooveveririernn 4,897,810
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......ccoeeevrrrerrrrerneneniens | rreriseesseissiens 2,283,404 | .o 42,486,727
10, Total (LINES 5 thrOUGN 9).....ceuriuuieriereircieii ettt ettt ettt nss s ssnstnsns | aebsnsinssseseaes 306,860,764 | ......cccorvrenes 403,260,401
11, Net cash from operations (Ling 4 MiNUS LINE 10)..........ccceviiiiiieiiiieiieiieeieeee et ve st ssenaenas | cvevesensesessesnns 98,591,444 | ...ocoovv. 24,364,122
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...eeceuiecereetete ettt bbbttt | serensentens e 391,869,450 | ...ocvvcereenee 295,597,669
12,20 SHOCKS ...ttt bbb | ete bt | seeien b
12.3 MOMGAGE I0ANS........oeieeeiiiie ittt nnebensenentes | beniebensetensetnaeeas 3,451,078 | oo 4,030,990
124 REAIESIALE. ...ttt nsenses | crenen e [ e
12.5  Other INVESIEA @SSEES......cviuieiiiiiceceeccetc ettt n sttt ettt ersss s sessssstesetesesnsensnsnenens | oeveresesssisssssesereres 944,233 | oo 4,290,255
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............cccoeervrerenrnrncnrnnenenenees | v, 124,592 | oo, 156,451
12.7 Miscellaneous proceeds 2,179,393
12.8 Total investment proceeds (LINES 12.1 10 12.7).....ccieiiuriieriiriiiricsiesse e ssnsenns | etsssessssesssenns 397,282,059 | ...coevevernne 306,254,758
13.  Cost of investments acquired (long-term only):
1301 BONGS.....veerereeee ettt
132 SHOCKS. ...ttt
13.3 MOMGAGE I08NS........ceuieeiiiee bbbttt
134 Real estate
13.5  Other INVESIEA @SSELS.........cucveviiieceeeeiecete ettt ettt sttt sttt ss st ettt essn st et bassssnassesessnssansans | eresesssetesesisaes 28,347,459 | c.coove 151,140
13.6  MiSCEllaNEOUS APPIICALIONS. .........cuuiviieiriiitieiiei ittt siennenns | bnnsessssensssessienes 4,150,143 | oo 8,963,187
13.7 Total investments acquired (LINES 13.1 10 13.6).....ccuiueuiuriieieieieieeisie ettt ese s sssessnsens | srsssessssesensenas 261,485,878 | ................... 230,437,792
14.  Netincrease (decrease) in contract 10ans and Premium NOLES..........ciuriiuriiuriiiriiirieireee e erenes | ceereesneessseenneees 2,140,988 | ....ccvverrieine (7,198,609)
15.  Net cash from investments (Line 12.8 minus Lines 13.7 MiNUS LiNE 14).......ccoooiiriiiriiinierieeeeeeeeee e | vvveiseieieieenns 133,655,193 | .ocveveriienna 83,015,575
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPIAl NOLES..........cveieeieieeicieict sttt bbbt sse s nsensns | stessstessesesiesesesssssessessssesns | sesessesessesssses st e s et st s naaes
16.2 Capital and paid in SUrplus, 1€SS treasUry STOCK............cceuriririricieieie ettt nees | csbnssersnieeeees (134,272,848) [ ...oovveviveieieeieeina 0
16.3 BOMTOWED fUNGS.......cvvoieeirieciici ittt | ebienb st en bbbt nsens | sesbeeb sttt
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............ccoeririniriririircrercseeeies | e 1,465,349 | ..o (42,710)
16.5  Dividends t0 SLOCKNOIETS.........c..vuuiriiiriiciii sttt ensenes | seveeseesinenene 65,000,000 | .coovrererrrinens 106,000,000
16.6 Other cash provided (applied) (33,816,196)] ... 27,304,038
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Ling 16.6)..........ccccoeviverveens [ cviiiiiinnnn (231,623,695)[ .ocvovveriinns (78,738,672)
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).......ccccecverrinnenvecnns | coveevinneeniennns 622,942 | oo 28,641,025
19.  Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF VAN ....eeieiiieicie ettt bbbttt netens | eebessebesntasanees 49,248,892 | ....ccovvvvine 20,607,867
19.2 End of year (Ling 18 PlUS LN 19.1)....u. ittt enssseensnnes | seesossnenssssseseaes 49,871,834 | oo 49,248,892
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Bonds in exchange for affiliate SUMPIUS NOTE.........c.ccueiiiriiiriciscrcee s nesenes | rebeieinneieneees 172,842,237 | oo 0
20.0002  Affiliate surplus note as return Of CaPILAL...........ccvvreiririeee et snssssensns | seseseenseneeninnes 200,000,000 | ..oovvereeeeeerrerrinrireeriene 0
20.0003  Security eXChange..........ccvuvrevenerrerenerrirenes 7,121,366 ..18,500,568
20.0004  Prior period @0JUSIMENT. ...ttt nstenns | ereien ettt (1N IR 23,317,759
20.0005  Prior period adjUSTMENE = tAXES. ......vviueiereiicieteisisisceetetsissssceetsssssssesesesssssssesessssssesesessssssssesessssssnsesessssssssesesessnsness | seresessssssesesesssssesesesssnsens [ I 8,161,215
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ANALYSIS OF OPERATIONS B

Y LINES OF BUSIN

Ordinary Group Accident and Health 12
3 4 5 7 10 1 Aggregate of
Industrial Life Individual Supplementary Life Credit (Group All Other Lines
Life Insurance Annuities Contracts Insurance(a) and Individual) Other of Business
1. Premiums and annuity considerations for life and accident and health CoMtracts..............cccccovuerrnvcrrnnrrrnenrrnsernnncennsneeinseeens | 1000.132,322,034 | cvovoveveveevee0 | o 132,130,590 | ........... (692,418) [ ...ovvveereirrirrienns | cevrerienniniiennend0 | vveieieieiieien0 | o000 100,808 | o0 | e (0] 783,054
2. Considerations for supplementary contracts with life CONtINGENCIES...........cooovvvvvinrrriiiiinniriisinrniinniiinssinsisssis | e 9,196,138 [ cveviiiiiiieienl0 | e [ | 009,156,138 |0 |0 0 0 e (01
3. NetinVestment iNCOME.........cvuurrvirriirreesessssisssisssssssssssssssssssesssssssssssssssssssnssssnsssssssnsssnsssnnns | 1o 90,919,440 | coveieiicieieend0 | e, 77,398,988 | ......... 8,873,184 | ........3,534,125 | ..o 0 |0 | 42,164 | 022,128 | 0 ....648,857
4. Amortization of Interest Maintenance Reserve (IMR) .. A71,740 ...31,443 2,315
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reinSUrance CeAEU..............uvrvrrrerriereeeiressssssenssnssesssesssssssssssesssensssssssssens | oveerer 14,526,927 | overeveeeeeeeei0 | e, 2,628,910 | ....... 10,932,085
7. Reserve adjustments on reinSUrance CeAed................oovurrrvvvveceeinmnsnenesenesesssssssnesssssessssssssseneessssesssesssssesnsssessssossssseses | 10eeo(601,480,170) [ evvvevvevveeiecsnnc | o 0] ....(601,480,170) | ...ovevvreernrcnes0 [ o0 0 0 0 [V O 0
8. Miscellaneous Income:
8.1 Fees associated with income from investment management, administration and contract guarantees from S/A.............. | ......116,923,639 | ....ccoevevvceen 0 | o, 28,470,942 | ......88,449,242 | .....coovevieeeeen0 | a0 0 | 30455 |0 |0
8.2 Charges and fees for deposit-type CONrACES...........c..cocviiiiiiiniiciiniscssesissisissssssessssesssssessienss | veeesnsrsreessiseessed0 | evevrersreessiereerensd | oevierereresrseesenas 0 (]
8.3 Aggregate write-ins for miscellaneous iNCOME...........coovvrrrvvvvvvvvrrsssnsrersssssirssssssnnsessssssisssssssssssssssssssssssssssssssssssssns | aveenn 46,709,892 | ivvvvevieiiiieniennnn0 | i, 16,293,098 v 1,019,000 |0 |0 12,520 | 25,670 |0 | 1,078,322
9. Totals (LINES 110 8.3)......cocvveuuuuirrrerrrerericiiiissssrecnsssesessssssnseseesssssssssssssreseessssssssssssssesssssssssssssssssensssssssssssssssssesessssssessseenss | 00eo (191,108,770 [ v 0 | i 257,094,268 | ....(465,609,352)] ....... 13,723,929 | .0 [0 | 00 159,927 | i 47,798 |0 | 3,477,659
10, DEath DENEFIS........cvvverviirricriereesr s sssssssssssssssssssssssessssssssnssssssssssss | oonen 138, TODATY | vvvveveverereriennnd0 | e 133,755,479 | o0 | 0 0 |0 0 0 [ (]
11. Matured endowments (excluding guaranteed annual pure endowments) 1,745,418 0

12, ANNUIY DENETIS. ...ooocooesceseeecoeessesseeess s sssseessssnssensssssssesssssssesssssssesssssssensssssssesssssssenssssosensssssseessssoees | eonnree 12,008,229 | ovvvvessreessrereninD | eveeerssesseesssionnd 0 0
13. Disability benefits and benefits under accident and health contract: 1,202,424 4
14. Coupons, guaranteed annual pure endowments and similar benefits...............cccocvvrrviinrriinnrinnviinceiscrisnssnsnceisnsins | vveveseseseeeseseeeenn0 | o0 [ 0 .0
15, Surrender benefits and withdrawals for life contract .212,717,030
16, GrOUP CONVETSIONS....cvvvvvererreesssarrsisssaesssssesaessessseesssssssasessss st sssssssesssssesssssssssessssssssessssssnsssssssnsssssssssesssssnsessssssssssssssenss | vovesnnesesrsssnssenssQ | eveeeersneeeereneneerssQ | evevsssreesereseneens 0
17. Interest and adjustments on contract or deposit-type contract funds.............ccccvvvcerrverrnrininnncnnverinrnessssnseiesncines | vvnrnn 1,295,800 [ voveveveiiieeennd0 | el 961,457
18. Payments on supplementary contracts with life CONiNGENGIES..........covvvvvvvvvverisrsnsrrrrresvsiisssssereessssiisssssssnnsssssssssssssssnseesins | 10000008,080,089 | cvvvcicieieeenn0 | e 0].. . L0
19. Increase in aggregate reserves for life and accident and health CONracts..............ccc..cereevvirerrrinrrrisniisneeissnesssnsisnsesssnsisenes | eoeeeno(21,300,008) | cvvveveveveveveieen0 | o (22,356,874)| ........(4,447,454) 432,599)] ..
20. Totals (LINES 100 19).....cvvuuuurrveirrrreeereererisinenssissrssessssesssisssnenssssssssessssessssssssesssssnsessssssnnssssssesnssessnessssssnessssessneee | 1rerr 839,388,366 | vevevvrvereveriirenenn | e 328,024,934 | .......97,141,656 .310,325
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .1,388,289 2,669,657 | .ovevrervrvreieen0 | vrenirieneenn0 [0 | 002,648,138 | 5,367 | ...71,556
22. Commissions and expense allowances on reinsurance assumed.............c.........
23, GENEral INSUTANCE BXPENSES........uuurerrrrereeessssssaesessrssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssssssesssssssssssssses | oonvere 02,480,443 | wovvovvevceeererceed0 | e 38,238,023
24. Insurance taxes, licenses and fees, excluding federal iNCOME tAXES..........cc..vvvverirnrinreiirinninnsisnsneseissssnssesssenssesssses | voverner b B4 TO0T | o0 | e 3,522,271
25. Increase in loading on deferred and uncollected PremiUmS................oovcveeerrveeereeeriinnersesnsensessssenssssnnenssssnssssesssscesseos | evveresesrenes( L33 1) | woveeereeeriieenns0 | e, (7,341) ...
26. Net transfers to or (from) Separate Accounts net of reinsurance ....(196,090,116) | ....
27. Aggregate write-ins for deductions
28. Totals (Lines 20 t0 27)............ccoe. ....(525,791,615)| .......10,862,508 .757,316
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..............ccccoeeoen. | ......140,056,598 | .........eceevene(0)] ....... 78,057,016 | ....... 60,182,263 2,861,421
30. Dividends to policyNOIErS.............cvvvrvveierriecrecsecsecsecsecsessinsissssssnssssnssssnsssssssssnssssnssssnsssssssssnssssnssssnnesss | coveenennD, 043,970 | o0 | 005,043,976 | oo s | e 0 | e e | e e
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)............... | ......135,012,622 [ ..o.ovvvvrverennn. ()] 73,013,040 | ....... 60,182,263 | ......... 2,861,421 | .o (0) | e (0) | 01 (3,798,673) | 34,228 | e (0) | e
32. Federal income taxes incurred (excluding tax on capital gains)............ccccccourviemiiinreienevsreiisnessnnsnsssnsssnessnssisssinns | aienenenn3,890,6268 | covvvvvveeeriiireina, 01 ... 10,873,929 | ........ (6,983,303) | ...voevvverernerienins | eecrrieniesnisnieneens0 |0 [ Lo | |
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 MINUS LiNg 32).........c.ccuuvrerrmrinernerinrincinnrereneressissnessnsnenssnesessessnssessensesensses | ooeeee 187,121,996 | evvviviviieieeeeenns )] ....... 62,139,111 | ....... 67,165,566 | ......... 2,861,421 | .ooevevveciveeee(0) e (0) ] e (3,798,673) | 34,228 | e (0) | 12,720,343 | o
DETAILS OF WRITE-INS
08.301. Management and Service fee INCOME.................cvvvemsrnrrrvvvvvvenisissssnnessssssissssssssessssssssssssssssssssssssssssssssssssssssssssssssssnees | cvnieerod 1,085,088 [ cvveviviiciivian, [V I 8,387,226 | ....... 22,618,395 | .ovoeeereeeena 78,000 [ o0 |0 | e A6 | e | e 0 [
08.302.  Income from cross Selling agrEBMENLS............c..vvvrerieneisnnsisensssnssssnsssnssssssssssssssnssssssssssssssnnsssnnsssnnsssnssssnsssss | ovveeres 11,522,181 | ovoeeeeeeian (VN — 7,799,440 | ......... 3,475,864 ....234,965
08.303. Miscellaneous 106,432 2,183,023 .843,357

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

2701.  Interest credited t0 FEINSUTETS.........ccvvuiurcreirircieisreeeseese e
2702.  Other deductions............ccouevuuriiiiciiniieiiersriseseesienes
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page.
2799. Total (Lines 2701 through 2703 plus 2798) (Line 27 above)

....... 28,277,282
. .0

......... 1,078,322

(@) Includes the following amounts for FEGLI/SGLI: Line 1.......... 0 Line 10
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NG THE YEAR

ANALYSIS OF INCREASE IN RESERVES DURI
1 2

Ordinary 6 Group
3 4 5 Credit Life 7 8
Industrial Supplementary (Group and
Total Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities

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

1. Reserve DECEMDET 31, PHHOT YEAI.......ccccurvurrrerrirrisieresssiesesesi st enssssstenssesnins | evssneesesessnns 1,217,231,763 | ooovvvircvierieeeerinnesienes | wereenieseinns 1,048,263,938 |.....ccoovvrirnnnn. 130,523,200 | ...oovrvvrcrereienne 37,888,915 | ..oooviecrrieriieerieeiennieens | eeeeninesieneeni s | oot 555,710
2. Tabular net premiums 0r CONSIABIAtIONS..........ceriiieuriiieiriiee et esesnsesees | oesesesessesesssanes 191,195,243 161,445,871 | .o 20,492,426 |.....ccoevvivee 9,156,138 100,808
3. Present value of disability Claims iNCUITEA...........cruururiiiriricieriessieeresse e niesinees | seieriesinsieienenins (B07,278) [ ...veeverveererierieirerieierirsines | rerierineirenneeninnians (B07,278) | ... | rveereeeenes XXX tirririeinsinns | eernieiensieeensissesisssssnes | seesssssessssssese s ssssanses | seeesesies sttt neenees
4. TaDUIAE INEEIESE.......oooceeerisceisis ittt | seessens st 51,349,867 |..cvvrrvereririincrirenienines | e 40,955,131 | ..o 8,811,185 | ..o 1,553,765 | .oovveeerireeincrieniinesiseenins | rereseesieseiiseni st | e 29,786
5. Tabular less actual reSEIVe relEaSEA............ccoovivcuiiiiieiiecceeseee ettt s snseens | ereiseeereessteseeens (7,545,511) | coueueieieierieieieieieeseeieiens | eveeeseesssssssess s ssssesees | sreresessssesssssesens (7,088,857) | .ovveverrrereiireininns (483,201) [ ..vueveveeereeeirireieiesreieisieieiens | erereieieiee e tnsenes | srereeen et esees 26,547
6. Increase in reserve on account of change in Valuation DASIS.............cueueeririiiriinieeeeeseseeeees | e seesneas A | s | e B | e | et enes | sbesseeses e te st ssss et sensesess | neressseaesen et et se et st ssnaets | eesesesens et es ettt s et naes
6.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium rESEIVE..........ovueveiries | vevvereieireirieieiseeseieisnens (1] IO XXXtieirireieinniens [ rreieinneeisesesnsesnesseeenes | coseniensnnnns 9,90, GO ISR 9,90, GO IR 9,90, GO IO )., 0, SO DR )%, C
7. Other iNCrEASES (NEL)....c.eviveeeieiiieieisiicieie ettt bbb se s n st snsesessnne | sensesessssesassnsesena 1,813,173 | et | e 1,162,876 | ..cooveveevcerien (LTI I O OO R BT
8. TOtAIS (LINES 110 7).euuieriirrircirriecieeiesiesie sttt | entsenisenesenens 1,453,437,261 | oo [ 1,251,220,542 | ...ovvvvviniinnees 153,388,251 | c.ocvvcrcrcnnne 48,115,617 | oo 0 [ [ IR 712,851
9. TADUIAI COSE...eouvireieriiere ittt | eresenni e 136,264,901 | ...ovoonvirierereneriserennnies [ e 136,358,656 | ......ovvnveerrirrrrirriirnieeins | oo, XXX oevvinerinenien | e | cenriessssesineeseseneons (93,755) | cveveeverrererirriierieeiins
10. Reserves released by death.........ccccciriiece e | seerenreeee s 30,905,129 30,905,129

11.  Reserves released by other terminations (NEL).........c.ccueeriieiiiieinies e essesens | sersesesessssesenns 341,809,723 | oo | s 250,638,712 | ..oovveeeerrcrrreenn 89,643,870 | .o.vveeeeeeeretereeeieteteieieteieieiens | eeereseseesrereresersrsrssssnees | sereresesisesisesesesesesesesesesenenenes | seeteteseteteresetenanas 1,527,141
12.  Annuity, supplementary contract, and disability payments involving life contingencies............ccoovvevvres | covvrvrnivinnnnns 16,757,745 | ..o | v 1,202,423 | .o 9,426,342 | ..o 6,050,059 | ...vviicieeee e | ettt erereres | serenen s 78,921
13, Net transfers to or (from) Separate ACCOUNLS...........coueuiueiriieiriiieirieieni st sssesesenses | srensesesssneesens (268,664,591) | ..ot | eereeensnieiensinas (193,697,687) | ..cooverricrannns (71,757,707) | oo (1,782,931) | cvoeieieiieieieiiteieisieisissisieisins | eesssssnssseseesssssnssssssssnsssenans | aersssssessssnsasanns (1,426,266)
14, Total deductions (LINES 910 13)......uueuuiumiiiriiriirieririis sttt ententeniens | sesenisensssnesenens 257,072,907 | .ooovvvvrivrinninninnisnnnnnnd0 [ i 225,407,233 27,312,505 4,267,128 | ..o 0 179,796
15, Reserve DecembEr 31, CUMTENE VBT ......vuverreeiieriereiisissssesessisssesssssssessssssssnsssssessssnsessessssessesssssnsanseses | eossassessssseas 1,196,364,354 | ...ooovvvveeieeeieee, (U 1,025,813,309 | ....coovoveveenes 126,075,746 | ..ocovvvverernn 43,848,489 | ..ccovvvveiiiiii (O 93,755 | oo 533,055
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EXHIBIT OF NET INVESTMENT INCOME

2
Collected Earned
During Year During Year

1. U.S. government bonds

1.1 Bonds exempt from U.S. tax....
1.2 Other bonds (unaffiliated)
1.3 Bonds of affiliates
2.1 Preferred stocks (unaffiliated)

2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)

2.21  Common stocks of affiliates
3. Mortgage loans....
4. Real estate
B CONTACE IOBNS.........oovevieict ettt sttt et e bt a e s et nt st aenas | esssestesessesten s st enaen 23,073,954 | ..o 22,631,838
6.  Cash, cash equivalents and ShOrt-term INVESIMENLS...........covwrierrerinrirrrere ettt () S — 2,153,260 | oo 2,153,260
7. DEriVaAtIVE INSITUMENES.........coiceieecccecec ettt ettt ettt e s s s e s e se s e s e e e s sb et e b et et et et et et ebebe bt et sansans 1 U 1,480,817 | oo 1,573,648
8. OHhEr INVESTEA @SSELS.......cecvieceeeiceeisecte ettt ettt s sttt ens s a e s st st en st esesset st sesetesastetasesssasantasessnsessnsesass | svessssessssssssssesessnensasesasanes 360,683 | ..o 360,683
9. Aggregate write-ins for investment income 115,387 | oo 115,387
10.  Total gross INVESIMENTINCOME.........c..c.iuieiieeiiiiteiiet ittt ettt et s sttt see s ss ettt essesssbenssssesssssnsansensnns | essssssessssnsessessessnssnsans 98,268,771 | ..o 92,892,256
11 INVESIMENE EXPENSES. ... cvurereeereerrereieeeeetseeseeeeeseese st eesesse et see e ss s eee e sees s e e a8 E e e R 88428 e eS8 4S8 428428421 EeE 842 E s8R £ 42 AR e bR E s st (¢) SO 2,364,230
12.  Investment taxes, licenses and fees, excluding federal INCOME tAXES. .........vurururiiiiriei ettt sttt (<) TR 8,580
13. Interest expense
14.  Depreciation on real estate and other invested assets
15.  Aggregate write-ins for deductions from INVESIMENE INCOME...........c..cvciiveieicicei ettt bbb bbb bbbt s s s st ss s b s benss | ebtessebsssssssssessss st essessebsntensessssnsand 0
16.  Total deduCtions (LINES 11 thIOUGN 15).......cciuiiieiieieicieeieie ettt sttt s b s bbb s st b st bbb b s s s sses st stesas | ebsetsstassssssssntensesebntensans 2,372,810
17. Net investment inCOME (LINE 10 MINUS LINE 16)........c..cvuiuiuiieiicicteiieietcteie sttt a st s s s b st s bbb bbb st st entens | ebensssessessnsassessessntensesas 90,519,446

DETAILS OF WRITE-INS

0901. Consideration for INVESIMENt AQIEEMENES............cccvevciieeieicteesce ettt b s s s ssesas | avsesssssssessssssessesssssesassessaes 33,257 | o 33,257

0902. Miscellaneous investment income

0903.

0998. Summary of remaining write-ins for Line 9 from overflow page

0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

1501.
1502.
1503.
1598.
1599.
(@) Includes $.....4,557,223 accrual of discount less $.....1,622,372 amortization of premium and less $.....811,739 paid for accrued interest on purchases.
(b) Includes §.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued dividends on purchases.
(c) Includes $.....14,298 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes §.......... 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes $.....1,348,496 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
() Includes§.......... 0 accrual of discount less $.....(58,648) amortization of premium.
(9) Includes$.......... 0 investment expenses and §.......... 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes §.......... 0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes§$.......... 0 depreciation on real estate and §.......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. government DONGS..........cccovvvurververserererieieseese s | seevesresssesnes (3,809,019) | ...ovevverererererereieriniins | ereereissiniienens (3,809,019) | ovovvveereisereeerie e [ ereverieresies s
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated).........cccvrvrrnrerrirnrrrireresrsre s
1.3 BONAS Of @ffiliAES.........cvocvieeecieeccee et | eetetese e sssesteses | eveevssesassae s aenes
2.1 Preferred stocks (UNAFfIAEA)............orerererrerrininrireirrnnisrininnes [ e | corsssessnsssessesssssssssssesseens
2.11 Preferred stocks of affiliates

Common stocks (unaffiliated)
Common stocks of affiliates..........ccccveeeveeiierceeeeese e
MOMGagE I08NS.......c.ueereieririreiree e
Real estate
Contract loans

)
© oo ~No® o w O
N

Cash, cash equivalents and short-term investments.................... (13,620) [ cvooverrererrereereereeeseireieees | eereeereeseessenseneens (13,620) | covovvveererrererieseeieressiens [ eeresieresseses s
Derivative INStrUMENLS.........cccvvcveieriereesce s (337,714) | e 675,257 | wcvevereerereinne 337,543 | oo 467,663 | ..occoeereerrnns 3,654,779
Other INVESIEA @SSELS........uuruuriereririieeereee e tessssssseess | essesssesessesssessessessssssnsans
Aggregate write-ins for capital gains (I0SSES).........vverererrrnernrenns | cormerressessessennenss 73,192 \ 154,003 | o0 | 0
10.  Total capital gains (I0SSES).........crwrererrerrrrreereenenrerrereiesessereeiens | eeeseesseeseseens 10,439,003 | ..ooovvernn 786,163 | .ovoveeerrenne 11,225,166 | ..ovvverrrrerernn 1,127,082 | oo (107,108)
DETAILS OF WRITE-INS
0901.

0902.

0903.
0998. Summary of remaining write-ins for Line 9 from overflow page... | ...cccoeeveveeveveieieieeen0 |0 | eevceececeerieeeiennnd0 |0 | e 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)........ | eoeeeriiriirenieeene 73,192 | iviiiiieiiiieeee80,811 | i 154,003 | e | e 0
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EXHIBIT 1 - PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

Ordinary Group Accident and Health 1
4 Cred|t Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business

oo~ W=

© oo~

FIRST YEAR (other than single)

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed..
3.3 Reinsurance ceded...
3.4 Net (Line 1 + Line 2).
Advance..........co......
Line 3.4 - Line 4...
Collected during year:

6.1 DIMECE.....evieeieiceece e .
6.2 Reinsurance assumed.. . . i s | s
6.3 Reinsurance ceded... ol . . ol e B27) | e

i

Line 5+ Line 6.4...... | o .
Prior year (uncollected + deferred and accrued - advance).............. , AB3) | s
First year premiums and considerations:

9.1 DIFECL...veieecrers s
9.2 Reinsurance assumed..
9.3 Reinsurance ceded...
9.4 Net (Line 7 - Line 8)

SINGLE

. Single premiums and considerations:

10.1 Direct

10.2 Reinsurance assumed

10.3 Reinsurance ceded. ol
104 NBL oot

................ (2,577,184)
12,616,106

. Uncollected
. Deferred and accrued
. Deferred, accrued and uncollected:

13.1 Direct

................ (6,241,384)
................ 12,616,106

18,755,172
...36,639
8,752,889
10 038,922
. . . .287,732
................. 6,086,990 20 9,751,190

................ 18,755,172
13.2 Reinsurance assumed ....36,639 |.
13.3 Reinsurance ceded..... 12,417,089 |.
13.4 Net (Line 11 + Line 12)... - 6,374,722

. Collected during year:
16.1 DIFECE......viiieei e
16.2 Reinsurance assumed
16.3 Reinsurance ceded.

................ 19,249,260

(1.972.945)| .
(5:242,615) | .

. Line 15+ Line 16.4.....covvivereeicins
................ (3,965,510)

. Prior year (uncollected + deferred and accrued - advance)..............
. Renewal premiums and considerations:
19.1 DireCt...oovvvrurenne 168,143,090 |. 19,249,260 | ... . - .
19.2 Reinsurance assume RN BTSN JET R . e . vee e
19.3 Reinsurance ceded..... 46,261,604 |..... 20,526,365 | ... 5,479,027 | ...

19.4 Net (Line 17 - LN 18).....cvueveeeeeerereeecreereerereseeeeesesensensens | everenrennes 121,487,847 | o0 [ 121,881,486 | ....ooucece. (1,277,105) 100 808 | .oooererereeeereerienee0 | e | e 782,658
TOTAL
. Total premiums and annuity considerations:
20.1 DIMECL....vevecvreeeieee ettt 598,483 | .o 0 s 178,379,305 | ...coevnee. 19,833,947 | oo (0 (P [V 118,218 | oo (01 [P (1 6,267,013
20.2 Reinsurance assumed s [0 R 0].. 0. 0 | oo [0 [0 | e 0
20.3 Reinsurance ceded........ 46,248,715 |..... 20,526,365 | .. 0 5,483,959
20.4 Net (Lines 9.4 +10.4 + 19.4 132,130,590 | ....ccoevvere. (692,418) (O O [ [ 0T 3 o o 1 [ o ) [ 783,054
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EXHIBIT 1 - PART 2 - DIVIDENDS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ES AND COMMISSIONS INCURRED (direct business only)

EXPENSE ALLOWANC
2

1 Ordinary 5 Group Accident and Health 1
3 4 Credit Life 6 7 8 9 10 Aggregate of
Industrial Individual (Group and Credit All Other Lines
Total Life Life Insurance Annuities Individual) Life Insurance Annuities Group (Group & Individual) Other of Business
DIVIDENDS AND COUPONS APPLIED
(included in Part 1)
21. To pay renewal PremilmsS.........ccceveuevevererenieiererseeens | covveeresessesesnsnns 546,873 | ..o | e 546,873
22, ALONET ... | ereensreeseeneens 3,299,859 | ..o | e 3,299,859 ... | e | seensiesseesieses e sseissesnians | seneiesiesessstesesstessessesnnes | retesiesesastesese st essesnstes | seesstessesetessesessnssnsesesans | sesetessesesssessesesastessesants | rerestessesnenss st anteseta
REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 Reinsurance CEAEM.........cccouruerrierereereiieeines | crvereresisesesssesenns B075 | oot | et sseseeensnes | srereresieenssse e ssnstes | sesisietesesees s etesssesenns | sresesesisesetesesessssssetessnte | neesessssesesisesesesetesessnaess | eresssesesessetessssnsesenntesens | ebessesessnesesensetesensaesanens | neresssisseseseresesnaas L O £ T
23.2 Reinsurance assSUMEQ..........oceeeveereeueeneinerines | woreeremessessnssesesessesesens 0 | eorrerrrrrerernenerniens | e eniens | sereesi st ninns | sessestene et ntens | festesi s st sbenines | Sestenb e e st st nane | eriete sttt st netes | eetsee s st st neaes | ereesiess sttt enies | rerenes st et
23.3 Net ceded eSS @SSUME...........ocvevevereeeeeeeiieens | cveveereeereeesereeeenns 4075 | oo (0 T (0 R (0 I (0 (0 I R (0 (0 [0 4075 | oo 0
24, Single:
24.1 ReinsuranCe Ceded...........ocuwuiiiniiniisiineies | v 0 [ e [ e | s | e | cetesi sttt enes | sesiesi ettt | bbbt | seienii et | sebee s | bttt
24.2 Reinsurance assUMEd............courveuienreneineiienes | i 0 [ e [ || | s | s s | e | s | s s | ettt
24.3 Net ceded €SS @SSUME..........cocevririiriniiieis [ i 0 [ oo (U 0 [ oo LU I 0 [ oo 0 [ oo LU 0 [ o LU 0 | o 0
25. Renewal:
25.1 Reinsurance Ceded.........ovuurirnremreenenreineinis | ceveenereenennees 14,522,852 | ...oooeirieiriniereinieins | e 2,628,910 | .ooovvvrenne 10,932,085 ... e | e 821 | e | st | v 961,036 |..ovvvvvreererreinreirenienes
25.2 ReiNSUranCe asSUME............vweurerrerererneerererenes | worerinemineninesinesenenienane 0 [ o [ e | e | e | crtesi sttt st st sienes | sestest sttt ettt ens | sttt | chreese et | serie et ens | st sttt ettt
25.3 Net ceded 1eSS @SSUMEM.........cvverermericeinerines | cvnrissrencnes 14,522,852 | ..cooovvivricinirinniinnens 0 | s 2,628,910 | ..o 10,932,085 | ....ooovvvnerirsirinirinenens (O ISR [V IR 821 | i (O IR 0 | i 961,036 | ..o 0
26. Totals:
26.1 Reinsurance ceded (Page 6, Ling 6).........ccccoeuver | covvrvreveernenes 14,526,927 | ..o [V SN 2,628,910 | .covvvrvrcrenne 10,932,085 | ....ovvvereirrirriinnens (O TR (U IR 821 | o (O RN (U IR 965,111 | oo 0
26.2 Reinsurance assumed (Page 6, Ling 22).........c.. | vvevevvveevevereineennnnnd 0 [ o 0 | e 0 [ oo 0 [ e 0 [ e 0 [ oo 0 | e 0 [ oo 0 [ e 0 | e 0
26.3 Net ceded [€SS aSSUMEM.........cvvvvvrrereerenreireinins | coveerereeeeees 14,526,927 | oo {1 IR 2,628,910 | cooovvvvene 10,932,085 | ..o (0 [0 821 | e L0 (01 IO 965,111 | o 0
COMMISSIONS INCURRED
(direct business only)
27. First year (other than Single).........cc..vvvveervirmrrrnrernnins | vevveereiereinenens 733,876 | .oooeeveerernerirereincriinens | oevesieresesseseeinns 61,962 | ..oovvverrrninnn. 389,305 | .oooureireirriernieniienens | e | e 282,522 | ..o | e | s LT P
28 SINGIE....rverrrerrireeirereesiee et | ereress e 22,601 22,601
29. 6,026,530 |.... 2,257,751
30. Deposit-type CONract fuNdS...........cceeeererrerreeenrirrireins | sreieesesssessessesenessssneaees 0 | ettt | eereennen s enensnrenenns | erersnsenseesessnsenessntennrses | ersrensensensnssnsenessntensensnes | feransessennssnsenseesssansessnnes | nereesssensesssnsnsessntantessenane | sreesansensessesensessesastensenanes | sesaesensensssnsensessssenesannes | neresesssessessseensesssransensenans | sreesssensesseesneessenssesnssnases
31. Totals (to agree with Page 6, Line 21)......ccccoocrnmrrenicns | covvennnrenncnenns 6,783,007 | oo 0 | s 1,388,289 | ...ocoviiris 2,669,657 | .oooviviiriieinnnienns (O IR [V I 2,648,138 | .ooovvvcricrinns 5,367 | oo O IR 71,556 | oo 0
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EXHIBIT 2 - GENERAL EXPENSES

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

1. Rentie. ...681

2. Salaries and Wages..........ccoeverriererierieinnnns 45,308
3.11  Contributions for benefit plans for employees.........ccocvevvevevcerieiens | eerieieeeen3,087,657 | oo | ceereieisiiennns 1,577
3.12  Contributions for benefit plans for agents...................... . ol ..221
3.21 Payments to employees under non-funded benefit plans.........cccocovvees [ covveienieiniieieiniins | e | e
3.22 Payments to agents under non-funded benefit plans............cocoeueinne
3.31  Other employee welfare
3.32  Other agent welfare...........

41 Legal fees and eXPENSES........ccveviueireieiiesiieieseissese s

4.2 Medical examination fEeS..........cvuureereurerrniireieieineiesisesesesiseenies

4.3 Inspection report fees.......cccouvverivrererersienennns

4.4  Fees of public accountants and consulting actuaries....
45 Expense of investigation and settlement of policy claims..
51  Traveling expenses...

5.2 AQVErtiSING......cccoererrieieesreieeeissiennes

5.3 Postage, express, telegraph and telephone..

5.4  Printing and stationery.........c.cccccoevvveveeeerennnnen.

5.5  Cost or depreciation of furniture and equipment...

5.6  Rental of equipment.........cccccovreviviererenienennns

5.7  Cost or depreciation of EDP equipment and software...
6.1 Books and periodicals............ccccevvveverereresierennns

6.2 Bureau and assoCiation fEES.........cccuvrrrrrinineineereee e
6.3 Insurance, except on real estate

6.4  Miscellaneous l0SS€S.........ccvvrrens

6.5 Collection and bank service charges.

6.6  Sundry general expenses..................

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

7.1 Agency expense allowance..............cccoeeerreerircrernnnenns

7.2 Agents' balances charged off (less §.......... 0 recovered)...

7.3 Agency conferences other than local meetings.............

9.1 Real estate eXpenses.........ccccovvvvvrereinennenns

9.2  Investment expenses not included elsewhere...

9.3 Aggregate write-ins for expenses..................
10.  General eXpenses INCUITEd..........c.everurrirnrenrerirriesiseesssesesssesseneneans
11. General expenses unpaid December 31, prior year............co.coervinrenns
12.  General expenses unpaid December 31, current year......

13.  Amounts receivable relating to uninsured plans, prior year...
14, Amounts receivable relating to uninsured plans, current year...
15.  General expenses paid during year (Lines 10+11-12-13+14)...

DETAILS OF WRITE-INS
09.301. CONSUIING SEIVICES.......vucvriverecrrciseriesieiesiesssssessessssssessssesssssessessess | essessaees 23,854,921 | ..o | e 11,586 | .ovoeveerererienieiienies | eeveesesesesssssesesenns
00.302. .ottt esans | essesiessestessesantansas | srenssesesiesssssesestanes | ssbessssiessestissessantns | sestessssesest s s st | sestense s s anes
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from overflow page........
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)(Line 9.3 above)
(@) Includes management fees of $.....42,788,478 to affiliates and §.........
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES
Insurance 4 5
1 2 3
Accident All Other Lines
Life and Health of Business Investment Total
1. REAIESIAE TAXES. ... tns | erseses et tenas | stsessebe s es et st tessesetes | nebestesseseten st st nntentenae | setesenteses e tensensessesnntante | sessenseseresensensesnsnnt 0
2. State insurance department licenses and fees.........cccovveveververeerreseeiieins | evveesieiieinnnns 178,237 178,255
3. State taxes on PremilmsS..........cccvvcveveeereiiiereiseeeseeees s eesesssesens | sens .3,054,673 ..3,066,906
4, Other state taxes, including $..........0 for employee benefits..................... ....496,066 | ... . 498,978
5. U.S. Social SECUNitY tAXES........ccevrrcrerrerercierisiee et ses s sssssaenens ...508,109 | ... ettt tenes | fere s nes 508,491
6. Al OthEr tAXES. ..o ....119,030 197,657
7. Taxes, licenses and fees iNCUITE..........ccovurvrrerreieniinieeneeeeeeessinneas 4,356,115 | ... . . ..4,450,287
8.  Taxes, licenses and fees unpaid December 31, prior year.............cccceuve.. 1,228,127 | ... ettt | e ..1,310,096
9. Taxes, licenses and fees unpaid December 31, current year.................... ...902,705 | ... . ettt renrenenns | srinereren et erennas ..1,141,938
10.  Taxes, licenses and fees paid during year (LineS 7 +8-9).....ccccevvvvceerii | covvrvrerenians 4,681,537 revererenerinnenneernn8,980 | o 4,618,445
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to PaY rENEWAI PIEMIUMS.......ccvuiiieiieicieiieie ettt b st s s b et b b s bbb st b s bbb nsessesnsants | bensessessesnsessessesantessesas 546,873
2. Applied to shorten the endowment or premium-paying period ver e
3. Applied to provide paid-up additions........ . .3,299,859 |....
4. Applied to provide PaI-UD ANNUILIES.........cccveieiiieiieieieisiieiese sttt s st b st b st s s s st n s st s e b ntessens | astessessstantensassessnsansensessntansensanse | ens
5. Total Lines 1 through 4..........ccc...... | .3,846,732 | ...
6. Paid-in cash............. I 1,232,240 |....
7. Left on deposit.......ccccvveeiirinieesesieeseins rree | e 46,897 |....
8. Aggregate write-ins for dividend or refund options.. RO (SRR 90,695
9. Total Lines 5 through 8.........ccccoeeevinennne R 5,216,564
10.  Amount due and unpaid vee | e 44,089 |....
11, Provision for dividends or refunds payable in the following calendar year.. IO 14,000,000 |....
12, TEIMINAI QIVIABNGAS. ..ottt b8 R bt s ettt

13.  Provision for deferred dividend contracts
14.  Amount provisionally held for deferred dividend contracts not included in Line 13.

15.  Total Lines 10 through 14.........c.coeveiieeieeeecceee e
16.  Total from prior year.

17, Total dividends Or refunds (LINES 9 # 15 = 16)......ccvcireieiieeiciseese ettt ettt bbb s st tes e baes

0801. Dividends used to pay interest on POlICYNOIAET IOANS............cc.cviuieiieiiciiteie ettt sttt ssae s | sebessessssssessesssssnsesses s
0802, ..otttk kRS SRR RS E £ £ AR £ R SRS E AL E SRR R RS eREeL SR b bR bRt | Heebiee bR bR bRt
0803, oottt St RS R R R £ £ E R £ RS E 1L E S eSS R SRS eSS s bRt bt | Heekiee bR bRttt
0898. Summary of remaining write-ins for Line 8 from overflow page... v | e
0899. Totals (Line 0801 through 0803 plus 0898) (LINE 8 @DOVE).......c..iiieirsiiiieiieietiisiiesiesiessiesiesssassiesssssssssssssessessstsssesessssnssnsenssssntensenss | sstessesssssssessessessnsassessesan
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4

5 6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group
Life Insurance:
0100001. 1958 CSO 4% NLP CMF VL 1983-1988.........cccoveermiermrireeineirneineineisneisseissesssesssssssssssssnnss | seesseess 2,514,808 | ..coovveeinrinniininns [ e 2,514,808 | .ooovveerirnrnernes o
0100002. 1980 CSO, 4.0%, CRVM, 1988-2009..........ccoormrerrrrmrierirnniresisessssssssssssssssesssssssssssesssensss | svesesssns 2,547,194 | oo [, 2547194 | oo [
0100003. 1980 CSO 4.5% CRVM 1996 - 2008...........ooverrrerriireireineiseeieiieisesssssessssssssssssssssssssess | ceeeens 436,318,089 | ...oovorvrerrnirrnciinnns [ e 436,318,089 | ...oovorvrrrirrinriinnns [
0100004. 1980 CSO 5% NLP CMF VL 1988-2009... . ...173,033 ..173,033 |.
0100005. 1980 CSO 4% CRVM 1994 - 20009.........ccosvvurrmmrirerireinsinssinesissiessesssssssssssssssssssssssssees | seeesnees 11,813,127 [ oo [ e 11,813,127
0100006. 1980 CSO 4.5% CRVM VL 1995 = 2005..........courrrerrrrienreneesesisssssssssesssessssssssssssssssssnnes | cevesnnes 14,383,846 | ...oovveereriecieeis [ v 14,383,846 | ...ooovvereeerierienies [ e
0100007. 1980 CSO ALB 4.5% CRVM 2000 - 2004...........coovurrrerrerrerreriereeriessesssssssssssssssssssess | cnnvens 301,179,694 | ...oovvrrvieiieinns [ s 301,179,694 | oo [
0100008. Reserve Funds Under Universal Life Contracts 1982 - 2008.............cccccovuerevererercerveenns | cevne 228,424,701 | oo | e 228,424,707 | oo | v
0100009. 2001 CSO 4.0%, CRVM, 2009 = 2012.......cccmrermiereereereereriersesinssssesssssssssssesssessessesssenes | neesees 44,193,985 [ ..o [ eerenene 44,193,985 ..o [ e
0100010. 1980 CSO 3% CRVM 2002 - 2008..........coovorrereereirerreniseeienesinssssssssssssssssssesssssssesssesssnes | senesees 29,842,687 |..coovverinrirriinis | e 29,697,258 | ...ovoerrerrrrirnirnn | e 145,429
0100011. California Method 1988 = 1994...........ccociiiieiireereseee et entsnies [ reenees 10,684,959 | ....ovvvvrvnerncrncins [ e 10,684,959 | ....ovvverenrineineins [
0100012. 1980 CSO 3% CRVM 2002 - 2008..........oocorrereerrereirnniieeieeesissessssssssssesssesssssssesssesssnes | enesenes A4, 725,770 [ .o [ e A4.725,770 [ .o [ e
0100013. California Method 1988 - 1994..........cccciiiiiiisiisciic e | eoneeas 116,284,428 | ..o | v 116,284,428 | .....cocovcviviinciinciens | e,
0199997 TOLAIS (GrOSS)......veuverieriesereseeeseessesssessssesss bt sttt s bbbttt nssnns [ oo 1,243,086,321 | ..ovoeveiriene. 0 (....1,242,940,892 | ..ovvvrrrrrirrirns (U [P 145,429
0199998. ReinSUranCe CEABG. ...ttt | eosneas 324,465,503 324,413,828 51,675
0199999. TOHaIS (NEE). ... ettt ettt sttt sessnsne | snenes 918,620,818 918,527,064 | ..oooovvvvviineenn0 i 93,754
Annuities (excluding supplementary contracts with life contingencies):
0200001. 1994 GAR 6.25% 2003 - 2003.........coomierieriereiereeeseeiseeeseeesseseesessessesssssssssesssesssesssesssns | sesesssesssnees 92,258 | .cooee XXX | = v e e XK i | s 92,258
0200002. 1994 GAR 7.00% 2006 - 2008...........cvvvrrvrrirrernesessssssssssssesssesssssssssssssssesssesssesssssssssns | sssesssesssnses 66,275 [ .o XXX v | = e [ eeree e XX [ e 66,275
0200003. 1994 GAR 6.75% 1997 = 1997 ...ttt sss ettt | eeseesseessenees 34,801 |.ooeee XXX | = s e e XK i | 34,801
0200004. 1994 GAR 5.25% 2004 - 2007 ........cvvrervmerrrririiminerisesisessseessessessessesssessesssssssssssssssessesses | sessessssssnees CYR-Y (N IR 9,9 T ICTINIRIRIN PRRINY, 0.9, GRS IO 52,476
0200005. AG43 Variable Annuity Basic Reserve 1995-2016..........cccoevermerervereeverensisnseressisneenins | 2000 298,445,845 [ XXX i | 100..298,445,845 | oo XXX [
0200006. 1994 GAR 4.25% 2007 - 2007 23,285
0200007. 1994 GAR 5.5% 2007 = 2007 ......couiureerrireireireeseesseesesesssesssisssesss s sssssssessssssssssssns 263,959
0200008. CARVM (D) 6.50% 2018 -
0200009. CARVM (D) 5.50% 2018 -
0200010. CARVM (D) 5.25% 2018 -
0200011. CARVM (D) 4.50% 2018 -
0200012. CARVM (D) 4.00% 2018 -
0200013. CARVM (D) 4.50% 2018 -
0200014. CARVM (D) 4.00% 2018 -
0200015. CARVM (D) 4.25% 2018 -
0299997 TOLAIS (GrOSS)......vvuvrevrnereeiesiesissesssessssssssssssssses sttt ssssssssssssssssssssssss s ssessssssssssnss | ensens 299,201,544 |......... ) 0.9, CHR I 298,445,845 | ......... D.0,% RN IR 755,699
0299998. ReiNSUranCe CEARG. ...ttt | ennneas 173,822,766 |......... XXX | e 173,600,121 {......... XXX | e 222,645
0299999, TOtAIS (NEE). ..o ettt sttt sttt sttt | fenseas 125,378,778 |........ XXX | i 124,845,724 | ........ .S, [ 533,054
Supplementary Contracts with Life Contingencies:
0300001, 838 6% 1996 = 1997 .....orirrirrirriieireersesiseeissesees sttt ss s | eevtesisessons 284,582 | .o [ e, 284,582 | oo [
0300002. @-2000 6% 1998 = 2009.........ecemeereerermerserierisesiesiesssessssssesse st ssessssssssssssssssssenss | sevssesss 2,863,350 | ..covvereieirneirieinns [ e 2,863,350 | .coovrenerieineies [
0300003. a-2000 7% 2000 - 2000..... ....145,724 . 145724 1.
0300004. a-2000 6.75% 2001 - 2001 162,791 162,791
0300005. a-2000 6.5% 2002 = 2002.........cvvurrerriernierereeeesesisseisseesssesse s sssesssessessssssesssesssesssesssesssenss | aeesssss 1,023,659 | ..o | e 1,023,659 [ ..o | e
0300006. @-2000 5.5% 2004 - 2008...........coceurrermiermeiriereerneieesseeseesesssesssesssessessessesssssssssssssssssiens | sernesses 3,961,790 | oo [ e 3,961,790 | oo [
0300007. @-2000 5.25% 2005 = 2008............ceorerreraeerrireiieeseesseseseesseeesssessesssssessssssssssssssssssssssnses | seesesssns 2,731,807 | oo [ e 2,731,807 | oo o
0300008. a-2000 Proj AA 5.25% 2010 = 2010.......cvuereeriirieeieeisseiiss s s ssssssesssesssesssesssssssssssnns | eessesssensons 909,548 | .ooovevverierrerrsriinns [ e, 909,548 | .oooevververrerieeiiens [
0300009. a-2000 Proj AA 5% 2011 = 2011 ....c.oeuiieieeeieieiieeieeieeieeieeseesseesse s sssssssessnns | eeveesieesenns 480,837 | ..ovveeerrierineiieees | e 480,837 | ..oveeerieeirnineinnis | oo
0300010. @-2000 Proj AA 4.25% 2012 = 2012.......cvuivierierierieriesisssisesisesisessssssssesssssesssesessssseses
0300011. a-2000 Proj AA 3.75% 2013 - 2013...
0300012. a-2000 Proj AA 2.75% 2014 = 2014........coorveeriereiiesesssisessses sttt ssssenes
0300013. 2012 IAR Proj G2 4% 2016 = 20718........ccmiuieieneineineine e ssssens
0300014. 2012 IAR Proj G2 3.25% 2015 = 2015........ccoerrererrerreriesisessesississsssss e sssssssssssessssssens | avssesses 3,572,039 | oo [ e, 3,572,039 | oo e
0300015. 2012 IAR Proj G2 3.75% 2017 = 2017 ....ccuvvuriereiieiirerireeireeisseissiseesse st sssssssssssssesssns | seessess 2,870,081 | oo [ e 2,870,081 | oo [
0300016. 2012 IAR Proj G2 3.50% 2018 A 2018.........ooovvemmsmeeesesseessssesesssssseseesssessssseseseeesseseessesseeseeees | assssssess 7,100,233 | [, 7,100,233 | oo L
0399997 TOLAIS (GFOSS).....uvvuvvrrrrrireiireiiseiseisseiss s sse sttt bbbt [ eeisnes 47,803,791 [ oo (V) 47,803,791 [ oo, (U [P 0
0399998. ReIiNSUraNCe CEABM. ... .. iuiuiiiiiiiieiciiieiies ettt sssensenennnnes | crerneans 3,955,302 | oo | e 3,955,302 | .o e
0399999. TOtAIS (NEE)...euureuieuieiieisiisseiescieeie ettt | sesanes 43,848,489 [ ....cccovviniiiiien 0 [ 43,848,489 [ ...cccovviviiiii (O [ 0
Accidental Death Benefits:
0400001. 1959 ADB TABLE 4% 1983 = 2003........cccevueerrmiemiineineerneesseeseesesssessesssesssesissssssssssssns
0400002. 1959 ADB TABLE 4.5% 1996 - 2008
0499997, TOAIS (GrOSS).....vurvrreireisisiieesssscsissssessssssssssesessssessessssessssssssssssssssessnssssensessnsnsessssssssnssssesens
0499999, TOLAIS (NBE). .. e. ettt ettt
Disability - Active Lives:
0500001. MOD '35-39 INTER-CO '58 CSO 3% 1983 = 1988........coouriereeeirneireeiineirneesseessesssseeseeens | eereeeseessenees 80,128 | v | e 80,128 [ ..o | e
0500002. MOD '35-39 INTER-CO '80 CSO 3% 1988 - 2009.........ccoumrurrrrrnerrnierneereereesseeseeseesseesnee | sevnerees 7,562,892 | ..coovvveneinerneinns [ v 7,562,892 | oo [
0500003. 52 INTERCO DISA, Period 2*, 80 CSO, 4% 1994 - 2008...........ccovvurrumrrrneirnreeneeinererneennns | eeeeeien 2,727,508 | .coooeveeineineinninns [ e 2,727,508 | ccvoeveeererrerrneiinns e
0500004. 52 INTERCO DISA, Period 2*, 80 CSO, 4.50% 1996 - 2008...........cocoruvermeermeerneemernerrenes | cerneren 9,534,403 | oo [ 9,534,403 | oo [
0500005. MOD '35-39 INTER-CO '80 CSO 4.50% 1996 - 2008 . ....520,496 |.... e ...520,496
0599997. TOtalS (GrOSS).....ueruiesirsereenesensssnessisssissesesene sttt | nsesaes 20425427 | .0 |, 20,425,427
0599999, TOtAIS (NEE)....euieuieuiesiiiisir ittt sttt | fenisanes 20,425,427 | oo 0 . 20,425,427 | oo, (O [ 0
Disability - Disabled Lives:
0600001. MOD '30-50 INTER-CO '58 CSO 3% 1987 = 1988........covurierereireirneirneeineeieessesseeiiseens | cereeeseeesenees BIAT2 | s | e BIAT2 | o [ o
0600002. MOD '30-50 INTER-CO '80 CSO 3% 1988 - 2008..........cccevuvurrrrrirrirreereereesseeseesseessessnee | sernnerened 4,255,693 | ..oovveerrnerineninens | e 4,255,693 | ..oooveeririerieriens [ e
0600003. 52 INTERCO DISA, Period 2*, 80 CSO, 4.50% 2000 - 2003..........coocrmrermeermeermeirnrineenenes | cevneien 1,821,553 | oo | e 1,821,553 | oo | e
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EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS
1 2 3 4 5

6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group
0600004. MOD '30-50 INTER-CO '80 CSO 4.50% 1996 - 2008..........ccooovvereereerrireiereriereereereenees | erieiens 1,615,648 | ..o |, 1,615,648 | ..o |
0699997, TOtAIS (GrOSS).......veveieieireiiieieieie e ss s s s sesesessesssssssesssssssnssnes | sosseses 7,744,066 [ ...coovvovevnn 0. 7,744,066 [ ...cocovvvenn (O P 0
0699999, TOtAlS (NEE).......oeieieieiiesiieiieieie e es s s sssensssnsenns | ensieses 7,744,066 [ ...coovvivirnnn 0o, 7,744,066 | ...cocvvvrnnnn [N I 0
Miscellaneous Reserves:
0700001. For surrender values in excess of reserves otherwise required and carried..........c.cocce. | covennee. 2,281,926 | ..cooveveeeeeeeeeeens | e 2,281,926
0700002. For excess of valuation net premiums over corresponding gross premiums...........cc.ce. | oveeene. 3,602,189 v 3,602,189 | ...
0700003. Guaranteed minimum death benefits............cccevvveeereeeeiceceeececeee e e 13,074,508 [ oo | e 73,074,508
0700004. AG43 Standard SCENAIO EXCESS.........ccveviveeuerererieeeieieieeeeeseissseseesesessssssssesessssnnaes | cvenas 267,295,364 | ....ccvvveverereeenes | e 267,295,364 | ....ocvvereerereeeees | e
0700005. AG43 StOChASHC EXCESS......c.cvcvvveeeeceeeeeeecteteeeeeeee et eneeee e nenenneeee oo 24704452 [ oo 24704452 | ... | e
0799997, TOtAIS (GrOSS).......vvveirreeireiieieiseie ettt essessessenes | oevas 370,958,439 | ..cooviieenn 0. 370,958,439 | ..cvevcierenn [V SR 0
0799998. REINSUrANCE CEABG.........cvcvvevereeeeeereeeeeeteeeeeceeteeteesecteeseee e seseseceeteneneneseesesensnennseenes | ceeran 290,775,323 [ ..o | e 290,775,323 [ oo | e
0799999, TOtAIS (NEE).......ieieieeiesie i 080,183,116 | o, 0 ... 80,183,116 | ooooverercren. [N I 0
9999999. Totals (Net) - Page 3, LINE T........oveveireeveieieee s ..1,196,364,352 | ......ccoovvennnn. 01]..1,195737,544 | ....cccoevnen (V1 I 626,808
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1.1
1.2

2.1
22

EXHIBIT 5 - INTERROGATORIES

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

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

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

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

4.2 Amount of reserve:

4.3  Basis of reserve:

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

46  Assessments collected during year:
If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

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

6.2  That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the reporting entity
has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently approved by the
state of domicile for valuing individual annuity benefits:
Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year?
7.1 Ifyes, state the total dollar amount of assets covered by these contracts or agreements:
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business:
7.4  Identify where the reserves are reported in the blank.

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December of the current year?
8.1  Ifyes, state the total dollar amount of account value covered by these contracts or agreements:

8.2  State the amount of reserves established for this business:

8.3  Identify where the reserves are reported in the blank:

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

9.2 State the amount of reserves established for this business:

9.3 Identify where the reserves are reported in the blank:

Yes [ X] No[ ]

Yes [ X] No[ 1]

Yes [ X] No[ 1

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

Valuation Basis

1

2 3
Changed From Changed To

Description of Valuation Class

Increase in Actuarial
Reserve Due To Change

NONE

13
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TS

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRAC
1 2 3 4

Other Individual Contracts

Credit Accident 5 6 7 8 9
Group and Health Non-Renewable
Accident (Group and Collectively Non- Guaranteed for Stated Other Accident
Total and Health Individual) Renewable Cancelable Renewable Reasons Only Only All Other
ACTIVE LIFE RESERVE
1. Unearned premium reserves ...484,032
2. Additional contract reserves (a) ..11,442,926
3. Additional actuarial reserves - Asset/Liability analysis..............cccceuerrerieriesiieriens | v 0 [ e | eresesesss e sstesenns | sreses st s e sstesseseetens | seesessessesistesses e tesses e bestenaes | sesestesssestes et tes s tensensens | stesesstensesetesse s essssstenets | nebestessesesessesesssastesesantens | sbestesieses ettt
4. Reserve for future contingent BENEFIS...........cvererrerirnrrrires s | ceeerneeeess et essesseneees (0 OO0 O I PO OO PSP PSPPSR
5. ReServe for rate Credits. ..o
6. Aggregate write-ins for reserves
7. Totals (Gross) 11,926,958
8. ReinSUrance CeABA..........coeuiiuneieiririneieineiseiesssnsiseisessssssisesessssssssessensnnnns | senesssssssssnenensss 0y 200,422 | iitiittisiissinsissisernisssissisnes | cesessensnsssssssssenssnsssssesensenss | eessssssssessssesssssssssnsessssesnes | sesssesssnsansssenns 9,255,422
9. TOHAIS (NBE). . euierieeie sttt enstens | snssnsssnssenssanenas 2,671,536 | oo [0 [0 O 2,671,536
CLAIM RESERVE
10. Present value of amounts not yet due on Claims............ccoveverieriecneeieereen | coveveneiseiesienns 22,516,347 | oo | e sienenns | sressssssese s essesesenss | eesessesesinienie 22,516,341
11.  Additional actuarial reserves - Asset/Liability @nalySis.............ocrrerririerrirriininiinns | covrneereereeeeinseneieeesennens 0 | e | ettt ene | ereresreaes sttt tennne | neeteseneaes s sttt s s senns
12. Reserve for future contingent benefits
13.  Aggregate write-ins for reserves.... .0 .0
14, TOLAIS (GIOSS)......uorveerviriseisesises i ss bbbttt sttt st ..22,516,341 ...22,516,341
15, REINSUIANCE CEARM........ooiueuireiriicieie ittt seienes | fesessnsssssnsssinns 17,845,971 | oo | e ssissnsnssnessessnens | serenssnssssssessnssnsssesssensensane | sressesessssssenes 17,845,971 | oo | oererissiiensns e ssnsnssssssnee | rmesssesssns e sensns st sseenies | fessens e sen et
16, TOtAIS (NBE)...rvsieieeiseie sttt | sesssesssssnsssnees 4,670,370 | oo [0 [0 [0 4,670,370 | oo, (O O (O 0
17, TOTALS (NEE)...euveuieeieereenisnssnisnisns s s s ssnsssnsssnsssnens | eoenssssssssssnssanees 7,341,906 | oo 0 | oo [0 RN [0 7,341,906 | oo 0 [ o 0 [ e 0 ] s 0
18. TABULAR FUND INTEREST........cooiuiriiiiieiineiineiieeineiteetseeseeseessesssesssesssesssensses | eeesseesssesnsesasesanes 434,908 | ..o | et | et | s A34,908 | ... | e | et | ettt
DETAILS OF WRITE-INS
0601. ...
0802, .vouvereerreseesereeresees bbbkt
0803, -.eoeeeee ettt ettt ettt R Rt

0698. Summary of remaining write-ins for Line 6 from overfl
0699. Totals (Lines 0601 through 0603 plus 0698) (Line 6 a

OW PAGE..vveererrrrrererrerees
DOVE)...voveercisriereissi s

130T, s
1302, s
1303. ...

1398. Summary of remaining write-ins for Line 13 from overflow page.........ccccocvvveeence.
1399. Totals (Lines 1301 through 1303 + 1398) (Line 13 above)........cccveevveverervncnnnnen.

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

Guaranteed
Interest
Contracts

Annuities
Certain

Supplemental
Contracts

5
Dividend
Accumulations
or Refunds

6
Premium and
Other Deposit

Funds

Balance at the beginning of the year before reiNSUFANCE...........ccceieviirieiesec e
Deposits received AUIMNG the YEAT.........c.cv ettt
Investment earnings credited t0 the aCCOUNL............ccceiicieciicce s
Other NEt ChANGE IN TESEIVES. .......vueiiieieieie ettt bttt
Fees and other Charges @SSESSEU...........cciiiuiuiiieicieee ettt
SUITENABT CHATGES. ... veerererieteeiseee ettt es sttt ettt bren s
Net surrender or withdrawal payments
Other net transfers to or (from) Separate Accounts
Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8)
Reinsurance balance at the beginning of the year
Net change in reinsurance assumed
Net change in reinsurance ceded
Reinsurance balance at the end of the year (Lines 10 + 11 - 12)

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

................................ 164,475,068

.................................... 3,719,969

.................................... 4,690,067

................................ 164,039,947
.................................... 3,567,143

.................................... 4,675,321

24,962,378

(205,202)

....................................... 435,121

....................................... 152,826

(17,844,688)

147,525,235

(156,663,819)

................................. (17,844,688)

(138,819,131)

(138,819,131)
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Credit Life Credit
Industrial Life Individual Supplementary (Group and Life (Group and
Total Life Insurance Annuities Contracts Individual) Insurance Annuities Group Individual) Other

22

Due and unpaid:
1.1 Direct

1.2 Reinsurance assumed

In course of settlement:

Resisted:
2,11 DIFECE. ...t
2.12 ReinSUrance assUMEd..........oceureuieriremeeniremneisnnseeseiseineenns
2.13 ReinSUrance CeAed.........ocvvrreuerrireeeireieeeineieeseseisseeenes
214 NEL....ooii s
Other:

2.21 Direct

2.22 Reinsurance assumed..

2.23 Reinsurance ceded
2.24 NEL....ooiiierc e
Incurred but unreported:

3.1 DHMECE ..ttt

...5,117,866
................ 10,613,868

................. 1,882,619
................. 2,881,215

5,114,249
........... 10,612,494

............. 1,777,306
............. 2,848,367

..11,715

1 1374
.................... 138,161
.................... 105,313
([ — 32,848

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

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Credit Life Life Credit
Life Insurance Individual Supplementary (Group and Insurance (Group and
Total (a) (b) Annuities Contracts Individual) (c) Annuities Group Individual) Other
1. Settlements during the year:
11 DIFECL. e
1.2 Reinsurance assumed
1.3 Reinsurance ceded. ..3,057,114
.................... 750,439
2. Liability December 31, current year from Part 1:
2.1 Direct
7,072,200 6,891,555 180,645
13,516,815 13,460,861 | ..o o0 0 0 0 55,954
3. Amounts recoverable from reinsurers Dec. 31, current year........... [ cococoveeennee. 78,905,736 | ..veveeeeeeeeeeeeeeees | e 64,400,926 |................ 14,449,402 | ...coovovevv. B5,408 | o.eeececececeeeceeeeeieees | eeeeieeee e et eisenes | eeeresesesesenesesensesensnnes | seetetetesetesetetetesetetesetens | seresesesisesesesesesesesesesenens | coerererereserereeerereteaeteranas
4. Liability December 31, prior year:
4.0 DITECL. .ottt ettt | eenenensenines 16,412,135 | ..o [ e 16,115,895
............................... 0 [ e | et
5,555,344 5,322,573
10,856,791 10,793,322
5. Amounts recoverable from reinsurers Dec. 31, prior year...........ce. | ooveernins 49,060,721 | ..cooovoveieeiereeieeein | e, 43,081,313
6. Incurred benefits:
8.1 DIFECE..curvueeevierireieeeessese ettt ess st ss s ssenns | sessessensnes 249,713,523 | ..cvvvvveirrenrinreneen0 [, 178,350,208 |................ 61,232,039 |..covrrrrrne. 6,304,443 | ..o [0 [ 78,921 |0 0 e 3,747,912
6.2 ReiNSUranCe asSUMEM..........coveureirrrrreriineineeessiesseiessssnnseens | coeresessssssssenssssseeeen [0 SRR 0 TSRO (0 (0 0 [ om0 0 0 0 0 0
6.3 Reinsurance Ceded..........couinieieenircieriseesee e 94,208,990 41,646,887 |....ccoovennes 49,302,731 | oo 254,384 | ..o |0 |0 0 |0 [ 3,004,988
B4 NBL. oot ...155,504,533 ...136,703,321 ...11,929,308 6,050,059 | ..o [0 [ 78,921 |0 | [ 742,924
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... OinLine 1.1, $......... OinLine 14,8....... OinLine6.1and§.......... 0in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... 0inLine 1.1, $.......... OinLine 14,8....... OinLine6.1and$.....1,745,418 in Line 6.4.
(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to §.......... 0inLine 1.1, $.......... 0inLine 1.4, $....... OinLine6.1and$.......... 0in Line 6.4.
(d) Includes $.....1,127,768 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NONADMITTED ASSETS

Current Year Prior2 Year Changesin Total
Total Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2 - Cal. 1)
1. BONAS (SCREAUIE D).ttt sttt bas | sebsbessesebssessebsssnsessesse s s bentessesas | sessbessessesssessessessssassessessssensesesas | ebsesssssssesssssnsessessessssensesassansns 0
2. Stocks (Schedule D):
.................................................................................................................................................................................................................................................................. 0
2.2 COMMON STOCKS. ... veucercerrereesesesesese sttt bbb b st | etk sttt sttt | stbbest ettt ettt ssees | ressess s s s ses st 0
3. Mortgage loans on real estate (Schedule B):
............................................................................................................................................................................................................................................................................. 0
3.2 OtNEr than fIrSEHENS ...t | esbb bbbt | bbbt | Sbaesb s 0
4. Real estate (Schedule A):
Properties occupied bY the COMPANY.........cciiririiiee st sssessesssssssenss | crsssessessessssestesessssessessssssssassesses | sessssssessesssssssessessssessessessessssassesns | soessssessessesssssssessessessssessessssanss 0
4.2 Properties held for the produCtion Of INCOME. .........c. i eeeissieeees | cerreseeeseesees st essestssesestens | sesessessessssssessessesssessessenssssessessns | sessesssssssssasssssnssessssssssessassnsens 0
4.3 Properties eI fOr SAIB..........cccviiiciiicicieiies ettt sstes | sesbebessesesssiese b e st se s te b s st bssebens | ebesietesesretes s et et s a et e s st sseaebenants | neebebessereseaet et st b st et s st arand 0
5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term INVESIMENtS (SCHEAUIE DA)...........cocveieieieieeeeeseese et sresesssssessess | ctesaesssssssssssessssssessesessessessssssssns | stesssssesssssssessesisssssessessssesssssassesns | ssessistessesssssssssessessssassessesassnes 0
B, CONACE I0BNS.......eveveeecerseeiseeseees ettt s s8R 8| S48£ 8RR R REeRR e R £ | et iRttt nnn s | eent ettt 0
7. Derivatives (SCHEAUIE DB)..........ccviucveiiieieiie sttt sttt be e s s sssnaess | 4essebessssesessssetasstesessesessssesebassebess | 1ebessssesessesesssssesassebessssesessnsesessnss | sosesesassesesssessssssesassssessnsessans 0
8. Otherinvested asSets (SCNEAUIE BA).........c.ccuiueieiciiieicieeseee ettt sssssse s bsssessens | stesssssesssssssssses e ssssesse s ssssssessessns | cbsssssesssssssessessesssessesssssssssessesns | sbsesssessessessssssesses st assessesansnes 0
9. RECEIVADIES FOr SECUMIES......cuuveveveincirierisiiiieiseisi et ses st | sesbsess s s s s st s st | eebseresssenss s s nss s enesies | eestsensssesssssens st s ensse 0
10. Securities lending reinvested collateral @SSEtS (SCREAUIE DL)..........ccvoiveieiiiriieieiiiiieieeieieies | cevresseisssesie st ssse s ssssnes | estessesssssssessessesssssssessessssessessessess | ssessssessessessssessessessessssassessnsansen 0
11, Aggregate write-ins for INVESIE @SSEES..........ceeiiiveieicieeeee ettt ssesssas | svssssssssssssesssssssessesssnsssessssead 0 | oo 0 ] e 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c.crieicieeieeeisie et stsiesesees | evesessssesies s sesse s ssesad 0 | oo 0 | oo 0
13, Title Plants (FOr TItIe INSUIEIS ONIY).......cvieiiererireiesissieissiesesseesressse st essssssessss s ssssssssssessesssnes | sessessassssssessossssssessessnssessessasssessns | sesssssnssessnssnssessasssnssessanssnssessassas | ssessasssessessasssnssnssessnssnssessnssnss 0
14, Investment iNCOME dUE @NA BCCTUBH.............iuuiueiiiiiirieeiirieee et | Sboesbeee bbb | Shsebese bbb bbbttt beenies | eebesbb st ersb bbb 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection
15.2 Deferred premiums, agents' balances and installments booked but
AEFEITEA AN NOE YBE AUE........eeceeci ettt stesssnass | seesessesssssessessasssessessanssessessesssnssns | sestesssessessasssssessassssssessssnssnssansns | ssesssssssssmssassssssnssassnssnssassnsnnes 0
15.3 Accrued retrospective premiums and contracts Subject to redeterMiNAtION...........cccceieiies [ rrrereiieeisis et | ettt snsessessens | sresssssssessessssessen e snsentesse st 0
16.
16.1  AmOounts reCOVErable fTOM MBINSUTETS............cccuuiiiiiiiiiciiciie i sis i nes | shsssiesi bbbt ssb bbb sies | chse bbb bbbttt nnes | sebbstbb st bbb 0
16.2 Funds held by or deposited with reiNSUrEd COMPANIES...........curuuierrerreerrireineineireieereeneens | cereesesereiseesssesseeessssssessssesssssessees | sesssusessesssssessessessssssessessssssessessans | sessesssssessessssssssassassssssessassnsens 0
16.3 Other amounts receivable UNder reiNSUTANCE CONMTACES.............c.iuiuiiiiiiiiiiiiisieniis | o sssssseies | ceseis bbb ssenies | sebbsssssb bbb 0
17. Amounts receivable relating to UNINSUFE PIANS...........cc.riieririeineirrieescer et sesesessaeesees | seesessssssesesseseseesessesssessessessasssessas | ssstssessssessasesessessasssessessenssessessassns | ssessessssssessassssssessassnsnsssassssnnes 0
18.1 Current federal and foreign income tax recoverable and INtEreSt thBrEON............c.cvieieiiieiies [ e | ctreesss et ses s ssseaes | sbessssssessssebesssseses s e s b s bensnsens 0
18.2 Net deferred tX @SSEL..........ccvieeeeeeeee ettt s ss s ese e sen s ssnastesnans | etssesassesesssessenansasans 46,686,340 | ..ocovevereeerenine 51,255,783 | oo 4,569,443
19, Guaranty funds reCeiVabIE OF ON AEPOSIL............c.evrvierireieiiere ettt s s sseses | evsesssssssessessesssessesssssssssessessnsnes | sestessesssessessssssssssssesssssnsessessessnss | sresssessessesssessesssssnssssassessnsnean 0
20. Electronic data processing equipment and SOMWATE............c.cccuiuiieieiiiriieiceieees et seieies | eessssssesessssssse s s s s ssssssessens | sresssssssessesssssssessessssssssssessessnaan 0 | oo 0
21.  Furniture and equipment, including health care deliVEry @SSELS...........ccoucuiiiuiieiiiiiiiiciscieiien | ettt sssse s | oeesesissesesseses s s s ses s sanand 0 [ e 0
22. Net adjustment in assets and liabilities due to foreign XChaNGe FALES.........c.cviviiiciiiicieieiies [ | st sss s sseses | eoebistesses s st es bbb s s s s bnee 0
23. Receivables from parent, Subsidiaries and affiliatES..........coceveveieieiiereeese et [ erevese et ses e sssns | sressessesstsss e s st es et bes s s sseses | sretestesae sttt s et bnes 0
24. Health care and other aMOUNES FECEIVADIE. .............vuuririiririieieeiesi s sienes | crionisnei et sisenes | srsbrsbssbns bbb enssnnes | onisesbesb et 0
25. Aggregate write-ins for other-than-iNVested @SSEtS...........cccovvieiricvrieeieeeeeee e | ctirisisssssessseesesssaenes 4,338,140 | oo 6,926,054 | ....oooovieieieas 2,587,914
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 thrOUG 25)..........cvurureiieririeiesinsisessssesisssssssessssssesessssssssssssesssssssssessns
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts....
28. TOTALS (LINES 26 AN 27)......ovvrerrernerrerersisessssisssssssssssesssssessssessssessssssessessssssssssssessssssessessssssessns
DETAILS OF WRITE-INS
L O PP PSP PP PR TR 0
1102, eSS neR | eERR Rt | Sereb Rt | st 0
L0 PP PSP OO 0
1198. Summary of remaining write-ins for Line 11 from oVerflow Page...........ccveueuririeienrinieeneniens | coeireirsnieiesssesesssessesenees O | v 0 | oo 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LiN€ 11 @D0OVE)......everurerierieireisiesressessisnessssersneens | sersmesssssnssnessesnesssssssssssssssessesad [0 R 0 ] o 0
2501, Prepaid PENSION @SSEL.........ccviiveiiecteicice sttt st bbb r e enaebenns | sbebeereaesie bbb s aens 4,047,000 | .cooovverceeees 3,245,000 | .ovoveverieereieeer e (802,000)
2502, MISCEIIANEOUS.........evvcvrrevercerereseeesseeseesse st sss st ss st enentes | sesssesssnsssasssseestsesssaes 291,140 | oo 496,132 | covooeeeeeceeenierei 204,992
2503. DiSAOWET IMR........coomriiumririiiriiesisesisresi s esess bbbt sesssnes | eessesesssnessesssseessssesssneneenesse (O 3,184,922 | .o 3,184,922
2598. Summary of remaining write-ins for Ling 25 from overflow Page..........cccveeuviveieicieieiecieisies | e 0 | oo 0 | oo 0
2599. Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)
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1

NOTES TO THE FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A. Accounting Practices

C.

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 Year Ended For the Year Ended
Number @ Page Number December 31, 2018 December 31, 2017
Net income, MA SAP $ 130,264,201 $ 67,960,015
State prescribed practices: NONE — —
State permitted practices: NONE — —
Net income, NAIC SAP $ 130,264,201 $ 67,960,015

December 31, 2018 December 31, 2017
Statutory capital and surplus, MA SAP $ 213,136,615 $ 482,527,467

State prescribed practices: NONE — —
State permitted practices: NONE — —
Statutory capital and surplus, NAIC SAP $ 213,136,615 $ 482,527,467

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

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

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policy

Life premiums are recognized as revenue when due from policyholders under the terms of the insurance contract. Annuity

considerations are recognized as revenue when received. Health premiums are earned ratably over the term of the related

insurance policies and reinsurance agreements. Expenses incurred in connection with acquiring new insurance business,

including acquisition costs such as sales commissions, are charged to operations as incurred. Deposits on deposit-type

agreements are entered directly as a liability when received. Reserves for losses and unearned premiums ceded to reinsurers

have been reported as reductions of related reserves.

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

policyholder dividends is related to actual interest, mortality, morbidity and expense experience for the year as well as

management’s judgment as to the appropriate level of statutory surplus to be retained by the Company.

In addition, the Company uses the following accounting policies:

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

(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) The Company does not own common stocks of nonaffiliates.

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

(5) Mortgage loans on real estate are principally stated at amortized cost, net of valuation allowances.
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NOTES TO THE FINANCIAL STATEMENTS

(6)

(M
®)

)
(10)
(11)

(12)
(13)

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

For certain residential mortgage-backed securities (“RMBS”’) and commercial mortgage-backed securities (“CMBS”),
both an initial and final NAIC designation is determined on a security-by-security basis based on a range of values
published by the NAIC. The initial designation is used to determine the carrying value of the RMBS or CMBS. RMBS
and CMBS with initial designations of 1 to 5 are stated at amortized cost, while RMBS and CMBS with initial
designations of 6 are stated at the lower of amortized cost or fair value. The final designation calculation compares
this carrying value with a range of values, resulting in a final NAIC designation reported herein, which is used for all
other accounting and reporting purposes.

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

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

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

See Note 8 for the derivative accounting policy.

The Company considers anticipated investment income as a factor in the premium deficiency calculation.

Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss
reports and an amount, based on past experience, for losses incurred but not reported. Such liabilities are necessarily
based on assumptions and estimates and while management believes the amount is adequate, the ultimate liability
may be in excess of or less than the amount provided. The methods for making such estimates and for establishing
the resulting liability are continually reviewed and any adjustments are reflected in the period determined.

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

The Company does not have pharmaceutical rebate receivables.

D. Going Concern

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

2. Accounting Changes and Corrections of Errors

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

Correction of Errors

The Company had no correction of errors during 2018.

3. Business Combinations and Goodwill

A.

Statutory Purchase Method

The Company had no transactions that were accounted for as a statutory purchase during 2018 and 2017.

Statutory Merger

The Company had no statutory mergers during 2018 and 2017.

Assumption Reinsurance

The Company had no goodwill resulting from assumption reinsurance during 2018 and 2017.
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D. Impairment Loss
The Company had no recognized impairment losses from goodwill during 2018 and 2017.
4. Discontinued Operations
The Company had no discontinued operations during 2018 and 2017.
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans

(1) The Company did not have any mortgage loans funded or acquired during 2018.

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

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

The maximum percentage of any one loan to the value of the underlying real estate at the time of the origination and
originated during the period covering the year ended December 31, 2018 was: N/A.

(3) During 2018 and 2017, all applicable taxes, assessments and advances were included in the mortgage loan total.
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(4) The Company’s age analysis of mortgage loans, aggregated by type, was as follows:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. December 31,2018
1. Recorded Investment (All)
(a) Current $ 71,660,419 $ — $ — $ — $ 27,210,439 $ — $ 98,870,858
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $ —
(e) 180+ days past due $ — $ — $ — $ — $ — $ — $ —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
4. Interest Reduced
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Number of loans — — — — — — $ —
(c) Percent reduced —% —% —% —% —% —% $ —
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ — $ — $ — $ — $ 4,216,892 $ — $ 4,216,892
b. December 31,2017
1. Recorded Investment (All)
(a) Current $ 75,055,988 $ — $ — $ — $ 27,254,306 $ — $ 102,310,294
(b) 30-59 days past due $ — $ — $ — $ — $ — $ — $ —
(c) 60-89 days past due $ — $ — $ — $ — $ — $ — $ —
(d) 90-179 days past due $ — $ — $ — $ — $ — $ — $ —
(e) 180+ days past due $ — S — S — S — S — 3 — S —
2. Accruing Interest 90-179
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
3. Accruing Interest 180+
Days Past Due
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Interest accrued $ — $ — $ — $ — $ — $ — $ —
4. Interest Reduced
(a) Recorded investment $ — $ — $ — $ — $ — $ — $ —
(b) Number of loans — — — — — — —
(c) Percent reduced —% —% —% —% —% —% —%
5. Participant or Co-lender in a
Mortgage Loan Agreement
(a) Recorded Investment $ — $ — $ — $ — $ 4,262,112 $ — $ 4,262,112

(5-7) During 2018 and 2017, the Company had no impaired or nonaccrual mortgage loans and allowance for credit losses.
(8) The Company had no derecognized mortgage loans as a result of foreclosure for the years ended 2018 and 2017.
(9) The Company accrues interest income on impaired loans to the extent it is deemed collectible and the loan continues
to perform under its original or restructured contractual terms. As part of the reserve process, management assesses
whether loans need to be placed on a non-accrual status at which time the Company recognizes income on the cash
method.
B. Debt Restructuring
The Company did not have any restructured debt in which the Company was a creditor in 2018 and 2017.
C. Reverse Mortgages
The Company did not have any reverse mortgages in 2018 and 2017.
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 other than temporary impairments ("OTTI") on the basis of the intent to sell
during the year ended December 31, 2018.
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E-L

K.

3)

“4)

)

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the investment
in the security for a period of time sufficient to recover the amortized cost basis during the year ended December 31,
2018.

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

As of December 31, 2018, the Company has not recognized any OTTTI on its loan-backed securities based on cash
flow analysis.

At December 31, 2018, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated by
length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 1,373,723
2. 12 Months or Longer $ 96,673

b. The aggregate related fair value of securities
with unrealized losses:
1. Less than 12 Months $ 63,441,364
2. 12 Months or Longer $ 3,231,909

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

Dollar Repurchase, Securities Lending, Repurchase and Reverse Repurchase Agreements Transactions Accounted for as

Secured Borrowing and as a Sale

The Company did not have any dollar repurchase, securities lending, repurchase or reverse repurchase agreements
transactions accounted for as secured borrowing or as a sale as of December 31, 2018.

Real Estate

The Company did not have real estate investments or real estate held for sale in 2018 and 2017.

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

The Company did not have investments in LIHTC in 2018 and 2017.
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L. Restricted Assets
(1) Restricted Assets (Including Pledged)

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

Gross Restricted

2018 Percentage
(0] 2) 3) @ ®) 6) (Y] ®) ) 10 an

Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Total Gross Restricted
Total Separate Account General December Increase/ Total Non Admitted Restricted to Total
Restricted Asset General Account Restricted Account 31,2018 December (Decrease) Admitted Restricted to Total Admitted
Category Account Activity ® Assets Activity (1 plus 3) 31,2017 (5 minus 6) Restricted (5 minus 8) Assets Assets

Subject to
contractual
obligation for which
liability is not shown § — S — S — 3 — — S — S — 3 — 3 — —% —%

Collateral held
under security
lending agreements — — — — — — — — — — _

Subject to
repurchase
agreements — — — — — — — — — — —

Subject to reverse
repurchase
agreements — — — — — — — — — — -

Subject to dollar
repurchase
agreements — — — — — — — — — — -

Subject to dollar
reverse repurchase
agreements — — — — — — — — — — i

Placed under option
contracts — — — — — — — — — — —

Letter stock or
securities restricted
as to sale — — — — — — — — — — _

Federal Home Loan
Bank (“FHLB”)
capital stock — — — — — — — — - — _

On deposit with
states 3,413,855 — — — 3,413,855 3,597,765 (183,910) — 3,413,855 0.04 0.04

On deposit with
other regulatory
bodies — — — — — — — — — — _

Pledged collateral to
FHLB (including
assets backing
funding agreements — — — — — — — — — — _

Pledged as collateral
not captured in
other categories 417,130 — — — 417,130 399,719 17,411 — 417,130 — —

Other restricted
assets — — — — — — — — — — _

Total restricted
assets $ 3,830,985 § — 8 — $ — $ 3830985 $§ 3997484 S (166,499) $ — $ 3,830,985 0.04% 0.04%

(a) Subset of column 1.

(b) Subset of column 3.

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

follows:
Gross Restricted
2017 Percentage
(0] 2 3 “@ ®) () (@) ®) ()] 10)
Separate
General Account
Account Total Assets Admitted
Supporting Separate Supporting Gross Restricted
Total Separate Account General December Increase/ Total Restricted to Total
General Account Restricted Account 31,2018 December  (Decrease) Admitted to Total Admitted
Restricted Asset Category Account Activity® Assets Activity® (1 plus 3) 31,2017 (5 minus 6)  Restricted Assets Assets
Derivatives Collateral $ 417,130 $ — 3 — 3 — $ 417,130 $ 399,719 $ 17,411 § 417,130 —% —%
Total $ 417,130 $ — 8 — S — $ 417130 $ 399,719 $ 17,411 $ 417,130 —% —%

(a) Subset of column 1.

(b) Subset of column 3.

(3) The Company did not have any other restricted assets in 2018 and 2017.
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(4) The Company’s collateral received and reflected as assets at December 31, 2018, were as follows:

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

Cash *** $ 9,948,600 $ 9,948,600 0.6% 0.6%
Schedule D, Part 1 — — _ _
Schedule D, Part 2, Section 1 — — _ _
Schedule D, Part 2, Section 2 — — _ _
Schedule B — — — —
Schedule A — — — _
Schedule BA, Part 1 — — — _
Schedule DL, Part 1 — — _ _
Other — — _ _
Total Collateral Assets $ 9,948,600 $ 9,948,600 0.6% 0.6%

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

***  Includes cash equivalents and short-term investments

% of Liability to total
Amount Liabilities*

Recognized Obligation to
Return Collateral Asset $ 9,948,600 0.6%

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

M. Working Capital Finance Investments
The Company had no working capital finance investments as of December 31, 2018.
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. Structured Notes
As of December 31, 2018, the Company did not own any structured notes.
P. 5% Securities
The Company did not hold any investments with a 5* NAIC designation at December 31, 2018 and 2017.
Q. Short Sales
The Company did not have any unsettled short sale transactions outstanding as of December 31, 2018.
The Company did not have any settled short sale transactions during the year ended December 31, 2018.
R. Prepayment Penalty and Acceleration Fees
During the year ended December 31, 2018, the Company had securities sold, redeemed or otherwise disposed of as a result

ofa 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 20
Aggregate Amount of Investment Income $ 1,442,425

6. Joint Ventures, Partnerships and Limited Liability Companies
A. The Company has no investments in joint ventures, partnerships or LLCs that exceeds 10% of its admitted assets.

B. The Company recognized write-downs and recorded adjustments totaling $0 and $68,044 on investments in joint ventures
during the years ended December 31, 2018 and December 31, 2017, respectively. Impairments are recognized when a
investment’s net asset value or management’s estimate of value, based on available information, is less than the carrying
amount or if, in management’s judgment, the investment will not be able to absorb prior losses classified as unrealized
losses. These losses are deemed to be other than temporary and the value of these impairments was recorded as a realized
loss.
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7. Investment Income
A. Due and accrued income is excluded from surplus on the following bases:

All investment income due and accrued with amounts over 90 days past due are nonadmitted with the exception of mortgage
loan investment income which is nonadmitted after 180 days, or if the underlying loan is in the process of foreclosure.

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

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

Derivatives are financial instruments whose values are derived from interest rates, foreign currency exchange rates, credit
spreads or other financial indices. Derivatives may be exchange-traded or contracted in the over-the-counter (“OTC”) market.
Certain of the Company’s OTC derivatives are cleared and settled through central clearing counterparties (“OTC-cleared”),
while others are bilateral contracts between two counterparties (“OTC-bilateral””). The Company uses swaps and options to
manage risks that may include interest rate risk, foreign currency exchange rate risk, credit risk and equity market risk. Derivative
hedges are designed to reduce risk on an economic basis while considering their impact on accounting results and statutory
capital. To a lesser extent, the Company uses credit derivatives to synthetically replicate investment risks and returns which
are not readily available in the cash market (referred to herein as RSATS).

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

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

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

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

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

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

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

To the extent the Company does not designate a derivative for hedge accounting, the derivative is carried at estimated fair value
with changes in estimated fair value, excluding changes in foreign exchange rates, reported in change in net unrealized capital
gains (losses) and any changes in estimated fair value attributable to changes in foreign exchange rates are reported in change
in net unrealized foreign exchange capital gain (loss).
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The Company carries RSATs at amortized cost. Upon termination of an RSAT, the gain or loss on the derivative is realized
but is subject to the IMR.

Types of Derivatives
Foreign Currency Exchange Rate Derivatives

The Company uses foreign currency swaps to reduce the risk from fluctuations in foreign currency exchange rates associated
with its assets denominated in foreign currencies. In a foreign currency swap transaction, the Company agrees with another
party to exchange, at specified intervals, the difference between one currency and another at a fixed exchange rate, generally
set at inception, calculated by reference to an agreed upon notional amount. The notional amount of each currency is exchanged
at the inception and termination of the currency swap by each party. See Schedule DB, Part A.

Credit Derivatives

Credit derivatives are used by the Company to hedge against credit-related changes in the value of its investments. In a credit
default swap transaction, the Company agrees with another party to pay, at specified intervals, a premium to hedge credit risk.
If a credit event as defined by the contract occurs, the contract may be cash settled or it may be settled gross by the delivery
of par quantities of the referenced investment equal to the specified swap notional in exchange for the payment of cash amounts
by the counterparty equal to the par value of the investment surrendered. Credit events vary by type of issuer but typically
include bankruptcy, failure to pay debt obligations, repudiation, moratorium, involuntary restructuring or governmental
intervention. In each case, payout on a credit default swap is triggered only after the Credit Derivatives Determinations
Committee of the International Swaps and Derivatives Association, Inc. (“ISDA”) deems that a credit event has occurred. See
Schedule DB, Part A.

Credit default swaps are also used in RSATSs to synthetically create investments that are either more expensive to acquire or
otherwise unavailable in the cash markets. These transactions are a combination of a derivative and one or more cash instruments
such as U.S. Treasury securities, agency securities or other bonds. These credit default swaps are not designated as hedging
instruments. In certain instances, the Company may lock in the economic impact of existing credit default swaps used in RSATs
by entering into offsetting positions. See Schedule DB, Part A.

Fair Value Hedges

The Company held no fair value hedges during the years ended December 31, 2018 and 2017.

Cash Flow Hedges

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

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

For the year ended December 31, 2018 and 2017, there were no gains (losses) related to cash flow derivatives that no longer
qualify for hedge accounting or for which the Company removed the hedge designation.

In certain instances, the Company may discontinue cash flow hedge accounting because it is no longer probable that the original
forecasted transactions will occur by the end of the originally specified time period or within two months of the anticipated
date. For the years ended December 31, 2018 and 2017, there were no gains (losses) related to such discontinued cash flow
hedges.

There were no hedged forecasted transactions, other than the receipt or payment of variable interest payments, for the years
ended December 31, 2018 and 2017.

Non-qualifying Derivatives
The Company enters into the following derivatives that do not qualify for hedge accounting under SSAP 86: (i) foreign currency
swaps to economically hedge its exposure to adverse movements in exchange rates, and (ii) credit default swaps to economically

hedge its exposure to adverse movements in credit

Derivatives for Other than Hedging Purposes

The Company enters into credit default swaps used in RSATSs for other than hedging purposes under SSAP 86.
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Credit Risk

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

The table below summarizes the collateral pledged by the Company in connection with its OTC derivatives as of December
31:

Securities
2018 2017

Initial Margin:
OTC-cleared $ 417,130 § 399,719

M Securities pledged as collateral are reported in bonds. Subject to certain constraints, the counterparties are permitted by contract to sell or repledge

this collateral.

The table below summarizes the collateral received by the Company in connection with its OTC derivatives as of December

31:
Cash @
2018 2017
Variation Margin:
OTC-bilateral $ 9,825,048 § 10,374,000
OTC-cleared 123,552 525,954
Total OTC $ 9,948,600 $ 10,899,954

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.

The Company’s collateral arrangements for its OTC-bilateral derivatives generally require the counterparty in a net liability
position, after considering the effect of netting agreements, to pledge collateral when the amount owed by that party reaches
a minimum transfer amount. Certain of these arrangements also include credit-contingent provisions that include a threshold
above which collateral must be posted. Such agreements provide for a reduction of these thresholds (on a sliding scale that
converges toward zero) in the event of downgrades in the credit ratings of the Company or the counterparty. In addition, the
Company’s netting agreements for derivatives contain provisions that require both the Company and the counterparty to maintain
a specific investment grade credit rating from each of Moody’s Investors Service and Standard & Poor’s Ratings Service. If
a party’s credit ratings were to fall below that specific investment grade credit rating, that party would be in violation of these
provisions, and the other party to the derivatives could terminate the transactions and demand immediate settlement and payment
based on such party’s reasonable valuation of the derivatives.
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9. Income Taxes

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

December 31, 2018

Ordinary Capital Total
Gross DTA 76,239,066 $ 1,797,412 78,036,478
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 76,239,066 1,797,412 78,036,478
DTA nonadmitted (44,888,928) (1,797,412) (46,686,340)
Subtotal net admitted DTA 31,350,138 — 31,350,138
DTL (4,581,383) — (4,581,383)
Net admitted DTA/(Net DTL) 26,768,755 $ — 26,768,755

December 31, 2017

Ordinary Capital Total
Gross DTA 92,431,107 $ — 92,431,107
Statutory valuation allowance adjustments — — —
Adjusted gross DTA 92,431,107 — 92,431,107
DTA nonadmitted (51,255,783) — (51,255,783)
Subtotal net admitted DTA 41,175,324 — 41,175,324
DTL (3,491,916) (287,970) (3,779,886)
Net admitted DTA/(Net DTL) 37,683,408 (287,970) 37,395,438

Change

Ordinary Capital Total
Gross DTA (16,192,041) 1,797,412 (14,394,629)
Statutory valuation allowance adjustments — — —
Adjusted gross DTA (16,192,041) 1,797,412 (14,394,629)
DTA nonadmitted 6,366,855 (1,797,412) 4,569,443
Subtotal net admitted DTA (9,825,186) — (9,825,186)
DTL (1,089,467) 287,970 (801,497)
Net admitted DTA/(Net DTL) (10,914,653) 287,970 (10,626,683)
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Admission calculation components — SSAP No. 101, Income Taxes, (“SSAP 1017):

Federal income taxes paid in prior years recoverable through loss carrybacks $

Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of

1 and 2 below)

1. Adjusted gross DTA expected to be realized following the balance sheet

date

2. Adjusted gross DTA allowed per limitation threshold

Adjusted gross DTA (excluding the amount of DTA from above) offset by

gross DTL

DTA admitted as the result of application of SSAP 101 total

Federal income taxes paid in prior years recoverable through loss carrybacks $

Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of

1 and 2 below)

1. Adjusted gross DTA expected to be realized following the balance sheet

date

2. Adjusted gross DTA allowed per limitation threshold

Adjusted gross DTA (excluding the amount of DTA from above) offset by

gross DTL

DTA admitted as the result of application of SSAP 101 total

Federal income taxes paid in prior years recoverable through loss carrybacks $

Adjusted gross DTA expected to be realized (excluding the amount of DTA
from above) after application of the threshold limitation (the lesser of
1 and 2 below)

1. Adjusted gross DTA expected to be realized following the balance sheet

date

2. Adjusted gross DTA allowed per limitation threshold

Adjusted gross DTA (excluding the amount of DTA from above) offset by

gross DTL

DTA admitted as the result of application of SSAP 101 total

RBC percentage used to determine recovery period and threshold limitation

amount

Amount of total adjusted capital used to determine recovery period and

threshold limitation

December 31, 2018
Ordinary Capital Total
— 3 _ _
26,768,755 26,768,755
26,768,755 — 26,768,755
XXX XXX 27,955,461
4,581,383 — 4,581,383
31,350,138  § — 31,350,138
December 31, 2017
Ordinary Capital Total
— 3 _
37,395,438 — 37,395,438
37,395,438 — 37,395,438
XXX XXX 66,087,499
3,491,916 287,970 3,779,886
40,887,354 $ 287,970 $ 41,175,324
Change
Ordinary Capital Total
— 3 _ _
(10,626,683) (10,626,683)
(10,626,683) — (10,626,683)
XXX XXX (38,132,038)
1,089,467 (287,970) 801,497
9,537,216) $ (287,970) § (9,825,186)
December 31, 2018 December 31, 2017
1275% 2738%
198,842,672  $ 462,015,086

Management believes the Company will be able to utilize the DTA in the future without any tax planning strategies.

Do the Company’s tax planning strategies include the use of reinsurance? No

All DTL were recognized as of December 31, 2018 and December 31, 2017.

Current income taxes incurred consisted of the following major components:

December 31, 2018 December 31, 2017
Federal 3,890,626 $ 15,717,083
Foreign — —
Subtotal 3,890,626 15,717,083
Federal income tax on net capital gains/(losses) 3,519,639 (149,911)
Federal income tax on prior period adjustments in surplus
Federal and foreign income taxes incurred $ 7,410,265 15,567,172
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The changes in the main components of deferred income tax amounts were as follows:

December 31, 2018 December 31, 2017 Change
DTA:
Ordinary:
Discounting of unpaid losses $ — 3 — 3 —
Unearned premium reserve — — —
Policyholder reserves 7,533,489 8,019,995 (486,500)
Investments — — —
Deferred acquisition costs 5,015,528 8,643,661 (3,628,133)
Policyholder dividends accrual 892,500 934,500 (42,000)
Fixed assets — — —
Compensation and benefits accrual — — —
Pension accrual — — —
Receivables - nonadmitted — — —
Net operating loss carryforward — — _
Tax credit carryforwards — 11,058,202 (11,058,202)
Other (including items <5% of total ordinary tax assets) 5,496,218 5,455,877 40,341
Ceding commissions 18,109,758 18,756,535 (646,777)
Employee benefits 34,823,236 34,608,868 214,368
Legal contingency 61,031 56,005 5,026
Nonadmitted assets 910,939 785,639 125,300
Other not listed above 3,396,367 4,111,825 (715,458)
Subtotal 76,239,066 92,431,107 (16,192,041)
Statutory valuation allowance adjustment — — —
Nonadmitted (44,888,928) (51,255,783) 6,366,855
Admitted ordinary DTA 31,350,138 41,175,324 (9,825,186)
Capital:
Investments — — —
Net capital loss carryforward — — —
Real estate — — —
Other (including items <5% of total capital tax assets) — — —
Subtotal 1,797,412 — 1,797,412
Statutory valuation allowance adjustment — — —
Nonadmitted (1,797,412) — (1,797,412)
Admitted capital DTA — — —
Admitted DTA $ 31,350,138  $ 41,175,324  $ (9,825,186)
DTL:
Ordinary
Investments $ (4,139,002) $ (3,263,725) $ (875,277)
Fixed assets — — —
Deferred and uncollected premiums — — —
Policyholder reserves — — —
Other (including items <5% of total ordinary tax
liabilities) — — —
Unrealized capital gains (losses) (442,381) (228,191) (214,190)
Subtotal (4,581,383) (3,491,916) (1,089,467)
Capital:
Investments — (287,970) 287,970
Real estate — — —
Other (including items <5% of total capital tax liabilities) — — —
Subtotal — (287,970) 287,970
DTL $ (4,581,383) $ (3,779,886) $ (801,497)
Net DTA/ (DTL) $ 26,768,755 $ 37,395,438 § (10,626,683)
Change in nonadmitted DTA (4,569,443)
Tax effect of unrealized gains (losses) 214,191
Additional minimum pension liability 1,288,435

Change in net DTA  § (13,693,500)

D. The provision for Federal and foreign income taxes incurred is different from that which would be obtained by applying
the statutory Federal income tax rate to net gain (loss) from operations after dividends to policyholders and before Federal
income tax. The significant items causing the difference were as follows:
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December 31, 2018
Net gain (loss) from operations after dividends to policyholders and before Federal income tax @ 21% $ 28,352,651
Net realized capital gains (losses) @ 21% 2,357,285

Tax effect of:

Uncertain Tax Positions 572,649
Interest maintenance reserve (46,268)
Tax exempt income (48,042)
Change in nonadmitted assets (125,372)
Tax credits (1,471,479)
Separate Account dividend received deduction (3,852,130)
Prior years adjustments and accruals (4,635,529)
Total statutory income taxes (benefit) $ 21,103,765
Federal and foreign income taxes incurred including tax on realized capital gains $ 7,410,265
Change in net DTA 13,693,500
Prior years adjustments in surplus —
Total statutory income taxes (benefit) $ 21,103,765

E. (1) AsofDecember 31,2018, the Company had no net operating loss or net capital loss carryforwards.

(2) Asof December 31, 2018, the Company did not have any Federal income taxes available for recoupment in the event
of future net losses.

(3) The Company had no deposits under Section 6603 of the Internal Revenue Code of 1986, as amended (“IRC”) during
2018.

F. The Company files a stand-alone Federal income tax return.

G. As of December 31, 2018, the Company had a liability for unrecognized tax benefits of $1,397,220. An estimate of the
amount of any increase in the Company's liability for unrecognized tax benefit during the twelve month period ending
December 31, 2018 cannot be made.

H. Repatriation Transition Tax (RTT)

As of December 31, 2018, the company did not owe any RTT.

I.  Alternative Minimum Tax Credit

(1) Gross AMT Credit Recognized as:

a. Current year recoverable $ 10,899,528
b. Deferred tax asset (DTA)
(2) Beginning balance of AMT credit carryforward 11,055,987
(3) Amounts recovered 10,899,528
(4) Adjustments 156,459

(5) Ending balance of AMT credit carryforward —
(6) Reduction for sequestration

(7) Nonadmitted by reporting entity

(8) Reporting entity ending balance $ —

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

A-C. OnNovember 27,2018, Brighthouse Reinsurance Company of Delaware purchased invested assets, primarily bonds, with
a BACV of $183,795,496 and fair value of $197,594,490 along with accrued interest of $2,064,933 from the Company
for total cash proceeds of $199,659,423.

On December 21, 2018, Brighthouse Life Insurance Company ("BLIC") issued a $200,000,000 surplus note (the “BLIC
Surplus Note”) to the Company in exchange for $28,095,212 of cash and bonds with a BACV of $172,842,237 and fair
value of $171,904,788.

On December 21, 2018, the Company paid an ordinary cash dividend of $65,000,000 and returned $335,000,000 of capital,
comprised of $135,000,000 of cash and the $200,000,000 BLIC Surplus Note, to its parent, Brighthouse Holdings, LLC.

D. The Company had $4,388,450 receivable and $5,180,282 payable with affiliates as of December 31, 2018. The Company
had $8,019,175 receivable and $18,809,924 payable with affiliates as of December 31, 2017. Amounts receivable and
payable are expected to be settled within 90 days.

E. The Company did not have guarantees or undertakings for the benefit of an affiliate that would result in a material contingent
exposure of the Company’s or any affiliate’s assets or liabilities, except as noted in 14A.
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F. The Company is a party to a services agreement with its affiliate, Brighthouse Services, LLC, that provides for personnel,
facilities and equipment to be made available and for a broad range of services to be rendered. Personnel, facilities,
equipment and services are requested by the Company as deemed necessary for its business and investment operations.
This agreement involves cost allocation arrangements under which the Company pays for all expenses, direct and indirect,
reasonably and equitably determined to be attributable to the services provided.

The Company is also a party to various other service agreements with affiliates.
G. The Company is a wholly-owned subsidiary of Brighthouse Holdings, LLC, which is a wholly-owned subsidiary of
Brighthouse. Allocated operating expenses are not necessarily indicative of the total cost that would be incurred if the

Company operated on a stand alone basis.

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

I. - O. The Company does not have any investments in SCA's.
11. Debt

A. The Company did not have any debt, including capital notes, outstanding as of December 31, 2018.

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

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

A. Defined Benefit and Postretirement Plans
The Company is the sponsor of a funded qualified pension; and unfunded non-qualified pension and postretirement plans
covering eligible retirees and their beneficiaries. The Company accounts for the New England Life Insurance Company
Agency Employees Retirement Plan and Trust as a single employer plan. At December 31, a summary of assets, obligations
and assumptions of the pension benefit plans and the postretirement plan are as follows:

(1) Change in benefit obligation:

a. Pension Benefits:

Overfunded Underfunded
2018 2017 2018 2017
Benefit obligation at beginning of year $ 161,705,000 $ 153,066,000 $ 70,927,000 $ 65,877,000
Service cost and expenses 239,000 248,000 — —
Interest cost 6,112,000 6,485,000 2,697,000 2,762,000
Contribution by plan participants — — — —
Actuarial (gains) loss (13,857,000) 9,213,000 (4,368,000) 1,537,000
Foreign currency exchange rate changes — — — —
Benefits paid (7,672,000) (7,307,000) (3,945,000) (3,825,710)
Plan amendments — — — —
Business combinations, divestitures, curtailments, settlements
and special termination benefits — — — 4,576,710
Inclusion of non-vested obligation — — — —
Benefit obligation at end of year $ 146,527,000 $ 161,705,000 $ 65,311,000 $ 70,927,000
b. Postretirement Benefits:
Overfunded Underfunded
2018 2017 2018 2017
Benefit obligation at beginning of year $ — § — § 40,040,000 $ 37,148,000
Service cost — _ _ _
Interest cost — — 1,402,000 1,613,000
Contribution by plan participants — — 2,412,000 2,749,000
Actuarial (gains) loss — — (837,000) 6,687,000
Foreign currency exchange rate changes — — — —
Benefits paid — — (8,969,000) (8,157,000)
Plan amendments — — — —
Business combinations, divestitures, curtailments, settlements

and special termination benefits — — — —
Inclusion of non-vested obligations — — — —
Benefit obligation at end of year $ — 3 — $ 34,043,000 $ 40,040,000

c. The Company did not have any special or contractual benefits per SSAP No. 11, Postemployment Benefits &
Compensated Absence, (“SSAP 11”) during 2018 and 2017.
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(2) Change in plan assets:

Pension Benefits Postretirement Benefits
2018 2017 2018 2017
Fair value of plan assets at beginning of year $ 164,950,000 §$ 155,323,000 $ — 3 —
Actual return on plan assets (6,704,000) 16,934,000 — —
Reporting entity contribution 3,945,000 3,825,710 6,557,000 5,408,000
Plan participants' contributions — — 2,412,000 2,749,000
Benefits paid (11,617,000) (11,132,710) (8,969,000) (8,157,000)
Business combinations, divestitures and settlements — — — —
Fair value of plan assets at end of year $ 150,574,000 $ 164,950,000 $ — 3 —
(3) Fund status:
Pension Benefits Postretirement Benefits
2018 2017 2018 2017
Overfunded:
a. Assets (nonadmitted)
Prepaid benefit costs $ — 3 — 3 — 3 —
Overfunded plan assets 4,047,000 3,245,000 — —
Total assets (nonadmitted) $ 4,047,000 $ 3245000 $ — 3 —
Underfunded:
b. Liabilities recognized
Accrued benefit costs $ — 3 — 3 — § —
Liability for pension benefits (65,311,000) (70,927,000) (34,0438,000) (40,040,000)
Total liabilities recognized (65,311,000) (70,927,000) (34,048,000) (40,040,000)
c. Unrecognized liabilities $ — S — S — 3 —
(4) Components of net periodic benefit cost:
Pension Benefits Postretirement Benefits
2018 2017 2018 2017
Service cost and expenses $ 239,000 $ 248,000 $ — 3 —
Interest cost 8,809,000 9,246,000 1,402,000 1,613,000
Expected return on plan assets (7,630,000) (8,693,000) — —
Transition asset or obligation — — — —
Gain and loss amortization 88,000 41,000 — (163,000)
Prior service cost or credit amortization — — (16,000) (16,000)
Gain or loss recognized due to a settlement or curtailment — — — —
Total net periodic benefit cost $ 1,506,000 $ 842,000 $ 1,386,000 $ 1,434,000
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(5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost:

Pension Benefits Postretirement Benefits
2018 2017 2018 2017
Items not yet recognized as a component of net
periodic cost - prior year $ 22,631,000 $ 20,163,000 $ 2,530,000 $ (4,336,000)
Net transition asset or obligation recognized $ — 3 — 3 — 3 —
Net prior service cost or credit arising
during the period $ — 3 — 3 — —
Net prior service cost or credit recognized $ (88,000) $ —  $ 16,000 $ 16,000
Net gain and loss arising during the period $  (3,891,000) $ 2,509,000 $ (837,000) $ 6,687,000
Net gain and loss recognized $ — $  (41,000) $ — § 163,000
Items not yet recognized as a component of
net periodic cost - current year $ 18,652,000 $ 22,631,000 $ 1,709,000 $ 2,530,000

(6) Amounts in unassigned funds (surplus) expected to be recognized in the next calendar year as components of net
periodic cost:

Pension Benefits Postretirement Benefits
2018 2017 2018 2017
Net transition asset or obligation $ — 3 — 3 — S —
Net prior service cost or credit $ — 3 — $ (16,000) $ (16,000)
Net recognized gains and losses $ — 79,000 $ — 27,000

(7) Amounts in unassigned funds (surplus) that have not yet been recognized as components of net periodic benefit cost:

Pension Benefits Postretirement Benefits
2018 2017 2018 2017
Net transition asset or obligation $ — — 8 — 3 —
Net prior service cost or credit $ — 3 — 3 (222,000) $ (238,000)
Net recognized gains and losses $ 18,652,000 $ 22,631,000 $ 1,931,000 $ 2,768,000

(8) Weighted-average assumptions used to determine net periodic benefit cost as of December 31:

2018 2017
Weighted-average discount rate - Pension and Postretirement 3.9% 4.32%
Expected long-term rate of return on plan assets * 4.75% 5.75%
Rate of compensation increase N/A N/A

* The weighted average expected rate of return on plan assets is based on anticipated performance of the various asset sectors in which the plan
invests, weighted by target allocation percentages. Anticipated future performance is based on long-term historical returns of the plan assets by
sector, adjusted for the Company’s long-term expectations on the performance of the markets. While the precise expected rate of return derived using
this approach will fluctuate from year to year, the Company’s policy is to hold this long-term assumption constant as long as it remains within
reasonable tolerance from the derived rate.

Weighted-average assumptions used to determine projected benefit obligations as of December 31:

2018 2017
Weighted-average discount rate - Pension 4.55% 3.90%
Weighted-average discount rate - Postretirement 4.55% 3.90%
Rate of compensation increase N/A N/A

(9) The amount of accumulated benefit obligation for the defined benefit plans was $211,838,000 and $232,632,000 at
December 31, 2018 and 2017, respectively.

(10) The assumed health care cost trend rate used in measuring the accumulated postretirement benefit obligation was
4.70% for pre-Medicare and 3.00% for post-Medicare in 2018, generally decreasing for pre-Medicare until 2080
reaching the ultimate rate of 3.90% and for post-Medicare until 2091 reaching the ultimate rate of 4.30%.

(11) Assumed health care cost trend rates have significant effect on the amounts reported for the health care plans. A one-
percentage-point change in assumed health care cost trend rates would have the following effects:

One Percentage Point

Increase Decrease
Effect on total of service and interest cost components $ 17,000 $ (20,000)
Effect on postretirement benefit obligation $ 497,000 $ (525,000)
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(12) The following estimated future payments, which reflect expected future service, as appropriate, are expected to be paid
in the years indicated:

Year(s) Amount
2019 $ 15,311,000
2020 $ 15,436,000
2021 $ 16,514,000
2022 $ 16,435,000
2023 $ 16,495,000
2024 through 2028 $ 80,529,000

(13) The Company does not have any regulatory contribution requirements for 2019.

(14) There were no securities of the employer or related parties included in plan assets, or insurance contracts issued by the
Company or related parties covering benefits of plan participants during the year.

(15) The Company does not use any alternative method to amortize prior service amounts or unrecognized net gains or
losses.

(16) The Company does not use any substantive commitment as the basis for accounting for the benefit obligation.
(17) The Company does not provide any special or contractual termination benefits.

(18) The Company does not have any significant change in the benefit obligation or plan assets that was not addressed in
the above disclosures.

(19) There are no plan assets expected to be returned to the employer during the year ended December 31, 2019.

(20) As of December 31, 2018, the Company’s pension benefit obligation and accumulated postretirement benefit were
$211,868,000 and $34,048,000, respectively. Plan assets for qualified pension benefits were $150,574,000 as of
December31,2018. The Company had a $34,048,000 unfunded status for the postretirement benefit plan as of December

31,2018. The Company’s surplus impacts as of December 31,2018 to reflect the full benefit obligation were $3,979,000
and $821,000, respectively, for the pension and postretirement benefit plans.

(21) Unfunded liability transition impact

There was no unfunded transition impact in either 2017 or 2018.

B. The weighted average allocation of pension plan and other benefits plan assets is as follows:

Target
2018 2017 Allocation
Fixed maturities 86% 100% 90%
Equity securities — — —
Cash or cash equivalents 14 — 10
Total 100% 100% 100%

Target allocations of assets are determined with the objective of maximizing returns and minimizing volatility of net assets
through adequate asset diversification. Adjustments are made to target allocations based on an assessment of the impact
of economic factors and market conditions. The expected rate of return on plan assets is based on anticipated performance
of the various asset sectors in which the plan invests, weighted by target allocation percentages. Anticipated future
performance is based on long-term historical returns of the plan assets by sector, adjusted for the Company’s long-term
expectations on the performance of the markets. While the precise expected return derived using this approach will fluctuate
from year to year, the Company’s policy is to hold this long term assumption constant as long as it remains within reasonable
tolerance from the derived rate. The weighted expected return on plan assets for use in the that plan’s valuation in 2018 is
currently anticipated to be between 4.75% and 5.75%, which will be determined when the Brighthouse benefit plan
investment committee reviews and approves the entirety of the investment policy including the future investment allocation
targets on a post-separation basis.

C. Fair Value Measurement

The following table provides information about financial plan assets measured at estimated fair value at December 31,

2018:
Description for each class of Plan Assets (Level 1) (Level 2) (Level 3) Total
Insurance company Separate Accounts $ 39,107,270 $ 90,804,148 $ 106,342 $ 130,017,760
Insurance company General Accounts — 20,556,279 — 20,556,279

Total $ 39,107,270 § 111,360,427 $ 106,342 $ 150,574,039

D. The weighted average expected rate of return on plan assets is based on anticipated performance of the various asset sectors
in which the plan invests, weighted by target allocation percentages. Anticipated future performance is based on long-term
historical returns of the plan assets by sector, adjusted for the Company’s long-term expectations on the performance of
the markets. While the precise expected rate of return derived using this approach will fluctuate from year to year, the
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L.

Company’s policy is to hold this long-term assumption constant as long as it remains within reasonable tolerance from the
derived rate.

Defined Contribution Plans

The Company sponsors a frozen qualified money purchase pension plan for former agents of the Company. The Company
made no contributions to that plan in 2018 or 2017. The Company also sponsors a number of frozen nonqualified deferred
compensation plans. The Company incurred negative expenses for these plans totaling ($1,976,395) for the year ended
December 31, 2018.

Multiemployer Plans

The Company does not participate in any multiemployer plans.

Consolidated/Holding Company Plans

The Company did not participate in any consolidated or holding company plans during the years ended December 31,
2018 and 2017.

Postemployment Benefits and Compensated Absences

The Company had no obligation for postemployment benefits or compensated absences that have not been accrued for in
accordance with SSAP 11 for the years ended December 31, 2018 and 2017.

Impact of Medicare Modernization Act on Postretirement Benefits

The Company was not impacted by the Medicare Modernization Act for the years ended December 31, 2018 and 2017.

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

(1

2
3)

“4)

)

(6)
(M
®)
)
(10)

(11)
(12)
(13)

The Company’s capital is comprised of 50,000 shares of common stock authorized, of which 20,000 shares are issued and
outstanding, at $125 per share par value.

The Company has no preferred capital stock.

Under Massachusetts State Insurance Law, the Company is permitted, without prior insurance regulatory clearance, to pay
a stockholder dividend as long as the aggregate amount of all such dividends, when aggregated with all other dividends
paid in the preceding 12 months, does not exceed the greater of: (i) 10% of its surplus to policyholders at the end of the
immediately preceding calendar year; or (ii) its statutory net gain from operations for the immediately preceding calendar
year, not including pro rata distributions of the Company's own securities. The Company will be permitted to pay a dividend
to its parent in excess of the greater of such two amounts only if it files notice of the declaration of such a dividend and
the amount thereof with the Massachusetts Commissioner of Insurance (the “Commissioner”) and the Commissioner either
approves the distribution of the dividend or does not disapprove the distribution within 30 days of its filing. In addition,
any dividend that exceeds unassigned funds (surplus) as of the last filed annual statutory statement requires insurance
regulatory approval. Under Massachusetts State Insurance Law, the Commissioner has broad discretion in determining
whether the financial condition of a stock life insurance company would support the payment of such dividends to its
stockholders. Based on amounts at December 31, 2018, the Company could pay its parent a stockholder dividend in 2019
of $131,121,996 without required prior approval of the Commissioner.

The Company paid an ordinary cash dividend of $65,000,000 and an extraordinary dividend of $335,000,000 comprised
of $135,000,000 cash and $200,000,000 surplus note to its parent, Brighthouse Holdings LLC, on December 21, 2018.
The Company paid an ordinary cash dividend of $106,000,000 to its parent, Brighthouse Holdings LL.C, on December
11, 2017.

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

There were no restrictions on unassigned funds (surplus).

There were no advances on surplus.

The Company did not hold any of its own stock or SCA companies for special purposes.
There were no changes in the balance of special surplus funds from the prior year.

The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $(7,672,201) at
December 31, 2018.

The Company did not issue any surplus debentures or similar obligations.
There were no restatements due to prior quasi reorganizations.

There have been no quasi reorganizations in the prior 10 years.
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14. Liabilities, Contingencies and Assessments
A. Contingent Commitments
(1) The Company makes commitments to fund partnership investments in the normal course of business. The amount of

these unfunded commitments is $966,987 at December 31, 2018.

(2) AtDecember 31,2018, the Company was obligor under the following guarantees, indemnities and support obligations:

@

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

2)

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

3)

Ultimate financial
statement impact if
action under the
guarantee is

“4)

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

5)

Current status of payment

or performance risk of
guarantee. Also provide
additional discussion as

agreement under SSAP No. 5R.)" required. should be specifically noted. warranted.
The Company is
obligated to indemnify
Great West Life and
Annuity Insurance No liability has been
Company for losses established as the
arising out of breaches indemnification is for
of representations and | future events for which
covenants by the neither a probability of
Company under an occurrence nor a $250,000 for losses arising out
Asset Purchase reasonable estimate can of breaches of representation; The Company has made no
Agreement and certain be established at this there is no cap on losses arising | payments on the guarantee
ancillary agreements. time. Expense out of breaches of covenants since inception.
The Company is
obligated to indemnify
the proprietary mutual Since this obligation is not
fund, offered by the Intercompany and subject to limitations, the
Separate Accounts, and | related party guarantees Company does not believe that it
the fund's directors and that are considered is possible to determine the
officers as provided in | “unlimited” and as such maximum potential amount that | The Company has made no
certain Participation are excluded from could become due under these payments on the guarantee
Agreements. recognition. Expense guarantees in the future. since inception.
The Company has
provided certain
indemnities, guarantees
and/or commitments to
affiliates and third
parties in the ordinary
course of its business.
In the context of
acquisitions,
dispositions,
investments and other
transactions, the
Company has provided No liability has been
indemnities and established as the
guarantees that are indemnification is for Since this obligation is not
triggered by, among future events for which subject to limitations, the
other things, breaches of | neither a probability of Company does not believe that it
representations, occurrence nor a is possible to determine the
warranties or covenants | reasonable estimate can maximum potential amount that | The Company has made no
provided by the be established at this could become due under these payments on the guarantee
Company. time. Expense guarantees in the future. since inception.
No liability has been
established as the
indemnification is for Since this obligation is not
future events for which subject to limitations, the
The Company neither a probability of Company does not believe that it
indemnifies its directors occurrence nor a is possible to determine the
and officers as provided | reasonable estimate can maximum potential amount that | The Company has made no
in its charters and by- be established at this could become due under these payments on the guarantee
laws. time. Expense guarantees in the future. since inception.
No liability has been
established as the
indemnification is for Since this obligation is not
The Company future events for which subject to limitations, the
indemnifies its agents neither a probability of Company does not believe that it
for liabilities incurred as occurrence nor a is possible to determine the
a result of their reasonable estimate can maximum potential amount that | The Company has made no
representation of the be established at this could become due under these payments on the guarantee
Company's interests. time. Expense guarantees in the future. since inception.

Total

$ 250,000

) SSAP No. 5R, Liabilities, Contingencies and Impairments of Assets (“SSAP 5R”).
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(3) At December 31, 2018, the Company’s aggregate compilation of guarantee obligations was as follows:

a. Aggregate maximum potential of future payments of all
guarantees (undiscounted) the guarantor could be
required to make under guarantees. (Should equal total

of column 4 for (2) above.) $ 250,000
b. Current liability recognized in financial statement:

1. Noncontingent liabilities $ —

2. Contingent liabilities $ —

c. Ultimate financial statement impact if action under the
guarantee is required.

Investments in SCA $ —
Joint venture —
Dividends to stockholders (capital contribution) —
Expense 250,000
Other —
Total (Should equal (3)a.) $ 250,000

AN

B. Assessments

AsofDecember 31,2018, the Company had a $500,000 liability for retrospective premium-based guaranty fund assessments
and a $568,798 asset for the related premium tax offset. As of December 31,2017, the Company had a $500,001 liability
for retrospective premium-based guaranty fund assessments and an $608,122 asset for the related premium tax offset. The
periods over which the guaranty fund assessments are expected to be paid and the related premium tax offsets are expected
to be realized are unknown at this time.

The change in the guaranty asset balance summarized below reflects 2018 premium tax offsets used and revised estimated
premium tax offsets for accrued liabilities.

Assets Recognized from Paid and
Accrued Premium Tax Offsets

a. Balance as of December 31, 2017 $ 608,122
b. Decreases current year:

Premium tax offset applied 80,000
c. Increases current year:

Est. premium tax offset 40,676
d. Balance as of December 31, 2018 $ 568,798

e. Discount Rate Applied 0%
C. Gain Contingencies
The Company did not recognize any gain contingencies during 2018 and 2017.
D. Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming From Lawsuits
The Company’s exposure to extra contractual obligations and bad faith losses is immaterial.
E. Joint and Several Liability Arrangements
The Company did not have any joint and several liability arrangements accounted for under SSAP 5R.

F.  All Other Contingencies
Uncollectible Premium Receivables

The Company had admitted assets of $4,446,007 and $5,085,202 at December 31, 2018 and December 31, 2017,
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely assesses
the ability to collect these receivables. Based upon Company experience, the amount of premiums and other accounts
receivable that may become uncollectible and result in a potential loss is not material to the Company’s financial condition.

Litigation
Sales Practice Claims and Regulatory Matters. Over the past several years, the Company has faced claims and regulatory

inquiries and investigations, alleging improper marketing or sales of individual life insurance policies, annuities, or other
products. The Company continues to defend vigorously against the claims in these matters.
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Various litigation, claims and assessments against the Company, in addition to those discussed previously and those
otherwise provided for in the Company’s consolidated financial statements, have arisen in the course of the Company’s
business, including, but not limited to, in connection with its activities as an insurer, investor or taxpayer. Further, state
insurance regulatory authorities and other federal and state authorities regularly make inquiries and conduct investigations
concerning the Company’s compliance with applicable insurance and other laws and regulations.

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

15. Leases

A.

B.

Lease Expense and Commitments
(1) Lessee leasing arrangements

The Company did not participate in lessee leasing arrangements during 2018 and 2017.
(2) Leases having initial or remaining noncancelable lease terms in excess of one year

The Company did not have any leases having initial or remaining noncancelable lease terms in excess of one year
during 2018 and 2017.

(3) Sale-leaseback transactions

The Company did not participate in any sale-leaseback transactions during 2018 and 2017.
Lease Income
(1) Operating leases

The Company did not participate in lessor arrangements that provide a significant portion of the Company’s business
income or assets during 2018 and 2017.

(2) Leveraged leases

The Company did not participate in leveraged leases during 2018 and 2017.

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

(1) The table below summarizes the notional amount of the Company’s financial instruments (derivatives that are designated

)

©)

as effective hedging instruments and derivatives used in replications) with off-balance sheet credit risk at December 31:

Assets Liabilities
2018 2017 2018 2017
Swaps $ 15,916,790 § 37,916,790 § — 3 —
Futures — — — —
Options — — — —
Total $ 15,916,790 § 37,916,790 § — $ —

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

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
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. Substantially 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.
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“4)

The Company’s OTC-cleared derivatives are effected through central clearing counterparties. Such positions are marked
to market and margined on a daily basis (both initial margin and variation margin), and the Company has minimal exposure
to credit-related losses in the event of nonperformance by clearing brokers or central clearing counterparties to such
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 collateral received
from counterparties to mitigate credit-related losses is deemed worthless for the purpose of calculating the Company’s off-
balance sheet credit exposure. The off-balance sheet credit exposure of the Company’s swaps was $1,078,290 and
$1,263,067 at December 31, 2018 and December 31, 2017, respectively.

At December 31, 2018, the estimated fair value of collateral consisting of various securities received by the Company on
its OTC-bilateral derivatives as variation margin was $3,477,020. At December 31, 2017, the Company did not receive
securities collateral on its OTC derivatives.

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

A.

Transfers of Receivables Reported as Sales

The Company did not have any transfer of receivables reported as sales during 2018 and 2017.

Transfer and Servicing of Financial Assets

The Company did not participate in the transfer or servicing of financial assets during 2018 and 2017.

Wash Sales

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

wash sales occur.

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the year ended
December 31, 2018.

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

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

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

At December 31, 2018, there were no direct premiums written by managing general agents or third party administrators.

20. Fair Value Information

A.

(1) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date
Hierarchy Table

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

December 31, 2018

Fair Value Measurements at Reporting Date Using

Level 1 Level 2 Level 3 Total
Assets
Derivative assets "
Foreign currency exchange rate — 2,453,213 — 2,453,213
Separate Account assets — 6,744,641,444 — 6,744,641,444
Total assets $ — 3 6,747,094,657 § — 3 6,747,094,657
Liabilities
Derivative liabilities "
Foreign currency exchange rate $ — 70,336 $ — § 70,336
Total liabilities $ — 8 70,336 § — 70,336

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

Accordingly, the amounts above exclude derivatives carried at amortized cost, which include highly effective derivatives and RSATSs.

@ 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 year ended December 31, 2018, 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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(2) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date
Rollforward Table — Level 3 Assets and Liabilities

There were no assets and liabilities measured and reported at estimated fair value using significant unobservable (Level
3) inputs for the year ended December 31, 2018.

Transfers into or out of Level 3

During the year ended December 31, 2018, there were no transfers into or out of Level 3.

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

When developing estimated fair values, the Company considers three broad valuation techniques: (i) the market approach,
(i1) the income approach, and (iii) the cost approach. The Company determines the most appropriate valuation technique
to use, given what is being measured and the availability of sufficient inputs, giving priority to observable inputs. The
Company categorizes its assets and liabilities measured at estimated fair value into a three-level hierarchy, based on the
significant input with the lowest level in its valuation. The input levels are as follows:

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

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

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

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 and OTC-cleared 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, whereas valuations of option-based derivatives utilize option pricing models pricing models which are based
on market standard valuation methodologies and a variety of observable inputs.

The significant inputs to the pricing models for most OTC-bilateral and OTC-cleared 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 and OTC-cleared 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 and OTC-cleared 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 and OTC-cleared 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, 12, 16, 21, 32 and 34.
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C. Estimated Fair Value of All Financial Instruments

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

December 31, 2018

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,017,505,508 § 1,000,594,935 § 198,894,772 § 798,264,000 $ 20,346,736 $ —
Mortgage loans 98,902,261 98,870,858 — — 98,902,261 —
Cash, cash equivalents and short-term investments 49,871,835 49,871,334 46,878,309 2,993,526 — —
Contract loans 544,087,967 419,439,601 — 36,445,684 507,642,283 —
Derivative assets ") 13,760,343 14,927,361 — 13,760,343 — —
Investment income due and accrued 18,988,383 18,988,383 — 18,988,383 — —
Separate Account assets 6,744,641,444 6,744,641,444 — 6,744,641,444 — —

Total assets $ 8,487,757,741 § 8347334416 §  245773,081 $ 7,615093,380 § 626,891,280 § —
Liabilities -
Investment contracts included in:

Liability for deposit-type contracts $ 8,860,101 $ 8,811,789 $ — 3 — 8,860,101 $ —
Derivative liabilities " 70,336 70,336 — 70,336 — —
Payable for collateral received 9,948,600 9,948,600 — 9,948,600 — —
Investment contracts included in Separate Account liabilities 3,468,352 3,468,352 — 3,468,352 — —

Total liabilities $ 22,347,389 §$ 22,299,077 $ — 13,487,288  § 8,860,101 §$ —

December 31, 2017

Aggregate Not Practicable

Fair Value Admitted Value Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $ 1,421,039,779 $ 1,326,012,852 $ 113,430,386 $ 1,239275859 § 68,333,534 $ —
Mortgage loans 103,614,692 102,310,294 — — 103,614,692 —
Cash, cash equivalents and short-term investments 49,247,703 49,248,892 17,287,922 31,959,781 — —
Contract loans 556,455,614 417,288,613 — 35,511,602 520,944,012 —
Derivative assets ) 10,383,314 10,829,448 — 10,383,314 — —
Investment income due and accrued 24,373,549 24,373,549 — 24,373,549 — —
Separate Account assets 8,101,051,697 8,101,051,697 — 8,101,051,697 — —

Total assets $ 10,266,166,348  $ 10,031,115,345 $ 130,718,308 § 9,442,555802 § 692,892,238 § —
Liabilities - W W W W
Investment contracts included in:

Liability for deposit-type contracts $ 7,792,160 $ 7,376,129 $ — 8 — 8 7,792,160 $ —
Derivative liabilities 555,014 485,787 — 555,014 — —
Payable for collateral received 10,899,954 10,899,954 — 10,899,954 — —
Investment contracts included in Separate Account liabilities 3,904,374 3,904,374 — 3,904,374 — —

Total liabilities $ 23,151,502 $ 22,666,244  $ — 15,359,342 § 7,792,160 § —

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

admitted assets and liabilities.
Assets and Liabilities

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

Bonds, Cash, Cash Equivalents and Short-term Investments

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

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

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

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

Investment Income Due and Accrued

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

Investment Contracts Included in 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.

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.

D. At December 31, 2018, the Company had no investments where it was not practicable to estimate fair value.
21. Other Items

A. Unusual or Infrequent Items
The Company did not have any unusual or infrequent items during 2018 and 2017.

B. Troubled Debt Restructuring
The Company did not have troubled debt restructuring during 2018 and 2017.

C. Other Disclosures
On January 12, 2016, MetLife, Inc. (“MetLife”) announced its plan to pursue the separation of a substantial portion of its
U.S. retail business (the “Separation”). Additionally, on July 21, 2016, MetLife announced that the separated business
would be rebranded as “Brighthouse Financial”.
Until the completion of the Separation on August4,2017, Brighthouse was a wholly-owned subsidiary of MetLife. MetLife
undertook several actions, including an internal reorganization involving its U.S. retail business (the “Restructuring”) to
include the Company and certain affiliates in the separated business. On July 28, 2017, MetLife contributed Brighthouse
Holdings, LLC to Brighthouse, resulting in the Company becoming an indirect wholly-owned subsidiary of Brighthouse.
On August 4, 2017, MetLife completed the Separation through a distribution of 96,776,670 of the 119,773,106 shares of

the common stock of Brighthouse, representing 80.8% of MetLife’s interest in Brighthouse, to holders of MetLife common
stock.
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On June 14, 2018, MetLife divested its remaining shares of Brighthouse common stock (the “MetLife Divestiture™). As a
result, MetLife and its subsidiaries and affiliates are no longer considered related parties subsequent to the MetLife
Divestiture.

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

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

D. Business Interruption Insurance Recoveries

The Company did not have any business interruption insurance recoveries during 2018 and 2017.

E. State Transferable and Non-transferable Tax Credits

The Company did not have any state transferable and non-transferable tax credits during 2018 and 2017.

F.  Subprime Mortgage Related Risk Exposure

(1

2
3)

“4)

While there is no market standard definition, the Company defines subprime mortgage lending as the origination of
residential mortgage loans to borrowers with weak credit profiles. The Company's exposure to subprime mortgage
loans exists through investments in subprime RMBS. The subprime RMBS portfolio is performing within expectations
and is in an unrealized gain position. Over the past few years, the Company has managed its exposure to subprime
mortgage lending by reducing its overall exposure, increasing the credit quality of the portfolio, stress testing the
portfolio with severe loss assumptions and closely monitoring the performance of the portfolio. Based upon the
analysis of the Company's exposure to subprime mortgages through its investments in RMBS, the Company expects
to receive payments in accordance with the contractual terms of the securities.

The Company had no direct exposure through investments in subprime loans during 2018 and 2017.

At December 31, 2018, the Company had direct exposure to subprime mortgage risk through other investments as
follows:

Book/Adjusted
Carrying Value OTTI Losses
Actual Cost (excluding interest) Fair Value Recognized

RMBS $ 4,256,811 $ 4,704,114  § 4,903,592 $ —
CMBS — — — —
Collateralized debt obligations — — — —
Structured securities — — — —
Equity investment in SCA — — — —
Other assets — — — —
Total $ 4,256,811 $ 4,704,114  § 4,903,592 ' $ —

The Company had no underwriting exposure to subprime mortgage risk through mortgage guaranty or financial
guaranty insurance coverage during 2018 and 2017.

G. Retained Assets

(1)

The Company’s retained asset account, known as the Total Control Account (“TCA”), is a settlement option or method
of payment that may be used for amounts due under life insurance, critical illness insurance and annuity contracts.
The TCA Customer Agreement provided to each accountholder is a contract that is supplementary to the insurance or
annuity contract. TCAs are reported in the Annual Statement as amounts on deposit for ordinary supplementary
contracts not involving life contingencies.

Each TCA has a guaranteed minimum annual effective interest rate. Guaranteed minimum interest rates for TCAs
that were opened or remained open during calendar year 2018 are 3.5%, 3.0%, 1.5% and 0.5% depending on the age
and origin of the account. In addition to the guaranteed minimum interest rate, the Company also agrees in the TCA
Customer Agreement to credit interest at rates that equal or exceed at least one of the following indices: the prior
week’s Money Fund Report AveragesTM/Government 7-Day Simple Yield (a leading index of government money
market mutual fund rates) or the Bank Rate MonitorTM, National Money Market Rate Index (a leading index of rates
paid by 100 large banks and thrifts on money market accounts). During calendar year 2018, all TCAs received interest
at the account’s guaranteed minimum annual effective interest rate.

For group life insurance, the group policyholder (i.e., the employer) may select a settlement option, including the TCA
or a check, or may leave the election to the beneficiary. The TCA is generally utilized as the default method of payment
of benefits under most of the Company’s group life insurance programs, subject to state law and a minimum benefit
amount. For individual life insurance, the individual policyholder may select a settlement option, including a TCA
or a check or he or she may leave the election to the beneficiary. The TCA is generally utilized as the default method
of payment under most of the Company’s individual life insurance policies, subject to state law and a minimum benefit
amount. The Company always honors a beneficiary’s request for a check. Certain administrative and recordkeeping
services for TCAs and clearing services for drafts written from TCAs are provided by an unaffiliated bank (the
“Administrator”).
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There are no fees or charges made to TCA account balances for basic account services. The following special service
fees apply:

‘Draft Copy: $2.00
‘Stop Payment: $10.00

‘Overdrawn TCA: $15.00
‘Wire Transfer: $10.00

Accountholders are charged the same amount for these special services as the Administrator charges the Company.
In addition, any information requested to be sent via overnight delivery services may incur a fee of $25.00.

The Company’s TCA business is 100% reinsured with MetLife Insurance Company.

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

In Force
2018 2017
Number Balance Number Balance
Up to and including 12 Months — $ — 24§ 5,187,992
13 to 24 Months 21 4,414,346 131 27,524,227
25 to 36 Months 113 23,565,386 140 17,886,856
37 to 48 Months 126 14,034,769 121 19,629,357
49 to 60 Months 110 18,351,601 122 13,748,809
Over 60 Months 808 78,453,029 748 72,686,579
Total 1,178 § 138,819,131 1,286 $ 156,663,820

(3) Arollforward of the Company’s retained asset accounts for the year ended December 31, 2018 is as follows:

Individual Group
Balance/ Balance/

Number Amount Number Amount
Retained asset accounts at the beginning of the year 1,286 § 156,663,820 — 3 —
Retained asset accounts issued/added during the year — —
Investment earnings credited to retained asset accounts
during the year N/A 4,359,816 — —
Fees and other charges assessed to retained asset
accounts during the year* N/A — — —
Retained asset accounts transferred to state unclaimed
property funds during the year — — — —
Retained asset accounts closed/withdrawn during the
year 108 22,204,505 — —
Retained asset accounts at the end of the year 1,178  $ 138,819,131 — 3 —

*Fees and other charges assessed may also include other account adjustments.
H. Insurance-Linked Securities
The Company did not engage in any transactions involving insurance-linked securities during 2018.
22. Events Subsequent

The Company has evaluated events subsequent to December 31, 2018 through February 22, 2019, which is the date these
financial statements were available to be issued, and has determined there are no material subsequent events requiring adjustment
to or disclosure in the financial statements.

The Company is not subject to the annual fee imposed under section 9010 of the ACA due to the Company’s health insurance
premium falling below the $25 million threshold.

23. Reinsurance
A. Ceded Reinsurance Report
Section 1- General Interrogatories

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

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

Yes () No (X)

Section 2 - Ceded Reinsurance Report - Part A
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E-F.

(1) Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any

reinsurance for reasons other than for nonpayment of premium or other similar credits?
Yes () No (X)

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

collected under the reinsured policies?
Yes () No (X)

Section 3 - Ceded Reinsurance Report - Part B

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

in making this estimate. $240,774,445

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

the effective date of the agreement?
Yes () No ( X)

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

agreements or amendments?
Uncollectible Reinsurance
The Company did not write off any uncollectible reinsurance during 2018 and 2017.

Commutation of Ceded Reinsurance

The Company has reported in its operations in the current year as a result of reinsurance with the companies listed below,

amounts that are reflected as:

(1) Claims incurred

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

(4) Other

(5) Company:

@ B B L

Security Life of Denver Insurance Co $ —

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

The Company did not have any certified reinsurer’s rating downgraded or status subject to revocation during 2018.

The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during 2018.

Ceded Reinsurance of XXX/AXXX with an Affiliated Captive Reinsurer

The Company did not have any RBC shortfall for ceded XXX/AXXX reinsurance with an affiliated captive reinsurer

subject to the XXX/AXXX captive framework during 2018.

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company had no retrospectively rated contracts nor contracts subject to redetermination as of December 31, 2018. In
addition, the Company has no paid or payable medical loss ratio rebates and is not subject to the risk sharing provision of the

ACA.

25. Change in Incurred Losses and Loss Adjustment Expenses

A.

B.

Reserves as of December 31, 2017 were $4,943,806. As of December 31, 2018, $731,532 has been paid for incurred claims
and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$4,074,877 as aresult of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there has been a $137,397
favorable prior-year development from December 31, 2017 to December 31, 2018. 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.

The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss liabilities

and loss adjustment expenses for the year ended December 31, 2018.
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26. Intercompany Pooling Arrangements

The Company did not participate in any intercompany pooling arrangements during 2018 and 2017.

27. Structured Settlements

A.

B.

The Company had no loss reserves eliminated by annuities, nor was the Company contingently liable for such amounts.

The aggregate value of annuities due from any life insurer for which the Company has not obtained a release of liability
from the claimant as a result of the purchase of an annuity does not equal or exceed 1% of policyholders’ surplus.

28. Health Care Receivables

The Company had no health care receivables during the years 2018, 2017 and 2016.

29. Participating Policies

Direct premiums on participating policies in the amount of $19,908,461 and $22,547,425 represented approximately 9.7% and
9.4% of the Company’s direct premiums at December 31, 2018 and 2017, respectively.

The amount of incurred policyholder dividends in 2018 and 2017, as reported in dividends to policyholders, was $5,043,976
and $4,582,396, respectively. This is equal to the sum of dividends paid during the year, the change in the amount of dividends
due and unpaid and the change in provision for dividends payable in the following year.

30. Premium Deficiency Reserves

()
@)
3)

Liability carried for premium deficiency reserves $ —
Date of the most recent evaluation of this liability 12/31/2018
Was anticipated investment income utilized in the calculation? Yes

31. Reserves for Life Contracts and Deposit-Type Contracts

(1

2)

3)

“4)

)

(6)

For variable life insurance, the Company waives the deduction of deferred premiums at death and returns a portion of the
final premium beyond the date of death. Reserves are calculated on a continuous basis, which automatically provides for
non-deduction of deferred fractional premiums and refund of premiums beyond the date of death. Surrender values in
excess of the reserves as legally computed are shown in Exhibit 5, Section G and amount to $2,281,926.

An additional reserve is calculated for rated policies and policies with flat extra premiums, using special mortality tables
according to the underwriting classification and extra risk, and the same interest rate and method as standard lives.

As of December 31, 2018, the Company had $240,444,539 of insurance in force for which the gross premiums are less
than the net premiums according to the standard valuation set by Massachusetts. Reserves to cover the above insurance
totaled the gross amount of $3,602,189 at December 31, 2018 and are reported in Exhibit 5, Miscellaneous Reserves
section.

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

The tabular less actual reserve released has been determined by formula as described in the instructions.

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

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

Ordinary Group
Credit Life
(Group
Industrial Individual Supplementary and Life

Item Total Life Life Insurance Annuities Contracts Individual) Insurance  Annuities
AG43 standard scenario excess $122,475,057 $ — 3 — $ 122,475,057 $ — 3 — 3 — 3 —
AG43 Stochastic Excess 24,704,452 — — 24,704,452 — — — —
For excess of valuation net
premiums over corresponding
gross premiums (848,633) — (848,633) — — — — —
For surrender values in excess
otherwise required and carried in
this schedule (93,943) — (93,943) — — — — —
Guaranteed minimum death
benefits 2,105,452 — 2,105,452 — — — — —
Reinsurance ceded (146,529,212) — — (146,529,212) — — — —

Total $ 1,813,173 § — $ 1,162,876 § 650,297 $ — $ — 8 — $ —

32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
A.  Subject to discretionary withdrawal:
With market value adjustment $ — S — 3 — 3 — —%
At book value less current surrender
charge of 5% or more 2,966,017 — — 2,966,017 0.1
At fair value — — 3,750,961,536 3,750,961,536 88.0
Total with market value adjustment or at fair
value 2,966,017 — 3,750,961,536 3,753,927,553 88.1
At book value without adjustment (minimal or
no charge adjustment) 443,575,556 — — 443,575,556 10.4
B.  Not subject to discretionary withdrawal 48,559,490 — 15,724,526 64,284,016 1.5
C.  Total (gross: direct + assumed) 495,101,063 — 3,766,686,062 4,261,787,125 100.0%
D. Reinsurance ceded (316,597,198) — — (316,597,198)
E.  Total* (net) $ 178,503,865 $ — $ 3,766,686,062 $ 3,945,189,927
* Reconciliation of total annuity actuarial reserves and deposits fund liabilities.
F. Life & Accident & Health Annual Statement: Amount
Exhibit 5, Annuities Section, Total (net) $ 125,378,779
Exhibit 5, Supplementary Contract with Life
Contingencies Section Total 43,848,489
Exhibit 7, Deposit-Type Contracts, Line 14,
Column 1 9,276,598
Subtotal 178,503,866

Separate Accounts Annual Statement:

Exhibit 3, Line 0299999, Column 2 3,750,961,536
Exhibit 3, Line 0399999, Column 2 13,138,948
Policyholder dividend and coupon

accumulations —

Policyholder premiums —
Guaranteed interest contracts —
Other contract deposit funds 2,585,577
Subtotal 3,766,686,061

Total annuity actuarial reserves and deposit
liabilities $ 3,945,189,927

33. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2018 were as follows :

Type Gross Net of Loading
Industrial $ — $ —
Ordinary new business — —
Ordinary renewal 17,679,500 16,070,199
Credit life — —
Group life — —
Group annuity — —
Total $ 17,679,500 $ 16,070,199

19.30
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NOTES TO THE FINANCIAL STATEMENTS

34. Separate Accounts

A. Separate Accounts Activity

(1) The Company utilizes Separate Accounts to support and record assets and liabilities related to ordinary life insurance,
ordinary individual annuity and supplemental contracts, group life insurance and group annuity products. The liabilities
consist of reserves established to meet withdrawal and future benefit payment contractual provisions. Investment risk
associated with market value changes are generally borne by the clients, except to the extent of the minimum guarantees
made by the Company with respect to certain Separate Accounts.

2

As of December 31, 2018 and 2017, the Company’s Separate Account Annual Statement included legally insulated
assets of $6,744,641,444 and $8,101,051,697, respectively. The assets legally insulated from the General Account as
of December 31, 2018, are attributable to the following products/transactions:

Separate Account Assets

Product/Transaction Legally Insulated Not Legally Insulated
Group annuities $ 523,109 $ —
Ordinary individual annuities and supplemental contracts 3,783,833,094 —
Group life insurance 13,562,626 —
Ordinary life insurance 2,946,722,615 —
Total $ 6,744,641,444 § —

(3) The Company does not have Separate Account products that have guarantees backed by the General Account.

(4) The Company does not engage or participate in securities lending transactions within any Separate Account.

B. General Nature and Characteristics of Separate Accounts Business

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

M

@

(©))

Indexed

Nonindexed
Guarantee
Less than/

Equal to 4%

Nonindexed
Guarantee
More than 4%

Nonguaranteed
Separate
Accounts

Total

Premiums, considerations or deposits

for year ended

12/31/2018 $

$ 130,642,844

$ 130,042,844

Reserves at 12/31/2018

For accounts with
a. Fair value

assets at:

b. Amortized cost

c. Total reserves

$ 6,731,823,451

$6,731,823,451

$ 6,731,823,451

$6,731,823,451

By withdrawal characteristics:

a. Subject to discretionary withdrawal

1. With market value adjustment $

2. At book value without market
value adjustment and with
current surrender charge of 5%

Oor more

3. At fair value

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

5%
5. Subtotal

Not subject to
b. withdrawal

c. Total reserves

6,715,575,816

6,715,575,816

discretionary

6,715,575,816

16,247,635

6,715,575,816

16,247,635

$ 6,731,823,451

$6,731,823,451

(4) Reserves for Asset Default Risk in lieu
of asset valuation reserve

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

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

Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4)

b. Transfers from Separate Accounts (Page 4, Line 10)

c. Net transfers to or (from) Separate Accounts (a) - (b)

(2) Reconciling Adjustments

(3) Transfers as reported in the Summary of Operations of the
Life, Accident & Health Annual Statement (1¢) + (2) =

(Page 4, Line 26)

$ 130,370,045
978,579,810
(848,209,765)

&+

19.31
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NOTES TO THE FINANCIAL STATEMENTS

35. Loss/Claim Adjustment Expenses

The Company had no expected recoveries from salvage and subrogation deducted from unpaid claims liability. All loss and
claim adjustment expenses are embedded in Exhibit 6 and Exhibit 8 reserves.

19.32
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22
3.1
32
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34

35

36
4.1

42

5.1

5.2

6.1

6.2

71
72

8.1
8.2

8.3
8.4

10.1

10.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards and disclosure requirements
substantially similar to those required by such Act and regulations?

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

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

If yes, date of change:
State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.
This date should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Massachusetts Division of Insurance

Yes [X]

Yes[X]

No[ ]

Yes[X]

No[ ]

NAT ]

No[ ]

0001685040

Yes|[ ]

No[X]

12/31/2012

12/31/2012

06/04/2014

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

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

During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial part
(more than 20 percent of any major line of business measured on direct premiums) of:

411
412

During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

421

4.22
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?
If the answer is YES, complete and file the merger history data file with the NAIC.

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

sales of new business?

renewals?

sales of new business?

renewals?

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes [X]
Yes|[ ]

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

NIA[X]
NIA[X]

No[ ]
No[X]

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

1

Name of Entity

2
NAIC
Company
Code

3

State of
Domicile

Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Yes|[ ]

No[X]

Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity?
If yes,

7.21 State the percentage of foreign control

Yes|[ ]

No[X]

%

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or

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

1 2
Nationality Type of Entity

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?
If response to 8.1 is yes, please identify the name of the bank holding company.

Yes|[ ]

No[X]

Is the company affiliated with one or more banks, thrifts or securities firms?

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

Yes [X]

No[ ]

1 2 3
Affiliate Name Location (City, State) FRB

OCC | FDIC

SEC

Brighthouse Investment Advisers, LLC Boston, MA

Yes

Brighthouse Securities, LLC Charlotte, NC

Yes

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Deloitte & Touche, LLP, 30 Rockerfeller Plaza, New York, NY 10112-0015

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant requirements
as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state law or regulation?

If the response to 10.1 is yes, provide information related to this exemption:

Yes|[ ]

No[X]

20
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10.3

10.4

10.5
10.6

12.1

12.2

13.
13.1

13.2
13.3
134
14.1

14.11

14.2
14.21

14.3
14.31

15.1

15.2

201

20.2

211

21.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Has the insurer been granted any exemptions related to other requirements of the Annual Financial Reporting Model Regulation as allowed
for in Section 18A of the Model Regulation, or substantially similar state law or regulation?

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

Yes[ ] No[X]

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws?

If the response to 10.5 is no or n/a, please explain:

Yes [X]

No[ ] NA[]

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

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly?

Yes[X] Nol[ ]

12.11 Name of real estate holding company See Explanation in 12.2

12.12 Number of parcels involved 19
12.13 Total book/adjusted carrying value 57,990,619

If yes, provide explanation

The company owns 19 securities of miscellaneous REIT investments that can be found on the Schedule D-Part 1 and 2 of the General Account.

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

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

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the year? Yes[ ] NoJ[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ ] No[ ] NAJ[]

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a)
b)
©)
d)
e)

(
(
(
(

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Compliance with applicable governmental laws, rules and regulations;

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Accountability for adherence to the code.

If the response to 14.1 is no, please explain:

Yes[X] Nol[ ]

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

Yes[ ] No[X]

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

Yes[ ] No[X]

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

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

Yes[ ] No[X]

American Bankers1Association (ABA) ? Circumstances '?hat Can Trigger )
Routing Number Issuing or Confirming Bank Name the Letter of Credit Amount
$
BOARD OF DIRECTORS
Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinator committee thereof? Yes[X] NoJ[ ]
Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes[X] Nol[ ]
Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation on the part
of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such person? Yes[X] Nol[ ]
FINANCIAL
Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes[ ] No[X]
Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
20.11 To directors or other officers 0
20.12 To stockholders not officers 0
20.13 Trustees, supreme or grand (Fratemal only) 0
Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
20.21 To directors or other officers $ 0
20.22 To stockholders not officers 0
20.23 Trustees, supreme or grand (Fraternal only) 0
Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such obligation
being reporting in the statement? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year:
21.21 Rented from others $ 0
21.22 Borrowed from others $ 0
21.23 Leased from others $ 0
21.24 Other $ 0

20.1
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24.01
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24.06
24.07

24.08
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24.10

251

25.2
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26.1

26.2
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27.2
28.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

guaranty association assessments? Yes[X] Nol[ ]
If answer is yes:
2221 Amount paid as losses or risk adjustment 0
22.22 Amount paid as expenses 3,726
22.23 Other amounts paid 0
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,
in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 24.03)? Yes[X] Nol[ ]
If no, give full and complete information, relating thereto:
For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
The Company does not have a security lending program.
Does the company’s security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital Instructions? Yes[ ] No[ ] NAI[X]
If answer to 24.04 is yes, report amount of collateral for conforming programs. $ 0
If answer to 24.04 is no, report amount of collateral for other programs $ 0
Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the outset
of the contract? Yes[ ] No[ ] NA[X]
Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[ ] No[ ] NA[X]
Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities Lending Agreement (MSLA) to
conduct securities lending? Yes[ ] No[ ] NA[X]
For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
24,101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
24.103 Total payable for securities lending reported on the liability page: 0
Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the control
of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is current in force? (Exclude
securities subject to Interrogatory 21.1 and 24.03.) Yes[X] Nol[ ]
If yes, state the amount thereof at December 31 of the current year:
2521 Subject to repurchase agreements $ 0
25.22  Subject to reverse repurchase agreements $ 0
25.23  Subject to dollar repurchase agreements $ 0
25.24  Subject to reverse dollar repurchase agreements $ 0
25.25  Placed under option agreements $ 0
25.26  Letter stock or securities restricted as sale — excluding FHLB Capital Stock $ 0
2527  FHLB Capital Stock $ 0
25.28  On deposit with states $ 3,413,855
25.29  On deposit with other regulatory bodies $ 0
25.30  Pledged as collateral — excluding collateral pledged to an FHLB $ 417,130
25.31  Pledged as collateral to FHLB - including assets backing funding agreements $ 0
2532 Other $ 0
For category (25.26) provide the following:
1 2 3
Nature of Restriction Description Amount
$
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAT]
If no, attach a description with this statement.
Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the issuer,
convertible into equity? Yes[ ] No[X]
If yes, state the amount thereof at December 31 of the current year: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
28.01  For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian's Address
JPMorgan Chase & Co 4 New York Plaza - 12th Floor, New York, NY, 10004
28.02  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)

20.2
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

28.03  Have there been any changes, including name changes, in the custodian(s) identified in 28.01 during the current year? Yes[ ] No[X]
28.04  Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
28.05 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority
to make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity,
note as such. ["...that have access to the investment accounts", "... handle securities"].
1 2
Name of Firm or Individual Affiliation
MetLife Investment Advisors, LLC U
28.0597 For those firms/individuals listed in the table for Question 28.05, do any firms/individuals unaffiliated with the reporting entity
(i.e. designated with a "U") manage more than 10% of the reporting entity's assets? Yes[X] No[ ]
28.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 28.05, does
the total assets under management aggregate to more than 50% of the reporting entity's assets? Yes[X] No[ ]
28.06  For those firms or individuals listed in the table for 28.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information
for the table below.
1 2 3 4 5
Investment
Management
Registered | Agreement
Central Registration Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) With (IMA) Filed
142463 MetLife Investment Advisors, LLC EAUO72Q8FCR1S0XGYJ21 SEC DS
Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
CUSIP Name of Mutual Fund Book/Adjusted Carrying
Value
29.2999 TOTAL
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual Fund’s
Book/Adjusted Carrying
Name of Mutual Fund Name of Significant Holding Value Attributable to the
(from above table) of the Mutual Fund Holding Date of Valuation
$

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or statement value for fair value.

1

2 3
Excess of Statement over Fair
Value (-), or Fair Value over

Statement (Admitted) Value Fair Value Statement (+)
30.1 Bonds $ 1,048,560,960 |$ 1,065,471,533 | $§ 16,910,573
30.2 Preferred Stocks $ 0 |$ 0 |[$ 0
30.3 Totals $ 1,048,560,960 |$ 1,065,471,533 | § 16,910,573

Describe the sources or methods utilized in determining the fair values:
Per Part 5, Section 1 of the Purposes and Procedures Manual of the NAIC Investment Analysis Office, Insurance companies can elect to not use prices provided by the NAIC. They can
select any of 5 price sources, as defined in this section, and identify them in their appropriate schedule. Brighthouse and its affiliate insurance companies have chosen to not use market
prices obtained from the NAIC. See Note 20 - Determination of Fair Value

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D?

Yes[ ] No[X]

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

If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of

disclosure of fair value for Schedule D:

Yes[ ] No[ ]

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

If no, list exceptions:

Yes[X] Nol[ ]

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designation 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL security is not

available.

b. Issuer or obligor is current on all contracted interest and principal payments.
[ The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

Yes[ ] No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

C. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as an NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

20.3
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
OTHER

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any?

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to
trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid
Amount of payments for legal expenses, if any?
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal
expenses during the period covered by this statement.
1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any?
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2
Name Amount Paid

20.4
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GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

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

13 Reason for excluding:

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

Most current three years:

1.61 Total premium earned

1.62 Total incurred claims

1.63 Number of covered lives

All years prior to most current three years:

1.64 Total premium earned

1.65  Total incurred claims

1.66 Number of covered lives

Group policies:

Most current three years:

1.71 Total premium earned

1.72 Total incurred claims

1.73 Number of covered lives

All years prior to most current three years:

1.74 Total premium eamed

1.75 Total incurred claims

1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year

241 Premium Numerator $ 0 $ 0
22 Premium Denominator $ 132,322,034 $ 153,800,192
23 Premium Ratio (2.1/2.2) 0.0% 0.0%
24 Reserve Numerator $ 539,986 $ 623,952
25 Reserve Denominator $ 1,137,039,960 $ 1,157,493,118
2.6 Reserve Ratio (2.4/2.5) 0.0% 0.1%

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

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

State the authority under which Separate Accounts are maintained:
Massachussetts Law

Yes[ ] No[X]
0

0

Yes [X]

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

12,334,867

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

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

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used by
this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity studies)™?

Net reimbursement of such expenses between reporting entities:
421 Paid

4.22 Received

Does the reporting entity write any guaranteed interest contracts?
If yes, what amount pertaining to these items is included in:

5.21 Page 3, Line 1

522  Page4, Line1

For stock reporting entities only:

6.1 Total amount paid in by stockholders as surplus funds since organization of the reporting entity:

21

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

Yes[X] NoJ[ ]

45,506,171

1,385,314

Yes[ ] No[X]
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8.1

8.2
8.3

8.4

9.1
9.2

10.1
10.2
10.3
10.4
1.1
1.2

13.
13.1

GENERAL INTERROGATORIES
PART 2 - LIFE INTERROGATORIES

Total dividends paid stockholders since organization of the reporting entity:

7.1 Cash $ 1,249,612,651
712 Stock $ 113,000,000
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: Yes[ ] No[X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death benefits of the occupational
illness and accident exposures, but not the employers liability exposures, of business originally written as workers’ compensation insurance.
If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? Yes[ ] Nol[ ]
If 8.1 is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
8.31 Earned premium $ 0 $ 0 $ 0
8.32  Paid claims $ 0 $ 0 $ 0
8.33  Claim liability and reserve (beginning of year) $ 0 $ 0 $ 0
8.34  Claim liability and reserve (end of year) $ 0 S 0 $ 0
8.35 Incurred claims $ 0 $ 0 $ 0
If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and 8.34 for
Column (1) are:
1 2
Attachment Earned Claim Liability
Point Premium and Reserve
841 <$25,000 $ 0 $ 0
8.42  $25,000— 99,999 $ 0 $ 0
8.43  $100,000 — 249,999 $ 0 $ 0
8.44  $250,000 — 999,999 $ 0 $ 0
8.45  $1,000,000 or more $ 0 $ 0
What portion of earned premium reported in 8.31, Column 1 was assumed from pools? $ 0
For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
Amount of loss reserves established by these annuities during the current year: $ 0
List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.
1 2
P&C Insurance Company Statement Value on
and Purchase Date of Annuities
Location (i.e., Present Value)
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date. $ 0
Are any of the captive affiliates reported on Schedule S, Part 3, authorized reinsurers? No[ ] NAT[]
If the answer to 11.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Company | Domiciliary Reserve Letters of Trust
Name Code | Jurisdiction Credit Credit Agreements Other
Brighthouse Reinsurance Company of
Delaware 16073 DE $ 68,188,804 |$ $ $ 33,575,827
Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or ceded).
12.1  Direct premiums written $ 178,379,305
122 Total incurred claims $ 178,350,208
12.3  Number of covered lives 119,464

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

Is the reporting entity licensed or charted, registered, qualified, eligible or writing business in at least two states?

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

211

Yes[X] NoJ ]

Yes[ ] No[ ]
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FIVE-YEAR HISTORICAL DATA

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

-

N e o e

10.
1.
12.
13.

14.
15.1
15.2

16.
171
17.2
18.1
18.2
18.3

19.
20.

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

29.

30.
31.

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

Life Insurance in Force (Exhibit of Life Insurance)

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

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

New Business Issued (Exhibit of Life Insurance)

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

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

Industrial life (Lin€ 20.4, COL 2).......coieieiirierieieiseiese et
Ordinary life insurance (Line 20.4, Col.. 3)......
Ordinary individual annuities (Line 20.4, Col. 4)......
Credit life (group and individual) (Line 20.4, Col. 5).
Group life insurance (Line 20.4, Col. 6)...............
Group annuities (Line 20.4, Col. 7)......
A&H - group (Line 20.4, Col. 8)....
A&H - credit (group and individual) (Line 20.4, Col. 9)....
A&H - other (Ling 20.4, COl. 10)......criuiiieireirireieieieeie et ssssssesessnees
Aggregate of all other lines of business (Line 20.4, Col. 11)......coccverrrrnrirrenrnrreeeeereeeens

Balance Sheet (Pages 2 and 3)

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

Cash Flow (Page 5)

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

Risk-Based Capital Analysis

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

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

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

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

1
2018

2
2017

2016

2015

2014

.......... 21,516,050
.......... 14,928,808

.......... 23,053,547
.......... 16,775,238

.......... 24,603,823
.......... 18,408,862

.......... 26,309,493
.......... 19,946,032

.......... 28,216,577
.......... 21,841,394

132,130,590

(692,418) | .

150,358,103

176,469,426

........ 187,521,528
.15,040,687

........ 209,300,873
...(3,506,848,597)

..... 1,756,028,260
..... 1,542,891,645
..... 1,196,364,354
............ 7,341,907
............ 9,276,598
.......... 10,349,812
............ 2,500,000
........ 210,636,615

.......... 98,591,444

........ 225,611,427
.......... 15,597,948

..... 2,059,558,500
..... 1,577,031,033
..... 1,217,231,763
............ 7,774,506
............ 7,811,249
.......... 14,658,057
............ 2,500,000
........ 480,027,467

.......... 24,364,122

........ 499,410,524
.......... 16,871,954

..... 2,105,246,542
..... 1,650,413,958
..... 1,266,014,160

............ 8,183,464
............ 7,853,959
.......... 17,052,191
............ 2,500,000
........ 452,332,584

........ 133,978,621

........ 474,259,775
.......... 17,140,983

..... 2,252,903,450
..... 1,620,987,301
..... 1,253,574,618

............ 8,837,392
............ 7,354,522
.......... 21,288,810
............ 2,500,000
........ 629,416,149

........ 164,863,493

........ 655,978,277
.......... 19,441,364

...(3,295,802,808)

..... 2,350,695,868
..... 1,675,458,341
..... 1,255,590,597

............ 9,861,734
............ 6,442,644
.......... 21,843,798
............ 2,500,000
........ 672,737,527

.......... 80,333,966

........ 700,079,598
.......... 21,072,808
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FIVE-YEAR HISTORICAL DATA

(continued)
1 2 3 4 5
2018 2017 2016 2015 2014

Investments in Parent, Subsidiaries and Affiliates
44,  Affiliated bonds (Sch. D SUMMArY, LINE 12, COL. 1)....cuiiriiierieininrinsieississississssssssisessns | reeessessssssessesssnssnsss | eessssessssssssessasssssess | sesssssessessssssessasssnsns | sssssessessssssssessansnsss | sessssessesssnssssessnnssnes
45, Affiliated preferred stocks (Sch. D SUmMmMary, LINE 18, COL. 1)....uiiiiieiiieiiieieierisnniieins | verveiesesisississsesesnees | versssessesessssnssesenies | sesessssessesesssssssssesss | sessessessssssesessssssens | sressersessesssssssessessnses
46. Affiliated common stocks (Sch. D Summary, LINE 24, COl. 1)......ccovrirrrrineneerrinenreneenees | creeneeseessesessnssnsisness | eermesnssssessssessssssnssens | seseesessessnssssssessnnes (01 [0 0
47.  Affiliated short-term investments (subtotal included in Sch. DA, Verif., Col. 5, LINE 10)...... | civieerieresieiiiiins [ errvriesieieiesssnieies | eoversssessessssessssssens | sesvesssssssssesessssssens | sesessessesssssssessesnnses
48.  Affiliated mortgage 10anS 0N Al ESIAE ..o ssteesseesssssssssesns | reesessessssssessessssssness | eesessessesssssessassnnssnns | sesssssessesssssessasssnssns | eeesessessssssssessansnsss | sesessessesssssnssessnssnees
49, AlLOthEr AffIlALEG. ........vererreeeirriereri ettt sss s | ersssnesesssennssenssnens | eesesnsnenssnsnsssnssesenes | oesssesssssnnesssescns (] 40,613,177 | ......... 67,772,948
50. Total of ahOVE LINES 44 10 49.........ooieieeecceeee et | sreessissiesssensesaenas [ I [ P 0. 40,613,177 | .......... 67,772,948
51.  Total investment in parent included in Lines 44 10 49 @DOVE..........ccvvievneninieieiiinis [erieiisssissiessssssesiens | aossessessnsssessssssesses | susessesssssssasessssssesse | essasesssssssensessessnans | erensesasessssansesnsanses

Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)........c.c.ouewererrmrrenermmernerinneseseneseens | eveeveons 51,024,480 | .......... 58,181,837 | ......... 86,540,968 | .......... 82,934,775 | ........ 104,924,982
53. Total admitted assets (Page 2, Line 28, COl. 3).......c.rwerrerrreeenrreecerneessseeesseeeseennnes | ceens 8,500,669,704 | ...10,160,610,197 | ..... 9,801,684,516 | ...10,172,840,824 | ...11,179,519,199

Investment Data
54. Net investment income (Exhibit of Net Investment INCOME)..........c.ccuvveveverriereieseeiieeen | vl 90,519,446 | .......... 99,515,740 | ........ 108,090,916 | ........ 110,795,736 | ........ 110,192,859
55. Realized capital gains (losses) (Page 4, Line 34, COlUMN 1)......c.coveveerreerererereresierseenens | ceveererienas (857,795)| ............ 2,246,734 | ... 2,563,635 | ...ccovvnee. 273,462 | ........ 103,775,866
56. Unrealized capital gains (losses) (Page 4, Line 38, Column 1)........c.oovvuveencremmerneeenneees | cornnsrennnees 912,871 | s 481,070 | .oovrvcnenee 487,433 | .o 107,655 | ......... (19,385,844)
57.  Total of above Lines 54, 55 aNd 56..........c.ccc.rveeremimieriinirereienresessessessesssessssenenns | eveeseons 90,574,522 | ........ 102,243,544 | ........ 111,141,984 | ........ 111,176,853 | ........ 194,582,881

Benefits and Reserve Increase (Page 6)
58. Total contract benefits - life (Lines 10, 11, 12, 13, 14 and 15, Col. 1

minus Lines 10, 11, 12, 13, 14 and 15, Cols. 9, 10 & 11).....ccemrenreirrerrerrerrerrenrseseins | vevene 452,599,591 | ........ 495,049,854 | ........ 463,062,425 | ........ 468,557,649 | ..... 1,061,796,749
59. Total contract benefits - A&H (Lines 13 & 14, Cols. 9, 10 & 11).....couvvevcrrerrerverrneriincrnns | covrereiennns 742,924 | ... 795,699 | ..oovcveerns 828,127 | .o 675,877 | ovvvecrenne 886,357
60. Increase in life reserves - other than group and annuities (Line 19, Cols. 2 & 3).......ccccccves | cevene. (22,356,874) | ......... (40,117,635) | ............ 4,428,350 | ... 2,297,995 | ....ccooee. (656,509)
61. Increase in A&H reserves (Line 19, Cols. 9, 10 & 11)....couvveererrrinnerirnerinereeerseeisennnes | covevennenenns (432,599) | ....cvvvnne (408,958) | ....ccvvvnes (653,928)| ........... (1,024,342) | .....ccvennen 702,602
62. Dividends to policyholders (Ling 30, COl 1).......ccouuumimrrmmrinirinerineriseiseeseeseiessesssesseesens | vesesennens 5,043,976 | ............ 4,582,396 | ............ 4474888 | ... 4,807,539 | ............ 5,091,391

Operating Percentages

63. Insurance expense percent (Page 6, Col. 1, Lines 21, 22, & 23 less Line (6)

| (Page 6, Col. 1, Line 1 plus Exhibit 7, Col. 2, Line 2) x 100.00 A 794 | 355 | 17.0 | oo (3.2)
64. Lapse percent (ordinary only) [(Exhibit of Life Insurance, Col. 4, Lines 14 & 15)

/112 (Exhibit of Life Insurance, Col. 4, Lines 1 & 21)] X 100.00........cccevurerreimeirminnirnirnes | ceirreirneiseineins 78 | i 72 | o) 6.4 | o) 6.5 | oo 8.6
65. A&H loss percent (Schedule H, Part 1, Lines 5 & 6, COl. 2)........ceerrureeieneereieieneineieennes | overeeeeseeeneannes 421 | s 50.8 | o 22.8 | s [RIR5) | I 168.5
66. A&H cost containment percent (Schedule H, Part 1, LINE 4, COL. 2).......cccviurivieininiieins [ rerreerensnseinsissienens [ ernneseissesessnsnnes | sevssesssssssesessssnsess | sosesessesssssssessesssens | sressemesesssssssessessnse
67. A&H expense percent excluding cost containment expenses

(Schedule H, Part 1, Ling 10, COl. 2)......c.orurieirrerrireenrireeeereeisesseessseseeseesessssesessessssssessessns | nsessssessessnsenn (G %:) ] [(CIR) ] I [CLXG) I — [QCR0) ] R 616.6

A&H Claim Reserve Adequacy

68. Incurred losses on prior years' claims - group health (Sch. H, Part 3, Line 3.1, Col. 2)...

69. Prior years' claim liability and reserve - group health (Sch. H, Part 3, Line 3.2, Col. 2).......

70. Incurred losses on prior years' claims - health other than group (Sch. H, Part 3,
Ling 3.1, Col. 11888 COl. 2)......cuuiireirieiieiieiieiineiieiiseeisesisesisese sttt esstsstnns | sesisenians 4,806,409 | ............ 4,981,993 | ........... 5,517,106 | ............ 5,637,356 | ..ccovunecn 5,722,564

71.  Prior years' claim liability and reserve - health other than group (Sch. H, Part 3,
Ling 3.2, Col. 118SS COL. 2)....uveeveeeieeieieiecierce et sesas s s stesensssenes | evesseesas 4,943,806 | ............ 5,177,639 | .ccoouen. 5711459 | ...cco..... 5,848,940 | ............ 5,043,522

Net Gains From Operations After Federal Income Taxes by Lines of Business
(Page 6, Line 33)

72, INAUSEHAL life (COL. 2)..vuieriririeiirrisrieiesise sttt ess st sssnsssssenss | sesessessenssssssssansans (0) [ 1veeverereereierreieiens [ e eesssisnes | eeveeesie s | eeresreseesssesesessees
73, 0rdinary - life (COl. 3)....uuiveucriirieriieerieeiresieses st sestsssnes | sreeneons 62,139,111 | ..cceeens 56,904,550 | .......... 44,832,956 | ......... 83,736,725 | ........ 100,109,648
74.  Ordinary - individual annUItIES (COL. 4)........cvueirrerrerinrinrreieensississssssseessssessssssssesssssssses | oesessn 67,165,566 | ............ 7,714,710 | .......... 55,090,587 | .......... 66,164,862 | .......... 94,238,995
75.  Ordinary - supplementary contracts (COl. 5).........coveueuriniereiniirinseie s esssessessesenes | sevessenens 2,861,421 | ........... 2,624,899 | ............ 5,095,765 | ............ 6,515,704 | ........... 3,688,726
76, Credit life (COL B).....uruerererirereirrerrieiieseseeesseesss et sseeesestess et ess s ess st ssessessssssenss | sesessesssssssssnssassns (0) [ 1veevererrereieireieiens [ ererereereseiceeeissieies | e | erresres e
7T, Group life (COL 7).uueeucrerrerieieieeeierieerisesesiesss s essss s sssssssenssenses | oessssessssessesssnns ((0) 1 [ 70,272 | oo 15,569 | .ooovvrrerenn (13,566) | ...ovvrererrennn 6,689
78, GIOUD NNUIIES (COL. 8)..vvvrrerreeeeresseerssesssereesssssssesssssessesessssseesesssssssseessessseseesssssees | soeeessr (3,798,673) | oo (2,935,000) | ....oooenn. (307,285) | ...coooe (1,778,220) | covvvovceve. 213,129
79, A&H = group (COL 9)..cceuuvirmirirriieerierieriseiessesss s eest s nesssssensins | cvssesssssesnns 34,228 | ..o (1M11,470) | oo (560,547) | ...oovvennc (873,661) | .voovevvnes (445,486)
80.  A&H = Credit (COI. 10)....vuuurerreeerererereieeeeeeeeseestsees s seseseest et eessssessssesssssssessssnssssnns | nnsessseessssessssesnns (0) 1 PSSR FEUOTOTRSRRTI PO RSP DO
81, A&H - 0ther (COL 11)...cuivimriiiiriiierierrieeresiesess st sesssensises | crescseones 2,720,343 | ........... 1,445,320 | ............ 2,111,106 | oo 2,776,401 | ccoooueee. 1,569,085
82. Aggregate of all other lines of buSINESS (COI. 12)........oviurierierieiinrieeeeneeseseeieeiseie s | seserssssssessessssssenns (0) [ Leveevererereieisieiien L eerieiicieiieiieieisisiies | eereresisiesiesesssssisnes | esressesissssessesssneans
83, TOAl (COL. 1).veuureerurrrsererrireerisesssseressens s s nne s ssnessnens | cesacees 131,121,996 | .......... 65,713,281 | ........ 106,278,151 | ........ 156,528,245 | ........ 199,380,786
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes[ ] No[ ]

If no, please explain:
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DIRECT BUSINESS IN GRAND TOTAL DURING THE YEAR

NAIC Group Code.....4932

NAIC Company Code.....91626

LIFE INSURANCE
1

2 3 4 5
Credit Life
(Group and
Ordinary Individual) Group Industrial Total
DIRECT PREMIUMS AND ANNUITY CONSIDERATIONS
1. LIif@ INSUIANCE. ... ittt ssensees | ersessesnans 176,860,251 | .ovvvveeiieerieieiseiesenieis | eversssessessssssessessssssenss | osssssessessssesesessssesesens | sesssssssenis 176,860,251
2. Annuity CONSIAErAtioNS.........ccevevieriieiieieisrieie s | eveesesiesnns 19,695,066 |....coveveerrrrrrererrerieies | vrreieniennennneen 118,218 | s | e 19,813,284
3. Deposit-type CONraCt fUNGAS........covveveeiiirrieieisieiee e | seressesessssssessessssssessenns
4. Other considerations.... e —————
5. Totals (SUm Of LINES 110 4)....cceiirerierieiiissienerssissessesssisssessssssssssanens | sresiessssenes 196,555,317
DIRECT DIVIDENDS TO POLICYHOLDERS
Life insurance:
6.1 Paid in cash or left on deposit 1,279,137
6.2 Applied to pay renewal premiums ....546,873
6.3 Applied to provide paid-up additions or shorten the endowment
O Premium-paying PEHOG........coccvveveiriereiieeeseere e ssresenines | sevesssesesinns 3,299,859 [ ..ecviiiieiiieeiieeteiien | e | e | ereresissaeses 3,299,859
6.4 Other.ieeeeccseee e esssnessssessesssssssssesesssssssessens | enssnsennesnesensens 00,899 [ cuiiiiiiiiiiissieeisinieies | ceeneessees e | et | aeeseenssesesesnes 90,695
6.5 Totals (SUM of LiN€S 6.1 10 6.4).......cceervieveerereeeveeeseeeninesnseenes | cvvnrererennerenne, 216,064 | o0 | e 0 [ e, (01 I 5,216,564
Annuities:
7.1 Paid in cash or left on deposit
7.2 Applied to provide paid-up annuities....
5 T € 13 OO TRN
74 Totals (Sum of Lines 7.1 t0 7.3)...
8.  Grand Totals (LINES 6.5 + 7.4)......ccouerereiirsereeseeseesee s ssssisnaenans
DIRECT CLAIMS AND BENEFITS PAID
9. Death DENEitS.......cvervriceisre s enes | ersessensnens 175,402,367 | oovveveeiriineinieissinseiieins | rereesssnsseesessssssessssssnsns | oessssessesnsssssesesssssssessens | sessessssesses 175,402,367
10. Matured endowments 1,745,418 | oot | e ssneies | ceriseiesisens s | oeeresesesnnns 1,745,418
11, Annuity benefitS........ccovrrvveriernereierneinns 61,232,039 | .o | e 18921 s | e ...61,310,960
12.  Surrender values and withdrawals for life contracts.... LBT19,140 [ | e 8027 | s | e 871,127,767
13.  Aggregate write-ins for miscellaneous direct claims and benefits paid 1,202,424 | o0 |0 | 0 | 1,202,424
14. Al other benefits, except acCident aNA hBAIN...........ccvirirrrinrrrrieins [ | rreessssnssssssssesssssnees | sesnsssssnssssssssessessssssstes | ressessnsssessessesssnssssenssnss | sesssssssssessansnssessassnes 0
15, TOMAIS ..ottt | srenaereens 1,110,701,388 | ..o | 87,548 | 0 | 1,110,788,936
DETAILS OF WRITE-INS
1301. Waived premium due to disability 1,087,524 | ..o [ eeisienssseesseseneiens | e | e 1,087,524
1302. Loss of eye or limb benefit
1303, et
1398. Summary of remaining write-ins for Line 13 from overflow page.
1399. Total (Lines 1301 through 1303 plus 1398)(Line 13 above)........ccccewreeee.
Credit Life
Ordinary (Group and Individual) Group Industrial Total
1 2 3 4 5 6 7 8 9 10
No. of Ind.
Pols. & Gr. No. of
No. Amount Certifs. Amount Certifs. Amount No. Amount No. Amount
DIRECT DEATH BENEFITS AND
MATURED ENDOWMENTS INCURRED
16. Unpaid December 31, prior year. 70 9,364,625 70 [, 9,364,625
17. Incurred during current year...........coovvvens | cerererenes 701 | oo 183,459,903 | ..ooveeeeeeiees | ceerereeeeeeeesereeiesesnesees | erereiensinienes | eereeseseesesenssssessesssenas | eveesesssnasses | cereessessesesseseensnsans | eesereereens 701 | oo 183,459,903
Settled during current year:
18.1 By payment in full 686 | ........... ATTALTTBE | oo | ceveriereeiesnsisesesisssenes | evsvsssesssssiesss | sossssssessssssssssssessensinss | sesesssssnnsens | svsssesssssessensnssons | sevsessnes 686 [..coorernrne 177,147,785
18.2 By payment on compromised claims 0 0
18.3 Totals paid 686 | ........... 177,147,785 0 0 0 0 0 (0] IO 686 [ ..o 177,147,785
18.4 Reduction by compromise 0 0
18.5 Amount rejected 0 0
18.6 Total settiement: 686 | ........... 177,147,785 0 0 0 0 0 (0] IO 686 | .o 177,147,785
19. Unpaid Dec. 31, current year
(Lines 16 + 17 - 18.6) 85 15,676,743 0 0 0 0 0 0 85 15,676,743
POLICY EXHIBIT No. of Pol.
20. In force December 31, prior year.........cc... | ... 126,189 | ...... 39,828,784,323 ()-evverrrerrrerienireeninnes [ e | eneressiessssesssssnnns | e | oo | oo 126,189 | ......... 39,828,784,323
21. Issued during year............. 0 0
22. Other changes o in force (Net).........cccoee. | s (9,275)] ....... LRIRICE L) | T IR R BENITS DY NN D 9,275) ....... (3,383,926,065)
23. In force December 31 of current year......... | ..... 116,914 | ...... 36,444,858,258 0 |(a) 0 0 0 0 0. 116,914 | ......... 36,444,858,258
(@) Includes Individual Credit Life Insurance, prior year §.......... 0O current year§........... 0.
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year §.......... 0 current year §.......... 0.
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year §.......... 0 current year§$.......... 0.
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Dividends Paid Or Direct
Direct Direct Premiums Credited on Direct Losses Direct Losses
Premiums Earned Business Paid Incurred

24,
24.1
242
243
244

251
252
253
254
255
25.6

26.

Group policies (b)
Federal Employee Health Benefits Plan premium (b)..
Credit (group and individual)...........cccceverrerrririrennns
Collectively renewable policies (D).........cceceevreerivcreieeeseee s
Medicare Title XVIIl exempt from state taxes or fees.........ccccvvvrvvrrnnnes
Other Individual Policies:

Non-cancelable (b).......
Guaranteed renewable (b)...................

Non-renewable for stated reasons only (b).........cccccvvverivcvrvercereereiennns
Other accident only
All other (B).....coveeveveiesieieinns
Totals (Sum of Lines 25.1 10 25.5).......cccccveveverennee.
Totals (Lines 24 +24.1+24.2+24.3+24.4 + 256

6,081,255 6,209,120
6,081,255 6,209,120

...3,807,553

...3,807,553
...3,807,553

(b)

For health business on indicated lines report: Number of persons insured under PPO managed products.....0 and number of persons insured under indemnity onIy products.....0.

24
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9 Total
Number Amount Number Amount Number of Amount 7 8 Amount Amount
of of of of Individual Policies and of of of
Policies Insurance Policies Insurance Group Certificates Insurance Policies Certificates Insurance Insurance
1. INTOrCE ENA Of PHOT YBAT........cvecvieeceeece et sessenns | eresssseseesissessesesssssssssseans | evessessesissessessssssssssssesenss | oevessesssessessesanss 126,189 | ..ovevevene 39,828,785 | ... | e | v | e8| v 50,537 ....39,879,322
2. Issued during year........
3. Reinsurance assumed
4. ReVIVEd AUING YBAI......coivereiireeeiiecre et
5. Increased during year (net)
6. Subtotals, LINES 210 5......ceveeieeeeecceesceeeeee e
7. Additions by dividends during year.
8.  Aggregate write-ins for increases
9. Totals (Lines 1and 610 8).....ccvveverrerrrerrirrieierseies e eesssseneans
Deductions during year:
10.
1.
12.
13. ...51,990
14. 1,092,900
15. Lapse.... ..1,890,453
16. Conversion
17, DECIEASEA (NEL).......vvveereieieeiseiseieie ettt nan
18. Reinsurance.. .0
19.  Aggregate write-ins for decreases .0
20. Totals (LINES 100 19)....cuorererereireereiieernrineireeesneiseieesssssessessssesssesnsnsessns | sressmesnsssessssssssseessssessensQ | enneeneesssnsnenessessnnenen 0 | sevneneeineinnineinennn 3,799 | i, BAT8TT9 | o0 [0 | e | 2 | vneneinneennni20,254 | 3,499,033
21. Inforce end of year (Line 9 minus Line 20) 36,444,858 ....36,475,141
22. Reinsurance ceded end Of YEar..........cccovvieereeieieeeieeesiienesesneissisnes | ersessiereee KKK eriensnrenes | erserssanenssssseessesssessensens | erserenesserss X Kusrsersnrenians | corsseessessnsanes 15,112,985 | oo XXX e [ eveisiienicssesiensssseniensnes | ennrenserenn e XK uerissnsnens | eeerierieresed XX eiisienins | everiersssnenenneenee2gD94 | oiiieiieiisinns 15,115,538
23, Line 21 MiNUS LINE 22........ourveeeeereeeiiereseiieeeeissessesessessssessssessesesessesssssnnens | sessesesseeens )0 O (O] [P ) .9, N U 21,331,874 | oo XX e | (@) | e XXX e XK s [ e 20,729 | e 21,359,603

DETAILS OF WRITE-INS

0803.
0898.
0899.

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

1901.

1903.
1998.
1999.

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

(@) Group §.......... 0; Individual §.......... 0.




Annual Statement for the year 2018 of the New England Life Insurance Company

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies Amount of Insurance Number of Policies Amount of Insurance
24, Additions by diVIdENdS..........c.evererrenrerririnrreeisensireens | cereeereieeneeees XXX e ireinrieeeennnennes | eeereesssensssessssssssssssssssssssssssssssssenes | sessesseseseessns XXX oeveeveeeseiereens | e 62,899
25, Other Paid-UP INSUIANCE........covueiueieiieieieieiesieseieisssssies | ersessessesssssssessessssesse e sssssssessessssans | sssssessessessssssessesessssessesssssssssessesss | iessssessessessssssessessssessesesnes 6,622 | oo 233,388
26. Debit ordinary iNSUraNCe. .......ccovivrrerisnrsisinnssneisesees | cessesnseessensenees D0, R ISR XXX ottteisisieisnienins | orieiisciesssscessssssssssssssessssessssssssesns | sosssessssesessssessssssesessasesessasessssssesans

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Term Insurance Excluding Extended Term Insurance

Issued During Year (Included in Line 2)
1 2

In Force End of Year (Included in Line 21)

Number of Policies

Amount of Insurance

3
Number of Policies

4
Amount of Insurance

27.
28.
29.

Term policies-other

Other term insurance-decreasing..

Term policies-decreasing........coveveerierereennens

43. Federal Employees' Group Life Insurance

included in Line 21

44, Servicemen's Group Life Insurance included

in Line 21

45. Group Permanent Insurance included in Line 21

30. Other term inSUraNCe............cocveveveeeeeeeereeeeeerereesreeenenes | eevererernnerenes e XK Kureieeeereerirens | cvreeeiereneesneeiseresieenenesssnensnenenns | evvveeseneninnerss e XK K urrtrrereriereninsnens | eveeesesesessesssesesesnssnsssnan 938,627
31, Totals (LINeS 27 0 30).......cevrrerrerrerereriseiersssssesenienenns 14,818,184
Reconciliation to Lines 2 and 21:
32, Term additions........cccoeveurinierireeeesseeessssseneenes | veeeeresiesnennnns XXX oevrirrinrinineinsinns | avreesinsinsesnessssssessssssssessesssssssenns | sesseesssssessenns XXXt irvirrieeeinninsees | e ssensssnees 814
33. Totals, extended term iNSUraNCe..........coeveeeveeevereveeeeies | eeeeeeeeeeees XXX oo | e XXX e | et TATS | e, 109,810
34. Totals, whole life and NAOWMENL.........ccceverrriieiieriiriieis | creriisinsiessssssssssenssesessasssssssssaness | srossessssssessanssnsssssanssnssassasssessassensans | sessenssnssessansansssssnssnssessanes 92,773 | oo 21,516,050
35. Totals (LINES 3110 34)....cuuiiieeieiieiiieieiieeiesieessiesesienes | cvresssssssssssesssssssessssssesssssnsassand L0 PO [0 I 116,914 | oo, 36,444,858
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year (Included in Line 2) In Force End of Year (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36, INAUSHHEL.......covieiccce e
37, OFAINAIY....ocviviieieirieie s
38. Credit Life (Group and Individual)
39. ....30,283
40. Totals (LINES 36 10 39)........covurrereireereresreesiessesssssessaenes | ceresssnssssssssnssnsssssenssnssesssnssnsesssdd | sosssersenssesssnssnssssssessnssssssssnssnssensd | eovessssssnssssssnsnsessesneas 35,580,400
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual Policies Amount Number Amount
and Group Certificates of Insurance of Certificates of Insurance

41, Amount of insurance included in Line 2

ceded to Other COmMPANIES..........c.ccevrvcveveeeieriiereseereiens | e XXX oiieiiiererieeenins | e snees | cveseresisesennns XXX ooievieeeeiieieiens | e
42. Number in force end of year if the number

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

ADDITIONAL ACCIDENTAL DEATH BENEFITS

| 46. Amount of additional accidental death benefits in force end of year under Ordinary POLICIES. .. ... .ovrueiririirir e sss s ssss e sns s s sns s sss st sns st ssssessensanes | essasssssssssensenssnssessanssnsssssas 74,593 \
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on wife and
children under Family, Parent and Children, etc., policies and riders included above.
471 0
472 0
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of Amount of Number of Amount of Number of Amount of Number of Amount of
Disability Provision Policies Insurance Policies Insurance Policies Insurance Certificates Insurance\
48, Waiver of PremiUM..........c.cocueieeecieieeeeieieecesiseseeseesees | soeviessessessenses | sesseesessessssssssessens | eveesens 33,738 | ........... 9,762,198 | ..ooveeeveeieeie | eeveeeeieeieesieseniieis | creetessssessienes | eoeesessesiessesasssnnans
49, Disability INCOME........covieeirieriircieicesee e niies | eeesesisssesieees | oevessssesesssesssisesinns | srisesssissesesiens | sevesesesesssessssssesenns | ssvsvssessssesesiens | sesesssesessmsessssssesenss | ssessesessssesesinns | oeresesesessnsssesssesenns
50. Extended BENEFItS........cocveviveieiciiseeeseiseese s | eevesisssneiinins | vevesiesesissesssssesenes
51.
52. (a).......9,762,198

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




Annual Statement for the year 2018 of the New England Life Insurance Company

EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME PAYABLE
AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY CONTRACTS,

ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS
Ordinary | Group
1 2 3 4

Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
In force end Of Prior YEar.........cccovcvis | e 435
Issued during year.
Reinsurance assumed
Increased during year (net)..............

5. Total (Lines 110 4)....cvvvvrerrinnnnns
Deductions during year:

6. Decreased (net)........cccoevererveerernnen.

7. Reinsurance ceded........c.ccccvvrrrnnnns

8. Totals (Lines 6 and 7)

9. Inforce end of year.........cccceuunn..
10.  Amount on deposit...........ccccvvrernnen.
11. Income now payable........................
12.  Amount of income payable...............

il

ANNUITIES
Ordinary \ Group
1 2 3 4
Immediate Deferred Contracts Certificates

In force end of prior year..................
Issued during year..........cccocevevnnne
Reinsurance assumed.......
Increased during year (net

5. Total (Lines 110 4)....cccoverververrirnnnans
Deductions during year:

6. Decreased (net)

7. Reinsurance ceded....

8. Totals (Lines 6 and 7)

9. Inforce end of year........ccocovvvvrrennen.
Income now payable:

10.  Amount of income payable
Deferred fully paid:

11. Account balance
Deferred not fully paid:
12. Account balance

el .

76,005

23,285

ACCIDENT AND HEALTH INSURANCE

Group Credit Other

1 2 3 4 5 6
Certificates Premiums in force Policies Premiums in force Policies Premiums in force

1. INTOrCE €N O PHIOF YEAN......vvuiecves [ ereieieiieieieiriisieiies | eoeisirsiese et ssssenss | sressssssessesisssssessessssss | sessssessessesssssssessesssssssessesssssssens | sresssssessessessnses 5,691 | 6,616,046
2. lIssued during year.........
3. Reinsurance assumed...
4. Increased during year (net)...

5. Total (Lines 1to 4)....

Deductions during year:

6. CONVEISIONS.........coevvirerreiiiriieieiees | erereiessssesseessssseesenns
7. Decreased (net).....

8. Reinsurance ceded
9. Totals (Lines 6 to 8)... .0
10. Inforce end of year.......cooccevevcen [ evvreriisiescscisiins 0

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1 2
Deposit Funds Dividend Accumulations
Contracts Contracts

1. Inforce end of prior year
2. lIssued during year.
3. Reinsurance assumed
4. Increased during year (net)
5. Total (Lines 1to 4)
Deductions during year:
8. DECTEASEA (NEL)..euvurereeerrerreseeeeee st es et ses ettt ees s f bbbt
7. REINSUIANCE CEUBM. ......ovuivieiecictce ettt sttt bbb s sttt
8. Totals (Lines 6 and 7)
9. Inforce end of year.
10.  AMOUNt Of ACCOUNE DAIANCE..........cvuivieeieicteiese sttt s st bbbt sset st en st naenen [ ) OO [ ) OO

(a) See the Annual Audited Financial Reports section of the Annual Statement Instructions.
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Annual Statement for the year 2018 of the New England Life Insurance Company

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

Interest Maintenance Reserve

1
Amount
1. RESEIVE @S Of DECEMDET 371, PHIOM YEAI.......vvieiiiieieeiseiseteteise ettt et s bbb sttt s bbb s s b st b s bbb bbb bbb bt s b s b s st nsens | saebsebassessessesnsesses e s st s tenae (3,184,922)
2. Current year's realized pre-tax capital gains/(losses) of $.....10,839,648 transferred into the reserve net of taxes of $.....2,276,326..........c..ccocueruerrerreeres | covvvereersesee e 8,563,322
3. Adjustment for current year's liability gains/(losses) released from the reserve
4. Balance before reduction for amount transferred to Summary of Operations (LiNe 1+ LiNE 2 + LINE 3)....c.viveiiirieiecieeeie et sssssssens | svsesessssssessesssssssessessssessenns 5,378,400
5. Current year's amortization released to Summary of Operations (Amortization, LIN€ 1, COIUMN 4).........cciviriiiiiiinieienisseeissiese s ssesssssses | eresssssssessessssassessssssassesssssnes 220,323
6. Reserve as of December 31, current year (LINE 4 MINUS LINE 5)...uvueuiiieriuiiiiisesseeisessiesiessssesssssessesssssssessessssessessessssessassesssssssessessssessessessssensessessessnsassessasanses | assessessssossesassssessessessnsassans 5,158,076
Amortization
1 2 3 4
Reserve as of Current Year's Realized Capital Adjustment for Current Year's Balance Before Reduction for
Year of December 31, Gains/(Losses) Transferred into Liability Gains/(Losses) the Current Year's Amortization
Amortization Prior Year the Reserve Net of Taxes Released from the Reserve (Cols.1+2+3)
1o 2018 | e e 248,285 | ..o (27,962) | ..oovevvermereeieerisesssssessisesestseesss s | et 220,323
2. 2019 | e 95,350 | covvrrerririeerienes s 88,0871 [ .vvvvruerrermeresiesnisnesnisesestsessssssssnns | sessisesssi st 183,411
30 2020 | e (100,931)
4. 2021, | s (255,096)
B 2022 | e (299,237)
B, 2023.....iirienrierini | e (312,922)
7. (300,189)| ....
T TS DO (235,598) | wevvveerereereeserereessesereessssnes LT (- TR I (39,122)
9. 2026.....ceoeerreieeeerirneees | e (135,221) | oveereereeerreeereeeeseeeseeeneren 277,805 | ooooeerecereeeieeeseenesseesseesssesssesssesssnes | eessseees sttt 142,384
10, 2027 | et e (TT287) | o 352,756 | oeurereeeeeeeeererinsisssnssssesessssesssseessessnnans | estesssssessessssses st ssessassessees 275,510
11. BAD,T26 | ..ottt | sereeeiee e 391,614
12, 2029.....ceeceeneeennens | e (32,049) | oot AB1,872 | cooooeoreeereeereeeiseeissessieees st ssssssssnnnes | reesseess sttt 449,623
13, 2030.c..ceoeeeecenerereeernens | e (19,148) | .oooveereerereerereseeeeseeseeeesseenns AAT 853 | coooeoreeererereeeiseesseess st ssssenes | reessness sttt 428,507
14, 2031 cooeecseeeerennees | et (. | A21,409 | oooieoeeereeeee et enes | sttt 413,485
15, 2032.cccveeeeieeienieeeneens | e (25,530) | wvvuveereerreeeneneeeeeees e 384,257 | oot | st 358,720
16, 2033....ceeeeeceeeererereens | ettt (29,003) | ..ooveererreeereeeeeeeees s 353,993 | oot | eeesi ettt 324,990
17, 2034 | e (50,722) | woovrreerreeeereereniseeesseenessseeeees BA4,494 | ..ot | eeeti et 293,772
18, 2035.cumreeeieeerneeeisnneneens | et (81,314) | oo BBA,T8A | ..ot eet et nenss s | eessiene s st 273,470
19, 2036..ccmurveereeeereeeeeseeeesns | rrresesiseessseneess st eesesssseees (105,519) | cvevrneeerreeresineeessnenessseeeeenas 373,521 | coveieeeeieeeeeiseeeesse et esessssenssnns | eessseesses sttt 268,002
20, 2037 .ccoeieeeieerinreeeinnees | e (2 A ) | 390,011 [ coveereeerrreeeerneenes et ssessssenssnns | eesssneses st 261,297
210 2038..cieeeieereieeeinnees | et (166,618) | ovvvreaererreereriseeeessenessseseennas B00,269 | ..ooeveereereesseeeeseeeees st nrees | srseeess st 233,651
22. (189,910) | .... A0T,462 | ..ooeeeererceieeeeseseessse st sessss e sessnees | srssesss s sss et 211,553
230 2040 | e (202,809) | .ovvvveerrrrnerireeeeseses e 391,823 | oottt st s | eessi et 189,013
24, 2040 | e (193,545) | .cvvvverrernerirnseeessessssseseeenns 309,272 | oveouererreeeeerseenes st | eessine st 175,727
25, BO1,461 | covoeoceviereiireenisessssessi st | cessieese s 173,194
26. BA1127 | oot | eessi s 185,782
27, 2044 | e (94,995) | ..ovvvverrerrirerieeei s 306,827 | ..veouuererrmereeseeressessssseesisssssssensssnes | eesssnesss st 211,832
28, 2045......coiiceeniens | et (56,243) | .oovvrvereerenieriieeeiere s 244,210 [ covoooeerieereiiseeni s | et 187,966
29, 2046.......ernecieeriens | e (25,818) | woovvrrerernierenieerierisenenes 175,330 | .ovurverieeenierisiseessiesssssseesisessssssssnn | et st 149,511
30 2047 | e (K7 | 106,450 | ..ouvveveeeeirerisiseessssessessssssisesssssessses | rsesssssesss st 105,918
31, 2048 AN LAEN.....covurirriees | cerrereriessssinsssssesssssnsssssssssssssesssnsssnes | eesesssssss s s ssnessenes BOA5T | irveiserininnerisssssnesssssssssse s sssssns | sesnssesss s 50,451
32. Total (Lines 110 31).cuurirene | corveveserrmsssessssnneserseesssnns (3,184,922) | .....covvvnririssriniseni i 8,563,322 | .ovocririri e 0 | oo 5,378,400
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ASSET VALUATION RESERVE

Default Component Equity Component 7
1 2 3 4 5 6
Other Than Real Estate Total
Mortgage Mortgage Total Common and Other Total Amount
Loans Loans (Cols. 1+2) Stock Invested Assets (Cols. 4 +5) (Cols. 3 +6)
1. Reserve as 0f DECEMDET 31, PO YT ..ottt s nnns | essetsstessessssnssassees 11,957,135 | oo 696,040 | .ooovverereiiee 12,653,175 | oo (01 R 2,004,882 | ...coovvieereiireie, 2,004,882 | ...covoeviriiiinns 14,658,057
2. Realized capital gains/(losses) net of taxes - GENEral ACCOUNL...........ccovuiveireiiieiieieiieieie e essssesesssessenes | osesessssessessssessessssenes 306,658 |....cvovrererriiieieiiienies (2,099) [ covvreeieieeiereieas 304,559 | ivieiiieieieeneesseesenei | e | e (01 R 304,559
3. Realized capital gains/(10SS€S) Net Of taXES = SEPATAtE ACCOUNTS..........cviiiueiireiriiieieiieie ettt sessteesssans | etesetesssresessssesssassesessssesesasseses | essesesessssesssessesesasassesessnsesesansns | sesesessssesassssesessssesesassnsesassnsas 0 [ et sneiesnees | crernneie e nns | ettt 0 [ 0
4. Unrealized capital gains/(losses) - net of deferred taxes - General ACCOUNL..............ovueuerenirererernerriernninrirens | rereriesineneeessseeeenes 172,554 | oo | e 172,554 | oo | e 345,150 | oo 345,150 | oo 517,704
5. Unrealized capital gains/(losses) - net of deferred taxes - SEPArate ACCOUNES..........ciuririirrireiirieisinseieiees | sereiesessseseessssesssssssessssssenss | sesessessssessesssssssesessssessesssssssesss | sesssessesessssessesssassessessssessesns 0 [ o tsienenees | ettt | srete e (0 TR 0
6. Capital gains credited/(losses charged) to contract benefits, PAYMENES OF FESEIVES..........c.cuivieieiieiieiisiisiiens [t | cessesssssse st ssses e sessesses | rebestessesssses s sssse e s sssensenss 0 [ et | et nne | et 0 [ 0
7. BASIC COMIDULION. ... evoceeeiesees ettt nent s | cesssessssssssnssssneses 1,729,063 | .ovoovvrcersnisnieees 108,870 | ..ovververneiersrcies 1,837,934 | oo | oo | st (O I 1,837,934
8. Accumulated balances (Lines 1 through 5, MINUS 6 PIUS 7)......c..verierierieiiiieieeeeeeeesseessessesssesssesssessnenins | esssssssssssssssssenes 14,165,410 | oo 802,811 | o 14,968,221 | ...ooovirricrierierierieeieeienes (| 2,350,032 | ovvvoreeerireeinens 2,350,032 | ovvoreerrrireriienns 17,318,254
9. MAXIMUIN FESEIVE. .....vevovereieesrtsesesessseess skt | Cotsssnesss st ennes 7,567,003 | ..o 668,659 | ....ovverrirrrrirniin 8,235,752 | ..ovorerirriieeriseeiieninessieninns | e 2,114,060 | ..oovorvverriririens 2,114,060 | oooevrecrirciins 10,349,812
10, RESEIVE ODJECHVE. ...vvureveevesceeee ittt sttt | cebnent st st 5,140,755 | ..o 514,353 5,655,108 7,769,168
11, 20% Of (LINE 10 MINUS LINE 8).....vvvuverueerreeeaeereeesseesneissseesseesssesesssessseesssesseessseessessssssssaesssassssssssssssssessnness | sessssssssssssssssssseens (1,804,931) | .eooverrreerereriesreea (57,692) | .ovooveerreirrenneens (1,862,623) | ..cvorveerrereeee e (1)) [CY L) [CYA L) (1,909,817)
12. Balance before transfers (Lines 8 + 11) 12,360,479 13,105,599 | ...oveeeeeeee e 0 ....15,408,437
13, TTANSTEIS. ...t | Shbie R bbb bbbt | Hieb iR | et 0 [ o | s | e 0 [ 0
14, VOIUNEANY CONMTDULON. ......ovieitiiciete ettt s bbb s et bbb bbb s sebesnsesa | £esstsessassetesasesesessetesesesesesntes | ebessesessssnsesassnsesesansesessnsesesasans | sesesessssesesansesesnssnsesansetesennnas 0 [ e snees | et nns | ettt 0 [ 0
15, Adjustment down to MaXimUM/UP £0 ZET0...........cvuueviiriirierieienieeies e | enienisenieneenienene (4,793,386) | ...vvorverrirririiniinnes (T6,461) | oo (4,869,847 | vvvovrerrrersrirnrrrssissssssssnsies | cerserssssesssssssssnees (188,778) | vvererrersrrerrnnnsreranas (188,778) | cvvevureerrrerrerrsnenns (5,058,625)
16. Reserve as of December 31, current year (LINeS 12+ 13+ 14 + 15)...iiiiiiiiiisieiesseiieissiessnsissesssnssessees | eovessssesisesssessssssnnes 7,567,003 | ool 668,659 | ..cccovvviiiiiian 8,235,752 | ..o (01 R 2,114,060 | .coooeveviiiee 2,114,060 | ..oooveviireei, 10,349,812
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

ASSET VALUATION RESERVE

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
LONG-TERM BONDS
1 EXEMPt ODlGALONS. ..ot ssessenens | eesesenseseenns 241,425,496 |............ ) 0.0, SO IS ) 0.0, SO IS 241,425,496 | ...coovennnn 0.0000 | ..voevevereeereieerineeeenns (018 [ 0.0000 | .eovovererrerrererenrereeneennd (0 0.0000
2 1 HIGNESE QUAIIEY.....eo oottt senns | cressseennnnees 345,319,442 | ............ ) 0.0 SO IS ) 0.0 SO IS 345,319,442 | ....ooeeend 0.0004 | ..coooverirrreanes 138,128 | oo 0.0023 | ..o 794,235 | ..o 0.0030
3 2 HIGN QUAIIY.. ettt | eneneeenenes 341,050,779 | ...ovene.. ) 0., SO IS ), 9.0, SO IS 341,050,779 | ovevvereernnd 0.0019 | .o 647,996 | ...ccocvvenne. 0.0058 | ....covovverrenn 1,978,095 | ..oovveene 0.0090
4 3 MEAIUM QUAIIEY......cveeeeeeeee ettt | ersessenenenn 55,832,424 | ............ ) 9.0, SO IR ) 9.0, SO IR 55,832,424 | ................ 0.0093 | ..ooveereieines 519,242 | oo 0.0230 | .ovverereieinn 1,284,146 | ...oovveene 0.0340
5 4 LOW QUAIIY. . cveeeeeecece ettt | ebieeseneeias 16,216,794 |............ ) 9., SO IR ) 9,0, SO IR 16,216,794 | .....coccvevvnd 0.0213 | oo 345,418 | o 0.0530 | .evvrereencirennns 859,490 | ..coovvrinne 0.0750
6 5 LOWET QUAIIEY. ....veeeceetee e ...750,000 | ........c... )9, SO IS ) 9,0 R IR 750,000 | ..oovvreernenn 0.0432 | ..o 32,400 | .o 0.1100 | cooveeeeriieene 82,500 | .coovrrrrenne 0.1700
7 6 [N OF NEA ABTAUIL........coueiviciccie s nessnienes | eessniseisesensessnesennssnin | sensersnens XK Kunerneeenineines [ eerneieinns XXX s | et 0 ] e 0.0000 | ..cooevveieiirieireieins (V1 IS 0.2000 | ..ovocveerereireieenaes (V1N IO 0.2000
8 Total unrated multi-class securities acquired by CONVErSION............coovievnireins | eovriiennicininnieisineinnnn | eennnneese XXX riesnssisnnns v, XXX ireirinieinins | V) XXX erirenins | v [\ XXX rrvrins | e 0 | XXX eotvvivnn | e
9 Total long-term bonds (sum of Lines 1 through 8).........cccccoevrevrinieincisniesaiieinns | coieennnn1,000,594,935 | oo XXX [ D00 S [P 1,000,594,935 |........... D0, T [ 1,683,184 |........... DO T [ 4,998,465 |........... D00, N [ 7,347 AT7
PREFERRED STOCKS
10 1 HIGHESE QUAIIEY. ...t
11 2 High quality
12 3 Medium quality
13 4 Low quality
14 5 Lower quality.
15 6 In or near default
16 Affiliated life with AVR . . .
17 Total preferred stocks (sum of Lines 10 through 16).........ccccvviirieniisninieinnieniees | nessenisississensnssisnesnaes 0 [ 0.0 S I D S PRSP [V D N SN [\ P D N ORI [V I S N [N 0
SHORT-TERM BONDS
18 Exempt obligations. XXX
19 1 Highest quality.... XXX
20 2 High quality..... XXX
21 3 Medium quality XXX
22 4 Low quality...... XXX
23 5 Lower quality... XXX
24 6 In or near default XXX
25 Total short-term bonds (sum of Lines 18 through 24)..........ccccoueiiiieiiieiniiens Lo 0 XXX
DERIVATIVE INSTRUMENTS
26 EXChaNGe traded.........cceieiicieiicrres e | ettt | creineenees )9, 9, SO PO XXX
27 1 HIGNeSt QUAIIY.......coevererrieircrcrersceserseenesseeenenssessenenes | eennenennenneneeni2y00 1,995 i ), 9,9, ORI ISP XXX
28 2 HIGN QUAIIY.....ooeevieeceeee ettt ensnssenss | eessessenssssssssesssnsessessnnses | sessensenes s XK Kurrrseesessnnsnns [ eerenenenns XXX
29 3 MEIUM QUAIIEY......cveeriircre e enisnees | centessnese s sesenienees | eesnesnene ) 0.9 SO IS XXX
30 4 LOW QUAIIY. ..ottt sttt ssns s | sestensnesessessensssnssentensans | srsesenenn ) 0.0 SO IS ) .0 S
31 5 LOWET QUAIIEY......vocvetce ettt besnsens | stesessssessssnsesessnsesesensesenns | sresessnsens ). 0 SO U ) .0, SO
32 6 1N OF NEAM AEFAUIL. ... | et | ensennens D, TS I L0, T
33 Total derivative INSTIUMENES...........cooiiiiiicccccer e seres | ceeeereessies s 2,071,955 |............ D.0.0 ST ISP D00 ST [T 2,071,955
34 Total (LiNes 9 + 17 + 25 + 33)....cuiiuriiiieiriseiserensssi s sensnssssssnssesnssnens | sesseensens 1,002,666,890 | ............ D0, SO IR D0, SO [T 1,002,666,890
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ASSET VALUATION RESERVE (continued)

Basic Contribution, Reserve Objective and Maximum Reserve Calculations

2%

Default Component
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
MORTGAGE LOANS
In good standing:

35 Farm mortgages - CM1 - highest qUality...........c.ccoerrurrnrerrininenerereinnneies | ceereereeineenens 69,960,656 | ....cvreeeeeeeeeieeieeireins | cereeeeeens ) 0.0, SN [N 69,960,656 | .....covvnnv. 0.0010 69,961 . 349,803 . 454,744
36 Farm mortgages - CM2 - high quality..... .1,699,763 | ... ....1,699,763 .0.0035 .5,949 | . . . 16,998 |. .0, . ..22,097
37 Farm mortgages - CM3 - Medium qUANILY...........cccoereriereeireeiessesersienns [ eveissiesesssienenessssenesnnes | sevsesesensesssssnessessssessesses | sressennsss XKKuerreenienens | eoversenserssensessensenserens0 | eveveneniennd 0.0060

38 Farm mortgages - CM4 - low Medium QUAIILY...........ccevevrieieienieieisiiees [ e | eoveensresenssssnesesssnsessens | sennersenes XK Kurreinneniennes [evenressrssenssssesnennennnns0 | cvenieienn 0.0105

39 Farm mortgages - CM5 = [OW QUAIIEY.........ccoureiiririeieieieieieseesissieieinsens | vevnsieieneisssessesssssssessssnns | vessessnsessessssessessessnessenss | sesesneens s XKKurerrernnensens | covenrensenenssrsnensenneens | oeveeiennns 0.0160

40 Residential mortgages-insured or QUAraNtEEM..............cueviureernrinircreinnins [ ernrireieisninsineesesnniens | eneenenenesnenenensssssenss | cnenerees XK Kurererineinenes | veverennnnenessenonnenenen0 [ s 0.0003

41 Residential Mortgages-all Other............cccuieinceeeeserenesinens | e | creseressssssenenesesneseses | senerenee XKuerrerenninenrens [ erveevensnnssnenenennnenereensQ. | cereneererenend 0.0013

42 Commercial mortgages-insured or UArANtEEM...........covveureerireeeererereinnes [ ereireneeneneennessssneenees | sevvensessnenseesssessensesessesnes | eeeeenenss KKK rerrernenrenns | vervenenneneensenenssenennns0 | oneinennennd 0.0003

43 Commercial mortgages-all other - CM1 - highest quality...........cccreuvevrenenins | crvevereneineens 24,910,439 | ..o [ e ) 0,9, GO TR 24,910,439 | ..o 0.0010

44 Commercial mortgages-all other - CM2 - high quality...........ccccouveeniinnieieins | coveerieeins 2,300,000 | ..ovoveveiriririeirieeieree [ e XXX oo | e, 2,300,000 | ..cccovevnnnd 0.0035

45 Commercial mortgages-all other - CM3 - medium qUAIY. .........cooeeereeininiens [errieerceneeeeees [ e | ceeieeenees XXX verinreens [0 [ i, 0.0060

46 Commercial mortgages-all other - CM4 - low medium qUAlItY...........cccorevreries | verrireieieiieieeisieieiees [ | cvesesnns ). 0, SO SSUSUSOTTRRRRPTRTROURON | ) ISR 0.0105

47 Commercial mortgages-all other - CM5 = IoW QUAIEY...........ccovveveeirieieiiiieis [ | e ssssessesees | sevessesns ) 0.0 GO DU (V10 [ 0.0160

Overdue, not in process:

48 Farm MOMGAGES. .....vvreerrireieirieieinissieiei st ssesssesssessesssns | seessssssessessssessesssssssessennns | sressessssessessssessessessssesenns | seseenenness XK urrerrernnrensens | evvseneesesnsennensnessenneenid | oevneenennnnns 0.0420
49 Residential mortgages-insured or guaranteed .0.0005 |.
50 Residential Mortgages-all Other.............cccriiriiericeeee e sssieienes | erssseressssesessssssessssssesssns | sessssssesessnsessssnsesessnsesessns | sesesenseses XK urreresensnresnns | reessnsesssenseressssnesensesesQ | cerveresenionad 0.0025
51 Commercial mortgages-insured Or QUATANEEE. ..............ceuriiueiricieeieieiniisiees | cereesisseiessssessssssesessssssees | seesessssssesssssesssssesessnsess | sesssesssas XXX [ (O I 0.0005
52 Commercial Mortgages-all Other.............cccoiieiiiie s | et sssees | sesesetsssesesesesesssssesessnsees | sesesessnns XXXt [ (O I 0.0420

In process of foreclosure:

53 Farm mortgages
54 Residential mortgages-insured or guaranteed
55 Residential mortgages-all Other.............coviirrieiieeess

56 Commercial mortgages-insured or guaranteed............cooeeeriereereniereeninnnns
57 Commercial mortgages-all other.

58 Total Schedule B mortgages (sum of Lines 35 through 57)

59 Schedule DA MOMGAGES........cvveiiriieieieeie s

60 Total mortgage loans on real estate (Lines 58 + 59)........ccccouiiviniiiiiinsiiennnns
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ASSET VALUATION RESERVE

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

(43

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

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

2 Unaffiliated private rvvennnnen | e XXX e | e 0 0.0000 | .ocovvverrrreerireeeen0 | e 0.1600 | oo

3 Federal HOme LOAN BANK...........ccuiiriiiiicicsieeseieseeteis s ssieses | soeesessstessesessssensesssnnses | aoensesnssns XXX eeirevnenen v XK s [ v 0 | e 0.0000 | .o | s 0.0050 | ..o

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

Affiliated Investment Subsidiary:

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

6 Fixed income highest quality

7 Fixed income high quality.

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

9 Fixed income low quality.

10 Fixed income lower quality

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

12 Unaffiliated common stock public

13 Unaffiliated common stock private

14 Real estate

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

16 Affiliated - @ll OtNET. ...

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

REAL ESTATE

18 Home office property (General ACCOUNE ONIY).........vruuierieiriririirircireieeeeseeeeeensinensnes | seeeeisessseeseessseesesnssnsss | seseeesnseesesnssssssssssssnsns | sesnessssesnssssseenssssessennees | seseenesssessensesnssensenessQ | cevenennineed 0.0000 | o0 | s 0.0750 | .ovoveveererreneeeenn0 [ 0.0750 | oo 0
19 INVESEMENE PrOPEIIES. ...ttt snsebe s | stsesessssstessssssessnsnsessssnns | srerensssessssnsessnsssesessnenns | censesesenseressssnsessssnesensns | sesnsesssnnssssssnseessssnsensQ | coveverennnennn0.0000 | oveiviiisiieininiiiennn0 | e 0.0750 | oo

20 Properties acquired in satisfaction of debt. 0000 | .ieeiiieiicieienn0 | 0.1100 | oo .

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

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS OF BONDS

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

24 2 High quality.

25 3 Medium quality

26 4 LOW QUAIIEY. ...ttt sttt es

27 5 Lower quality.

28 6 In or near default

29 Total with bond characteristics (sum of Lines 22 through 28)
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ASSET VALUATION RESERVE (continued)

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

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF PREFERRED STOCKS
30 1 HIGNESE QUAIILY ...
31 2 High quality
32 3 Medium quality
33 4 Low quality
34 5 Lower quality.
35 6 In or near default
36
37
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF MORTGAGE LOANS

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

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

In Process of foreclosure Affiliated:
51 Farm mortgages
52 Residential mortgages-insured or guaranteed
53 Residential mortgages-all Other..............cc.eiirinirirceereeseee e
54 Commercial mortgages-insured or guaranteed
55 Commercial mortgages-all other.
56 Total Affiliated (Sum of Lines 38 through 55)
57 Unaffiliated - In Good Standing with Covenants
58 Unaffiliated - In Good Standing Defeased with Government Securities
59 Unaffiliated - In Good Standing Primarily Senior
60 Unaffiliated - In Good Standing All Other.
61 Unaffiliated - Overdue, Not in Process.
62 Unaffiliated - In Process of Foreclosure
63 Total Unaffiliated (Sum of Lines 57 through 62)
64 Total with Mortgage Loan Characteristics (LINES 56 + 63)......c.cruirrenrrnrernsensaneennenes
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ASSET VALUATION RESERVE (continued)

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

1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
NAIC Book/Adjusted Reclassify Add AVR Reserve
Line | Desig- Carrying Related Party Third Party Calculations Amount Amount Amount
Number | nation Description Value Encumbrances Encumbrances (Cols.1+2+3) Factor (Cols. 4 x 5) Factor (Cols. 4x7) Factor (Cols. 4x9)
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF COMMON STOCK

65 UNGFIlIGEEA PUDIIC. .......cveveeveriiiiiii st enssens | essssessesssessssesssennees | cossessenens )99 ORI PR )90 SRR IR (1 I 0.0000 | ovoouvermreerrirerienens () PPN IOV 0 () rererrerrererreins | v 0
66 UN@ffiliated PrIVALE. ... veeeverciricriieeie ittt eeses | ceenesssinenes 13,212,873 | ..o )99 SO DR )99 ORI IR 13,212,873 | oo 0.0000 | .ccoocrererrecrrreernen0 | i, 0.1600 | ...cvvvrvreene 2,114,060 | ..ocovcvevnc 0.1600 | ...cvvrncerneen 2,114,060
67 Affiliated life With AVR ... sessesissessssssssesssssssessssssssssssssssssessssns | sevesssessssessssssssnssssessssne | consesssnsens )90 SR D )90 SO [ (1 0.0000 | eveovverererrrerrrernen0 | e, 0.0000 | veooeereereenerernes (1 0.0000 | vvoooeerreerreereeerns 0
68 Affiliated certain other (see SVO Purposes and Procedures Manual)..........cceeveveirens | coreireinieienssinseennnns | aveereennens ) 0.9 N DU D00 GO ISR [V 0.0000 | .ooovverererinrienend0 | e 0.1300 | oo (V1 0.1300 | oo 0
69 Affiliated Other - @ll ONET........... v eess s eessenes | eesssssss s sssssssesssnses | cesseessaes )90 S P XXXoreenerernnee | covrenseesssesssneesseenes (] [O0[0[0[o N O | O 01600 | ..o (O S 0.1600 | oo 0
70 Total with Common Stock Characteristics (Sum of Lines 65 through 69)..........cccveininse [revineiineinnes 13,212,873 | .o )00 S P )OS S [ 13,212,873 | .coovvene. )OO S [FSTRRRON | I IS D00 S 2,114,060 |........... )OS Y 2,114,060

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

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

81 NAIC 1 working capital finanCe INVESIMENES...........cccviiiiriieieieneeeesisesisseseines | eoessisnesesssssesesssenss | aresseennens XXX otriiernvees | e | v (U1 I 0.0000 | .covvverrrirrrireinen0 | i 0.0037 | oo (01 IR 0.0037 | .ovverrreieeennad 0
82 NAIC 2 working capital finance INVESIMENLS...........cccoviieiriiiriieeriee e | ceseeerssseseesssssssnssessesens | cevssserenns XXX tirieieiees | v | overeiesissessesessenas (01 I 0.0000 | .oovvveerrreerireeeen0 | s 0.0120 | oo (01 I 0.0120 | .o 0
83 Other invested assets - SChedUIE BA.............ccviinincesiresssisese s | ceveeseeesissesesesiesinenees | cesesseneens XXX evierinrinen v | e (U I 0.0000 | .oovvvrererrrrrerrerienend0 | s 0.1300 | woovorrrreeeeeieererienines (U S 0.1300 | oo 0
84 Other short-term invested assets - Schedule DA..............coooiiiniiis || XXX e | s 0 [, 0.0000 | .ooocvcrniniiniiniinnnd0 | i 0.1300 | oo 0 [, 0.1300 | .o 0
85 Total All Other (sum of Lines 81, 82, 83 @nd 84).........ccverruniremrinnrinsisssesssnesssnssssnens | sersssnessessssnsssssssness 0 | D8 N [P [V 0 | D80 S (PSSRSO | I IS XXXeorereree | ereennenseeesseesseeeneens 0 | XXX | e 0
86 Total Other Invested Assets - Schedule BA & DA

(Sum of Lines 29, 37, 64, 70, 74, 80 @Nd 85).........cucmrrerrrsrmmessmmssssmssssessssnessssssssssssssssns | cnsssesssssan 13,212,873 | oo [\ [ (I 13,212,873 |.coovvene. )OO S [FURRRNN | I [N D00 S 2,114,060 |........... XXXosreernee | cerererennnenns 2,114,060
(@)  Times the company's weighted average portfolio beta (Minimum .10, Maximum .20).
(b)  Determined using same factors and breakdowns used for directly owned real estate.

=

)

This will be the factor associated with the risk category determined in the company generated worksheet.
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New England Life Insurance Company

ASSET VALUATION RESERVE (continued)

Basic Contributions, Reserve Objective and Maximum Reserve Calculations
Replications (Synthetic) Assets

1 2 3 4 5 6 7 8 9

RSAT Number Type CUSIP Description of Asset(s) NAIC Designation or Other Description of Asset Value of Asset AVR Basic Contribution | AVR Reserve Objective | AVR Maximum Reserve
Other Than Mortgage Loans
99041874........oovieererereeeeeeeeeeens | e R...... CDX.NA.IG.31 Credit Default Swap ; 2018-RCDS-4187%............... 27 enens | eviesese e 2371121 [ 45,051 [ oo 137,525 | oo, 213,400
99041874.......coovererereeeeeeeeeinieiieen | e CN.. 912803 CH 4| TREASURY STRIP (PRIN).....cvieirrrrirerririreeieeeeeeeeeeeeseeseeseenees OO BT 12,837,638 | oo [ e [ e
990418794.......ovoveeeeeeeseeieens | e CN.. 912803 CH 7| TREASURY STRIP (PRIN).....oviriiiieisisisisissisiesssssessesss s ettt ettt sttt ntntane | sresiessensensenienes 10,502,064 [ ....ovieiiiiiieieiieiierieieiees [ oo [ e
0199999. Subtotal - Other Than MOMGAGE LOBNS. ... .. ettt ettt ettt ettt ettt ettt ets st ss et ess et ses et sesessesesses et sns et sesesses et ses et sns et snt et sntesse  e4essesessesss et esseeesseseeseeee s et ee et es s et st et ses et ee s et sesetensessnsessnsessnsessnsessnsennsassns | sbessessssessnsesnes 47,050,823 | ......ccvvvrn, 45051 | .o, 137,525 | oo 213,400
0599999, TOHAI.....vr et et eeiseseesssesesssssseessesssseesessesseeseeseeseeeesesseeeessesseseeseeEeesee8eE8eE8eE 8o EeE e A e R R E e E4EE SR8 SEE 4R R 4R e R R eEE e R e EeEeEeEeEeE et ane  fesfesiesiesiesiesiesiesisssisiesiesiesiesiessessessesiesesesesesinsintintansantantansentestansanse | cresseseresenenes 47,050,823 [ ..o 45,051 [ 137,525 | oo, 213,400
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SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year,
and all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of Claim Amount Paid | Amount Resisted
Contract Claim Residence for Death or Amount During the Dec. 31 of Why Compromised
Numbers Numbers of Claimant Disability Claimed Year Current Year or Resisted

NONE

36
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Group Credit A&H Other Individual Contracts
Accident and (Group and Collectively Guaranteed Non-Renewable for Other Accident
Total Health Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS
1. Premiums WHteN. ......ccovieecseecece s | e 694,588 |...... )00 GO [0, GO I 9.9, ¢, GO I .9, GO IS 694,588 | ... XXX.... | veveerererrerenns [ )., 0, S I [B9.9,, GRS [0, G I L XXX..
2. Premiums €ared.........ooreurrureieneereirneieeineereieesseeneseennees | ceneenen 816,523 |...... )9, U DR e XK [ e e XK [ e e XXX | s 816,523 | ... XXXooo. [ cveereereeneneireiiees [ e 2,9, S IR [B0.9,, GO ISR [I0.9,, GRS L XXX..
3. IncUITed ClaimS.......cccverererecerenieeiereesiesesesisessssnis | seeeenenes 532,957 |.......... 65.3 | v 0] e (001 [V I (001 (U I 0.0 | v 532,957 | ....... 65.3 | oo 0 [ e 0.0 | v 0| (00 0 [ 0.0 | oo 0. 0.0
4. Cost containMENt EXPENSES.......c.vvevreirieieietsieresseisseseines | cevsressesiessssennens (1 I 0.0 [ e | e 0.0 [ e | e 0.0 | | e 0.0 | | e 0.0 | oo [ e 0.0 [oooeeeereeiees | e 0.0 [cooeveeeeieieiees | e 0.0 [ e | e 0.0
5. Incurred claims and cost containment expenses
(LINES 3aNG 4)....oovoveeerirririerireriereiesrieseisenieseseseesienesens | soveresnens 532,957 |.......... 65.3 | v 0] e (00 N 0 [ e (001 (U I 0.0 | v 532,957 | ....... 65.3 | oo 0 [ 0.0 | v 0| 0.0 | o 0| (0 N 0. 0.0
6 Increase in CONract IESEIVES........ccccveveveevevreesieeieiesesieienes | ceereins (189,164)| ........ (VX172 | I 0. (U0 I I 0. (U0 I IO [V 0.0 | ceree. (189,164 ...... [V 372 1 (VN (0 (VN — (010 I I (VN (U0 I I 0. 0.0
7 COMMISSIONS (B).rrrrrreeeeeeerersssseeersessseseeressssssseeessssseersseses | crereee (888,188) | ......(108.8) | ..ovvvreevece 5,367 | ........ (O T OO T 0.0 | s (893,555) | ....(1094) | crvevvvereesrcerrrss | v 0.0 | oo | oo 0.0 | coovereresessreeeeens | e 0.0 | e | oo 0.0
8  Other general iNSUraNCe EXPENSES..........c.cvevevevervreverereesens | ceverrnnas 298,046 |.......... 36.5 | oo 4,045 | ... 0.0 | oo | e 0.0 | oo | e 0.0 | . 294,001 | ....... 36.0 [ [ e 0.0 | | e 0.0 | | e 0.0 oo | e 0.0
9 Taxes, licenses and fees.........coevvevvveereeeeceeseeeeeeeeeeenes | cevevernns 85,592 |.......... 105 | o 4,158 | ........ (0 )0 RN ISR (010 RN ISR 0.0 | o, 81434 | ... 10.0 | | e, 0.0 | oo | e (0 ) TR IO 0.0 | oo | e 0.0
10 Total other eXpenses INCUMEM............ccvereeerererecerncrieesienes | corneeenns (504,550) | ........ (61.8)] .vvvrrnen 13,570 | ... (001 [V I (001 (U I 0.0 | et (518,120) | ...... [(CRX) 1 0 [ e 0.0 | o 0| 0.0 | v 0 [ (001 N 0. 0.0
11, Aggregate write-ins for deductions...........ccocevevvenieiicviens | cevversieieisiiennes (V1 I 0.0 | i 0. (0 I IO 0. 0.0 | oo (VN 0.0 | oo (VN 0.0 | oo (VN I 0.0 [ oo (VN I (00 I 0] e (0 I 0. 0.0
12.  Gain from underwriting before dividends or refunds..............| weceeeenes 977,280 |........ 1M9.7 | s (13,570) | ........ (00 RN 0 [ e (001 (U I 0.0 | v 990,850 | ..... 1213 | (U I 0.0 | v 0| 0.0 | v 0 [ (00 N 0. 0.0
13, Dividends or refunds............ccccevermeeinerimerinerinerinesieeeriees | sevveessieessseeens (O 0.0 | [ e 0.0 | | e 0.0 [ e | v 0.0 [ v | v 0.0 [ | e 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0
14, Gain from underwriting after dividends or refunds...........ccc.. | veveencea. 977,280 |........ 119.7 | e (13,570 | ......... [0 I 0. (U0 I I (VN 0.0 | oo 990,850 | ..... 1213 | e (VN 0.0 [ oo (VN — (0 I (VN [0 I 0. 0.0
DETAILS OF WRITE-INS
T10T. st | b (U I 0.0 | [ e 0.0 | [ e 0.0 [ e | v 0.0 [ v | v 0.0 | | cevvren 0.0 | [ e 0.0 | [ e 0.0 | [ e 0.0
1102, et | e (U 0.0 | v [ e 0.0 | [ e 0.0 [ v | v 0.0 [ | v 0.0 [ | v 0.0 | v [ e 0.0 | [ e 0.0 | e [ e 0.0
1103, st | eeenntenr s (1 I 0.0 [ | e 0.0 [ e | e [0 SN (OO SR 0.0 | [ e {010 ORI IS (010 [ RS IS 0.0 [coovrerrereieres [ e 0.0
1198.  Summary of remaining write-ins for Line 11
frOM OVEIOW PAGE.....eu vt eeetssessieeseieseseies | eeseesseeeesessesenns (1 I 0.0 | oo 0 [ 0.0 | oo 0 [ (U0 I I (VN 0.0 | oo [V I 0.0 | v [V I 0.0 [ o (VN I (V0 I R (VN I 0.0 | oo 0. 0.0
1199. Total (Lines 1101 through 1103 plus 1198) (Line 11 above). | ...overerrereenens 0 [ [ORV [ 0] 0.0 [ oo 0] OV P 0] s 0.0 [ o (O I 0.0 | oo [ 0.0 |t [V 0.0 [t 0] e [OXVI [P 0. 0.0

(a) Includes §.......... 0 reported as 'Contract, membership and other fees retained by agents.'
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
1 2 3 4

Other Individual Contracts

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

PART 2 - RESERVES AND LIABILITIES

A. Premium Reserves:

1. Unearned PremilmS.........c..cccuvcvereieerniveseseissesessssssssssesesssssssssssssesssssssssssssesesssssssssnsess | soessnsesessssesesssseses 1073887 | srrerersireserssesesssssessssssesnsss | ssessesessssesessssssessssssesssssseses | sressssesessssesessssssessssssessssnes | sesessssssessssesesssees 107,887
2. Advance premiums....... . .
3. Reserve for rate credits.................

4. Total premium reserves, current year...
5. Total premium reserves, prior year... ] . |
6. Increase in total PremMiUum MESEIVES. .....c.ceiu vttt enerneas L935) | i | i

B. Contract Reserves:
1. AddItioNal FESEIVES (B)....vuvverreiriirieieieieise ettt sees
2. Reserve for future contingent DENEIS..........cceiviieieiiieieeriseseeeessenenens | eoverssenenessnssesssenensQ) [ e | ressssesessssesesssessesssssssesses | sesessessssessesssssssesesessssesess | sresiesessesess et snse
3. Total contract reserves, current year.... ..2,563,650 |.
4. Total contract reserves, prior year.... ..2,752,814 |..

2752814 |.

5. INCrease in COMIACE FESEIVES. ... .iuruiiiierierisisreisesersss e snseessessesn s ssssnsssssssssnssesnnsnssens | sesssssssesssssssesnseas (189,164) | .vvvvvrerrernriersnnrnenesn0 | e |0 | s (189,164)
C. Claim Reserves and Liabilities:

1. TOtAl CUITENE YA .....viiecvictcteitc ettt ssnans | eevesesesnsesesnaees 4,726,324 4,726,324

2. Total prior year ...4,943,806 |.. ..4,943,806 |..

BT (217.482) (217.482)

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

8¢

1. Claims Paid During the Year:
1.1 On claims incurred prior to current year.
1.2 On claims incurred during CUMTENt YEAI............cceueveiveierieeie e
2. Claim Reserves and Liabilities, December 31, current year:
2.1 On claims incurred prior to current year.. ..4,074,877 |..
2.2 On claims incurred during CUMENE YEA...........c.cceuevieveiiiereiiee e 651,447
3. Test

4,074,877 |..
651,447

3.1 LINES 1.1aN0 2.1t 4,806,409 4,806,409
3.2 Claim reserves and liabilities, December 31, prior year.. ..4,943,806 |.. ..4,943,806 |..
3.3 Lin€ 3.1 MINUS LINE 3.2, ..ottt (137,397) (137,397)

PART 4 - REINSURANCE

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

B.  Reinsurance Ceded:
1. Premiums WHHEN........coveiecieiecicee et nne
2. Premiums €aMEM. ..ottt
3. INCUITEA ClAIMS.....ovviiieii e
4. Commissions

(a) Includes §.......... 0 premium deficiency reserve.




Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE H - PART 5 - HEALTH CLAIMS
1 2

3 4
Medical Dental Other Total
A.  Direct:
1o INCUITEA ClAIMS.......ooni i esissienes | rerieri s sienis | srbsessies bbbttt esbssiins | orsberesnesnssesiened 4,087,165 | ..o 4,087,165
2. Beginning claim reserves and lIabilitIES.............ccveivrieieireieieieiieies | cerreisieieississe e esesessienss | esssssesessssessesssssssessessesssssssens | essessssessesessssenns 22,473,328 | oo 22,473,328
3. Ending claim reserves and abilitIes. ...........cccoevrieieiiinieiiieiies | e | ossessessessssessesssssssessessessssnsens | sesesssssssesessssenns 22,752,939 | oo 22,752,939
4. Claims paid 3,807,554 ....3,807,554

B.  Assumed Reinsurance:

Incurred claims
Beginning claim reserves and liabilities...............cccoovvveieivieienernnen.
Ending claim reserves and liabilities.............cccceveeviveeiecreieenen,

ClaimS PaId........cvivevereriieeieee e

C. Ceded Reinsurance:

INCUITE ClAIMS.....cvvvvcieeicc e
Beginning claim reserves and liabilities............cocovevrreerinereinnnnn.
Ending claim reserves and liabilities.............cccoevveviericeceiecens

ClAIMS PAIG......vorererrireirriesie et enes

Incurred claims
Beginning claim reserves and liabilities............cocoveveerererercinennen.
Ending claim reserves and liabilities.............ccocoevinenininenininnns

ClAIMS PAIG......eerererirrirerie et eees

E.  NetIncurred Claims and Cost Containment Expenses:

Incurred claims and cost containment €Xpenses.............cocveveeeneenns
Beginning reserves and liabilities..............cocrevrerreneennineenensinineies
Ending reserves and liabilities..............cooevrureriereneeiee s

Paid claims and cost containment eXpenses............cc.ceeerrvereinenns

.......................... 3,554,208
........................ 17,529,523
........................ 18,026,615

.......................... 3,057,116

532,957
.......................... 4,943,805
.......................... 4,726,324

............................. 750,438

............................. 532,957
.......................... 4,943,805
.......................... 4,726,324

............................. 750,438

.......................... 3,554,208
........................ 17,529,523
........................ 18,026,615

.......................... 3,057,116

532,957
.......................... 4,943,805
.......................... 4,726,324

............................. 750,438

............................. 532,957
.......................... 4,943,805
.......................... 4,726,324

............................. 750,438

39
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SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1

NAIC
Company
Code

D
Number

Effective
Date

i

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Amount of
In Force at
End of Year

9

Reserve

10

Premiums

11
Reinsurance
Payable on
Paid and Unpaid
Losses

12

Modified
Coinsurance
Reserve

13
Funds
Withheld
Under
Coinsurance

NONE
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Reinsurance Assumed Accident and Health Insurance Listed by

SCHEDULE S - PART 1 - SECTION 2

s of December 31, Current Year

NAIC
Company
Code

ID
Number

Effective
Date

4

Name of Reinsured

5 6

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

Reinsured Company a
7

8

Premiums

9

Unearned
Premiums

10
Reserve
Liability Other Than
for Unearned
Premiums

1
Reinsurance
Payable on
Paid and Unpaid
Losses

12

Modified
Coinsurance
Reserve

13
Funds
Withheld
Under
Coinsurance

NONE
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SCHEDULE S - PART 2
Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
Life and Annuity - Affiliates - U.S. - Captive
16073......... 81-4750360.... [12/31/2007 | BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE 501,628 118,340
0199999. | Total - Life and Annuity Affiltes = U.S. = CaPtIVE. .. ..rurureereieerersssessessrsssessessssssessssessenssse e st s ses st st ses st st sss s st st s sassensssssensenssnssessansassans 501,628 118,340
Life and Annuity - Affiliates - U.S. - Other
87726......... 06-0566090.... |04/01/2001 |BRIGHTHOUSE LIFE INSURANCE COMPANY. .........ovriumirrinreeereeneesessesnsessssesssssssessesesens DE...oieeie | e 665,037 [ oo
87726......... 06-0566090.... {01/01/2017 [BRIGHTHOUSE LIFE INSURANCE COMPANY..........oovvimmrirriirrisnsisessssssssssssssssssssssnsens DE...ooiimeiins | e 13,839,773 | v
87726......... 06-0566090.... |04/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY........cootiiuiirasenseisessessessesssssssssesssssnsssessssesesns DE...ooovvieies | v, (1,028,331) ..o
0299999. | Total - Life and Annuity AffIALES = U.S. = OtheI. ... s sssss s sttt snnes | srssssssssssas 13,476,479 | oo 0
0399999. | Total - Life and Annuity Affiliates = U.S. = TOAL.......iiriieiciiceiei ettt sttt bbbttt s st ense s ssssnsensesnnss | evsessssinsns 13,978,107 | ....cccuunee. 118,340
0799999. | Total - Life and ANNUitY AFFIIBES......vveurverrrerssisesissssesssssssassssssssssssssssss s ettt ettt | srsssssssssnas 13,978,107 | .oovvverinnns 118,340
Life and Annuity - Non-Affiliates - U.S. Non-Affiliates
60895......... 35-0145825.... [02/01/1997 | AMERICAN UNITED LIFE INSURANCE COMPANY .......cooomrrimrermmiiresssrsssssssnsssssssssneens [\ USRI PR 75,000 | .ooorvorrreeererereinneeennns
60895......... 35-0145825.... |05/01/1998 | AMERICAN UNITED LIFE INSURANCE COMPANY .....coivveemrrremmneeessneeessnesesssnesessssesnns INweocreeni | e, 20,797 | oovveeerrenresrisesiininns
60895......... 35-0145825.... [11/01/2001 | AMERICAN UNITED LIFE INSURANCE COMPANY ......cocomrrimrermremnessnsssessssnsssssssssneens [\ T PR 10,000 | ovoooverreirrerrneens 168
68276......... 48-1024691.... |05/01/1998 | EMPLOYERS REASSURANCE CORPORATION .......coorvirriisiisiiesssssssssssssssssssssneens (16T IS 27,933 | oo
68276......... 48-1024691.... |06/01/1998 | EMPLOYERS REASSURANCE CORPORATION ......ovorverrirressreesesssssessesssssssssesssneens (16T 404,295
86258......... 13-2572994.... |08/15/1983 | GENERAL RE LIFE CORPORATION .......oovvouiviriirsiiississsiiesssssssssssssssssesssssssssssssssssans [ DU I 590,807
86258......... 13-2572994.... |09/01/1996 | GENERAL RE LIFE CORPORATION .......ovvoruriirreerrerneessnsesnsessssessesssssssssssssssssssssssssnns (O P I 105,765
86258......... 13-2572994.... |02/01/1997 | GENERAL RE LIFE CORPORATION .......osvvvuivirrisesisssissssiessssssssssssssssssssssssssssssssssssns (O DU I 2,416,087
86258......... 13-2572994.... |05/01/1998 | GENERAL RE LIFE CORPORATION .....ooiiiiiiieiiniinsieissrssieessissessesesssssssssessssssssessssssnenns (O3 USRS IR 1,975,643
88340......... 59-2859797.... |03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA ........coovvverrirnriieriireneirneens FLuriirreiieriies | oo 300,000
65676......... 35-0472300.... |04/01/1987 | LINCOLN NATIONAL LIFE INSURANCE COMPANY .......ccoovrrrrmrnnrreernrrnnsnesnsssnssnssessnnsnnes | INaviriisiennsiiens | o
65676......... 35-0472300.... {03/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY ......ccocormmrrmmrermnirnmrsemrismnssnnsssssssenns | INuvrisssiissiienns [ e
65676......... 35-0472300.... {04/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY 3,582,606
65676......... 35-0472300.... {03/01/2001 | LINCOLN NATIONAL LIFE INSURANCE COMPANY ......ccoeoormrrrmmrrmnrinmnisssnssenssssssssssssssens [ INuoeiiissisesiiens [ oo, 765,517
66346......... 58-0828824.... |01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY ........cocovvrmrmrnrirnenenneseesnssnnsssesssssnnnsens | GAuiiiieiieinsnees | onveereseeenennens 748,011
66346......... 58-0828824.... [08/15/1983 | MUNICH AMERICAN REASSURANCE COMPANY .........coovrimmrirmmeiernnirensssnsssssssssnssssnssins | GAuiiiiiiniiiinnns [ revvinsiinsisssssssssssionns
66346......... 58-0828824.... |04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY ........ccocovvrrrnenrernerneneenrerssmnsssssessnnnsnns | GAuniineireiiesnnes | cvrvreeensissinsennes
66346......... 58-0828824.... [05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY .. 3,238,951
66346......... 58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY ......oovviiiiereneinsereinesesessessessseseeessesens 1,078,168
66346......... 58-0828824.... [03/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY ......ccccommrvmmrrrmnrenmrermnessnnssssnsssssssssnnerns | GAuiieviiisniiienns [ converessinnsinnn. 150,000
66346......... 58-0828824.... |04/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY ......ovvieierereensereisnesesessessesssessesessenens 3,840,690
66346......... 58-0828824.... |03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY .......coocmriemrrirmrisnnessssssssssssesssssseneens 1,500,000
66346......... 58-0828824.... |07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY ..
88099......... 75-1608507.... [03/01/2005 | OPTIMUM RE INSURANCE COMPANY .......ovrriirirriirnneisssisnsssssssssssssssssssssssssssassssssesns
67466......... 95-1079000.... {05/01/2002 | PACIFIC LIFE INSURANCE COMPANY .......coviivirriirmiriesisessssssssssssssssssesssssssssssssssssssnes
93572......... 43-1235868.... |08/15/1983 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... |01/01/1984 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... |08/30/1996 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... |08/15/1997 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... |05/01/1998 | RGA REINSURANCE COMPANY .......oimiiiirirmreerreesesssnsesssesssssssssssssssssssssssssssssssssssnsens 17O I 4,276,201 | covvooevrvrerirnnes 212,738
93572......... 43-1235868.... |03/01/2000 | RGA REINSURANCE COMPANY .......oiviiiriieiesssisssissssssssssssssssessssssssssssssssssssssssssnssns 17O I I 452,500 | ..oooovrerrrirnne 64,379
93572......... 43-1235868.... |03/01/2000 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... |05/01/2002 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... [03/01/2005 | RGA REINSURANCE COMPANY
93572......... 43-1235868.... |07/31/2008 | RGA REINSURANCE COMPANY
64688......... 75-6020048.... [05/01/2002 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .......cccrmmeermrermrermnneennnesnnns DE...ereeerns [ corrernreeennens 1,072,113 | oo 71,665
64688......... 75-6020048.... {01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY .......cccovmmvermrirmnirnssiensennnns DE...ooiveerins [ oo, 200,000 | ..oooovrerrrrirrrenen. 3,756
87017......... 62-1003368.... [07/01/1999 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE .
87017......... 62-1003368.... |03/01/2000 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE
87572......... 23-2038295.... [05/01/1998 | SCOTTISH RE (U.S.), INC. ...ocerieieireieissee ettt sssssessns DE...oiieieies | v, 2,710,089 | ..o 13,312
87572......... 23-2038295.... [03/01/2005 | SCOTTISH RE (U.S.), INC. ..ot sissssessssssssssssssss s sssssssssssesssssssssssssssnns [0 ST I 400,000 [ ..ooovvorrrererienrirenrinne,
87572......... 23-2038295.... [01/01/2007 | SCOTTISH RE (U.S.), INC. ..ottt ssesssssssssssssssssssessessssssessens DE...iieiien | v 988,508
68713......... 84-0499703.... [06/01/1994 | SECURITY LIFE OF DENVER INSURANCE COMPANY .. v | s
68713......... 84-0499703.... |08/30/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY ......c.oovmrermemernrereirnesneeneeeesseeeseeens 1,672,377
68713......... 84-0499703.... [02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY ........ccoovvvmmmrermmremmnesmnssensssssessnns | COtnrinnriirnniins [ cvvvvresiinnsinnn, 198,060
68713......... 84-0499703.... |05/01/1998 | SECURITY LIFE OF DENVER INSURANCE COMPANY ......c.coomrerrimrrnrereerrerneeneeeesseesseeens 1,738,079
68713......... 84-0499703.... [03/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......coooommrirmmrermeermnsssnessnssssssssnns (010 ISR I 4,145,636 | ..oooovrvrerirnne 288,669
68713......... 84-0499703.... |04/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......commrreermmrremmmrressnmerssnseeessnnees (610 TSN I 3,591,600 | ..ovvvvrrrrnnen. 639,299
68713......... 84-0499703.... [05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......cocommrirmmrerrrermeesnresnsessnnessnnns (010 1SN I 2,258,099 | .vvvvrrrirrirnnn 40,161
68713......... 84-0499703.... |05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY .......ccoomrriermmreemmnrressnmesssnseeesnnees (610 IS I 1,188,185 | oovvorvverris 88,773
82627......... 06-0839705.... [08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC ........oovvvirrrirnrcrseinneesssesssssssssssssssssssssssssssens 17O ST TSR ISR 861
82627......... 06-0839705.... {08/30/1996 | SWISS RE LIFE & HEALTH AMERICA INC ........oovvivriericiesssssesssssssssss s ssssssssnens MO | oo, 741,363 | .o,
82627......... 06-0839705.... [08/15/1997 | SWISS RE LIFE & HEALTH AMERICA INC ........ovvverrrirnrcrreineeerseisssesssssssesssssessesssnnens (V[0 T I 988,508 |....ooverrrrerrrirrrirneernne
82627......... 06-0839705.... {03/01/2000 | SWISS RE LIFE & HEALTH AMERICA INC ........ovvvvvrriieeisieseseiesssssssssssss s sssnnins MO, [ e, 974,114 | oo,
82627......... 06-0839705.... {03/01/2001 | SWISS RE LIFE & HEALTH AMERICA INC ........ovvvirrrirnrcrreinecersnisesessssssessssssssssssnsens 17O NS I 25,000 | .oveoorrirrrinnen 29,901
82627......... 06-0839705.... {04/01/2003 | SWISS RE LIFE & HEALTH AMERICA INC ........ovvvirrriercesiessiss s sssssssnnens MO | oo, 357,945 | oo 36,025
82627......... 06-0839705.... |03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC ......coviviinrireieiesineieississeseessssssssessessssssssssesenns MO | e 600,000 | .covovrerrrrirrnns 41,477
82627......... 06-0839705.... {01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC ........osrvvrriieeisiessssesssssssssssss s sssnnens MO, | e 1,000,000 | ...ooovrvrrrrirnns 18,234
82627......... 06-0839705.... [03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC ........ovvvirrrernrcrreineeersnisssesssssssesssssessssssnnens 170 R I 700,000 | .ovoovverrreirnns 12,429
70688......... 36-6071399.... [07/01/1999 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......coooovmrveremrirmriisiiessssnnins NY oo [ e, 1,341,900 | .oooovrvrrrrirnns 12,614
70688......... 36-6071399.... [03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .......ovomrrerrrernrernrernneesnnens ) TR I 1,301,275 | oo 322,626
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SCHEDULE S - PART 2
Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
36-6071399.... |03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY ... 100,000 | ..ooovevverirriene 116,290
. |36-6071399.... {04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY .2,634,767 | .. ....13,460
36-6071399.... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY ... 125,000 | .o 64,582
36-6071399.... |01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY 500,000 | ..coovvrrvrrrinnens 10,009
41-1760577.... [01/01/1993 | WILTON REASSURANCE COMPANY .....coovivinrrriininnssisnnnessessssnssssssssnssssssesssssesssssssssess | MNarossiosisonnons | avinnininnennnnn238,107 | i 8,613
0899999. | Total - Life and Annuity Non-Affiliates - U.S. NON-AflIAtES. ........coiiiieiireiisieseiisissesessssssssesesssssssesssssssessessesssssssessesssssnsessesssssssessensessnses | essersnsensers04,903,909 | overrrrsreaneed 6,606,205
Life and Annuity - Non-Affiliates - Non-U.S. Non-Affiliates
00000......... AA-3194164 . |10/01/2005| UNION HAMILTON REINSURANCE LIMITED ....ccotiiiiieriinsississeessenssensssnssesessssssssssnessnens =111 P O 363,660 | oo 167,011
0999999. | Total - Life and Annuity Non-Affiliates - NON-U.S. NON-AFIlIAES. .........cciuiieiieiiiiis ettt ss b s s bss s essssssenssssntas | evsesssssssssesan 363,660 | ....ccccuue.. 167,011
1099999. | Total - Life and Annuity Non-Affiliates ...64,927,629 | .o 6,773,216
1199999. | Total - Life and Annuity ...78,905736 | ................. 6,891,556
Accident and Health - Non-Affiliates - U.S. Non-Affiliates
67598......... 04-1768571.... |09/01/1996 | PAUL REVERE LIFE INSURANCE COMPANY ........cooonmimmrmmrrnennernerneisnsineenssssnsnsnnsnens | M [ | e 74,375
67598......... 04-1768571.... |12/01/1998 | PAUL REVERE LIFE INSURANCE COMPANY .....cccoviiniininnrinmnnnisninensnsmsnsnssenssenssenseens | ML [ | o 106,269
1999999. | Total - Accident and Health Non-Affiliates = U.S. NON-AFIIALES. .............ccouiviueiiieieeceeeceeecee e veree e vesaeesenanasnenaenenes | eeveeierensierenesssenssenad (U I 180,644
2199999. | Total - Accident and Health Non-Affiliates 20 180,644
2299999. | Total = ACCIAENE AN HEAIN. ...ttt sttt 88888kttt [ IS 180,644
2399999, | TOAI U.S.... .ottt sttt 8 88 Rk .. 78,542,076 | ..o 6,905,189
2499999. -U. .363, T 167,011
9999999. 7,072,200
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SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 1 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary | Reinsurance| Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
General Account - Authorized - Affiliates - U.S. - Other

06-0566090.... |04/01/2001 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........cccovivmmrmmrnninninieniiensinsinsississinsions | DEvviiinees [ O/ [ SCiiiiiins e | v 3,124,168 | ........... 1,547,973
06-0566090.... |04/01/2001 | BRIGHTHOUSE LIFE INSURANCE COMPANY 114,477,589 |........... 64,700,135
.. | 06-0566090.... |01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY..........ccccccvvvmriniiniiniiniineinnnniinsiinnissinniens | DEviiiciies [COMBILo. | SCiiiiis [ | s 831,133 | oo 247,660 |....cooovvriririinns
06-0566090.... |01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY 349,892,325 |......... 277,393,148 |........... 11,159,465
06-0566090.... |05/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY..........ccccccvvmmiiminniiniinienienienieensensienssennens | DB | YRT it | Ol [ 44,277,162 | 984,351 | ..oocveeeen. 1,127,432 ... 142,574
13-5581829.... |01/01/2001 | METROPOLITAN LIFE INSURANCE COMPANY.........cooouimiiminniinisnisnississsssssnssnisnisnes NY.oonn CO/l........... SCiiviiens | | e | e 156,663,819

0299999. | Total - General Account - Authorized - Affiliates - U.S. - Ot . ... e sns st | cnicnienend 44,277,162 |......... 469,309,566 |......... 501,680,167 20,668,939 |.......... 86,236,932 89,316,822

0399999. | Total - General Account - Authorized - Affiliates - U.S. - Total.. 44,277,162 |......... 469,309,566 | ......... 501,680,167 |...

20,668,939 |...........86,236,932 |...........89,316,822

0799999. | Total - General Account - AUthOMZEd - AFfIIALES. ... enb ettt | cnsensenend 44,277,162 |......... 469,309,566 |......... 501,680,167 20,668,939 |........... 86,236,932 89,316,822

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

35-0145825.... |11/01/2001 | AMERICAN UNITED LIFE INSURANCE COMPANY ......ccoviuiiiiiiiissisicicsicsinens NG COll........... XKL | v 2,617,333

13-2572994.... |08/15/1983 | GENERAL RE LIFE CORPORATION.........cccoovvivmiimninininiinninsicsnissisnissississississnesnnens | Gl | YRT i | Ol s 90,913,450

. [13-2572994.... |09/01/1996 | GENERAL RE LIFE CORPORATION ..3,687,887
13-2572994.... {09/01/1996 | GENERAL RE LIFE CORPORATION..........cccoovrvnrinrinninninninnisnisnisnienieenisenssenssenssenssenns | Clevnnicenes [ YRT/ Lol [ XXXLOLc | e 9,146,738
13-2572994.... {02/01/1997 | GENERAL RE LIFE CORPORATION.........cccoonvrimminninninninninninnisnisnisnisnissisnississsnnes | Clevvviinieins | YRT i | Ol | e 11,482,687 | ...ccoceveee. 198,656 | ....oocvvevve 194,969 | ...ccooovvvnee 137,121
13-2572994.... {02/01/1997 | GENERAL RE LIFE CORPORATION..........cccovvvinriinninninninninnissisnisnisnisnisenssenssenssenssenses | Clevenricnnes [ YRT/ Lol [ XXXLOL.o. | e 345,368,842 | ............ 2,727,759 | ... 3,531,888 | ........... 2,951,261
13-2572994.... |05/01/1998 | GENERAL RE LIFE CORPORATION........ccosinemrininririrsinniscicissnsississssissisesssssssssinsonns | G Lovvieenennes | YRT i | Ol [ 238,020,246 | ............ 2,053,656 | ............ 2,184,019 | ............ 1,396,624

.. | 84-0467907.... |09/01/1996 | GREAT-WEST LIFE & ANNUITY INSURANCE COMPANY
59-2859797.... |103/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA
59-2859797.... |103/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA
59-2859797.... |03/01/2005 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA
59-2859797.... |101/01/2012 | HANNOVER LIFE REASSURANCE COMPANY OF AMERICA
35-0472300.... |04/01/1987 | LINCOLN NATIONAL LIFE INSURANCE COMPANY..........cccommmimnrinniciciiscisciscisssienens
35-0472300.... |03/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY..........ccccoovvvmmmimmrinminninnrinirinininseinnsennnens [ INeiciiiies |CO/iiiics | XXXL i [ 10,583,852 | ..covvunne. 351,278 | oo 341,729 | i 27,731 | s | e [ e | e s

............ 5,726,179 | ..cocveenn 27,539 | ................30,809
........... 66,135,778 | ..............255,018 | ...............245,111

...169,211
...183,025

35-0472300.... |04/01/2000 | LINCOLN NATIONAL LIFE INSURANCE COMPANY..........ccccccvunmimmiimiinnininninninniennieeninns | INececoccicd [ YRT/ L | Ol [ 149,211,479 | ............ 1,493,060 | ............ 1,412,518 ....606,499
35-0472300.... {03/01/2001 | LINCOLN NATIONAL LIFE INSURANCE COMPANY........ccccovivmumrncrcninminencnineerssnnenemvesinnns | INeeiioiiiciis [ YRT Lot [ Ol | 151,719,576 | ............... 692,889 | ...ccccevunn 696,517 ....631,039

13-5581829.... |01/01/2001 | METROPOLITAN LIFE INSURANCE COMPANY .......cccoviniinrincininnncrninnncisnscissessnenineens | NY e [COMiiiits [ SCiiii | i
58-0828824.... {01/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY.........cccoevveivninrnnriniininninnssnssnnesesinnes | GAuiiiiiiii | YRT L | Ol [l 67,991,955
58-0828824.... |101/01/1983 | MUNICH AMERICAN REASSURANCE COMPANY........ccocvmvrmmrmmrmnrrerrerrenrenrsnrennennns | GAuiisccaee | YRT it [ XXXLO o | e 3,825,000
58-0828824.... |08/15/1983 | MUNICH AMERICAN REASSURANCE COMPANY.........cccocomvimnrmnnmnnnnnnecnsensenserscnnninns | GAuiisciiaee | YRT it | Ol | e 1,117,298
58-0828824.... |04/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........cccocvmvrmmrvnnnnniinnirnniisnirnnisnineinnnenns | GAuriiinicend | YRT it | Ol [ 50,043,197 | oo 88,357 | oo 106,431 ....385,391
58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........ccccovvvnnvnninnnnncnnnrncrsnnscsnennnnns | GAuiciiciias | YRT it | Ol [ 356,830,188 | ............ 3,079,537 | .coouvee. 3,275,260 | ............ 2,185,377
58-0828824.... |05/01/1998 | MUNICH AMERICAN REASSURANCE COMPANY.........cccovvvmninninninncinnincnscnscinninnnns | GAuciiiiad | YRT it | Ol [ 118,761,012 | ............ 1,024,677 | ............ 1,089,723 | ..o 756,812

58-0828824.... |03/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY........ccccoovvvmnvnninncnncincincnscisciscinnnns | GAuciiiians |COM s | XKL [ 292,450,607 | ........... 8,445,135 | .......... 8,938,669 | ............... 483,186
58-0828824.... |04/01/2000 | MUNICH AMERICAN REASSURANCE COMPANY.........cccovvrvnimninnnnncnncrncnscnsciseinnnns | GAuiciicias | YRT/ it | Ol [ 174,004,766 | ............ 1,738,593 | ............ 1,641,010 ....7101,283
58-0828824.... |07/01/2004 | MUNICH AMERICAN REASSURANCE COMPANY
58-0828824.... |103/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY........cooiiiiiiiirrireiireiiresiresiesisesiesieninns
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Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 1 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary |Reinsurance| Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
58-0828824.... {03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY.......c.cccovierermrminerreersnneineenennsneenensnsrnens | GAuiivivien | YRT Lo | Ol [ 29,744,279 | oo 177,319 | e 187,148 ....7160,994
58-0828824.... {03/01/2005 | MUNICH AMERICAN REASSURANCE COMPANY .......ccovvrmrinenerninenerreersnneineerennenenenss | GAuiviiveeee | YRT Lo [ XXXLO. | e 294,873,989 | ............ 1,107,931 | v 1,174,900 ....696,670
58-0828824.... |07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY.......c.cccovinerernnnernrrsrnnnneerennsneenenenssnnes | GAuiiviivien | YRT Lo | Ol | e 1,862,004 | ....cocvvveene 17,435 | .o 105,393 ....192,264
.. | 58-0828824.... |07/31/2008 | MUNICH AMERICAN REASSURANCE COMPANY... ..1,700,000
58-0828824.... {01/01/2009 | MUNICH AMERICAN REASSURANCE COMPANY.........cccovvvrrrrnenrnnrninnsnnssnsssssnesnssensnnes | GAurivvereiins | YRT v | QL e
58-0828824.... {01/01/2012 | MUNICH AMERICAN REASSURANCE COMPANY ........cccovvmrrrrnrnrnnrsernnnnnnesnennenessessnnes | GAurivvireioes | YRT i | QL [ e
75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY. .......cccovrrerinrrnrerrinirnrnnereernssnseseesssesssnsssssesssssesssees | Donrernnrnnes | YRT/Guvvivees [ Ol | e 159,596 , X
75-1608507.... {03/01/2005 | OPTIMUM RE INSURANCE COMPANY. .......oovirrenrenrerninenneneereeneeneeneesesensnsssessssessssessesesss | Tevmeneennee | YRT Loiioiiiid | Ol | e 7,377,931 | oo 36,076 | ..o 39,578 ....156,199
.. | 75-1608507.... [03/01/2005 | OPTIMUM RE INSURANCE COMPANY. 71,110,694 | oo 262,615 | ooveeeenne 273,528 | ... 155,755 | ....
95-1079000.... {05/01/2002 | PACIFIC LIFE INSURANCE COMPANY ......coeouiimieriiineeneieiieesseieeeeseseseesessessssssssssssessesenns 118,139,805 3,721,019 3,995,681 | ...coovvrnenee (63,107)
43-1235868.... |08/15/1983 | RGA REINSURANCE COMPANY........c.cenviinirreirnrininerrernnnenseenennniseenensssnsensinssnessensesssensesses | MOueisionees [ YRT i | Ol e 104,738,108 | ....coev.ne 2,305,890 | ....ccoone. 2,439,468 ...877,478
43-1235868.... |01/01/1984 | RGA REINSURANCE COMPANY........coovvniirrnininrernenrineerenisnineinenesnsenenseseesenssssnessensessneses | MOvevveons [ YRT oo [ Ol | s 2,287,089
43-1235868.... |08/15/1997 | RGA REINSURANCE COMPANY........ccvviirerrnrinircrrernrneneennnsnnesensssneensinensssssssesensenoes | MOunincrins [ YRT v [ Ol | oo e [ | e 621,897
.. |43-1235868.... |05/01/1998 | RGA REINSURANCE COMPANY... ..606,610,667 ..4,254,705 4,465,562 | ... 2,821,420 |....
43-1235868.... |03/01/2000 | RGA REINSURANCE COMPANY.........cccoivminrneinnencerrennesnneeseeneensseenensssessessssensessssessensesnns | MOurireoeons | GOl [ XXXLoiii | e 224,495,832 5,127,889 5,901,387 | coeovevriinns 404,073
43-1235868.... |03/01/2000 | RGA REINSURANCE COMPANY.........cccormirrneeneeninerennenereereeneennseenensesessesssensessessssensesnes | MOuvirsoeens | GOl [ XXXLoviiis | v 136,110,994 | ............ 3,550,776 | ............ 3,762,049 ....196,607
43-1235868.... |05/01/2002 | RGA REINSURANCE COMPANY.........cccovrnrrrrrnceneeneeenenneeneneeseeneennseenensssessessssensessessnsensesnes | MOuoiosoeooe | YRT i [ OLccs | e 137,162,143 | ..o 475,362 | covveeeenen. 450,961 ....531,304
43-1235868.... |07/01/2004 | RGA REINSURANCE COMPANY..........oovnrinernrrnrereeeenerneerseensneensnessssenesseeseesssesssessessessesses | MOhrrireinse [ YRT L iioiiiis [ QL | e | reveeineinsiseesssinsineies | sesseensiessssessssesnsees ....807,989
.. |43-1235868.... |03/01/2005 | RGA REINSURANCE COMPANY... 957,576 ...50,641
43-1235868.... |03/01/2005 | RGA REINSURANCE COMPANY........c.oovniimrminiirerneneineenerssineenenensssssenesseensssssssessesessneses | MOhreionions [ YRT Lo [ Ol | e 55,896,587
43-1235868.... |03/01/2005 | RGA REINSURANCE COMPANY........c.cvrvrinirreirninercrnnnenneesensniseerenessnssnsinssnessessessnessesses | MOuvisinees [ YRT s [ XXXLO.c | v 437,436,591 ....827,962
43-1235868.... |07/31/2008 | RGA REINSURANCE COMPANY........ccovvniirirniniirerninnineerensnineenenessnnenenneseesenssssensensessneses | MOrevovons [ YRT oo [ Ol | s 2,309,077 ....276,515
43-1235868.... |07/31/2008 | RGA REINSURANCE COMPANY........ccoovniirerninirrcrninnineerensninenensesnnenenneseesensessnensensesneses | MOvereions [ YRT e [ XXXLO s | e 1,500,000
43-1235868.... |01/01/2009 | RGA REINSURANCE COMPANY..........cocvrirrirrnrereereenrennineeensessnnssesssnsensseessssssssssnsssssessesses | MOreirrnne [ YRT ciiiies [ Ol | oo
43-1235868.... |01/01/2012 | RGA REINSURANCE COMPANY..........cocnrirrirrnrirrereenneneeneeensnnsnnsssssssssseeesssssssssnssessessesses | MOreerenne [ YRT oot [ Ol | e
75-6020048.... {05/01/2002 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY.........cccovonrurmemeereereermeenceneenne | DB [ YRT Lot | Ol [ e 250,438,009
75-6020048.... {01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY..........cccovememeurnenneeneeneernnneens | DEviivieced | YRT Lo | Ol | s 4,401,739
75-6020048.... {01/01/2007 | SCOR GLOBAL LIFE AMERICAS REINSURANCE COMPANY..........ccccovenenerrnerneeneeneerenneens | DEvievcices | YRT Lo | XXXLO . [ 40,150,079
62-1003368.... [07/01/1999 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE...........ccccoevmenenerneenneine | DB | YRT Lo | OL | i 8,905,112
62-1003368.... [07/01/1999 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE..........ccccocuveenenervnenneenes | DB | YRT Lo | XXXLO s | e 3,295,455
62-1003368.... {03/01/2000 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE..........ccccrevevvnenerinennene | DBt | COMinis | XXXL i [ 22,634,806
62-1003368.... {01/01/2009 | SCOR GLOBAL LIFE REINSURANCE COMPANY OF DELAWARE...........cccovuvevernernvreninns | DEivivisie | YRT oot | L [ e
13-3126819.... [01/01/2012| SCOR GLOBAL LIFE USA REINSURANCE COMPANY....
23-2038295.... |06/01/1994 | SCOTTISH RE (U.S.), INC......ovivrireriririreincrieeereneeneesssenseessseneesssssseesessssessessesseenss | DEvivenein | YRT L ciiiiied | Ol [ [ eveeeesereenennenennees | eveeveseeseeneens 46,379 | oo (158,824)
23-2038295.... {05/01/1998 | SCOTTISH RE (U.S.), INC......oooriririrercreirneneincireeseenseneeeesnnsnneseessssesssesssssesssssnsssesssssesssnes | DEneenennes | YRT i | Ol | e 2,238,759 | oo 9,302 | v 3,275,260 | ..ceuvn. (3,661,173)
23-2038295.... |06/01/1998 | SCOTTISH RE (U.S.), INC......ooivrinierreinieireninereneeeneineeenensssseenseesssenseeneesssessenssssesenss | DEevnenions | YRT et | QL e [ e | evveenesnnens 149,663 | ....ocevvenen. (91,605)
23-2038295.... {03/01/2005| SCOTTISH RE (U.S.), INC......cooviriirririeinercererincncineieerneeneesensneneesenessssssesssessssessssssessessenes | DEnevnionees | YRT Lsciiiiiis JOLuiiiiiis et | eeeneiieessinsineinsinenns | vevieessissiseinenessnsenes | seeveeeesncens 104,220
84-0499703.... |06/01/1994 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........ccoconerrmrmenerreermeenenseneesennenens | COhiviineone | YRT it | Ol [ 20,119,694 | ......ccoeenne 272,359 | oo 235,787 | oo 884,688 | ....eoreceererniinnies [ e | s | e
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Annual Statement for the year 2018 of the

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

New England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 1 Outstanding Surplus Relief 14 15
9 10 12 13 Funds
NAIC Type of Type of Amount Modified Withheld
Company ID Effective Domiciliary | Reinsurance| Business In Force at Current Prior Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction| Ceded Ceded End of Year Year Year Premiums Year Year Reserve Coinsurance
84-0499703.... |09/01/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........ccccccvvvvrrererneinrrerreseresessinnienns | COhivvvvvies | YRT/Lcviieie | Ol i 10,366,587
84-0499703.... |09/01/1996 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........cccccovvivrreverveienreseisnreseissienienns | COhvrvvvies | YRT v | XXXLO.o. { i 11,618,284
84-0499703.... |02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........cccccovevmrvvrerennrerienensensnnienns | COhvvvvvees [ YRT/Lviiiiies | Ol | v 5740437 | v 99,312 | 097,469 | 382,344
.. | 84-0499703.... [02/01/1997 | SECURITY LIFE OF DENVER INSURANCE COMPANY... ..274,715,190 2,115,595 |....
84-0499703.... {05/01/1998 | SECURITY LIFE OF DENVER INSURANCE COMPANY..........ccocovvmrrmrrmrrmnreesnrssnsmsesnsnnsenss | COvivvveane | YRT Leviiie [ Ol | e 647,479,894 3,159,543
84-0499703.... {03/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY..........ccocovrrmrrmrnrrrnrnrnnennneesneseninnes | COhvrivrins | COMrrins | XXX Lo [ e 2,174,901,974 3,658,814
84-0499703.... {04/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY..........ccocovvmermrrmenereernersermnsnnsenrenss | COrvivvone | YRT Leviioe [ Ol | e 149,211,580 | ............1,493,062 | ............1,412,520 | ..cccceunene. 576,385
84-0499703.... |05/01/2000 | SECURITY LIFE OF DENVER INSURANCE COMPANY..........ccccccoverervrererrerenerenssieresenins | COhevivie | YRT Leitiii | Ol | et | e | evvevesiessiesssssessnns | cvveiessenenns 147,635
.. | 84-0499703.... |05/01/2002 | SECURITY LIFE OF DENVER INSURANCE COMPANY... ..312,969,848 2,013,375 |....
84-0499703.... |07/01/2004 | SECURITY LIFE OF DENVER INSURANCE COMPANY.........cccccovevervmrresrerrersesessssisninieins | COhvivvvies | YRT Lcviii | Ol e
06-0839705.... |08/01/1994 | SWISS RE LIFE & HEALTH AMERICA INC........ccccovivirirrreierrenneriesensensesssenensessssensessesnss | MOhvveivees [ YRT/ Lo | Ol | e 3,198,465
06-0839705.... |08/15/1997 | SWISS RE LIFE & HEALTH AMERICA INC........cccevvvrirrinrenninireiresnensensennsnseesssssenssssssess | MOhovenies | YRT Lo | Ol e ....531,138
06-0839705.... |03/01/2000 | SWISS RE LIFE & HEALTH AMERICA INC........cccovvvvinrinerneireinenseneseesnensenssssessenssenss | MOhvvvnees | COMiinies | XXXL s { e 76,513,080 ....150,100
.. | 06-0839705.... [03/01/2001 | SWISS RE LIFE & HEALTH AMERICA INC.... 68,256,489 265,613 |....
06-0839705.... {04/01/2003 | SWISS RE LIFE & HEALTH AMERICA INC........ccocvvvnrnrrrrnirnrnrnnreesrneessesssssssnenssessessnnes | MOhosieicaes | GOl [ XXXLis | e 647,589,035 1,404,012
82627......... 06-0839705.... {03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC.......ooovvvinrerrirnirnrnereernenenneseesssssessessssssssssnees | MOhvvivvcoes | YRT/Guviies [ Ol | e 558,586
82627......... 06-0839705.... {03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC.........coovvnrirrrenrnereerneneereesnenneneessesssssessessessnes | MOhoviosioes | YRT it | Ol [ 11,380,294 ....183,688
06-0839705.... |03/01/2005 | SWISS RE LIFE & HEALTH AMERICA INC 143,879,653 567,070 535,894 ....423,591
.. | 06-0839705.... |01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC.... 23,362,557 110,757 117,494 577,823 |....
06-0839705.... |01/01/2007 | SWISS RE LIFE & HEALTH AMERICA INC 186,519,231 631,673 852,932 ....223,861
06-0839705.... |01/01/2009 | SWISS RE LIFE & HEALTH AMERICA INC
06-0839705.... |01/01/2012 | SWISS RE LIFE & HEALTH AMERICA INC
36-6071399.... |02/01/1997 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........cccoevivrmnnnrerrenernnneneens |NY oo [ YRT oo | Ol [ e 196,938,369 | ............ 1,474,016 | ............ 3,283,471 | v 1,046,488
36-6071399.... {07/01/1999 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........cccoovonrrrrnrnnrnrnrnnnernes |NYviooeoies | YRT/Lcooe [ XXXLO...... | oo 353,268,337 | oo 2,848,401 | ............ 2,704,465 | ............ 3,084,587
36-6071399.... {03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........cocovvnrerrerneneernermenenerees |NYriorioie GO [ XXXLis | e 254,340,967 | ............ 4,635,781 | ..ccooevn. 5,754,381 | .ovvrernnes 434,693
36-6071399.... {03/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........cocovvnrerrerneneeneermeenenennens |NYorioiooie |COMics [ XXXLis | e 227,666,324 | ............ 7,204428 | ............ 7,455,663 ....451,469
36-6071399.... |04/01/2000 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY..........ccocoevververeeeriereesesneeieins |NY oot [ YRT Lot | Ol [ 50,006,520 ....182,118
36-6071399.... |01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY..........ccoccevververeverrereesnsrenieins |NY oot [YRT/ Lo | Ol { e 11,004,348 ....189,122
36-6071399.... |01/01/2007 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........cccoeeveveenierrereesnienieseens |NYorioiioios | YRT Lo | XXXLO.... | e 110,031,448 ....237,794
36-6071399.... |01/01/2009 | TRANSAMERICA FINANCIAL LIFE INSURANCE COMPANY.........cccocvevveverrrerierresnenieneins |NY oo [ YRT L ciiio | Ol e | eevesieieseieseiesnsenn | eovevesssssnsesssssssenienns | oevessesessnnnns 33,190 [ e | e | e e
41-1760577.... |01/01/1993 | WILTON REASSURANCE COMPANY........ccoeiririnrinseisrnrssnsssnsensenssssnsssenssssnesssssnsensersesas | MNevisisions | YRT isioeo [ Ol | 32,001,084 | ....ccoovvnevn 265,001 | oo 293,491 | oo 442,035 | oovieiiiiiirieisisnienies e | ereresssnensssenenneans | nsrsseesisssssenanssssnans
0899999. | Total - General Account - Authorized - Non-Affiliates - U.S. NON-AFFIIALES. ..........c.ccoviiiiiiicececce et sses eveveresesesesereresen s s s s s s s s enenesenenenannans ....10,720,762,999 | ......... 303,655,353 |......... 182,277,315 |........... 44,562,904 | ....ccoovvi (O I (O I (L 0
1099999. | Total - General Account - AUtNOMZEA = NON-AfIBIES. .......vuere ittt ettt ettt ettt ens sfens et sessensen st s sttt ettt ant s ....10,720,762,999 |......... 303,655,353 |......... 182,277,315 |.......... 44,562,904 | ....ooooverrennn. (O [V (] I 0
1199999. | Total - GENneral ACCOUNE = AUINOMZEM. ... vueueerueresreireieeeereseeesesseseessesesesseseesess et sessees e eesses e see s et et feeseet s e ene | eEeeEaeeseesansans e ses st ens s st ensent s s sant s ....10,765,040,161 |......... 772,964,919 |......... 683,957,482 |........... 65,231,843 |........... 86,236,932 |........... 89,316,822 | ..o, (O] 0
General Account - Unauthorized - Affiliates - U.S. - Captive
16073......... 81-4750360.... [12/31/2007 | BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE.........cocosiirinisisinnensissnnnenns DE.....c.o.. COFWIL...... XXXL.oee | e 1,745,320,616 |........... 68,188,804 |.......... 68,184,832 o BAT,278 | e | | | e 33,575,827
1288888, | Total - General Account - Unauthorized - Affiliates = U.S. = CaPHVE. ..o ittt sntes etsssessesssssssssesessnsenssssntessessstensessesnns | oeeens 1,745,320,616 |........... 68,188,804 |........... 68,184,832 LBAT 218 | (O (O [\ 33,575,827
1499999. | Total - General Account - Unauthorized - AffilItes = U.S. = TOMAL.......cciiiiiieieiictieiscsite ettt ettt st essetss ebsssessesssssssessessessnsensessntessesssssnsensessnss | sesns 1,745,320,616 |........... 68,188,804 |........... 68,184,832 | ...cocvnuvn 847,278 | oo (O (O [\ O 33,575,827




Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities
Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

eey

1 2 3 4 5 6 7 Reserve Credit Taken 1 Outstanding Surplus Relief 14 15
9 10 13 Funds
NAIC Type of Type of Modified Withheld
Company ID Effective Domiciliary | Reinsurance| Business Current Prior Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction|  Ceded Ceded Year Year Premiums Year Reserve Coinsurance
1899999. | Total - General Account - UnauthONZEd - AffIALES............cccviviviiiiieeieeeeeeeee ettt ettt ettt ettt ettt eren v eren s s ens s snnas areieetsissssieerssssessseserseeseesesennens | enens ], 145,320,616 | ... 68,188,804 |........... 68,184,832 | ............... 847,278 | vl 0 | i |, (V) ST 33,575,827
General Account - Unauthorized - Non-Affiliates - Non-U.S. Non-Affiliates
00000......... AA-3194164... 110/01/2005 | UNION HAMILTON REINSURANCE LIMITED.......ccccocoviviisisinsnsniesessisnsensesssssnsesssssenses | BMU.vioeo. | COFWILL..... | XXXL........ | ......2,605,177,559 |........... 90,684,301 91,477,619 ....713,369 44,963,873
2099999. | Total - General Account - Unauthorized - Non-Affiliates - Non-U.S. Non-Affiliates. ....90,684,301 ...91,477,619 713,369 .44,963,873
2199999. | Total - General Account - Unauthorized - NON-ATFIIAIES. ............cccviieiicriiiceiicce et ssieve s evessnsesessnssesssssesensssessssnserensnsenensnsenens | 0eren 2y 000,177,959 [, 90,684,301 |........... 91,477,619 ....713,369 44,963,873
2299999. | Total - General ACCOUNt = UNAUINOMZEM. ............ciueiiiiieiii ettt ettt nensnsesennsesensnsesessnes snsessssnsesessnsesessssnsesensnsesessnsesensnseessnsess | nerersdby 300,498,175 | ivivaras 158,873,105 159,662,451 1,560,647 | ..o | e | e 0 [ 78,539,700
3499999. | Total - General Account - Authorized, Unauthorized @nd CeIfIEA. ... vttt ene | frntssee st ee sttt ....15,115,538,336 |......... 931,838,024 843,619,933 66,792,490 89,316,822 | ..o (U I 78,539,700
Separate Accounts - Authorized - Affiliates - U.S. - Other
87726......... 06-0566090.... [01/01/2017 | BRIGHTHOUSE LIFE INSURANCE COMPANY.........ccccoeveeriesriericsneriensnreniesssnsssnsanensnanees | DEviriiisies [COMBY oo [VA it [eeviiieiieiciiieiisiiis | oeeiesisiisissississssnes | evvssesssssssessssssesssses | erosssssesiessssesesssssnes | eiosiesssssssssssssssssesies | sosssessssessessssessessesons | enee 2,235,748,918 |.
3699999. | Total - Separate Accounts - Authorized - Affiliates = U.S. = OtEr. ..ottt snssiersnses esessssssssssssessnsssesessnsesssssesessnsesessnsnsens | ernnsssnsnseensnsnnerssd | evsennnsssnsnrensnenes0 | eneisieisnsisnsienennd0 | v | i |0 [ 2,235,748,918
3799999. | Total - Separate Accounts - Authorized - Affiliates = U.S. = TOtAl. ..ottt ssisnseniens srssssssesssssssesessssensenssssnsensesssssssensessnsens | arsnensessessnansesnssld | sverneissisniesssniensasd | vevnsieniensensnisnnene0 [0 [ oeisisiesininend | vieeiiiiieennn0 | 2,235,748,918
4199999. | Total - Separate Accounts = AUthOMZET = AffIlIAEES. ........overiiieieiiisie sttt sessnsennsss ssssssessesssssnsesessnsessessnsenensessnsensessnsanss | onrenenssnssrsnsansersns0 | conersersnsansesninneens0 | evnnsneensessensernensd | evverressisnisnseisennnnad | avevseinsienieinsisniensd | s o 2,235,748,918
4599999. | Total - Separate ACCOUNES = AUtNOTIZEM. .......covuiiiieieiciei sttt sttt sntensennts | sssessessessssansensessnsesessnsenenssssnsensensnsanns | nnnnensensssensensersns0 | conersnsniansenninneens0 | evnnnnenniessisnsennensd | evvernessisnisnennennnned | aeinrinnieiensisnnendd | i [ 2,235,748,918
6899999. | Total - Separate Accounts - Authorized, Unauthorized and Certified .. vl .0 20 0 [0 2,235,748,918 | .... .0
6999999, | TOAI ULS........oooveiiieeieiiieeeeeetetet ettt sttt ettt bt aess et s e e et et es s et et s ss e ben e s se s e s e s s et et en e et et s b s e s e et n e et et st es et enaeseenneenees ....12,510,360,777 |......... 841,153,723 752,142,314 66,079,121 |...........86,236,932 |...........89,316,822 | ...... 2,235,748,918 |........... 33,575,827
7099999, | TOAI NON-U.S........oooieiveiiieeieiiet ettt ettt sttt see s s s ess s st ese et e st esssss e e s ssee et ess et et st essesss s s s ssessss st assessntassessessnssssesssssssansessnsassesesnsessesssssnnns | ceeses 2,605,177,559 |........... 90,684,301 |........... 91,477,619 | oo 713,369 | oo |0 [ [V 44,963,873
9999999, | TOAL......cvocvvicviceeie ettt ettt s s s st s e b s bbb e s s AR s b At s e e e s s st A s b AR b s s bt s ettt s e et s et st nes ....15,115,538,336 |......... 931,838,024 843,619,933 66,792,490 89,316,822 | ...... 2,235,748,918 |........... 78,539,700
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 Outstanding Surplus Relief 13 14
Reserve Credit 1 12 Funds
NAIC Type of Type of Unearned Taken Other Than Modified Withheld
Company ID Effective Domiciliary | Reinsurance| Business Premiums for Unearned Current Prior Coinsurance Under
Code Number Date Name of Company Jurisdiction|  Ceded Ceded Premiums (Estimated) Premiums Year Year Reserve Coinsurance
General Account - Authorized - Non-Affiliates - U.S. Non-Affiliates
67598..... 04-1768571.... | .09/01/1996 | PAUL REVERE LIFE INSURANCE COMPANY ........coeiiiiieieiiitiisie sttt MA.......... QALG.......... LTDLooeevi | e 5,483,959 357,720
67598..... |04-1768571.... | .12/01/1998 | PAUL REVERE LIFE INSURANCE COMPANY.......ciitiiiiressesiesssesssssessssasssssssssesssnsssssesassasssessessessaneas MA............ QAG.......... LTDI.......... 18,425
0899999. | Total - General Account - Authorized - NON-Affiliates = U.S. NON-ATIAEES. ........ceuieiei ittt ettt en s etstessessstessessessessnsensessntensessstensesensnsanss | sesessessesses 5,483,959 | ..ocovvinns 376,145
1099999. | Total - General Account - Authorized - Non-Affiliates.... 376,145 | ... 26,725,248
1199999. | Total - General Account - Authorized 376,145 | ............ 26,725,248
3499999. | Total - General Account - Authorized, Unauthorized and CEItIfIEU...............ccccviuiiiciiiicteeiceeeecteeeceee ettt ensaens avvenassesesnassssessesesnsesssssssesnsnasssnssesenes | oviesieisreras 5,483,959 | ................. 376,145 | ............ 26,725,248
6999999. | Total - U.S...... 376,145 | ..o 26,725,248
9999999. 376,145 | ............ 26,725,248
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 4
Reinsurance Ceded To Unauthorized Companies
1 3 5 6 7 8 9 1 12 15
Paid and Funds Deposited Sum of Cols.

NAIC Reserve Unpaid Losses Total by and Withheld 9+11+12+13
Company Effective Credit Recoverable Other (Cols. Letters of Trust from +14 But Not in

Code Date Name of Reinsurer Taken (Debit) Debits 5+6+7) Credit Agreements Reinsurers Excess of Col. 8
General Account - Life and Annuity - Affiliates - U.S. - Captive
16073...... .12/31/2007 | BRIGHTHOUSE REINSURANCE COMPANY OF DELAWARE........cccocosiinmiimmiinmiinniinniins | e 68,188,804 | ............ 619,968 | ........... 310,991 69,119,763 [ ... | errersenisenisenessnenens | covnens 35,968,849 | ....... 33,575,827 | ..o | 00000 2,562,700 | ... 69,119,763
0199999. | Total - General Account - Life and Annuity - Affiliates - U.S. = CaPHVE. ... | oenend 68,188,804 | ........... 619,968 | ........... 310,991 69,119,763 | .oovovviniienennn0 [ XXX | e 35,968,849 | ....... 33,575,827 | o0 | 0.2,562,700 | ... 69,119,763
0399999. | Total - General Account - Life and Annuity - Affiliates - U.S. = TOal.....oooeinninisesssssisi s snsssessesnsenes | aneee 68,188,804 | ............ 619,968 | ............ 310,991 69,119,763 | ..o [ XXX [ e 35,968,849 | ....... 33,575,827 | o0 | . 2,562,700 | L 69,119,763
0799999. | Total - General Account - Life and Annuity = AffilIBES.......c..cveereireniiiisiirissrisssissnisssessnisne e ssssssssssnsssssssssssssssenes | oenennd 68,188,804 | ............ 619,968 | ........... 310,991 69,119,763 | ..ovovvinrinnennn0 [ XXX | e 35,968,849 | ....... 33,575,827 | oo | 1..2,562,700 | ... 69,119,763
General Account - Life and Annuity - Non-Affiliates - Non-U.S. Non-Affiliates
00000...... .10/01/2005 | UNION HAMILTON REINSURANCE LTD.....cccvusieeressisissessnesssssesenssssssssssssssnssssssssensssssnses | ssseens 90,684,301 | .coocveeen 530,671 | ......... 1,045,559 92,260,531 | ..o [ | e 49,731,430 | ....... 44,963,873 | ..o | e 1,548,437 | .o 92,260,531
0999999. | Total - General Account - Life and Annuity - Non-Affiliates - Non-U.S. Non-Affiliates........c..coouisiininiinsiinsiiniinsinsiinnies | aonend 90,684,301 | ..cooonve. 530,671 1,045,559 92,260,531 | cooviviinninniennn0 [ XXX | e 49,731,430 | ...... 44,963,873 | o0 | 1 1,548,437 | L 92,260,531
1099999. | Total - General Account - Life and Annuity - Non-Affiliates... N I 90,684,301 ....530,671 ..1,045,559 92,260,531 | o0 e XXX s [ 49,731,430 | ....... 44,963,873 | .0 | 1 1,648/437 | 92,260,531
1199999. | Total - General Account = Life @NG ANNUIY........vuuiuuieriiisiisissiisisese sttt sensenssensssnsensns | sene 158,873,105 1,150,639 1,356,550 161,380,294 | ..oooovvvincrincennn0 oo XXX | e 85,700,279 | ....... 78,539,700 | c.ooovoovrvnrieneenn0 | oo 4,111,137 | 161,380,294
2399999. | Total = GENETAI ACCOUNL. ... cverieiieeieeieseieseeesesssesssesssees s ees s ees s eeb e E bbb bbbttt | snees 158,873,105 | ........ 1,150,639 | ......... 1,356,550 161,380,294 | ..ooooovinnienennn0 e XXX | s 85,700,279 | ....... 78,539,700 | oo | e 4111137 | 161,380,294
3599999. | Total - U.S.....ooovrvrernenns e 68,188,804 | ............619,968 .310,991 69,119,763 | ..o et XXX [ e 35,968,849 | ....... 33,575,827 | o0 | 12,562,700 | 69,119,763
3699999, | Total - NON-U.S ...ttt | binnees 90,684,301 | ...ccconve. 530,671 | ..cco.ce 1,045,559 92,260,531 | o0 [ XXX | e 49,731,430 | ...... 44,963,873 | o0 | 1 1,648,437 | L 92,260,531
9999999, | TOMAL......vuceeeeeieeiee ittt entenens | eeen 158,873,105 | ......... 1,150,639 | ......... 1,356,550 161,380,294 | ....oovvevvereeenl0 [tk XXX | e 85,700,279 | ....... 78,539,700 | ..ooovvvvvivrenn0 | e 4111137 | 161,380,294
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE S - PART 5

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 Collateral 23 24 25 26
16 17 18 19 20 21 22 Percent Credit] Liability for
Percentof | Allowedon | Amountof | Reinsurance
Certi- Percent Dollar Collateral |Net Obligation Credit with Certified
fied Collateral Total Amount of Funds Total Provided for | Subjectto | Allowed for | Reinsurers
Rein-| Effective |Required Paid and Recoverable Net Collateral Issuing or Deposited Collateral ~ |Net Obligation| Collateral |Net Obligation|  Due to
Domi- [surer| Date of | for Full Unpaid Reserve Obligation Required for Confirming by and Provided Subject to (Col. 23/ Subject to Collateral
NAIC ciliary Rating Certified | Credit Reserve Losses Credit Taken | Miscellaneous |  Subject to Full Credit Multiple Bank Withheld (Cols. 16 + Collateral | Col. 8, notto | Collateral Deficiency
Company ID Effective Juris- |1 thru| Reinsurer | (0% Credit Recoverable Other (Cols. 9+ Balances Collateral (Col. 14 x Beneficiary Letters Reference Trust from 17+19+ (Cal. 22/ Exceed (Col. 14 x (Col. 14 -
Code Number Date Name of Reinsurer diction| 6) Rating | - 100%) Taken (Debit) Debits 10+11) (Credit) (Col. 12-13) Col. 8) Trust of Credit Number (a) | Agreements | Reinsurers Other 20 +21) Col. 14) 100%) Col. 24) Col. 25)

NONE




Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE S - PART 6

Five-Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
1 2 3 4 5
2018 2017 2016 2015 2014
A.  OPERATIONS ITEMS
1. Premiums and annuity considerations for life and accident and health
CONMTACES..... oottt enseenniens | soesisssieneenens 72,276 | oo 87,233 290,007 | oo 98,235 |...cooovrinns 3,620,890
2. Commissions and reinsurance expense allowanCes...........coueerrreieenirees | vorevevsssereennnns 14,527 | oo (39,975) | oo 14,091 | oo 13,106 | oo 30,583
3. CONMrACt ClAIMS......couuieaiiiiiiecieei ettt essensienns | eriesieninis 94,209 | .o 88,656 | ...coovvrrrrine 105,989 | oo 98,905 | ..ovvveriirinns 50,855
4. Surrender benefits and withdrawals for life contracts.............cccovvvvvvvcces | o, 567,240 | oo 506,710 | vovoverererrn 410,463 | .ooovvveeee 528,047 | e 61,616
5. Dividends t0 POICYNOIABTS...........cvucmuiiiierieiiniieesiesieerierine e essesins | eeeeriesssssenessssssienss | cessesisessnesessesssessessesins | sernssessessnessessessnennssns | srensinessessessnesnsessnssne | coessessnessnesessnssneenens
6.  Reserve adjustments on reinsurance Ceded...........corurerereinerieneensenens | ceereirereneenns (601,480) | ....ocverree. (530,503) | ...ooerrerriene (433,162) | ...cvovrerres [CRENCKK) | F— 3,253,675
7. Increase in aggregate reserves for life and accident and health contracts....... | ..coccocovrnnee. 106,070 | .oovevverireiene [C1ORT:15) ] IO (116,859) | ..vvvvrirenes 132,301 | oo 281,174
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and accident and health
contracts deferred and UNCONBCLEd............ccoveveveeeeeeiecececeeecee e | e 12417 | oo 16,078 | .oveveree 14413 | oo 17,958 | oo 17,310
9. Aggregate reserves for life and accident and health contracts............ccccccvvvies | covvrviveiinnns 820,120 | oo 714,050 | oo 794,636 | .ccooveeenn 911,494 | .o 778,669
10.  Liability for deposit-type CONtraCES........ovvevveireiiirieieesiseeeseiessisiesssniees | eveessienenenns 138,819 | v 156,664 | .....cocvvveee 174,991 | oo, 150,457 | v 135,310
11, Contract claims UNPAid...........ccouvieeuririieieiieirieeece et sssesees | srrsesesesesesnsnnes T072 | e 5,555 | o 5671 | oo TAT2 | o 5,536
12. Amounts recoverable On reiNSUMANCE...........cc.covuririnrinriiriscseseneis | i 78,906 | ..o 49,061 | oo 29,607 | oo 20,675 | oo 17,373
13.  Experience rating refunds due or unpaid
14.  Policyholders' dividends (not included in LiNE 10).........ceuiueriernimiiernirrins [ eeneirernissiseiesienines | erressinsiesesissinesesiens | seneseesesiesesessessesinennes | sestesssessessssenessessessnees | ressessssenessessnssnessnesenes
15.  Commissions and reinsurance expense allowances dUE............ovcvvirieeireees | covvereiriennienns 2,699 | .o 2,856 | oo 2,522 | o 2,781 | o 5,606
16.  Unauthorized reinSUraNCE OffSEL...........ocuriiiiuriiriricieieeireriessiereissisies | cesneiesnissisiesesiesies | crresssinssesessesenesesiens | setseesesiesesessessessnennes | sestessessesssssnessessessnens | ressesssssnensessnssnessnesenes
17. Offset for reinsurance With CErtified FBINSUIETS..............cvriiiriiiieieieiies | it | resiesiesiesiessessensies | rereesisssissssssisesissies | sessesiesiiesisesiesesiens | ereerisssinsins s
C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F).........cccccrervrnernmmnnnrnnernncrnnnnins | vevrneerinenrneen 78,540 | v 78,827 | i 79,241 | e, 77,822 | v 76,591
19, LEHErS OF CTETit (L)...ouverrerrirriiiiieisiicricrieriesiestessis st essesssesnes | seessseseentsesssesssesssesses | cresisesssasssesssssssssssnenss | sressneesnessnessesseseesenes | oessessnssencnens 33,000 | .o 33,000
20.  Trust agreements (T)......ccververrenerenmmreneinmnmnenssennienssnensesssensseessnenens | onevnnesenenssnei89, 100 | vovvirvviiinenenen 83,718 | 84,371 | s 49,827 | oo 48,562
21, OtNET (O).eruverrrerreeereeeeeesseeseeessseeeseess et sss st st esess st sesssassens | seessssesssaeess s st aness | sessnestanesseess st st | wesnestessseessssesssnestes | oeeesseess st et enestens | seeesseess st nest s
D. REINSURANCE WITH CERTIFIED REINSURERS
(DEPOSITS BY AND FUNDS WITHHELD FROM)
22, Multiple DENEFICIANY trUSE.........ceueiireiriiieiciceeee st tensesenenes | ereeeesisissssseiesssesessses | sesesessssessssssesessssessssnss | sresesssesessssesessssesessnses | sesessssesessssnsesessesessssnss | stesessssessssssesssnsesesnnas
23.
24,
25,
26, OtNEE (O)..rureeuuiissiressersseasesesssesssseseseese s s snss s sttt | senessens st nenes | enessnene s sens st snnts | eesnent st | st st nnne e | et
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restafement Res:t;ated
(Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested aSSets (LINE 12)........cceueieieieiisie ettt sesse s sssesss | sessssessesssssssessesanes 1,602,169,882 | ....oovvivrreireieiiieieieeseieseiseiens | eveeseisssesese s 1,602,169,882
2. REINSUIANCE (LINE 16).....uureurerirrerireirresnsisiseessseeesessessesssssssssssssssessesssessssssssssessssssssessasssssnss | sesssssessessasssessessssnnees 83,472,014 | oo (83,472,014) | covovereerreeeereieerere e 0
3. Premiums and considerations (LINE 15)......ccceeieieeiniieieieiisisseseisssssesesssssssessssssssssssens. | sossssssesesssssssesessssenes 16,070,200 | ..ovvovvvvreieeereiereisinns 1,051,276 | ..ovovereeieeiesiiennns 17,121,476
4. Net credit for CEABA rBINSUTANCE...........c.cviviieiciceee ettt | eveesesenteseenas XXX oieeivieieinereieinns | eveieessessisse s 946,707,500 | ....ooocvrrerercreraas 946,707,500
5. All other admitted aSSets (DAIANCE).........c.euirirrririeieirise et sesens | crssrssseree s ssrensesssnes 54,316,164 | ..vveviieereiieiisnereississienesssrens | onreresssssssessenessnsaneas 54,316,164
6. Total assets excluding Separate ACCOUNtS (LINE 26)..........cccvurvevrirererciieisieeieseiesieseessiesieies | eeveseesiesessssseseenas 1,756,028,260 | .....cocvvveveeeerrerans 864,286,762 | ....ovveevevceerreen. 2,620,315,022
7. Separate ACCOUNt @SSELS (LINE 27)......c.cueveieeeiriieieirice et sese s sssesenss | cevsseresssessssssesannd 6,744 641444 | .........oooovveeecieeeeieeeeeierieiens | oo 6,744,641,444
8. TOtal @SSELS (LINE 28).......couverrerceirerieeeieeeeeiessseesi ettt esssssssnne | sesssssesnessessssenes 8,500,669,704 | .....cccovrererrrrirrrrnnne 864,286,762 | ....coovvrrerererinne 9,364,956,466
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract reServes (LINES 1 aNd 2)........c.ccvvuiiriirireieicieeie et sssessesess | essessesesssssssessesnes 1,203,706,261 | ...coooverrrerrerernen. 820,120,287 2,023,826,548
10. Liability for deposit-type contracts (LINE 3).......c.cceiereiiereiiecreeee e vesssesenies | sevessssesesssessssssesesssens 9,276,598 | ....cevvvereriereiiienns 138,819,131 | oo 148,095,729
11.  Claim reserves (Line 4) 13,516,815 | oo 7,072,200 ....20,589,015
12. Policyholder dividends/reserves (LINES 5 throUGN 7).........c.ovriinrnrininennieissiseississesssssisens | sressnsssessssssssseesssssssnens 4,294,089
13.  Premium & annuity considerations received in advance (LN 8)..........cccoveeverereriericnisiiens | cvevieieseesesse s 287,732
14, Other contract liabilities (LINE 9).......ovrurrererirerneirirsinsessisssressssissssessssssessssssssesssssssssessessensns | ssesssssessesssssessassnssns 28,683,692
15.  Reinsurance in unauthorized companies (Line 24.02 MiNUS iNSEt @MOUNL).........cciveiiriieriens | corieieiiesieiee s sesees | eosesessssssessesnsssssese s ssssessesssssssens | sessesssssssessessssessesesssssssessessessnses 0
16.  Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03
minus inset amount)
17.  Reinsurance with certified reinsurers (Ling 24.02 INSEE @MOUNL).........cvrruririenrerrininrineirniresns | rreresessessssessssessssesssssssssssessssssssss | sesesssssssssassssssssessssssessesssnssessessanss | oessmssossssssessasssssessasssssessassnsan 0
18. Funds held under reinsurance treaties with certified reinsurers (Line 24.03 inset amount).......
19, All other liabilities (DAIANCE)...........ccvvveieeierireieieiesee ettt sessssseses | sbevsesssssssssssesnssnean 204,586,757 | .ooverireiirersieiereians 54,105 | oo 204,640,862
20. Total liabilities excluding Separate Accounts (Line 26).... 1,542,891,645 | oo 864,286,762 2,407,178,407
21.  Separate Account liabilities (LINE 27)........c.cveveuieeieeieiieteieiee e | ovressesssssssessesssanes 6,744,641444 |................... XXX ooveieeeeeereeiens | everveereeieereniad 6,744,641,444
22, Total abiliies (LINE 28)........cvurrveecrirriririieericeisresieres st esssesssesssesssssesssessies. | erssesessesssnesseseons 8,287,533,089 | ..cooovrvrererrrrirerianne 864,286,762 9,151,819,851
23, Capital & SUIPIUS (LINE 38)......cuuvermrrirreimerireeeseesseeeisesseesssssseessssensssestsses e ssssessssessessssns | sosssssssssssssssssssessn 213,136,615 | .oovvrerrecnens )00 S SRR 213,136,615
24, Total liabilities, capital & SUPIUS (LINE 39)........c.vverirrrireiicrirerieriiesessesinesiesesessssessssenes | crssesessesssnesseseons 8,500,669,704 | .....cccovvererrrrirrennne 864,286,762 | ....ooovrerrrireninne 9,364,956,466
NET CREDIT FOR CEDED REINSURANCE
25, CONMIACE TESBIVES........oouurerueriressesseesse st ess s as st es st esssas | cessenessessssessssesssanes 820,120,287
26, ClAIM MESEIVES......oouriuuiiiiiieiieiie ettt bbbttt | ersbneb bbb nes 7,072,200
27, Policyholder diVIdENAS/IESEIVES. ........cuuririrreeieiieriss ettt ssssssssssssessssssssessanss | sssessssssessesssssssssessassssssesssssnssenes 0
28.  Premium & annuity considerations received in @dVANCE..........c.ccoeueeeieiiiisieieeeseseeiinies | evveiessese e sssessenas 14,128
29. Liability for depoSit-type COMTACES..........vvererrirrrierisrie ettt sssssssssssens | sessssessessssssesssssnsans 138,819,131
30.  Other CONract HADIlIHIES. ........cceveviieiieieesiesee et bense e | srestessessssessesesesensns (23,253,388)
31, Reinsurance ceded assets 83,472,014
32.  Other ceded reinSUranCe reCOVETADIES.............occuuiiuiiiiiisiie e | eniisssissne s ssssssnees 0
33. Total ceded reinsurance reCOVETADIES............c.ouiueueiriueiricie e sses s | eeresesssseseseseeeesinnas 1,026,244,372
34, Premiums and CONSIAEIALIONS..........cc.eiuiiiiiiiiiieie s ssisnes | erebnesnesnss s 1,051,276
35. Reinsurance in unauthorized companies
36. Funds held under reinsurance treaties with unauthorized reinSUFers............ccooenrvnrnriinniinns [ covvssiniissississiiniens 78,539,701
37.  Reinsurance With Certified FeINSUTETS.............ccuiuiiiiiccierisesiesieseesereiseesesesseesesses | ersiessieesiss st sseesseesnes 0
38. Funds held under reinsurance treaties with certified reinSUrers.............cccvcveieiininiiiniiiniies [ o 0
39. Other ceded reinsurance payableS/OffSELS....... et sseseseeeees | fersssesssssse s snessesensenens (54,105)
40. Total ceded reinsurance payableS/OffSELS..........ociiriiiieiriieree s | crereeeies e 79,536,872
41,  Total net credit for CEAed FBINSUIANCE. ........cevveeeveeecreeeeeet ettt tes et snssesenees | sensesessassssesassenentenas 946,707,500
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS (b)

Allocated by States and Territories
1

Direct Business Only

Life Contracts 4 5 6 7
3 Accident and Health
Active Insurance Premiums, Total
Status | Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | bership and Other Fees | Considerations 2 through 5 Contracts
1. Alabama.......cccooveevieieeseeieseeesseessssiesessessenseeenenAL | L [1000000.3,013,306 | oo 191,352 | .o
2. Alaska.... . SRR ISV
3. Arizona... . . .
4. Arkansas . reveee | e
5. California.... . SRV (N
6.  Colorado....
7. Connecticut
8.  Delaware............ . . S
9.  District of Columbi . SO ISR
10.  Florida........ccooene..
11.  Georgia..
12.  Hawai....
13, 1dAN0.....ciceeseeeseesee e D | cen Lo | i
14, llinois.....
15.  Indiana
16. lowa.......
17.  Kansas

20. Maine.....

21.  Maryland........

22.  Massachusetts...

23.  Michigan .3 456, 289
24, Minnesot ....7 441,090
25.  Mississippi. . ,579,921
26.  Missouri..

27, MONtANA.....oveveerirreeneineeeiseneseneisisssenseesesssssssessessenneneM T [l | s

28.  Nebraska

29, Nevada......ccoovoinneneinnnnnneneenensnsssssnsessssssssenenes NV [l | s

30: New Hampshire.
31.  New Jersey....
32.  New Mexico

36. Ohio...........
37.  Oklahoma
38, OrBYON....cvecvceeserereeeeeseeeeessseeessssesesesessessssessesnnnes OR [ Lo | i

40. Rhode Island SRR I
41.  South Carolina... .. . e
42, South Dakota. .. . s
Tennessee.

49.  West Virginia.. .
Wlsconsm WWIHLLL

Aggregate Other Alien .OT|.
SUBDIOAL ettt
90. Reporting entity contributions for employee benefit plans
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES. ... s
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ..........c.cuevverererirerieseiseiese s
93.  Premium or annuity considerations waived under
disability or other contract provisions.............ccoveueverrerreverennens XXX

94.  Aggregate other amounts not allocable by State... XXX
95.  Totals (Direct Business)..... XXX
96.  Plus reinsurance assumed. XXX
97.  Totals (All Business).......... XXX

98.  Less reinsurance ceded.........cocoverereininnee XXX
99. Totals (All Business) less reinsurance ceded...........c.covvunnen. XXX
XXX
XXX

XXX
58998. Summ. of remaining write-ins for line 58 from overflow page... | ..XXX...
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).... | ..XXX...
9401. Internal policy EXChANGES........coevevreerrereirirerieieessiesseesneas XXX

9402, oo XXX
9403, e XXX
9498. Summ. of remaining write-ins for line 94 from overflow page... |..XXX...

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above).......... L XXX...

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations.
Premiums for Individual Life and Health Policies are distributed according to the address to which the premium notices are sent (if applicable). Considerations for Individual Fixed
and Variable Benefit Annuities are distributed according to the state in which the annuitant or owner resides or the address designated as the one to which business
communications should be sent (if applicable). For Group Life and Health policies covering less than 500 lives, the premiums received are generally allocated to the state in
which the employess are principally located or in which the principal office of the group policyholder is located; for such policies covering 500 or more lives, the premiums or
considerations are generally allocated to the state in which the owner of the certificate resides (if applicable). For Group Annuity contracts that are allocable, considerations
are generally assigned to the state where the person making the contribution resides (if applicable). For Group Annuity contracts that are not allocable, considerations are
assigned to the principal place of business of the contract sponsor (if applicable). Deposit-type funds for group contracts are allocated to the principal place of business of the plan
sponsor. For individual agreements, deposit-type funds are allocated to the residence of the owner of the contract (if applicable).

(a) Ative Status Counts:

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.........cc.cccovvvrrrnnnnes 51 R - Registered - Non-domiciled RRGs. 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ............ 0 Q - Qualified - Qualified or accredited reiNSUrer............coocveeneeereeenens 0
N - None of the above - Not allowed to write business in the state...... 6

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Cols. 8, 9, and 10, or with Schedule H, Part 1, Column 1, Line 1. Indicate which:
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SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Life Annuities Disability Income | Long-Term Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Efc. Individual) Individual) Individual) Individual) Contracts Totals
1. AlADAMA. ... s PV - 3,013,306 | .ccovvrrne. 191,352 [ ovvrernne. 199,166 | .oovvovvereeerrerrenrinnens | cevreeseiseiseseseisnennes [ evverienens 3,403,824
2. AIBSKAL..eeeie s AK | s 46,342 | ..o | s 4419 | [ e [ e 50,761
30 ANIZONA. s AZ] .. 2,987,516 | .....cc...... 134,679 [ .ovvrnee. 110,956 | cvovvrveeereennennennennens | verveereeneinniseinesssennes [ errereenens 3,233,151
4. ATKANSAS.....vereererecineeeensissessesse s en AR| o, 789,639 | oo [ e, JICT TG T IS (PR ISR 803,007
5. CaliforNi......oveeececiscencinccee s CA]........11,020,099 | ........... 1,149,264 | ................ 38,659 | .o | e [ s 12,208,022
B, CO0l0ra00.......eeeeereereieieieiee e (6{0]) IS 4,675,167 | .covvvrreenes 226,508 | ..ovvvernne LIS T 1S I SN IR (SR 5,040,864
A 0714 =Tt (o OO T (03 1 IS 3,478,659 | ........... 1,286,161 | ..coovvrnne 210,129 [ coveeeverererenenee [ e | s 4,974,949
8. DEIAWAIE........ceecececercicicecrere s DE|..cccovenn. 1,965,146 | ....cooeene. 15,702 [ oo 63,480 [ ..ovvveererererrerenes | e | v 2,044,328
9. District of COlUMbIA. ........cvvrrerrerrerrrireeeeeceeeeeereeeeeeeeeenes (D]} IS LT T I SN IS 41,966 [ ..ovoevreeeeeereireireenes | e | e 476,157
10, FIOTTA. ..o FL{........10,563,424 | ........... 1,260,774 | ..covvrnne JITUR 1[G SN ISP U 11,955,004
110 GOIGIA. eureacencercerrerrerersesseseeseeseeseesessessessessessessessessessessesnees (CT.Y [— 5,259,898 | .............. 110,480 | ...oveneee. LT £ N [T (S 5,515,134
L (o [ — 1,064,827 |...ccovevenen. 30,595 | .oovreirennee RSV SO ISR S 1,147,397
13, 1dAN0 .. ([0 I 183,824 | ..o 4,201 | 5,450 [ ovveeirererererenees [ e | s 193,475
14, THINOIS..voveoeececececrer s (119 I— 6,957,543 | .............. 268,332 | .ovvvrnnn {7871 NN [T (S 7,348,215
15, INAIANA. ... s 1\ — 1,444 547 | ... 53,913 [ 20,641 [ .o | e | e 1,519,101
18, JOWAL...ovieieieee ettt (1LY — 1,968,758 | ......co......... 13,901 [ 35,677 | cooeveeeerereevereeeees | oo | v, 2,018,336
17, KANSAS.....coocveveieeieieie s (6] - 3,867,162 |................ 36,553 [ .ooeerernand 61,728 [ ..o | e | e 3,965,443
18, KENHUCKY......veveieceice e [ 2 548,081 |..oevvererrennes P00 [0 [ IO 33,324 | oo | e [ e, 583,405
19, LOUISIANA........cveveveeieeieeiie et () I 1,642,326 |................ 41,476 [ .o 43,405 [ oo | e | e 1,727,207
20, MAINE......ourereereeceeiieieie e ME[........... 1,259,536 | ..ccvvvnvnes 113,348 | .o 87,385 | ..o | e [ e, 1,460,269
21, MarYIaNG.......coooveieeieecce s MD] ........... 2,584,182 | ..covvree. 18,803 | ...coouoeee. 166,711 | oo | e [ v, 2,769,696
22, MaSSAChUSELES............ccvvrrrireiieseseeseseseesesseesee e MA] ........13,723,049 | ........... 5,993,576 | ........... 1,106,709 | oo | e | e 20,823,334
23, MICHIGAN. ..o MI|........... 3,456,289 | .............. 398,433 [ ..ccvcvnne 51,923 | oo | e [ v, 3,906,645
24, MINNESOtA.........cvuivriiirircretsstsse s MN]........... 7,441,090 |...ccoovneeen 50,088 |.....ccco..... 168,221 | covveeevereerseieeienes | e [ v, 7,659,399
25, MISSISSIPPI.....cvoreereereiriiessesiesissiese e MS|........... 1,579,921 | .o 390,708 |...ccccevvne. 36,367 | ..o | e [ e, 2,006,996
26, MISSOUI.......cvurveieeivirirsieiesssesie e MO[........... 3,016,241 | ..o 40,956 |......ccoc.e. 72,510 | o | e v, 3,129,707
27, MONEANA.......ooovvieiieiieieieie e MT]| .o 199,759 | .ocvvvvvererne, 2,400 | .o 3371 [ oo [ e | e, 205,530
28, NEDIASKA........coueveeiecicicieieicee ettt NE[........... 1,832,589 | ..coovvveee. 28,205 | .covviirnnes 39,887 | oo | e e, 1,900,681
29, NEVAGA.......cvveieiirieicie e NV, 413,779 | v, 7,943 [, 2,366 [ .o [ e | s 424,088
30.  New Hampshire..........ccoeeieieieieieeieee s NH| .o 1,516,393 | ....cccevne. 590,204 | .............. 103,101 | oo | e [ v, 2,209,698
31 NEW JBTSEY ..o [\ I 9,994,040 | .............. 902,517 | ..cvveeeee. 426,293 | ..o | e [ s 11,322,850
32, NEW MEXICO......coivivireeeiiisies st NM| ........... 1,015414 | ............. 161,610 [.overerreee. 9,665 [ .o [ e | e 1,186,689
33, NEBW YTttt NY|........15,899,875 | ........... 2,499,574 | ............. 409,403 | ..o | e [ s 18,808,852
34, North Carolina..........cuevveirereieieieieieeie e NC| .o 2,838,424 | .............. 132,602 | ..ocvveee. 156,328 | .oovvreeeeeereernienienies | cevveseieeseeeseseiees [ e, 3,127,354
35.
36.
37.
38, OrEQON.....cieeieirerereireeiseseisseeseessessessessessesssssssssssess s OR [ evienieninns 829,223 | ...c.ccvernee. 23,629 | .coovveiennns 26,898 [ ..oevereirerrererenes | e | e 879,750
39. v 13,886,206 | ........... 1,655,665 | .............. AB7,649 | ..o | e [ e 16,009,520
40.  Rhode Island.........cccoevveeireinieenererenenesessssssssssssenen Rl i 1,133,733 | ... 11,393,746
41, South Caroling.........coceverererereierieieseseesessesesesseesesnenenn O [ coveiriines 2,226,710 2,680,595
42, SOUth DAKOLA.......cerereriririiisiceesiesissississis st enses SD| e 85,172 | .ovvvereeeeeee,001 | e 3797 [ e | e | e 94,970
43, TENMNESSEL. ..ottt L1\ 2,745,102 2,967,146
44, Texas.... LTIX ..8,640,462 | ... ,314,457
45, UtBN..ce e UT | I T18 | oo [ o000 25,829 | e | e [ e 937,547
4B, VBIMONL......oveieieiereieieeie e AVA I I 973,209 1,174,326
Y - TSR VAl .. 2,980,450 3,505,022
48.  Washington... WAL 1,278,711 11,338,571
49, WESt VIFGINIA......oeveeereeeereieieeieiseeiseesssssssssssssssessesseseneenes W ........... 1,564,715 1,726,582
50, WISCONSIN.....cvrvriricrriesinersersssessesesee s Wi ........... 2,505,439 | .....cco..... 116,112 [ oo 84,080 [ ..ovovrvrererreereireenns | e | e 2,705,631
51, WYOMING. ..ot een WY [, 107,610 | .ovvverrennes 6,701 | oo A4 e [ e [ e 118,425
52.  American Samoa..
53, BUAM...eececeece s
54, PUEIO RICO.......cviieiicieree s
55.  US Virgin ISIands.........cccccevevererrieieieisieese e
56.  Northern Mariana Islands
57, CANAUA...... e
58.  Aggregate Other AlIEN.........c.cvieuieeiiieieieeeieese e
59, TOtAIS. .. | e 176,860,251 | ......... 19,813,284 | .......... 6,081,255 | oo (VN 01].....202,754,790
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Brighthouse Financial, Inc.
(DE)
81-3846992

Brighthouse Holdings,
LLC (DE)

TG

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

Brighthouse Reinsurance

Company of Delaware (DE)

81-4750360

LEGEND:
Square edges: Corporation

Round edges: Limited Liability Company

Brighthouse Assignment
Company (CT)
46-3156033

ML 1065 Hotel, LLC
(DE)

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

Euro TL Investments
LLC (DE)

Euro Tl Investments
LLC (DE)

47-4161401

TIC European Real

Estate LP, LLC (DE)

TLA Holdings Il LLC
(DE)

27-0227067

Brighthouse
Renewables Holding,

LLC (DE)

Daniel/Brighthouse
Midtown Atlanta

Master Limited
Liability Company
(DE) 26-0224429

TLA Holdings LLC
(DE)

74-3261395

Brighthouse Life Insurance New England Life Brighthouse Brighth . )
Company (DE) Insurance Company (MA) Investment Advisers, Securirtli%s I?E(SJG(DE) Bnghtrlw_(la_ucs?DSEe)rwces,
06-0566090 04-2708937 LLC (MA) 1 3-28‘6239 1 81-3094008
87726 91626 04-3240897

Greater Sandhill I,

LLC (DE)

1075 Peachtree LLC
(DE)

26-0301826

The Prospect
Company, LLC (DE)
51-0099394
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULEY
NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
4932 | Brighthouse Holding Group.... |87726... |06-0566090.. | ....1546103 Brighthouse Life Insurance Company ............... DE........... A, Brighthouse Holdings, LLC..........ccccoeeriirennee Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccooeerervereens | cvnee Neoooos [
4932 | Brighthouse Holding Group.... |00000... | 13-2862391.. Brighthouse Securities, LLC .........cccoevvverrerrenns DE............. NIA....cone Brighthouse Holdings, LLC.........ccccoevvvnrernennn. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccovvevvrvrernens | coneee |\ TSI ISR
4932 | Brighthouse Holding Group.... [91626... |04-2708937.. New England Life Insurance Company.............. MA........... RE....cccveenne Brighthouse Holdings, LLC.........cccoeevvieiennes Ownership......... ....100.000 | Brighthouse Financial, INC..........ccccccvvererrerenns | cvnee | TR IS
4932 | Brighthouse Holding Group.... |00000... | 04-3240897.. | ... Brighthouse Investment Advisers, LLC.............. MA............ NIA .o Brighthouse Holdings, LLC.........cccccevvvniereenne. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccocoevrrurrerrennes [ e |\ TR ISR
4932 | Brighthouse Holding Group.... |00000... |81-3094008.. Brighthouse Services, LLC ........ccccocvveviveieinnes DE.......... NIA.....cccoone. Brighthouse Holdings, LLC..........c.ccccevevviuernne Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccoeeererverens | ovnes N | e
4932 | Brighthouse Holding Group.... [00000... [47-4161401.. | ..ccccoeveiveiens | covrrerieriisiiens [ ML 1065 Hotel, LLC........ccccoverrrireirrrereierene DE........... NIA....cccooone. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccovvvererrcrenns | cone Neoooos [
4932 | Brighthouse Holding Group.... |00000... | ....cccormrerrrner [ ermmurrermernnenns Brighthouse Renewables Holding, LLC.............. DE........... NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC.........cccovvevvrervrrnns | coneee |\ TR ISR
4932 | Brighthouse Holding Group.... [00000... |...ccccocrevrivries | eererrerreirrennns Greater Sandhill I, LLC.........coovvrerererrrerennns DE....ccc..... NIA....ccoonne Brighthouse Renewables Holding, LLC............ Ownership......... ....100.000 | Brighthouse Financial, INC..........cccoeveererernnns | conee \ TR ISR
Brighthouse Connecticut Properties Ventures,
4932 | Brighthouse Holding Group.... |00000... LLC Brighthouse Life Insurance Company Ownership ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... |00000... Euro Tl Investments LLC Brighthouse Life Insurance Company Ownership......... ....100.000 |Brighthouse Financial, Inc
4932 | Brighthouse Holding Group.... |00000... {46-3156033.. | .....ccccovreveree | cererrermirnennns | conerrerseereisnesneenees Brighthouse Assignment Company.................... CTos NIA .o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC.........ccccoevererrevirenne [ e Yevioi | e
Daniel/Brighthouse Midtown Atlanta Master
4932 | Brighthouse Holding Group.... |00000... | 26-0224429.. | .......cccccveonee | coremreneirmenens | onerreeneereineesneenees Limited Liability Company DE............. NIA. ... Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC..........ccocovvrrurrernenies | e Nucooe s
Daniel/Brighthouse Midtown Limited Liability
4932 | Brighthouse Holding Group.... [00000... [26-0301826.. |.......ccceovuienr | cmrrerrerreviiens [ererreriinieireinseenns 1075 Peachtreg, LLC........cccoovverevereniereieiiees DE............. NIA....ccoonne Company Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccveererrerenns | conee [\ TR ISR
4932 | Brighthouse Holding Group.... |00000... | 27-0227067.. | .....c..cccccvvene. TLA Holdings I LLC.....oorerieeeeerereiecineireieenne DE............. NIA ..o Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC.........cccovvevnivrcnens | conee |\ TR ISR
4932 | Brighthouse Holding Group.... [00000... |...c.cccoeveiviveves | ervrverereriirenns TIC European Real Estate LP, LLC................... DE............ NIA.....cccoone Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccovveverervevens | ovnes N | e
4932 | Brighthouse Holding Group.... [00000... [74-3261395.. | .....ccccceeiviiens | covrverreriisiiens [evereveieseseissinns TLA Holdings LLC.......coovirieeereee e DE........... NIA.....cccoone. Brighthouse Life Insurance Company ............. Ownership......... ....100.000 | Brighthouse Financial, INC..........cccccovevererrcrenns | cvnee [\ TOUSOO ISR
4932 | Brighthouse Holding Group.... |00000... {51-0099394.. | ......cccccovevrree | cererrermrrmennens | conereeeseeressessnnenees The Prospect Company, LLC.......cccocvvvnrnrinns DE............ NIA...cconne TLA Holdings LLC.....eovevrerrireieeeneseieeenees Ownership......... ....100.000 | Brighthouse Financial, INC..........cccovvevrrererrnns | conees | TS ISR
Brighthouse Reinsurance Company of
4932 | Brighthouse Holding Group.... | 16073... |81-4750360.. Delaware (DE) Brighthouse Life Insurance Company ............. Ownership ....100.000 | Brighthouse Financial, INC..........ccccocvuerrierienenee
4932 | Brighthouse Holding Group.... [00000... |......ccccceoeevevee. . |Euro TL Investments LLC........ . | Brighthouse Life Insurance Company .. .. | Ownership......... |....100.000 |Brighthouse Financial, Inc...
4932 | Brighthouse Holding Group.... [60992... |13-3690700.. Brighthouse Life Insurance Company of NY...... Brighthouse Life Insurance Company ............. Ownership......... ....100.000 |Brighthouse Financial, INC...........cccccovevirrinnnnes
Board of
4932 | Brighthouse Holding Group.... [00000... [81-3846992.. |.......ccccvuuennee ....1685040 |NASDAQ.......... Brighthouse Financial, INC..........cccccovvvvvrevnninn. DE.....cc...... NIA....ccoine Board of DireCtors.........ccovveeierveeierseisieienns Directors | Board of DIreCtors........cceueuvevrerrenienesienies | veees ) (U PO
4932 | Brighthouse Holding Group.... [00000... | ....coccorrrerrrnee | eeerrermernrireinee | cereneereimesnnens | conereeeseeseeseeseeenees Brighthouse Holdings, LLC........c.cccoovveurrirnirnnenes DE.......c..... UDP.....coveeue Brighthouse Financial, INC........c..ccooevvinivinenee Ownership......... ....100.000 |Brighthouse Financial, INC..........ccocoevrrvrrerrinnes [ e |\ TSSO ISR




Annual Statement for the year 2018 of the

New England Life Insurance Company

SCHEDULE Y

04-3240897..............
... | 06-0566090...
... | 13-3690700...
. |81-4750360...

13-2862391..............
. 181-3094008...

Brighthouse Investment Advisers, LLC
... | Brighthouse Life Insurance Company ...
... | Brighthouse Life Insurance Company NY..
.. | Brighthouse Reinsurance Company of Delaware..
Brighthouse Renewables Holding, LLC............cccoveiirenieenieieseienine
Brighthouse Securities, LLC ...

.. | Brighthouse Services, LLC ...

192,025,724

123,843
.(68,801,590)

(441,159.877) | ....
(51,334,807) | ....

(135,578,973)

PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on
Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit
Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)
Affiliated Transactions
............................ 81-3846992.............. | Brighthouse Financial, INC..........ccccoeuririeunininireeresesesee s revrrerrensresnssnsesnssnnnns | sresnsssesessssssssessnsnnsnees | srinnes | eeressennnssessnsenssnssnsenes | sresserneeees(40,000,000) | covoioerinrireinisreseies
............................................................. Brighthouse Holdings, LLC..........ccccveurinrinriieiseise s rererereennenn 388,776,571 | oo | e rereeereenn 188 TTB,571 | e
..................... 625,619 [ ..o | e (122,882,521) | ..oveeverrrreirirnniseiis
.160,644,390 .19,057,146,677

.256,106,194

................ (3,068,817)

123,843

..(3,669,697)] ...

..(68,801,590) ...

..... (65,798) ...

..... (47,496)| ...
)

.413,614,347
19,869,482,701)

€9

.................. ... |Euro Tl Investments, LLC...... ..(65,798)] ...

.................. . |Euro TL Investments LLC.................. v (47,496) | ...

04-2708937.............. New England Life Insurance COMPany..........c..cocuevvrveererreisrensesmssssenssnes | onressesseenes (65,000,000) (135,000,000) | ......e0.e..(159,659,443) | ....oovvoeverrsrrrercsrerens | cvrriinienians (30,255,483)] ..................3,676,742 | ....... | .................9,123,105 | ............ (377,115,079) | ............. 551,594,818
9999999, | CONTOI TOAIS.........oeecveveeeeeceree ettt ss st ss s s ssensss s sssssesssnssnssns | svssssssssssssssssnsssssnnsans (01 (0 U I SRR | B ISR 0 | coeeeereereeeeererreeneeneen0 [ XXX 0 | e (0] I 152,873,141
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The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed

below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory

questions.
MARCH FILING
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?
2. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1?
3. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1?
4. Will an actuarial opinion be filed by March 1?
APRIL FILING
5. Will Management's Discussion and Analysis be filed by April 1?
6. Wil the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit be filed with the state
of domicile and the NAIC by April 1?
7. Will the Adjustments to the Life, Health & Annuity Guaranty Association Model Act Assessment Base Reconciliation Exhibit
(if required) be filed with state of domicile and the NAIC by April 1?
8. Will the Supplemental Investment Risk Interrogatories be filed by April 1?
JUNE FILING
9. Will an audited financial report be filed by June 1?
10.  Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1?
AUGUST FILING
11. Will regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

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

The following supplemental reports are required to be filed as part of your statement filing if your company is engaged in the type of business covered by
the supplement. However, in the event that your company does not transact the type of business for which the special report must be filed, your
response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below.

If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an explanation

following the interrogatory questions.

12.
13.
14.
15.

16.

17.
18.
19.
20.

21.

22.

23.

24.

25.
26.
27.

28.

29.

30.

31.

32.

33.

34.
35.
36.
37.

38.

39.

40.

41.

42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.

MARCH FILING
Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1?
Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1?
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1?

Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically
with the NAIC by March 1?

Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the NAIC by March 1?
Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with the NAIC
by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the state of
domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be filed
with the state of domicile and electronically with the NAIC by March 1?

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the
state of domicile and electronically with the NAIC by March 1?

Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 1?
Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile and
electronically with the NAIC by March 1?

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically
with the NAIC by March 1?

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

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

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

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

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by March 1?

Will the Workers' Compensation Carve-Out Supplement be filed by March 1?

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

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

Will an approval from the reporting entity's state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the one-year cooling off period for independent CPA be filed
electronically with the NAIC by March 1?

Will an approval from the reporting entity's state of domicile for relief related to the Requirements for Audit Committees be filed electronically
with the NAIC by March 1?

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

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

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

Will the Interest-Sensitive Life Insurance Products Report Forms be filed with the state of domicile and the NAIC by April 1?

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1?

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

Will the Analysis of Annuity Operations by Lines of Business be filed with the state of domicile and the NAIC by April 1?

Will the Analysis of Increase in Annuity Reserves During the Year be filed with the state of domicile and the NAIC by April 1?

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

Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the NAIC by April 1?
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 30?
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 1?

54

Responses
YES
YES
YES
YES

YES
YES

YES
YES

YES
YES

YES

NO
NO
NO

YES

YES
YES
NO
NO

NO
NO
NO
NO

NO
YES
YES

NO
NO
NO
NO
YES
YES

NO
NO
YES
NO

NO
NO

NO
YES

YES
NO
YES
NO
YES
YES
YES

SEE EXPLANATION
SEE EXPLANATION

NO
YES
YES
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

AUGUST FILING

53.  Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? NO

EXPLANATIONS: BAR CODE:
1.

10.

1.

;T e oot e A R0 A R AR A i
* 91 6 2 6 2 01842 000O0O0O0 =
T e oot e A R0 A O AR A
9 16 26 2018 36 00O00O0O00O0

—

—

* *
e e s A R0 A R AR A i
* 916 26 20184 9000O0O0O0 =
15.
16.
17.

e o o A0 RSO AT R
@ Moo o HMMWWMWMWWWWWWWWWWWW
Tt e et HMMWWMWMWWWWMWWWWWWW
o Tt et HMMWWMWMWWWWWWWWWMWW
Tt et HMMWWMWMWWWWWWWWWWWW
Tt et HMMWWMWMWWWWMWWWWWWW
o T et et HMMWWWWMWWWMWWWWWMWW

25.

26.

o TRt et AR RS L AR AR AR A
Tt et HMMWWMWMWWWWWWWWWWMW
o TRt et HMMWWMWMWWWWWWWMWWWW
T et et 00

* 916 2 6 2 01843700000 =*

31.

32.

TR st R 0 00 A AR
* 916 2 6 2 01845400000 =*
TR e bt A R0 00 A AR
* 916 2 6 2 01849500000 =*
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

35.

T et et AR RSO0 R AT DA 0
T et et HMMWWWWMWWWWWWWWWMWW
T et bt HMMWWWWMWWWWMWWWWMWW
T et bt HMMWWWWMWWWWWWWWWMWW

40.

41.

TRt et A R 0 AR
* 916 2 6 2 018 3 06 000O0O0O0 =*

43.

Tt R 0 0D
* 916 2 6 2 018 23 00U00O0O0O0 =*

45.

46.

47.

et OO A R0 R AR AR i
* 91 6 26 2 01821600000 =
o et OO A R0 A0 AR R
* 91 6 26 201821700000 =
Mo st s A R0 A A AR AL i
* 916 26 2 01843500000 =

51.

52.

T e et A 00 0D
* 916 2 6 2 01822300000 =

54.2
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Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504, ettt ettt ettt s et senasaetesesesantetetesessnseaes | cetesesisssetesesesssaesesasnes | setereresiesesesesesseaesesssenaes | cererereieses s st tesen s (01 0
2597. Summary of remaining write-ins for LiNg 25...........ooiiiininininininnnsssssssessesnens | s 0 [ (O [ I 0
Additional Write-ins for Liabilities:

1 2

Current December 31
Statement Date Prior Year

2504, Legal CONtINGENCY FESEIVE. .......uiuiriieitieiteeiseteiete et tse s sttt tss b s e bbb bbbt bbbt n st n bbb bbbt s ebessebensebennes | cbetssaessstessetenseanes 290,625 | .o 266,690
2597. Summary of remaining Write-iNS fOr LINE 25..........ouiiiiiiietiii ettt | ebenssesnsesns st ansseenes 290,625 | ..o 266,690
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Overflow Page for Write-Ins

NONE
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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUry SECUMHES........cvurverereireieeireiene e ssiesessssssiens | eeseeens 240,834,849 | ..........15.0 | ...... 240,834,849 | .....coovvirineeeeee | e 240,834,849 | .......... 15.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... veuvveirrireieiiei et sssssinnies | sebsseseseianeens 93,476 | .....c...... 0.0 [ oo 93,476 | ..ovoverierierieiiens | e 93,476 | .....c...... 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 2,259,153
1.43 Revenue and assessment obligations 7,960,844
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccoeveveveveeeeeeeeeeseeienees | covvveveenenns 590,647 | ..coevnan 0.0 | oo 590,647 | ..o | e 590,647 | ..ocevnan 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccccoueinminninnis | covreennne 41,304,507 | ....cccoenee. 26 | oo 41,304,507 | ..ovoeriieieeiins | s 41,304,507 | .....ccoooce. 2.6
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ot ssn s ssessensnns | sreseens 141,116,040 | ............. 8.8 | ... 141,116,040 | ..ovveeerrereecnens | v 141,116,040 | ............. 8.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...ttt sstsnts | eeseens 402,926,555 | ..........25.1 | ....... 402,926,555 | ....vvorrrirrirniirniiinnns | e 402,926,555
2.2 Unaffiliated non-U.S. securities (including Canada) ...163,508,864 163,508,864 |.... ....163,508,864
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAEEA. ...t ssseteesssssssseensenies | cnenessnnsnesesssnsnnsnenss | eennerseesnd0:0) | rririnnirsensnins | e | et [V IO 0.0
3.32 Unaffilidted........covvmerereieriresesiseeneneniesienssnssssnssnees | senssnssssssssseennens | o000 | [ | (I 0.0
3.4 Other equity securities:
341 AR, ...coooveeeecriirieeeseeesensesenensessnssessineines | s | o000 | [ | 0 [ oo 0.0
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..o eieeeeeeeiesiessssssssssnesnisninnns | srennnnnsnnssnssnsenses | nneenneennni020) |t | s | e [V [ 0.0
3.52 UNAffili@ted.......ccoeverrrreririscinessiesiseeissss e sssssssessssessssssssensssssessenssnes | snsssessnssssssesssnssnssnsss | nessessnnssd0:0) | eeivninsinsinssinnnsiiniins | ceeesessessssessennnsnns | oessesesssssssessssses 0 [ oo 0.0

© o N o

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development

Agricultural

Single family residential properties

Multifamily residentia

| properties.

COMMENCIAl IOBNS........covererieeiieeieieeteee et

Mezzanine real estat

Real estate investments:

5.1
52

53

Contract loans
Derivatives
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

Property occupied by

e loans

COMPANY...ouverrreirnrereeseeireeis
Property held for production of income (including $
property acquired in satisfaction of debt)

Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc

.......... 71,660,419

.......... 27,210,439

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
........ 419,439,601 | .........26.2 | .......419,439,601 | ...ccooviinrimiinnnns | e 419,439,601 | ...........26.2
.......... 14,927,361 | ...ccc0.en.0.9 | 114,927,361 | | 14,927,361 | il 0.9
............ 5,114,689 | ..cccceec.0.3 | i 5,114,689 | [ 5,114,689 | 03

O | [ )9, N I )99, S PR XXX...
.......... 49,871,834 | ..ccooe3.1 | 49,871,834 | i | 49,871,834 | L3
.......... 13,350,604 | .............08 | ........13,350,604 |.........ccoocvseviinrrese | vrvree.... 13,350,604 | .............0.8
..... 1,602,169,882 | .........100.0 | ....1,602,169,882 | .........cc.coeeoe.e...0 | .........1,602,169,882 | .........100.0
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Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st

2. Cost of acquired:

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

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

3. Current year change in encumbrances:
3.4 Totals, Part 1, COlUMN 13 ...
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas

8.2 Totals, Part 3, COIUMN ...t 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt 0
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens 102,310,294
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans

3.2 Totals, Part 3, COIUMN 1. ...ttt 0
4. ACCIUAL OF QISCOUNL........evvvetetcececec ettt ettt ettt ettt a e et et et e s et s e e s e s eseseas et et esee st et et et et eeeae s ee ettt et et e s e s esesessases et et et et et et et et eseae s se s et et et et et et e snsesnannsasas 14,298
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......vuiiiiiiiieieiie bbb

5.2 Totals, Part 3, COIUMN 8..........ooeeeeeeeececeeeeee ettt ettt ettt a ettt et s e st et et s s s setesssnsneen 0
6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.uiiiiicce et s bbb s bbb bbbt (2,656)
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses 3,451,078
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 98,870,858
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 98,870,858
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt 98,870,858
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Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 12,530,513

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 200,000,000
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 1,189,696 201,189,696

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et 0

4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 436,898

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 436,898
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes 200,944,233
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0

10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.......cocuiieiiciiece sttt bbbttt bbb es

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 13,212,874
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 13,212,874

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 1,326,012,852
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 236,269,777
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 4,557,223
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses

44 Partd, COIUMN ...ttt 222,500 222,500
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 10,749,896
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 573,275,478
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 1,622,372
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, bbbt (3,631,943)

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COIUMN 15....... it (129,945) (3,761,888)
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt

9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LIN€ BR(2)........cccevrieuricriieiicseeeeeeee e 1,442,425
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 1,000,594,935
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiimiiiiiirieiricie ettt bbb bbbt ntes 1,000,594,935
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Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........cooevvrverrvcns | corerereerirnceens 241,425,496 | ......cocvvncnenn. 251,807,973 | .cvvervirrinne 227,106,925 | .....ovvvernrenne. 273,723,225
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooeiviris | covvrsrieisisrisserssines 93,476 | oo 86,125 | oo 91,250 | oo 100,000
4. TotalS. ..o | s 241,518,972 | oo 251,894,098 | ..o 227,198,175 | oo 273,823,225
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,259,153 | oo 2,792,800 | oo 1,611,960 | .oovoiveian 4,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...49,265,351 ...49,346,892 ...49,265,711 ...48,568,257
Industrial and Miscellaneous, 8. United States .547,250,517 .550,394,198 .546,654,509 555,424,114
SVO Identified Funds, Bank Loans 9. Canada ...40,653,347 ...40,742,054 ..41,951,175 ...40,637,572
and Hybrid Securities (Unaffiliated) 10. Other Countries 119,647,595 122,335,475 131,372,403 | ... 119,652,823
11. Totals......ccoocoe. .707,551,459 713,471,727 719,978,087 | ..o 715,714,509
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,000,594,935 | ... 1,017,505,517 | ..ovvevvirericienne 998,053,933 | ..coovevrinnns 1,042,105,991
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,000,594,935 | .......ccoonenn. 1,017,505,517 | ..ocvvorvvririenne 998,053,933
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

19,182,606

47,547,879

191,746,727

16,977,106
4,215,648
1,012,025

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A7 TOMAIS oo | erenrnn s [V I (0 (] P 2,259,153 | oo 0 [ XXX [ 2,259,153 | .o, 0.2 |, 5,800,478 | ..o 04 |, 2,259,153 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt ssnnae | ceressentenean 6,536,009 |......ccceue. 11,505,446 | ............. 14,206,367 |............. 14,282,690 |.....coouvnn 4,664,171 | .......... ) 0.9, SO D 51,194,683 |...ccovvvrrrrierrnn. 49 | 151,873,280 |..covoovrrrrirenes 11.0 | 51,194,683 | ..o
............... 1,064,193 | oo XXX e e 1,084,193 |01 [ 01,065,598 |01 | 1,064,193 |
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............. 33,797,599 |..........132,007,161 |.............94,481,947 | ............ von4,049,436 294,859,131 384,622,330 171,700,106 |...........123,159,025
29,321,401 |.. 137,318,146 |...........137,488,903 |.. ..338,835,573 | ... 492,324,702 |... 118,355,683 |...........220,479,890
..961,350 |.. ...26,134,296 |............. 23,422,695 |.. ....52,029,878 |... ....98,504,627 |... ...25,101,856 |...covnene 26,928,022
6,243,480 5,019,148 |.... ..4,738,467 |.. ....16,001,095 |... ....28,290,764 |... . 14,402,431 |.... ...1,598,664
................. 350,000 | .................400,000 JESS—— < 0 X0 [0[0} pov—2 5 W reereereennen400,000 | ................350,000
......................................................................................................................... 0 0 | 277,500
............. 70,323,830 |...........300,828,751 |...........260,532,012 cerenneneen 02,475,677 | 67.0 | ........1,004,260,941 329,960,076 |...........372,515,601
7.
8.
9.
10. Bank Loans
101 NAIC Tttt et seens | stesssnesessessasssessessantns | stesssessessasssnssnssnssensne | sesessmssassansnssessessanssns | sessssessessnsssnssessansnssns | susessessasssessnssesssnsnssns | sesessees )00 SO 0
102 NAIC 2.ttt ss s ssnseens | stesesesessesssssssssessantans | coesseasessassasssssnstessns | seseessssanenne 1,151,013 [ o [ e | e ) 9.9, SR PO 1,151,013
10.3 NAIC 3ttt sttt neas | 2bestseestess st essessentns | sheessessessastessessentenins | srsessentanians 3,709,070 | v | cerreernneneensreensenennenns | enneeeess XXX s | e 3,709,070
10.4 NAIC 4. 215,699 | ...
105 NAIC Bttt etenas | sbsbseest et siessnntes | sbsetensessssbnenenentenines | sreressentnetnenenieninenes | cenenessessnenenesnssenees | eresessnessesenesnennenes | senernen XKKerrerennnins | e 0.
108 NAIC Bttt ebenss | sbsebsnesensensssssensenssnees | sbssssensesssnessnsessensnnsnns | sesessesssnssssssnsensansnenns | senemsensansnsnsessensnnsnsenns | eronnsnsnnnsnssnssssseenenns | seeneroess XoKursersensnnsns | aonsessnssesnssssssesensans 0.
10.7 TOIS...cocvivcirisiseieiisiesssssssnessssesennnsnssnssessnsssssenens | eorensnsssssenensenssnennnsQ | o 19,699 i, 860,083 | o0 |0 | XXX [ 5,075,782
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)......139,810,512 | ........... 162,695,213 |........... 186,837,991 |...covvenn 89,105,761 |......c...... 56,261,486 | ...cooovovvererriririninns (N 634,710,963 | ..ooovvrererennen80.5 | i XXX e [ ) 0,9, SO RO 511,551,938 | ........... 123,159,025
29,321,401 |...ccoee. 137,318,146 |........... 138,639,916 |......cc..... 34,633,811 [ ..o 1,137,505 | oo (U O 341,050,779 | oo 32.5 | XXX s [ e ) 0,0 SO RN 120,570,889 |........... 220,479,890
...961,350 |.... .26,134,296 |. 27,225,241 ....55,832,424 ....28,904,402 |.. ...26,928,022
............... 5,234,847 14,618,130 |...............1,598,664
................. 350,000 400,000
................ 0.
..57,398,991 ..676,045,359 | ..
11.8 Line 11.7a52 % 0f COl. 7...vvovvrrvriercsrensiesnsninnsnninnsnnins | convnnsnsinnnennnens 108 | o310 | o34 | i 119 i85 |00 | i 100.0 |t e XXX s e XXX s e e XRX s | v, 64.5
12. Total Bonds Prior Year
............. 92,892,678 |...........169,575,409 seeeen. 135,442,868 751,019,921 rernenD84,944 424 | .........166,075,497
12.2 NAIC 2 .14,570,034 | ...........209,364,525 |. ..28,264,333 |.... ....497,605,948 ..216,882,299 | .. .280,723,649
.38,522,191 9,672,971 |... ..99,516,652 ....36,233,356 | .. ...63,283,296
111,961,860 |. 2,417,900 | ... ..28,290,764 16,445,221 |.. ...11,845,543
................. 241,018 cevrrnenernsnsnsennes | e 241,018
................. 277,500 cereneennenn 201,500
12.7 TotalS....veveeeirirennes .110,302,358 | .... ..854,782,800 | ..
12.8 Line 12.7 as a % of Col. 9. ..8.0
13. Total Publicly Traded Bonds
131 NAIC Tttt essenns | censenies 119,218,848 | ........... 111,091,320 |........... 163,650,450 |.............61,845,404 |............. 55,745,916 | ...ceeveeenercreinens [ v 511,551,938 | ..o 488 | .o 584,944,424 | .........ooovin 425 | .. 511,551,938
............. 14,031,327 |............67,793,475 | .............37,681,894 | ....cocvvivrrrrrinrirrrnns | orrrnrrnnnnn 1,064,193 vereenennnn 120,570,889 | oo cereenennn 216,882,299 <eenen 120,570,889
.16,539,801 |. 12,364,601 |.. ....28,904,402 ..36,233,356 . ....28,904,402 |..
............... 4234847 |............4,139,803 reerenn 14,618,130 cereeenen 16,445,221 ceeeeenn 14,618,130
137 TOAIS. oottt nsenns | cessessens 139,493,655 |........... 199,659,443 |...........218,236,748 |............. 61,845,404 | ............. 56,810,109
13.8 Line 13.7 as a % of Col. 7..... ...29.5 3. O 8.4
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occovvvvevec | coveveveveveveneneen 133 | e 19.0 | oo 208 | oo 59 | i 5.4
14, Total Privately Placed Bonds
141 NAIC Tttt | 2reseeeeees 20,591,664 |............ 51,603,893 |.....ccc...c. 23,187,540 |............. 27,260,358 | .....covoveene. 515,570 | oo [ e 123,159,025 | ..oovvveveciiinne 117 [ 166,075,497 ).0.9 N DU 123,159,025
15,290,074 |............ 69,524,672 |........... 100,958,022 |............. 34,633,810 | .oovvvririrenne 73,312 | e | v 220,479,890 | ..ovvovrerrrreenn21.0 e 280,723,649 | oo 204 | e XXX | e 220,479,890
...961,350 |.... ...9,594,495 14,860,640 | .. 1,511,537 | ... ....26,928,022 ..63,283,296 ...26,928,022
............... 1,000,000 | .................598,664 reveeeneennnsn 1,598,664
....... ..350,000 ....350,000
............. cieereneenne0
14.7 TotalS.....coovvevererrennns ..36,843,088 | ...........132,073,060 ...588,882 .372,515,601
14.8 Line 14.7 as a % of Col. 7..... . .99 ..35.5 s 0.2 | oo 0.0 | i 100.0 [ e XXX [ XK [ e XXX [ e XXX i | e 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........c.cccecvevees | covvvivereiniinnnnnn, 35 | e, 126 | oo 133 i 80 | 01 |00 | i385 et XK [ e XK | e XX K [ et XXX | e 35.5
(@) Includes $.....70,103,541 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....9,769,370 current year of bonds with Z designations, $.....(5) prior year of bonds with Z designations and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....47,966,025;

NAIC 2§.......... 0;

NAIC 3§.......... 0;

NAIC 4§

........ 0;

NAIC5S...

....... 0;

NAIC6S.....

..... 0.



Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations ..99,422,311 18,999,548 |............77,984,086 |. 41,853,524 |............47,547,880
1.2 Residential Mortgage-Backed Securities... 54,594 |. 183,057 |... ..165,590 |. . e .
1.3 Commercial Mortgage-Backed Securities..... IO JETR RN e RN .
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s SR JRT N s ceeee XXX
............ 99,476,905 |............19,182,605 |............78,149,676 |............42,040,930 | ............47,547,880

285,807,349

..170,218,593 | ... 124 ..........285,807,349 |.
.21,528,134 ;

.......... 191,746,727

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

22,204,779

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

80IS

3.5 TOtAlS. ... snsnersesnesnsnersnsnenennns | nnnssrsnssesnneersnes0 | oreeinnneisnnennene0 | 0 |0 |0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS.......coveeririrciiciiiniceesssic et | seesessinenenssensnssnsenins | erreeenissinenenesnnsnenn | eeonmsnensenssnsnsenenienienes | reveneenenens 25209, 193 | ittt | e ) .9 S
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

2,259,153 | o0 e XX 002,269,163 | 0.2 | 5,800,478 | ..oovvviiicad A 2,259,153 | ..o

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ........ocveieieecieiiiecicieie et | ereseesanins 2,993,526 | ...cvveverrereieieiiens | e 4,020,125 |.............. 2,876,526 |.............. 1,064,192 O [, 96,341,593 | ..ooovereieiinns 7.0 [ 10,954,369 | ...oocvireercireieieiinns
5.2 Residential Mortgage-Backed Securities..............c.ccoevrervererccirercnnnes ..3,542,484 | ............ 11,505,446 | ............ 10,186,242 | ........... 11,406,164 |.............. 4,664,171 9 s 56,597,285 A 41,304,507

............ 11,505,446 |............14,206,367 |............14,282,690

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

............ 49,536,277 |...............515,570 | ... XXX............. | ..........512,566,985
.............. 1,307,920 |..............3,533,866 | .......XXX....oooeoet | ... 26,269,138
114,846,903
48,792,651

.......... 763,712,482
............ 33,163,756
127,058,528
.80,326,175

.......... 211,612,447
............ 21,717,253
.96,067,902 |.

. 15,547,140
............ 66,668,335

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
Bank Loans
10.1 BanK LOANS = ISSUBA.......coovuiiiiriircirieieieisessieseisnse s | ereseenisssssssesnsssesens | erersssssinssssessnsssesnsnes | siesneesssnmessssssesennnes | sosmnssesnssssesssnsesssnses | sressesssnsessssssesnmenes | sensesines 9,9, GO IO [0 R 0.0 [ XXX vivrinees [ v XXXvtrireiriee et | e
10.2 Bank Loans - Acquired 215,699 | . 4,860,083 | ... [ | e )., SN IR 5,075,782 | ..o 0.5 | D0, S R 0,0, S IR 5,075,782
10.3 Totals 2215699 | .o 4,860,083 | ...ooviorerieieieninns [V 0 |, ). ST IR 5,075,782 | covvvrierersnininnd 0.5 | . S PO S 5,075,782
Total Bonds Current Year
111 1SSUET OBlGAtIONS. ....v.veveeceriee e esesssntnes | creneeenns 162,796,490 |.......... 233,377,513 | .......... 269,854,207 |............ 96,525,480 | ............ 49,127,642 | .......... )., SO B 811,681,332 | oo 774 ... ) .0 SO I ) 0.0 SR U 510,726,794
11.2 Residential Mortgage-Backed SeCUrties...........covvwrrureerinenerniineinnes [ v 11,970,383 | ............ 21,377,251 |............ 13,717,131 | .o 12,901,490 |..ocovrennne 8,198,037 | .......... ). 9.9, SO PR 68,164,292 | ....ooovveriernnn 6.5 | )., SO I ) 0.0 C IS 63,612,407
11.3 Commercial Mortgage-Backed SECUMLIES..........curereerrerrerrineeneireieinns | v 12 [ 62,672,558 |........... 51,897,335 | ..o 276,998 | .o (V1 [ ) 0.0, SO B 114,846,903 | oo 1.0 | )., SO I ) 0.0 C IS 96,067,902
11.4 Other Loan-Backed and Structured Securities............cocreuernenererneinns [ coreinneneens 1,569,860 |............ 14,089,481 | ............ 17,512,858 |............ 15,547,140 | .coovvvrienee 73,312 | ... ) 0.% GO IO 48,792,651 | oooveeeeirieins A7 | )., SO IO ) 0,0, SO I 562,473
11.5 SVO Identified FUNDS.........cvveieiieiniiniiieeineisereieisesesesssiseiseeenins | seeneraes D..9 R R )0, SO R )., GO IR )., SO U D 0,9 SO U (01 (0 0.0 [ )., SO IO D 0,0 SO IR 0
11.8 BANK LOANS.......cvuieeciiiciseie ettt sensensenies | riensssississnssssnenens 0 [cinienens 215,699 | ..o 4,860,083 | ..o [V 0 | i 0,0, S PR 5,075,782 | ..oovvvreininiinnnad 0.5 | 0., S PO, S 5,075,782
117 OIS oot | e 176,336,745 |.......... 331,732,502 | .......... 357,841,614 | .......... 125,251,108 |...cccvo.e. 57,398,991 | .o 0. 1,048,560,960 | .....coovvvvrrnnnee 100.0 | .o )9, SO IO ) 9,9, SO IR 676,045,358
11.8 Line 11.7.85:@ % 0f COl. 7...oviiiiiiriiriniirirsississise s senssnssnessnseens | eveenssssssenenenesns 16.8 | oo 316 | s 34 | 119 | s 55 | s 0.0 | v 100.0 [ .o )., SR I D0, ST [P D0, S [T 64.5
Total Bonds Prior Year
12.1 1SSUET OBlGALIONS. ......vvveiececieieiiesie et sssnes | ceeiennns 93,929,092 |.......... 358,992,128 | .......... 327,143,829 | .......... 131,916,440 | .......... 146,296,436 | .......... )00, SR A ) .0, SO I ) 0.0 S B 1,058,277,925 | ..ovvvvererrinns 76.9 | ......... 638,426,068 | .......... 419,851,857
12.2 Residential Mortgage-Backed SECUMIES..........cvrvvrvereerinienereireieinnes [ oo 8,895,315 | ............ 31,191,214 |............ 19,507,630 |............ 34,427,382 | ............ 17,267,634 | .......... ) 9.9, SO R )., C I ) 0,0 T R 111,289,175 | oo 8.1 | 103,116,907 |...ccovvnne. 8,172,268
12.3 Commercial Mortgage-Backed SECUMLIES...........uvererrrereereierneireirnines e [ eeereereenees 5,266,269 | .......... 115,602,832 |...oovvene. 8,189,427 | ..oevereerrrrerrrernrnne | wereereee XK [ e )., N IS ) 0,0 T R 127,058,528 | ..o 9.2 | 94,021,789 | ............ 33,036,739
12.4 Other Loan-Backed and Structured Securities............cocoveeevnenernrncinns [ eovnieeneenn 1,477,951 | i 34,492,892 | ............ 21,440,118 |............ 16,772,083 | ..o 143,131 | i XXX [ e ) 0.0, SO I ) 0,0 S S 80,326,175 | .ooeoveeeeeiereieiens 5.8 | 19,218,036 | ............ 61,108,139
12.5 SVO Identified FUNDS........ccovverrerrerincnrreirncnenseeenennieesennseennnne | eeeneeneee XX rririnne [ ereneee e XXX e | e e XK | e )., SO [SSTRTED 0.0, USRNSSR IS ) 0.0, C IR P 0.0 SO IS (O 0.0 [ o [ e
12.6 Bank LOaNS.......coovevveneeeiineeneineiecneineeneeenieseneensssenseneseesssessssssesssssensnns. | seeneenese XKKeerernnnennes | oneneese XXX tinnmrnrnane | onrene e XKX s [ e D, TN [T 0.0, ST [TRIND 0.0, R IR .0 S P PO, S P 0., S 0.0 S DS S P XXX
127 TORAIS..coeeeec ettt eiees | sresienia 110,302,358 |..........429,942,503 | ..........483,694,409 | .......... 189,305,332 |.......... 163,707,201 | ...oooovrrvrririreenn0 e ) 0., SO IO ) 0.9 I BN 1,376,951,803 | ..coovvvvcirerennne 100.0 | .covveeee 854,782,800 | .......... 522,169,003
12.8 Ling 12.7.35@ % 0f COl. 9. nensnsnessisseens | vnesseseesnesssssnnees 8.0 | 312 |35 | 137 | e 119 | 0.0 | 0.0, S P00 S S 100.0 .o D00, S [P 621 | s 379
Total Publicly Traded Bonds
13.1 ISSUET OBlGAtIONS. ......vvveieiecirceieicicres e | s 128,406,394 |.......... 130,461,131 |.......... 154,382,338 |............ 48,864,859 | ........... 48,612,072 | .......... ), 9., CORNITN SR 510,726,794 | ..oovvvieenn 487 | 638,426,068 510,726,794
13.2 Residential Mortgage-Backed Securities... .11,031,706 |. 18,992,733 |... 112,533,330 |. 12,856,600 | ... ...8,198,038 163,612,407 ...103,116,907 163,612,407 |.
13.3 Commercial Mortgage-Backed Securities..... U T 10 |. 49,784,613 | ... 46,159,335 |. 123,944 | ceennen XXX .96,067,902 .94,021,789 .96,067,902 |.
13.4 Other Loan-Backed and Structured SECUMtIES..........ovuvererrrerrreieinninns | cereeeneirnininns 55,544 | ....oovrrrinne 205,267 |..oovverrerrinns RO G5 y20 SO [NPURIRRTRRRRRRI INORIRID 0. o, GRS DRSS 562,473 | oo 01 | 19,218,036 | ..oovvveverrnnenenn 14 | 562,473
13.5 SVO Identified FUNDS........ccovveererrenierrrirrrnrnersiesnsensieesnneessesnees | seeneenese XX rninrinnen [ vvereeee XXX e | i 90,9, GO (NRY ., GRS TED o, ¢, CFRRTN OO RR ISTRTR [0 SRR 0 X | I ISR 0 [ o 0.0 [ 0
13.6 BANK LOANS.......couieceeiirecincieieescieiseess e ieesessssessesssssssensssssessnssnns | eosssssnssssssnsnssnsnsssens | anevsnsnnnnenn@ 19,099 | voiernninnns 4,860,083 | ..o | ereerinnenesnenniersnenns | ceseennn s XK Kenmesnnenens | cesnennennans 5,075,782 | o065 [ DO, SN PRI 0.9, SO PO 5,075,782
137 TOtAIS..ceceeecerceeeeeee et estenesesessessnnnnnens | e 109,493,654 | .......... 199,659,443 | .......... 218,236,748 | ............ 61,845,403 | ............ 56,810,110 | .ovoeveeeeereirrceneenas (018 676,045,358 | ....ccovvirreenn 845 | 854,782,800 676,045,358
13.8 Line 13.7.85@ % Of COl. 7...ovevmieeiiieicreieiseinese et sssseineieeens | oeeessessssenessnenas 20.6 | o 295 | s 323 | e 9.1 | s 84 | oo 0.0 | v, 100.0 | .oovereee e XXX e [ i ) .0, ORI [RND. 9, ¢, SRS DT 100.0
13.9 Line 13.7 as @ % of Line 11.7, Col. 7, Section 11.......cocveirinnniinnnninns | coverinninsinsninnnns 133 | s 19.0 [ oo 20.8 | oo 5.9 | s 54 | i 0.0 | oo 64.5 .o XXX s [ DO, ST IR 0.0, SRS PR 64.5
. Total Privately Placed Bonds
14.1 1SSUET OBlIGAtIONS. ......vvveceicicieieiei et | ceeeeniees 34,390,095 |.......... 102,916,382 |.......... 115,471,868 |............ 47,660,623 |.......c0cee0en. 515,570 | oot XXX [ i 300,954,538 | ...ooovvvrirnnen28.7 | i 419,851,857 | .ovvvvvrrinennnn30.5 | e XXX s [ e 300,954,538
14.2 Residential Mortgage-Backed Securities... ..938,676 |. 2,384,518 | ... ..1,183,803 | . 44,889 |... ...4,551,886 ...8,172,268 4,551,886
14.3 Commercial Mortgage-Backed SECUMLIES..........ouvurrirrnieinrinieiieininns | cerveereessseneensinnens 2 012,887,945 | .............. 5,738,000 |.....cccoevneene IS 0E<1C 0 TN INTIND. 0.0 GRS IR 18,779,000 | .o 1.8 | 33,036,739 | oo 2 | b XXX e 18,779,000
14.4 Other Loan-Backed and Structured SECUMLIES.........oveververerrrireieinns | eornirerennens 1,514,316 |........... 13,884,214 | ............ 17,211,196 |............ 15,547,140 | oo 73,312 | et e XXX [ s 48,230,178 | ooovvvrerveieeennhB [ 61,108,139 | oooovvrrevrrieneeedd [t XXX [ e 48,230,178
14.5 SVO Identified FUNDS........coveveererrerrircnneeerieseseessieseseseiseessssessseesnnnns | seeneenes ) .0, SO N0, ¢ RN ).0.%, GO IR )., GOSN [SSTED 0.0, CHR ORI ISP [0 R 0 X | I ISR 0 [ corrrrrerirereeenen 0.0 [ e XXX | e, 0
14.6 BaANK LOANS.......coieieeieitrieicieceiseieise et eeesseseasssessenssnns | sresssssssssssssssesssssssesss | eronsesnsesssesesssssssassens | sossssssessssssssnsnsensnsnns | sesensessensnsssenssssssanses | nssensssssnsnseensssnsessenne | sennseense X0 arerernnsnes | sonseensssnsessessesssenas [0 N o X o I [ 0.9, SO RO 0.0, RN [RTRIOID. 0.0, SRR [PTRR RN 0
T4 TOAIS. ..ottt enenes | seneennnes 36,843,089 |.......... 132,073,059 |.......... 139,604,867 |............ 63,405,705 |...coovrrennen 588,882 | ..o (V] 372,515,602 | ..ooooveveenn35.5 | 522,169,003 | ...ovvvvvrreeeree 379 [ e XXX s [ 372,515,602
14.8 Line 14.7.85@ % 0f COL. 7...ovvvmieeieieeeneieiseeeeieeieseneessstsiseeens | vetsieesensessneenees 9.9 | o 35.5 315 | 17.0 | oo 0.2 | oo 0.0 | v 100.0 | .o e XXX e [ i XXX vvereereen | ereneenee XXX e e e XX e | s 100.0
14.9 Line 14.7 as @ % of Line 11.7, Col. 7, Section 11......cocieirinnnnniniinne | cornrineiisisnnniens 35 | s 12.6 133 ] 6.0 | oo [0 I 0.0 | oo 35.5 oo e XXX s [ .0, ST [N 0.0, SRS FETTOTND 0.0, oS [POTRRR 35.5
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 9,987,932 9,987,932
2. Cost of short-term inVEStMENS ACUIFET. .........c.ovivririiieieiiee ettt ssssesseses | stesesssessssssssesssssessssssesesnsesssas 27,851,955 | oo AT X IR LT O O TR
3. ACCIUAL OF QISCOUNL. ...ttt a s b se b s s s s ssebesessnaess | obsesesasssseseseses s st esesese s s nsebesnseaas 138,212 | oo s <17 7 O U DO
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS.........oeuiviriieirisiietiitieiei ettt ettt s bbb st b st b ssnsesessnsetas | Seessssesasassetesssesasansebes s eses e s et bessnsees (1,492) | o (11892) [ 1ottt bees | eetebesser ettt etttk s sttt s ettt enetes | SebebeseE ettt s et bRttt bRttt
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurueiiueueiireieiiiieisieieieesse st sssesessssesssns | stesesssssssssssesessssssessssssesessssesasans 37,976,607 | .ooveeeeeeeee e 37,976,807 | oottt te et teseteseeiens | creeessesesses e esssssssssessesasaessasssaesssesnsnaess | seteseteset et et et et et et es et es et et st s s s s s s s ennnnnana
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) 10,343,662

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 770,478

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns (452,042) 318,436

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 387,365
3.2 SECHON 2, COIUMN 19.....ouirieite ettt bbb 80,298 467,663

Total gain (loss) on termination recognized, Section 2, Column 22 337,543

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15. ..ottt bbbt es 187,311

Amortization:
6.1 SECHON 1, COIUMN 9.ttt ettt bbb bbb s b b a b s bt s bbb st bbb bbb bbb s et s st s st baen (19,099)
8.2 SECHON 2, COIUMN 27 ...ttt ettt a st £ s8££ 858 s bR s ettt ent s (58,648) (77,747)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt 4,163,068
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans (508,289) 3,654,779

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been 14,857,025

DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes

Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens 14,857,025

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns

3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns 0

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et 0

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens

5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes

DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans 0

Si11
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUsSIP Description Description | Carrying Value Value

Replicated Assets Open

CDX.NA.IG.31 Credit Default Swap

9904187%..... CDXNAIG.30. e YA 22,000,000 | ........ 13,209,057 | ........ 14,614,563 |09/25/2018|12/20/2023 |; 2018-RCDS-418794 | ... 371419 | oo 126,536 |912803 CH 4 |TREASURY STRIP (PRIN).............. T | e 12,837,638 | ........ 14,488,027
CDX.NA.IG.31 Credit Default Swap

990418794..... [CDX.NA.IG.30......civvirierisesiiens AN [ (R 10,502,064 | ........ 12,327,498 | vveiiiiiins [ ;2018-RCDS-418794 [ [ 912803 CH 7 | TREASURY STRIP (PRIN).............. | IR [P 10,502,064 | ........ 12,327,498

9999999999, TOAl........cocveveiireriieicteeieets ettt eneaenns | ererns 23,711,121 | ........ 26,942,061 |..... XXX.ooo | e XXX oo | e D%, 0, G IR 371419 | o 126,536 |........ 0,0 O U D%, 0, G IS XXX | e 23,339,702 | ........ 26,815,525
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOrY..........cccvivieeieiiieie ettt | evveviesssesses s sesnans L [ 31,582,287 | oo N 31,848,456 | ..ovveeeeae 3 32,142,440 | oo L 32,471,498 | oo L [ 31,582,287
Add: Opened or Acquired TranSactions.............ccevevvereereens | covverrrereesesseseseseeseseenes L [P 31,848,456 [ ....ocveciceiieiceeenieen [ e | e T e 32,471,498 | ..ot [ et | v Y2 I 64,319,954
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens 9.0 O IPOTRR 293,984 |.............. XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens ) 0.0, N IO 293,984
Less: Closed or Disposed of TranSactions............cccocueeereueies | covereerereseiieseseesesesenens T oo 31,582,287 | oo eeeeeees | e | et (I 32,142,840 | oo | et | e 2 63,724,727
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas .00 SN [T 8,760,377 |............. 0.0, S [ 8,760,377
ENAING INVENIOTY. ....cuiviciiisieicssieicissiesies et ssssnsenens | snsessessssessesssssssessessnsansans | I I 31,848,456 | ..ooooiieieiesisieiias | I I 32,142,440 | oo 1] e, 32,471,498 | oo 1 I 23,711,121 | o | I I 23,711,121




Annual Statement for the year 2018 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

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 14,857,025

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne

3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 14,857,025

4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 14,927,361

5. Part D, SECHON 1, COIUMN B........uevuiererrireirieeiseesssesee st sse s e ss st et ss et s e s s E ek en e sren (70,336)

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 13,690,319

8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 13,690,319

10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 13,760,655

11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (70,336)

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s (0)

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 23,062,248

14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e

15, Part D, SECHON 1, COIUMN ... bbb 23,062,248

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovururrieerirrereriineereereiseeseessssseesssssssseesessesssssssssessassessssssessessnes | sesssssosssssssssessasssssessessesssssnssessassnsnns 40,951,019 | oo 40,951,079 | oottt nres | esseres ettt sttt ettt s st ena
2. Cost of cash equivalents acquired 1,066,466,991 | ....ovvovicreeeee e 1,066,466,991
3. ACCTUAI OF BISCOUNL.......oouveiiiaieiirierir bbbt | oebee bbb bbbt 1,210,284 | oo 1,210,284 | oo | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total QAN (I0SS) ON GISPOSAIS........eurerereerrerreseiseeereeseessesesesseseesessesesesseesassssssessessessssssessesssssssessessasssessessessassssssnssassnssessessessnns | sesesssssssssssessesssssssssssesssssssnssessassssssnssnnes (12,095) [ oo esneees (12,095) | covveevieeieieesee ettt benaenas | ereesess ettt ettt s e
6. Deduct consideration reCeIVEd 0N QISPOSAIS...........cceiuiuiviiieeieicteie et s sttt bbb a bbb s s sesaesaes | sbssessessssassessesastesse s b s ses e st anaenens 1,060,650,174 | oo 1,080,850,174 | oottt sttt et s s et | eaeteset et sttt s sttt e bt en et ettt st anaes
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrieiieriisieesisesessesieiines | et 47,966,025 | ...ooovieeeee e 47,966,025 | ...ovocveicree et 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiitieiiiets sttt sttt ses st sreaessssesssnsesens | ssesessssesessssesesssssssssssssesesssesassnsesessnsens 47,966,025 | ..o 47,966,025 | ...oooviveiiccce s 0 | et 0
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

103

NONE
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SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE
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SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Farm Mortgages
000000000192844...........ccoovvvrmererererneerenns [ roreriens FRESNO ...ttt sttt CA e | e, 02/05/2009. 6.65 | ... 6,954,170 | ..o D44 | oo | e | o 30,776,050 |10/06/2014
000000000192901... wee [OSCEOLA......coiirieeieseeriesieeieees A 12/15/2008. 409 |.... 243,760 122 1,317,250 |08/21/2017
000000000192905... i | v [MCOLEAN. oot IL 12/08/2008. 4.00 |..... 750,263 102 1,518,300 |07/15/2016
000000000192967.......comvvrerrrererrereernns [ eererirees LASALLE ...ttt I [ e 12/15/2008. 3.83 [..... 514,690 4,146,510 |08/21/2014
000000000192971... CIMCLEAN. ...t IL 11/12/2008. 383 [... 197,127 1,963,260 | 10/27/2015
000000000192972... IL 10/31/2008. 383 |.... 200,295 1,911,470 |07/22/2015
000000000192973... IL 12/23/2008. 383 ... 510,216 4,578,840 |09/05/2014
000000000192997 HUMBOLDT 01/06/2009. 4.70 336,583 106 2,171,620 | 08/26/2014
000000000195007... rer [KERN e 12/05/2011. 6.40 | ... 4,069,518 4,194 26,626,870 |07/06/2017
000000000196750... . |KINGS 02/27/2014. | ... 460 | .o 11,031,153 1,267 19,930,220 | 11/01/2018
000000000196865 TULARE 02/27/2014. 4.90 4,186,225 949 8,199,360 | 05/07/2017
000000000196972... e [WILKIN. s 06/06/2014. 370 |.. 447,296 B | oo | s | s | e 839,010 |03/10/2014
000000000197213... . | KINGS 10/02/2014. 7,845,471 909 28,882,070 |03/08/2017
000000000197356 DESOTO.. 12/03/2014. | . .11,948,934 2,081 36,013,800 | 10/04/2017
000000000198670... . | JACKSON 11/09/2016. 899,330 36 2,184,000 | 09/30/2016
000000000198681... IL 11/17/2016. 1,770,028 49 5,711,910 | 10/05/2016
000000000198683... co | v [HAMILTON s NE 01/04/2017. 1,138,870 3 3,689,950 | 10/07/2016
0000000001987 11.....ccvvmrerrerererererrernns [ e SUBLETTE. ...ttt WY i | e 12/21/2016. 1,434,031 164 8,015,990 | 10/06/2016
000000000198716... .... |CHICOT 01/24/2017. 1,422,708 147 4,636,900 |10/14/2016
000000000198743... o | weeveeees | WELD . . 01/12/2017. 8,367,804 1,392 16,758,230 | 10/27/2016
000000000198765.........ouveurvrcrerrereernns [ reerirnees LAFAYETTE.....cccccomuvrnns MO........ 11/30/2016. 1,899,763 [ ...eoereeivrerrerirseerersssins | ceeriessessseesssesssss s ensnee | eresees st | sesess ettt | st 2,681,300 | 11/11/2016
000000000198768... [POCOHANTAS......cooiiiii et TA s [ 01/26/2017. 1,157,185 31 2,395,630 | 11/03/2016
000000000198795... - MO........ 01/05/2017. 1,160,292 2,207,560 | 12/07/2016
000000000198964........ccvvererarernreseirnne | cerereenes TULARE . ...t [ o7 N [ 06/29/2017. 3,374,707 | oo A4 | || s 6,610,650 | 05/07/2017
0199999. Total - Mortgages in GOOd Standing = FAIM MOMGATES. ... ...urvuierreresirsiesseisissssersste st sss e sse s erssss s ens s ess s ses et seesaes sk aesses s E et e e s bbbttt entniantennnns | oessensssesensansanns 71,660,419 | oo 0 12,946 0 | o0 | e (V] [T 223,766,750 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
000000000702514.........covvvveernrerernnirernns | coreeinns THE WOODLANDS, 03/21/2013. | oo 380 | i 22,993,546 | ..o 1,352 | v | e | e 41,696,882 |06/29/2018
000000000702885... .... | DALLAS, 12/28/2016. 465 | ... 1,436,304 3,004,027 | 10/23/2018
000000000702889... oo |LOS ANGELES 12/09/2016. 336 [... 500,000 1,334,758 | 11/16/2018
000000000702890...........crvvreemcrerererrerenns [ rererirens BROOKFIELD.............. 01/30/2017. 391 [ 500,000 | .ooovvenrrrrirrirriierineiienins | e | e | et | s | oot 739,973 |09/20/2018
000000000702892... ... | ANAHEIM 12/16/2016. 340 |.. 500,000 982,318 |11/16/2018
000000000702897... .| e | SAN FRANCISCO 02/08/2017. 434 | ... 800,000 1,607,393 | 11/16/2018
000000000702901.......cvvuerernmermnerarersemssnne | eeerernens FARGO 02/01/2017. 461 | ... 480,589 1,187,553 | 11/12/2018
0599999. Total - Mortgages in Good Standing - Commercial MORGAGES = All OthET. ... ...ttt &b see bbbkttt | eniasees 27,210,439 1,352 0 50,552,904 XXX
0899999. Total - MOrtgages iN GOOU SEANGING. ... ...vurruireirriieeriesieeeess st ess sttt es e st e et ssensee | ehseeseesesseeE e sttt ettt nsan st | cressanes 98,870,858 . 14,298 0 O [ 274,319,654 XXX
3399999, TOAIS.......eureeereeeeerseeseiseeeieeiieeeseeiiees eetseesaee b s st b SRR R SRRt R R R ees SheeLieeR AR R LRttt | eriienes 98,870,858 | ..o 0 14,298 0 | cverrrererierinnenennneennd0 | e (V] [ 274,319,654 XXX

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure $

4. Mortgages in process of foreclosure $..

0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages With Partial Repayments
Prepayments — [V@NIOUS......ooooiiriiii s Varioug Various...... Various...... LV PO [P 3,408,514 (2,567) (2,567)
Partial Prepayments VaMOUS. ... Variouy ... Various...... Various...... 0 ...45,220 (89)]... (89)
0299999. Total - Mortgages With Partial Repayments..........c.oovuiiiiiiiininniinnissiissniissiienes 0 0 0 (U I 3,453,734 (2,656) (2,656)
0599999,  TOtAl MOMGAGES. ........ovvveerrrereereieieeeieeteeisseeseesees et sesssres aoessisessessssesssssssssssessenssasenas 0 (U [T | I FSSTORORPRRRTON | I VOO 0 0 (V)] [ 3,453,734 (2,656) (2,656)
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BRSJT6 H6 3 |Landmark Equity XIV LP......ccccoovumrimmrineineiineieeiinens | v SiMSbUry......ocovevenn CT..... LaNAMATK......ooceveiieieie e iesiessssieesnes | eeeeneenns 12/19/2008| ........3 | ... 1,410,339 | ..o 1,021,452 | ........ 1,021,456 | ......... (12,450) [ ..evvvncerrrireiiens [ e | eevseeseriissieens | v | cereeineenns (1,896) | ..eevveene 155,472 | ... 0.215
BRSK7T 45 0 |Life Ins Community Invt LLC. . | Boston.... . |MA.... Life Insurance Community. 01/01/1999 .. 554,685 554,685 (663) i e [ e | e | e 0.549
BRSK7U 0Q 5 |Massachusetts Cap Resource Co . | ... | Boston.... .. |[MA... Massachusetts Capital Resourc .. | 08/30/1996 ............ | .ccee.e.e2,515,052 | ........... 4,446,437 | ........ 4,446,437 | ... 1,052,281 | ..o i s e [ | e | e 4.593
BRSK7T 4L 5 |Massachusetts Cap ReSoUrce LP.........ccocvevvveviernrens | vevrvnnne Boston.........cccouenae MA..... Massachusetts Capital RESOUICE.........c.ovvvvvrvvvrvinines [ rverviins 08/30/1996 .......co0. | corern.. 4,764,052 | ... 6,776,097 | ......... 6,776,097 | ....... (TA4,541) | covoevceinniens | v [ | v | o | e | oo 7.000
BRSJT6 H7 1 |Odyssey Investment IVLP......c.ccccoooviinnnnninininns | o New York.......cocooveevee NY...... Odyssey Investment Partners..........ccocoecorevieinsnnncnns [ cennnnens 12/23/2008 414202 | ............ 414,198 | ........ 112271 | e | v | e [T [ 811,515 | ....... 0.317
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . OO PO OO OO PO PP POTPOPO ceenn,166,780 | ........ 13,212,873 | ....... 13,212,873 | ....... 436,898 0 ([ P (O IO | I SR W) — 966,987 XXX
4499999, SUDOLAL = UNBFAIIEA. ...tttk 488 E e R0kttt | srersnniens 9,166,780 | ......... 13,212,873 | ....... 13,212,873 | ....... 436,898 0 (V] [P (O (V] [ (1,896) | ..ooovvee. 966,987 XXX
AB99999. TOMAIS........veeeveeeeaiteeeseeesseese s st et s s es bt s bR £ 8RR E R eeERe HEieeEAeLER R AR E LR LRttt eninns | teienriiens 9,166,780 | ......... 13,212,873 | ....... 13,212,873 | ........ 436,898 0 (V1 I (01 [ (V] I (1,896) | ...cconee. 966,987 XXX




Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

1 2 Location 5 6 7 8 9 10 1
3
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

BRSJT6  H6 3 |Landmark Equity XIVLP 12/19/2008. 3 0.215

BRSK7U 0Q 5 |Massachusetts Cap RESOUMCE CO.........ovuiruriiirireisirsie st neees 08/30/1996. | ..eovvvereeeene | cereerrininereirrinneieesennne | eererseesnnnienens 151,830 | oo [ e 4.593

BHF1C6  VH 6 |Nelico purchase of $200M SUrpIUS NOE fTOM BLIC............cuuieriirriisiiieiieiiseisisssssessesssesssssssssssesssns | soseessesssesssesssssssssssssssesssessssssssssssssssssssesssssssssnsss | sesssesssonsins | iessssessssssssssssssssesssssssssssasssnsssens 12/21/2018. | ..o 200,000,000 | ..ooveverireieiieieieneieieins

BRSJT6  H7 1 |Odyssey Investment IVLP.......cccooviiriininanenns New York QOdyssey Investment Partners. . [12/23/2008. 3 5414 0.317
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... ....200,000,000 ....1,189,696 XXX
4499999. Subtotal - Unaffiliated. ..o s ....200,000,000 ....1,189,696 XXX
AB899999. TOMAIS........vveeveeissieaieaeeese st s s ee s s8££ s e8RS R ARk R R R LR eeEs eeEseER e e R AR LR AR LA E LR E R AR e eR HieER e R 200,000,000 | ...ovvernrreinnes 1,189,696 | .voovvvrrirrieiiriieii 0 XXX
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

20

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BRSJT6 H6 3 |Landmark Equity XIVLP. Simsbury CT.. | Capital Distribution. 12/19/2008. | 01/09/2018. 642,578 0 ...642,578
BRSK7T 45 0 |Life Ins Community Invt LLC . | Boston ...| MA. | Capital Distribution ...|01/01/1999. | 05/22/2018. 0 11,940 | | | [0 | 11,940
BRSK7U 0Q 5 |Massachusetts Cap Resource Co.... . | Boston... .|MA. | Capital Distribution .| 08/30/1996. | 05/11/2018. (0 [ [OOSR ST 419,412 | 100.301,655 | oo e |0 | 117,757
BRSK7T 4L 5 |Massachusetts Cap Resource LP MA. | Capital Distribution. 08/30/1996. | 05/11/2018. 0 220,643 220,643
BRSJT6 H7 1 |Odyssey Investment IV LP. . | Capital Distribution .| 12/23/2008. | 06/29/2018. 0 12,240 | ... v [ [ [0 [ 12,240
BHF1C6 VH 6 |Nelico purchase of $200M Surplus note from BLIC........ccccee [ | e [ 12/21/2018. | 12/21/2018. | .. 0 ..200,000,000 | ..
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 1,306,813 0 0 [V 1,306,813 |..200,944,233 362,580
4499999, SUDOLAL = UNBFAIIIEA. ... veeireeri etttk eEE £ Rkt | nnien 1,306,813 0 0 [ 1,306,813 [..200,944,233 20 0 | 362,580
4899999, TOAIS........vvveeveiesia it eseesse s es bbbt s bbb s bR h e eebieeR RS e ettt | eniiiens 1,306,813 | ..oovvvrrirrnnnad (01 (V1 I 0 0 0 0 e 1,306,813 |..200,944,233 | ...cccorvvrrrrrnnnd (V1 R 0 | covvrerrrerreennd0 | i 362,580
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

[ E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912803 CH 4 |UNITED STATES TREASURY PRINCIPAL STRIP... 14,987,900 |..... 73.195 ....24,520,430 21,727,210 03/31/2009. | 05/15/2030.
912803 CK 7 |UNITED STATES TREASURY TREASURY STRIP (P.. .13,140,160 |..... 71.758 22,962,500 .19,562,254 03/11/2009. | 02/15/2031.
912803 EA 7 |UNITED STATES TREASURY TREASURY STRIP (P.....c..ccovvvvervrnrrernerevernn | @eve | oo | v [ ] i.3,537,600 | ... 47.836 ..4,334,377 02/20/2013. | 02/15/2043.
912810 PU 6 |UNITED STATES TREASURY GOVT BND LA31.219 | 419,900 | 320,000 | ... 325,227 | ovvevvvrernerinnienes | vvrirerrnnenend(160) [ oo e s 5.000 10/10/2007. | 05/15/2037.
912810 PX 0 |UNITED STATES TREASURY GOVT BND ..124.438 230,000 | ... 238,834 o.r..4.500 11/13/2008. | 05/15/2038.
912810 QA 9 |UNITED STATES TREASURY GOVT BND . ..109.344 ..1,093,438 971,263 | oo | e 948 [ [ [ 3.500 03/04/2009. | 02/15/2039.
912810 QH 4 |UNITED STATES TREASURY GOVT BND 18,437,099 |...122.750 ....20,867,500 18,182,606 | .....oocvvevrecrierirns | vererenens (34,963) [ .ovvvevrercererins [ crverineeineniieines [ e 4.375 08/12/2010. | 05/15/2040.
912810  RU 4 |UNITED STATES TREASURY SENIOR GOVT BND........cooviiernriiernririiininnns - . 18,843,798 |.... 97.219 | ........... 19,443,750 . 18,893,388 24,807 | oo [ | 2.875 12/12/2016. | 11/15/2046.
912810 SC 3 |UNITED STATES TREASURY SENIORGOVTBND.........c.coevurrereirrirerieniinenes [ vorenes [P0 IO IS L [ 5,167,785 |...101.891 | ...cccvvvnec 5,094,531 | ..............5,000,000 | ............. 5,166,244 (1,542) [ oo | e | e 3.125 07/12/2018. | 05/15/2048.
912828 3W 8 |UNITED STATES TREASURY SENIORGOVTBND.........c.ovvurrererrenersnsinnnnes [ weeees o] .29,453,978 |...100.500 30,150,000 30,000,000 | ........... 29,488,547 34,569 | oo | e | e 2.750 05/09/2018. | 02/15/2028.
912828 B3 3 |UNITED STATES TREASURY GOVT BND o] . 90,081 |..... 99.906 | .... 89,916 90,000 | .. 90,001 (4] [T TTIN INSPRRRIN IOV 1.500 481 [U....... v 1,350 | 02/18/2014. | 01/31/2019.
912828 TV 2 |UNITED STATES TREASURY SENIORGOVTBND.........ccovverermrinerierireninenes P PO PP I RO 54,167,063 |..... 98.859 | .o 54,372,656 | ............ 55,000,000 | ........... 54,359,810 | ..oovorrercerrrininns | crereeens L T ORI P 1.250 |...... 2.681 |AO...... | wovvenee 17,749 | ........ 343,750 |10/10/2018. | 10/31/2019.
912828 U2 4 |UNITED STATES TREASURY SENIOR GOVT BND.... 28,503,588 |..... 95.438 ....28,631,250 28,782,188 | ..oovvrervervirreirens | s 137,933 | oo [ | e 2.000 |...... 2.573 |MN...... ceeennn 17,901 12/15/2016. | 11/15/2026.
912828 V9 8 |UNITED STATES TREASURY SENIOR GOVT BND.... ] . 19,654,736 |..... 97.109 | ............19,421,875 . 19,713,351 31,540 2250 |...... 2.446 |FA....... e 169,973 | 02/13/2017. | 02/15/2027.
912828 Y4 6 |UNITED STATES TREASURY SENIORGOVTBND........coooviirerniisnisersssnisnnnes | eoeees [ IR [ I 18,999,296 |...100.125 | ... 19,023,750 | ............19,000,000 | ........... 18,999,548 Y2 RN [STRRRRR OO 2.625 |... 2.626 |JJoies | e 208,716 [ .o 08/24/2018. | 07/31/2020.
0199999. U.S. Government - ISSUET OblIGations. ..........cciiiririieiimiiiierissisesssissessssssesssssssessnsssens 226,514,404 XXX | s 251,161,296 | .......... 273,140,000 | ......... 240,834,848 | ..o 0. 2,122,561 0 0 XXX XXX XXX | ... 1,094,668 | ..... 3,265,825 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E T3 3 | GINNIEMAEI POOL # 004170.......0ivuiiiieerinsissesnsensssisssessssssssesenssssseansssssnes | ....... | .. | ........... 4 l ........... L1 I 592,520 |...110.880 | ..o 646,678 | ....... 583,225 | ... 590,647 A4 [ | | 6.000 |...... 5.784 [MON... | coovrreres 2,916 | oo 34,993 | 05/29/2008. | 06/20/2038.
0299999. U.S. Government - Residential Mortgage-Backed Securities OO OO PSSP PP PO PP PPRPRTPPPPRPPPR IFVPOPPPPRTOON 592,520 XXX 646,678 | ....... 583,225 | ... 590,647 44 0 0 XXX XXX XXX | e 2,916 | oo 34,993 XXX XXX
0599999. Total - U.S. GOVEIMMENE........iiriiiiiieiieiiiesisesiseisssisssss s 227,106,924 XXX 251,807,974 | ......... 273,723,225 | ......... 241425495 | ..ooovovvviiinnnn0 | 2,122,605 0 0 XXX XXX XXX | ... 1,097,584 | ... 3,300,818 XXX XXX

All Other Gover ts - Issuer Obligations

900123 CJ 7 |REPUBLIC OF TURKEY SENIOR GOVT BND | ....91,250 ....100,000 | .. 93,476 YA LT [ [TTRRRR PO 4.250 |...... 5.343 |AQ...... 09/14/2015. | 04/14/2026.
0699999. All Other Governments - Issuer Obligation .. . ....91,250 ....100,000 [ .oviirininnnad 93476 | oo 0 716 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other GOVEIMMENES. .....c..ruusirsseresereseesstressesssess e sses ettt sttt | crssensssensnnens 91,250 | XXX | iirnennnn86,125 | i 100,000 | oo 93,476 | oo 0 716 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations

797355 Q2 3 [SAN DIEGO CALIF UNI SCH DIST SAN DIEGO C.....cccovvvvuniriirinriiiniinirniiens |@ | . | ............ [ ...... 1FE| i 1,611,960 |..... 69.820 | ..o 2,792,800 | .oovvoens 4,000,000 109,490 03/02/2012. | 07/01/2030.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ettt r et ernaeen 1,611,960 XXX .2,792,800 | ..... .4,000,000 ....109,490 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,611,960 XXX ..2,792,800 | . .4,000,000 ....109,490 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01026C AD 3 |ALABAMA ECON SETTLEMENT AUTH B ALABAMAE.......co.covvvirinrirerineinns B . (. 1FE| cooeiennn 5,066,800 |...102.176 ..5,108,800 5,000,000 (149) | covovverreneieens e [ e 4.263 12/18/2018. | 09/15/2032.

155498 DV 7 |CENTRAL TEX REGL MOBILITY AUTH CENTRAL T... e 2| 2FE 1,068,420 |...107.564 ..1,075,640 .1,000,000 (1,405) ......5.000 11/12/2015. | 01/01/2045.
91412H  BP 7 |UNIVERSITY CALIFORNIA MUNITAXBNDREV.......coocsiiunierisninsirssnssssisssisnnes | srvean Y 1 1FE| o 1,830,000 |...102.910 | .... ..1,883,253 1,830,000 [ .ovoieeee 1,830,000 | cooovoioiincirinniinnins [eonnrrieniiesineninnnes [ eosnrsensissesenins | cessensissesenssneses | seeens 3.762 s . 05/23/2018. | 05/15/2027.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 7,965,220 XXX | s 8,067,693 | ...coovvrernn 7,830,000 | .............7,960,844 | ..o 0 (1,554) 0 0 XXX XXX XXX | o 96,558 | ...cco.u 80,598 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H 2Q 7 |FREDDIE MAC GOLD FGOLD 30YR GIANT ......ovvviiriinrirerirseineisnissnienens | crens [ I 7N I L1 I 303,271 |...110.806 | ...ccvvrernnes 335,063 | .oovrerirnns 302,387 | ... 302,848 33 | e [ e [ 6.500 19,655 | 04/14/2004. | 12/01/2031.
31283H 2R 5 |FREDDIE MAC GOLD FGOLD 30YR GIANT.......ccvurrmerirerireeirenenseriersenirenens | ceves 4].. 1. ..155,669 |...110.691 172,238 155,602 | ovvuvverreerierirnnes [ eerveensrinerieniens | e | v | e 6.500 .10,114 | 04/14/2004. | 09/01/2032.
3128M1 AB 5 |FREDDIE MAC GOLD FGOLD 15YR GIANT 4 1 80,501 |...101.039 83,450 .82,591 | .. 81,940 222 ......5.000 ,130 | 04/04/2006. | 08/01/2020.
3128MJ Y6 1 |FREDDIE MAC GOLD POOL # GO8732........evmvirerinrieerenreisisnsiersssssesenssssnnes | sevenes 4. 1. ,545,383 | ..... 97.541 .1,510,218 1,548,286 | ......o.ec 1,545,412 T [ e [ e [ 3.000 46,449 | 07/14/2017. | 11/01/2046.
3128MJ  YM 6 | FREDDIE MAC GOLD POOLEGO8BT15........covrvmerimerereeseessessensessesessensssennes | eoveees 4].. 1. 901,541 |..... 97.541 872,152 901,320 LICK T IR DRI PP 3.000 .26,824 | 10/10/2017. | 08/01/2046.
3128QS 3S 3 |FREDDIEMAC FH 10/1 12M LIBOR ARM........ccostrumiieririrneirseiseisesissinenss | evenns 4].. 1. ....65,158 |...100.959 ...65,578 64,955 | ..o | e | e | e | e 3.745 ..2,392 | 03/20/2007. | 02/01/2037.
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3128QS 4Q 6 |FREDDIEMAC FH 10/1 12M LIBOR ARM........ccovvumirinirneriereseessnsssisensenins | vevnee [ oo [ cevenernnes 7N I 104058 | ..oooieriernn 193,091 | e 185,561 185,561 | ovouvverrrrerierinees [ eeneersnineiieriens [ e | v | e 3.735 |...... 4.841 |MON... 03/20/2007. | 03/01/2037.
31292H 4K 7 |FREDDIE MAC GOLD FGOLD 30YR.... 4. ..109.239 1,078,222 | ... 1,083,913 (563) [ 1everrererrnmrrerens | cevrereersnineeenines [ e 6.000 MON... 11/08/2005. | 12/01/2033.
3132WK LR 7 |FREDDIE MAC GOLD POOL#Q45735.. AT 918,276 | 97.541 918,052 8,930 ......3.000 MON... 10/10/2017. | 01/01/2047.
3132WL TS 5 |FREDDIE MAC GOLD POOL#Q46860.. AT 921,245 | 97.514 921,014 8,949 | .o [ s [ 3.000 MON... 10/10/2017. | 03/01/2047.
31335B  CZ 7 |FREDDIE MAC GOLD POOL # G60988.... Al 4,327,011 | 97.541 .4,217,984 (A1) [ s | e | s 3.000 MON... 07/14/2017. | 05/01/2047.
31335B EC 6 |FREDDIE MAC GOLD POOL # G61031 A1 4,363,881 | . 99.986 ..4,238,736 142 .....3.500 MON... 07/14/2017. | 06/01/2047.
31371L  CD 9 |FANNIE MAE POOL # 254868............ccocoviireieriniiersnissiessssssssssessssssesnnes | sevenes 4. ..106.682 | .................251,345 | ....... 235,603 230,245 288 | oo | e | e 5.000 MON... | covvrerern982 | e 11,780 |03/23/2007. | 09/01/2033.
31371M  CF 2 | FANNIE MAE POOL # 255770.........cuuereerimerieririsiseessesssssessessssesssssssssens | woneees 4].. ..107.955 | ................393,744 | ....... 364,729 354,455 B4B | oo [ e [ e 5.500 MON... .20,060 | 07/21/2006. | 07/01/2035.
31403C  WF 4 | FANNIE MAE FNMA 30YR.....cooiiiiiiiiniieinnieisisiesesiseeessssssssessessssssines | evens 4. ..987,064 |..104.081 | .............1,107,462 | .............. 1,064,041 | ..o 1,002,409 ({77272 [OOSR OO 4.500 MON... e 47,882 | 11/04/2005. | 09/01/2035.
3140H4 A9 5 | FANNIE MAE POOLHBU2731.......cootviiriiieriericeinissiseniessessenississssinnses. | cenene | oo [ veverinenes Z ) I L [ 9,922,017 |...101.980 | .c.ocvvvvvec ,898,832 | ... 9,706,650 | ....covveve. 9,918,882 (3,134) [ oo | v | e 4.000 MON...| .........32,356 | ........ 226,488 |05/03/2018. | 05/01/2048.
314008 QY 4 [FANNIE MAE.......coooiiiiiinineciesieeteeise ettt sesssessas | soeees .14,586,376 |...101.980 14,583,501 14,300,368 | ........... 14,582,743 [RNGKK ) SRR [NV IOV 4.000 MON... 238,339 |06/14/2018. | 03/01/2048.
314110  HN 4 | FANNIE MAE FN 10/1 12M LIBOR ARM.......c.ostvmmrinirerierinrerieinsinerienieeens | cevees 4].. 92,960 |...105.185 | .... 96,916 92,139 92,139 3.894 MON... v 3,493 | 03/20/2007. | 04/01/2037.
31414E  RC 0 | FANNIE MAE POOL # 984083........c0cviuimiiiessrismmissnsnnnsssesssnsssssssnsssnsssnssnnes | osnees | oo | vevesseeeas 4 1 I 275,905 |...109.759 | ...covirriinnns 301,747 | ....... 274,917 275,663 L0225 T TR PN 6.000 MON... | oo 1,375 | s 16,495 | 08/08/2008. | 07/01/2038.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 41,300,491 XXX ...41,279,199 41,304,507 0 0 XXX XXX | e 131,182 | ... 1,078,276 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 49,265,711 XXX ....49,346,892 49,265,351 0 0 XXX XXX | s 227,740 | ... 1,158,874 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00115*  AA 0 [AES ILUMINALLC CORP BND......ccccovrmrrrriirrerernniensnisseenssssssmsssssenssnsssenenss | eevene | oo [rovriercrndh | i 3Z] ...........4,069,370 |..... 87.132 ..3,545,711 4,069,370 | ..o 4,089,370 | ..oovoereceriinriiernies | e [ e [ e | 6.000 01/18/2013. | 03/26/2032.
00165C AD 6 |AMCENTERTAINMENTHOLDINGSINC SRSUB CORP B........c.cocvoveerrriririens | cevenee A e AFE ...19,000 | ..... 85.750 16,293 19,000 19,000 [ .ooverueererrerienies | reverneereniseinenns | veveeeesnesnseens [ e [ e 6.125 07/06/2017. | 05/15/2027.
00256@ AC 3 |AARONSINC - FUNDING WRNT CORP BND........ccccovvvrimmreierrneerennninnennens [ overee [0 | vervvernns L% I 3] e 2,100,000 |...100.528 | .......c...... 2,111,090 | .o 2,100,000 | ..ccoo0eree2,100,000 | oo | s | e [ e [ e 4.750 . 04/14/2014. | 04/14/2021.
003009  A* 8 | ABERDEENASIA CORP BND.........cooonirimririerenimnineriessiessenssssesesssssssessens | cevneee | o | voverereres | vevens 1FE ...1,000,000 |...100.363 1,000,000 | ..veeeree 1,000,000 [ cooocvernrercerniiines [ everienieneneninnes | v [ e | v 3.050 |...... 3.050 |JD....... .30,500 | 06/12/2013. | 06/12/2020.
00508X  AF 1 |ACTUANT CORP SENIOR CORP BND........ccccoovvuerirrernnnineirenisesinnesseessssinsnnns | vevnne | oo | evvenenen [ s 3FE ...1,000,000 |..... 99.250 | ... 1,000,000 | ..ovieeeee 1,000,000 | cooovorvireirniineins e | e [ e | e 5.625 |...... 5.625 |JD....... . ceerennD6,250 | 04/02/2012. | 06/15/2022.
00724F AB 7 |ADOBE SYSTEMS INC CORP BND........ ceevrerennesnsensssenes | e [ [ e (A 1FE| oo 9,938,700 |...101.979 | ....c....ce. 10,197,910 | ccovvreneee 10,000,000 | ...vvereeee ,991,861 TA48 | oo [ [ e 4.750 |...... 4828 |FA.......| v 197,917 | ..ooeua 475,000 | 01/25/2010. | 02/01/2020.
009158 AP 1 |AIR PRODUCTS AND CHEMICALS INC SENIOR CO......ccovuvrmmrimrerennseinerns | eovvene | [roverinee | s 1FE 999,280 |...100.866 ..1,008,657 1,000,000 |. 999,944 B4 | e [ s [ 4.375 |...... 4.384 |FA....... 43,750 | 08/18/2009. | 08/21/2019.
00928Q AM 3 |AIRCASTLE LTD SENIOR CORP BND............. FEURORURIPIOPUROPRN IFOPOOORS IR ORPPOPO I NP 2FE ...1,000,000 |...101.375 ..1,013,750 1,000,000 | ..cocvennee 1,000,000 | cooveevrereiriierrirens [ v | e | e [ 5125 |.... 5.125 [MS...... 51,250 | 03/12/2014. | 03/15/2021.
02153L  AA 2 |ALTERRA FINANCE LLC ALTERRA FINANCE LLC.......cccouvereerrerneirererncenens [ e | [ eoverienns 1 2FE| s 4,999,950 |...103.683 | ..............5,184,125 | .............. 5,000,000 | ..ocvernes 4,999,998 L[ TSSO PPN BN 6.250 09/22/2010. | 09/30/2020.
02406P AL 4 |AMERICAN AXLE & MANUFACTURING SENIOR COR.......cccocvevvmmrevrmrneirenins | covers | oo [roniernn T | i AFE 833,000 |..... 99.000 ....818,000 822,159 (2,143) [ oo | e | e 6.625 02/13/2013. | 10/15/2022.
024836 AB 4 | AMERICAN CAMPUS COMMUNITIES OP SENIOR CO.......ccoovurevervmrnnnrns [ evvrne | [roverire | s 2FE ...6,490,965 |...100.067 | ..............6,504,375 | ..... .6,500,000 | ............. 6,494,618 855 [ oo [ e [ e 4.125 . 06/17/2014. | 07/01/2024.
035287  AE 1 |ANIXTER INC. SENIOR CORP BND........ccoccosiurmrinrirerinrineernenssssisenssnissenens | eovneen | o [ eonerinene | i 320,000 |...100.000 320,000 [ .ooovvenrierirneirenis | errreerienieeeeens | e | e | see 5.125 16,400 | 09/18/2014. | 10/01/2021.
03674X  AF 3 |ANTERO RESOURCES CORP SENIOR CORP BND... 5.625 12,500 |03/08/2016. | 06/01/2023.
037833 DK 3 |APPLE INC SENIOR CORP BND...... . 8,197 | oo [ e [ e 3.000 75,000 |07/18/2018. | 11/13/2027.
038522 AN 8 | ARAMARK CORPORATION SENIOR CORP BOND........cccoveererireerveneinrennnene | vereens | oo | eevvrivens] [ el BFE | 481,540 | ... 482,629 577 4.750 .23,176 | 02/15/2017. | 06/01/2026.
044209  AF 1 | ASHLAND INC. SENIOR CORP BND........ccccosurermrrmmrirerinrenmninnrnenirenienesnesns [ eoveeen | oo | conrrenees 1| el BFE | i 294,750 | ..o 300,000 | ... 297,359 951 oo 4750 .14,250 | 07/30/2014. | 08/15/2022.
05366# AK 9 |AVIATION CAPITAL GROUP LLC CORP BND 2109517 | 1,095,174 | e 1,000,000 | ..coovvrenee 1,000,000 [ .ooceomevmrenerrenins | rererneersenineinenins | eeveseerseeineinens | e | e 6.800 ceere..88,000 | 04/05/2012. | 04/05/2023.
058498 AR 7 |BALL CORPORATION SENIOR CORP BND ...101.250 . 21,000,000 | ..oveereer 1,000,000 [ oo | e [ e [ e | e 5.000 |.....5.000 [MS.....| ......14722 | ........ 50,000 | 02/24/2012. | 03/15/2022.
059438 AH 4 | BANK ONE CORPORATION CORP BND ...118.833 ..2,376,668 .2,000,000 (9,617) v 1.625 05/30/2002. | 10/15/2026.
06051G  EM 7 |BANK OF AMERICA CORP CORP BND............ ...106.199 .4,778,933 14,500,000 (9,203) [ covovvrivriveiis | e | s 5.700 02/02/2012. | 01/24/2022.
06406H CQ 0 |BANK OF NEW YORK MELLON CORP SENIOR CORP........ccccomuvimremmminrines | crves 2| 1FE 1,496,445 |...101.361 ..1,620,421 1,500,000 278 3.950 11/13/2013. | 11/18/2025.
07177M  AB 9 | BAXALTA INC SENIOR CORP BND.. .7,701,709 ... 97.156 ..7,529,621 .7,750,000 4,789 ......4.000 06/03/2016. | 06/23/2025.
090572 AP 3 |BIO-RAD LABS INC CORP BND. 102.892 ....100,000 | . 99,869 62 [ oo [ | s 4.875 12/06/2010. | 12/15/2020.
09062X AF 0 |BIOGEN IDEC INC SENIOR CORP BND ISSPTUPURTORPURRURTUUPRN IUPPOOR VR IRPPPPPOY i IOV 1FE]| ............4,876,670 |..... 99.177 | oovrrrern 4,710,903 | ... 4,750,000 | .oooorene 4,839,735 | ..oocvereererinninenns | s (12,125) [ 1oocvereveneerienins [ e [ e 4.050 10/27/2015. | 09/15/2025.
097023  AD 7 |BOEING CO CORP BND......oviuuieriieireeieinerissesesssessseessessssssssssessssessenss | covnees | 0 | oeevsneees | vevens 1FE ..113.510 ....675,000 697,806 (UK 7T [N [NV IR 8.750 09/26/2001. | 08/15/2021.
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10460* AA 0 |WC BRADLEY COMPANY SENIOR CORP BND........cccmmuumerinmriererenineensennnens [ eveeen | oo | vvvvseine | vvee 1Z] v 5,000,000 |...103.406 | .............. 5,170,280 | ..oovvvrnvne 5,000,000 | ..ovvernees 5,000,000 | .coouevrerierirenrnns [ e [ e | e | 00005.020 [ 5.020 |AO...... | ovrrrne 42,531 | ........ 251,000 |06/03/2010. | 04/30/2021.
1248EP  BK 8 |CCO HOLDINGS LLC SENIOR CORP BND 144A..........ccccooeovvnmrmerinnnnrerinsnnns | eovere [0 [vvrineenn 1] 1l 3FE ... 1,000,000 | ... 97.500 ....1,000,000 | ....cooveneee 1,000,000 [ ..ovoerveeniierierins | e | e [ [0l 5.878 [ 5.875 04/15/2015. | 05/01/2027.
12505F  AF 8 | OUTFRONT MEDIA CAPITAL LLC/OUT SENIOR CO.......ccosvvemvrermrrmerrerirseenns | werivee | oo [eornenennT | e dFE | cio.......435,000 | ... 98.125 435,000 | ..o | cerrerierineennns | e | e | 005,875 [ 5.875 02/03/2015. | 03/15/2025.
126307 AU 1 |CSC HOLDINGS LLC ALTICE US FINANCE | COR.......ccccovvvverinrinnicnninniinns | woveeee [ o [everceen 1| il BFE | 160,738 ... 94.625 158,024 160,803 | ..oooverieercciiens [ erverieiiiennenB8 [ | e | 2.5.500 | 6.133 11/27/2018. | 05/15/2026.
12673P AC 9 |CAINC CORP BND 101.331 ,053,240 4,012,074 | oo | erereeen(12,897) [ o | v | 20005375 [ i 5.033 01/29/2010. | 12/01/2019.
127097 E@ 8 |CABOT OIL & GAS CORP SENIOR CORP BND........cccoomerumremerrererneernsninseinnne | wevieee | on [eovseeienes [ eonnennen2 | e 11,500,000 | ... 96.780 11,129,712 11,500,000 [ oo | e | e [ [0 3.670 [ 3.670 09/18/2014. | 09/18/2024.
133131 AU 6 | CAMDEN PROPERTY TRUST CAMDEN PROPERTY TR. ...103.055 . 999,011 173 [ e [ 08250 [ 4.272 11/20/2013. | 01/15/2024.
151020 AJ 3 |CELGENE CORPORATION CELGENE CORPORATION.. ..100.159 | .............4,507,155 | .............4,500,000 | ............. 4,487,417 2,428 | oo e | 04000 [ 4.067 08/01/2013. | 08/15/2023.
156700 AZ 9 |CENTURYTEL INC SENIOR CORP BND........ccoviererinirrrerniirernnirenerssnseerennnes [ evenee | oo | vervveeen 1| ciitddFE | 0,903,317 | 88.125 929,354 8,737 | oo | eveveeiieeiineinnins | 00005625 [ i 7.043 10/19/2015. | 04/01/2025.
15909#  AA 4 | CHANEL SENIOR CORP BND.........coevurreririnrierierirenersnissinsniensesensssnsins | eoviees | oo [eovnrniennne | vovneenen | vevernenennernc 475,000 e 98.817 475,000 | ..o | e | e | e | e 370 [ 3.770 10/15/2014. | 10/15/2024.
15909#  AB 2 |CHANEL CORP BND......cccosiiuirirriierrneineiseriesssnensssissesssssssssssssssssesssssinns | sevieee | oo [ eonneevenees | wossenneni | eeeveenennes 1,650,000 | ..c. 97.797 | ... 1,613,651 | ..............1,650,000 | .o 1,650,000 [ ...couveerercrierirne | vererneernnineiienins | veveneninneineinens [ erneenneenenenninees [ 20000 3.920 [ 3.920 10/15/2014. | 10/15/2026.
15909# AC 0 | CHANEL SENIOR CORP BND..........coevurrirrinrierierirererseississsiensenesssssnsnins | eevees | oo [eovnreiennn | wevnrenen | evereennnnn5,300,000 | ..o 96.339 | ..............5,105,978 | ..............5,300,000 | ............. 5,300,000 | .ooevvierierineninns [ e [ | e | e 070 | 4.070 10/15/2014. | 10/15/2029.
15909# AD 8 | CHANEL SENIOR CORP BND..........ovvurierrirrmerireriresenensssssssnssnssesesseesssnsns | sevinee | oo [eovneeiennn | wovnerineni | weerneennen 1,925,000 | ..o 97.228 | .............1,871,645 | .............1,925,000 | ....ccco..e. 1,925,000 [ ..ocourverericrienirns | veverneereninerenins | veeeseeisssnneinens o [ 4.590 [ 4.590 10/15/2014. | 10/15/2034.
165303 D# 2 |CHESAPEAKE UTIL CORP SENIOR CORP BND.. ...104.496 210,000,000 | ..o | e | e [ 205,930 [ 5.929 10/31/2008. | 10/31/2023.
165303 E* 5 | CHESAPEAKE UTIL CORP SENIOR CORP BND.. ..105.670 | ..............2,536,082 | ..............2,400,000 | ............. 2,400,000 | .oooerrerierirennns [ e [ | s | 005,680 [ 5.679 06/23/2011. | 06/30/2026.
196541  A* 7 | COLORADO NATURAL GAS INC CORP BND.......cccosvvrrreerrmrinrenceinsnisseinns | eevveee | oo [eovnevenndt | 82| .. 700,000 | ... 96.488 700,000 | .oovveerrcrierineins | e | e | [ 205,500 [, 5.500 10/11/2012. | 09/30/2032.
20337Y AA 5 |[COMMSCOPE TECHNOLOGIES LLC SECURED CORP.........c.ccccorvrrmrerrmrvenns | coreres [0 [rvrineenn 1| 1l 3FE e 1,000,000 | ... 89.875 | ................898,750 | ..............1,000,000 | ......cc..... 1,000,000 [ ..ovouveeniierieries | e | e [ 208,000 [ 6.000 05/28/2015. | 06/15/2025.
21017# AB 9 |GCT USA LP SECURED CORP BND.......cocoomirverirerririreenns 103.637 e 3,000,000 | .vooucrreriererenrnns [ e [ e | e | 002930 [ 4.930 12/12/2013. | 12/12/2025.
212015 AL 5 |CONTINENTAL RESOURCES INC. SENIOR CORP B........coccovvvrerrmrnrrnnivens | veenns | oo | ervrenen | ol 2FE | ooon.1,500,000 | ... 98.125 | oo 1,471,875 | ... 1,500,000 | ..o 1,500,000 [ ..o | e | e e [nn 4500 [ 4.499 04/02/2013. | 04/15/2023.
228227 BE 3 |CROWN CASTLE INTL CORP SENIOR CORP BND ...102.906 , 997,709 628 [ ..o | e | 875 | s 4.951 04/01/2014. | 04/15/2022.
23331A° BH 1 |[DRHORTON INC SENIOR CORP BND.........ccosuueriniieriirneenriernniseeresnsinenns | eovene | oo [ ovrineies 1] 2FE| o 1,000,000 |...104.766 | .............. 1,047,663 | ....covvveee 1,000,000 | ...ccoevenee 1,000,000 | oo | e | e | e | D750 | 5.750 07/31/2013. | 08/15/2023.
242370 AD 6 | DEAN FOODS CO. SENIOR CORP BND 144A..........cccouvenmivnirinernnrrerrneennnes | evvree | [reveriren | s AFE| .. ..1,000,000 |..... 80.500 ....1,000,000 | ...cooveneee 1,000,000 [ ..ovouveenrierirerires | e | e e 208500 [ 6.500 02/20/2015. | 03/15/2023.
250847 G# 1 |DTE ELECTRIC CO CORP BND......cccoeuuurirrereerinineenersssnsensensssessssssssssnes | eonnees | o0 | overevenins | cveverneens 1 10,000,000 |...102.912 ..10,000,000 110,000,000 [ ...eouvemirrrcrirerenne | e | e [ 04890 [ 4.890 09/15/2010. | 09/15/2020.
25470X  AE 5 | DISH DBS CORP CORP BND........cccovurmiirernriernrineesenninsisnssenssnsssssesensssssenses | eonene | oo [onrineern | vt BFE | 1ii0.990,930 | ... 98.750 997,263 1,010 [ | e | 08750 | i 6.875 05/02/2011. | 06/01/2021.
291011 AY 0 |EMERSON ELECTRIC CO CORP BND......ccccomiurriirmerierineeseesssessessenienes | veveees ..101.554 | ..............8,124,280 | ..............8,000,000 | ............. 7,997,142 3,490 | oo e | e 4875 [ 4.922 01/15/2009. | 10/15/2019.
291641 BA 5 |EMPIRE DISTRICT ELEC CO SENIOR CORP BND........cocosvuirnririeeriniiinniies | cevees ...114.805 1,875,656 3498 [ oo e [ 005875 [ 6.460 06/22/2007. | 04/01/2037.
29273R  AQ 2 |ENERGY TRANSFER PARTNERS LP SENIOR CORP.. ...102.301 .3,496,953 888 | .o e | 20005200 | e 5.231 01/09/2012. | 02/01/2022.
29273V AD 2 |ENERGY TRANSFER EQUITY LP ENERGY TRANSFE........ccocoovimrmmrniriininns | corenee LA01.750 | e 1,018 [ 1,000 1,009 (2) [ ceoeereerrneinenns | eeerneeriseinseineinns | 2005875 | s 5.655 09/15/2016. | 01/15/2024.
29273V AF 7 |ENERGY TRANSFER EQUITY LP SENIOR CORP BN.. . 22,522 A3 [ s | e | 205500 | 5.816 09/14/2016. | 06/01/2027.
294440  AM 8 |EQUINIX INC. SENIOR CORP BND.......c.coecvuvimrrernrirererinrirersnrsseenisernnsseerenes [ eveene | | ceveveee | i 4FE | ..i.....1,000,000 |.....99.500 | .................995,000 | ..............1,000,000 | ............. 1,000,000 | oo | e | e | e | 008,375 | 5.375 02/28/2013. | 04/01/2023.
30227C  AD 9 |ARCHROCK PARTNERS LP / ARCHROC EXTERRAN. 991,803 1,887 | v v | 006,000 | ... 6.249 02/11/2015. | 10/01/2022.
33972P  AA 7 |FLNGLIQUEFACTION 2 LLC FLNG LIQUEFACTIO.....c.cccouirevirmremmrvmnrrerrenes | veveee | er | wervveenn | i 2FE | c........4,000,000 |.....88.495 | ..............3,539,780 | ..............4,000,000 | ............. 4,000,000 ..o e [ | [ 125 L 4125 07/12/2016. | 03/31/2038.
345838 AE 6 | ALLERGAN SALES LLC SENIOR CORP BND 144A.. ....500,000 500,000 500,000 [ ..ooveeerrerirrirnenns | e | e | [0 875 [ 4.873 01/27/2014. | 02/15/2021.
35906A AZ 1 |FRONTIER COMMUNICATIONS CORP SENIOR CORP.......cccovumvrvrrervrinnirns | vorene | oo [rrvrinnn T | i 5FE ....400,000 . 400,000 400,000 ...10.993 06/03/2016. | 09/15/2025.
36155W  AH 9 | GCIINC CORP BND.......cooiviurirreiceieinerseissessiessensssessssssssssensenssssssssssnsss. | eovnnes | o | vverereenn | vevens AFE ..1,015,000 |...100.375 1,000,000 | ......cceeen. 1,000,978 (2,259) [ vovvvevererirernninns [ errerreriseirnninnnns [ 008750 [ 6.507 05/09/2011. | 06/01/2021.
364725 BC 4 | TEGNAINC SENIOR CORP BND 144A.........c.ccccovvminnnrerrennsnseinsisessnnninens | vevenne | oo | evvvecrensd [ s 3FE ....183,220 179,219 185,000 183,885 159 | oo [ 005,500 | 5.624 09/03/2014. | 09/15/2024.
37045X AL 0 | GENERALMOTORSFINANCIALCOIN GENERAL MOTOR.... ,445,303 | ..............1,500,000 | ............. 1,472,876 5470 | oo [ v [ 04250 | 4.713 |MN...... ..63,750 |01/27/2014. | 05/15/2023.
383909 AE 8 |WRGRACE & CO - CONN SENIOR CORP BND 14 ceernerense 1,000,000 [ oo | | e | e 208125 [ 5125 |AO..cc. | v 12,813 | e 51,250 |09/11/2014. | 10/01/2021.
404119 BN 8 |HCA INC SECURED CORP BND ..1,655,775 |....99.000 | ..............1,638,450 | ..............1,655,000 | ............. 1,655,468 (T7) ] ceverervenveinnns [ | 20005.000 | ... 499 |MS.....| .ce....24,365 | ... 82,750 | 07/16/2014. | 03/15/2024.
410345 AJ 1 |HANESBRANDS INC SENIOR CORP BND 144A. A 3FE| ... ....380,000 380,000 380,000 [ .ovvreerererierenienes [ errereniseiiennnies [ ronnseienenieniens | vereeienensnsiennns 4825 [ 4625 |MN......| oo 2,246 | oo 17,575 | 05/03/2016. | 05/15/2024.
410345 AL 6 |HANESBRANDS INC SENIOR CORP BND 144A.........ccoconmvirirrneinninneinseens | coneeee | oo | vevereeenns 1 K] o = I 380,000 |.....90.000 | .................342,000 | ....... 380,000 380,000 | ..oovverrrcrirerirneins | e | e | s |0 4875 | 4874 |MN......| oo 2,367 | e 18,525 | 05/03/2016. | 05/15/2026.
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41242 BL 5 |HARDWOOD FUNDING LLC CORP BND........c.covuvrerererrrenieersenssnssensseniseenne | eevenee | oo [eoverrneens | oo TFE | i, 5,000,000 |..... 99.293 | oo 4,964,665 | ..............5,000,000 | ............. 5,000,000 | .voorvrerierineiriens [ e [ e | e | e 3.960 |...... 3.960 | Do | orrrrrenA7,850 | i 08/08/2018. | 06/07/2030.
42241@ AB 5 |HEARST CORP CORP BND .14,000,000 |...102.075 ....14,290,458 .14,000,000 12/01/2009. | 12/01/2019.
42251% AS 3 |HE BUTT GROCERY COMPANY CO SENIOR CORP B.. 4,000,000 |...104.403 4,000,000 12/15/2011. | 12/15/2037.
42824C AN 9 |HEWLETT PACKARD ENTERPRISE CO SENIOR BND.. .19,966,613 |...102.087 .19,977,206 4,918 12/30/2016. | 10/15/2022.
44107T AU 0 |HOST HOTELS & RESORTS LP SENIOR CORP BND 970,740 |..... 97.256 983,912 2,984 03/26/2014. | 10/15/2023.
458140  AX 8 |INTEL CORPORATION SENIOR CORP BND 3,879,160 | ..... 97.259 ..3,890,356 .4,000,000 ...3,885,711 6,551 06/08/2018. | 05/11/2027.
460146 CG 6 |INTERNATIONAL PAPER CO CORP BND ..2,097,708 |...103.654 ..2,143,554 | ..... .2,068,000 2,077,979 (3,149) 11/09/2011. | 02/15/2022.
46284P AP 9 |IRON MOUNTAIN INC SENIOR SUB CORP BND.........ccovuuumrerirmenmrerireennninns ..1,997,500 |..... 95.000 ..1,900,000 | ..... .2,000,000 207 02/04/2013. | 08/15/2024.
466313  AF 0 [JABIL CIRCUIT INC SENIOR CORP BND . ..1,945,000 |...103.112 | ... ..2,062,236 | ..... .2,000,000 | .. 6,333 02/15/2011. | 12/15/2020.
47032@ AH 4 | JAMES CAMPBELL CORP BND........cocoviiimieiirinineiierinesieninessessessnssnens. | eveees | oo | everivenns | vevereeens 2| s 1,000,000 |...100.499 | .......c...... 1,004,986 | ....cocovunee 1,000,000 | ..ccovvveeee 1,000,000 09/26/2014. | 09/30/2026.
47032@ AJ 0 |JAMES CAMPBELL CORP BND ...1,000,000 |...100.282 ..1,002,819 1,000,000 ...1,000,000 09/26/2014. | 09/30/2027.
50077L  AK 2 |HEINZ H. J. COMPANY SENIOR CORP BND OO . . ..4,594519 |... 96.523 | ... .4,440,076 | ..... 14,600,000 ...4,595,899 539 08/19/2016. | 07/15/2025.
50152# AC 1 |KT REAL ESTATE HOLDINGS LLC SENIOR CORP........coccomvremerierermeerinineens | overe | oo | vererneenns 4 ... 2PL | e 2,354,992 | ..... 83.819 | oo 1,973,921 | ........ 2,354,992 2,354,992 04/21/2015. | 05/24/2035.
521865 AV 7 |LEAR CORP SENIOR CORP BND.......cccocriermririernernireinnieierissisnssssssssnneninns | veveene | oo | evvneenensd [ s 2FE ...1,000,000 |...102.000 1,000,000 53,750 | 03/11/2014. | 03/15/2024.
527298 BD 4 |LEVEL 3 FINANCING INC SENIOR BOND CORP I I A e 3FE| .. ...1,000,000 |..... 98.000 1,000,000 | .. cverener:D3,750 | 02/05/2015. | 08/15/2022.
53217V AC 3 |LIFE TECHNOLOGIES CORP SENIOR CORP BND..........cccossvemiemirncrierinnns | oneee | eo | veverneenns 1 2FE| s 1,013,810 [..102.711 | e 1,027,112 | e 1,000,000 | ..coovvvenne 1,002,038 (1,649) [ ..ooveeereiveins | e | 0028000 |......5.816 | MS...... | ..........20,000 | .......... 60,000 | 02/11/2010. | 03/01/2020.
552953 BX 8 |MGM RESORTS INTERNATIONAL SENIOR CORP BN.......cccocvovrrvvirmrneirnnnnes | verinne | oo | ervvecrennsd | s 3FE ...1,000,000 |...106.250 .1,000,000 | ....ccovenee 1,000,000 77,500 | 03/15/2012. | 03/15/2022.
552953 CD 1 |MGM RESORTS INTERNATIONAL SENIOR CORP BN.. . A e 3FE| .. 355,283 |..... 89.750 | .... ....373,000 | ... 358,440 1,509 v 17,251 | 11/10/2016. | 09/01/2026.
559080 AK 2 |MAGELLAN MIDSTREAM PARTNERS LP SENIOR CO......ccccovrvrvvvermrrverinnnins | vevenns | oo | cervrerenns 1] 2FE| o 7,490,625 |..104.199 | .cccoovrrnee. 7,814,910 | covvvernnen. 7,500,000 | ...cvnne 7,492,855 823 [ .ovvveeeeeeceneiens | ceiverisnecesniesnsiens | 022.5.000 |......5.016 |MS...... | ........125,000 | ........ 375,000 |02/22/2016. | 03/01/2026.
56585A AN 2 | MARATHON PETROLEUM CORP SENIOR CORP BND..........coccnuvemernvrererns | veveree [ oo | veeriennT [ 2FE ...2,569,188 |...101.084 2,552,371 | ........ 2,525,000 | ... 2,563,472 (5,715) 10/02/2018. | 10/01/2022.
57686G  C* 4 |MATSON INC SENIOR CORP BND.........ccosveumirmieiereriesisensssissesssssssssssnens | eoeees A 2PL| .. ...1,700,000 |..... 94.720 | ... 1,610,235 | oo 1,700,000 | ..coovvrenne 1,700,000 . 12/21/2016. | 12/21/2027.
60040# AA 0 |MILLENNIUM PIPELINE COMPANY LL CORP BND........cocourvmerirererreiirineiis | onere | oo | vererneenns 4 ... 2PL | 4,745,752 |..101.134 | ..o 4,799,569 | ...cooon. 4,745,752 | c.vvvernvs AT45,T52 | oo v e | coveeeineninscneinns | 0000.5.330 | 105364 |MJSD. | .coovieern . 703 | e 252,949 | 08/26/2010. | 06/30/2027.
61744Y  AK 4 |MORGANSTANLEY SENIORCORPBND...........ccocoumrirrernmmeninmnnensenesnensenenees | vevenne | oo | eevenernnn T [ s 1FE ...2,667,308 |..... 94.344 .2,594,446 | ..... .2,750,000 ..2,672,142 4,834 149,376 | 02/22/2018. | 07/22/2028.
628530 BD 8 |MYLAN INC/PA SENIOR CORP BND........ccccovvrrirrirniirernniseeersssissesnssensnssessenss | vevenne | oo | evvneerennsd [ s 2FE ..1,494,180 | ..... 97.524 ..1,462,865 .1,500,000 ...1,496,839 568 ceeren83,000 | 11/19/2013. | 11/29/2023.
629377 BY 7 |NRG ENERGY INC SENIOR CORP BND........cccovuurrermermmrimeeseriensseesenssssenes | weveees ..101.500 | ....oeev........ 709,485 | ... 699,000 699,000 [ ..vvvvrererirerrnrrenns | errerrerienieneninns [ rvssniesennnniens | sevrnnesesssnsnssesinns | 00008.250 [ 10008.250 [MN.ooss | v 7,281 | e 43,688 | 01/26/2015. | 05/01/2024.
629377 CC 4 |NRG ENERGY INC./OLD SENIOR CORP BND.......c.ccoviumirmrinierrineisninereiinies | cevees ...100.750 ...158,000 | ... 155,613 (616) .10,468 | 04/18/2017.| 01/15/2027.
63938C  AF 5 |NAVIENT CORP SENIOR CORP BND..........ccocvurerimrrirerirnrenrinnnierienesennnins | eoveeee | oo [ eovneeeenT | ced8FE | riiiii...999,580 | ... 93.000 .1,000,000 | ...covveneee 1,000,000 .65,000 | 03/02/2017. | 06/15/2022.
64110L  AE 6 |NETFLIX INC SENIOR CORP BND........cccostuumeimerinrinneeneniseisersssssnsssensssenns | woneees ...100.500 1,000,000 ...1,000,000 .53,750 | 01/30/2013. | 02/01/2021.
64110L AL 0 |NETFLIX INC SENIOR CORP BND... ...100.750 ...1,000,000 .58,750 | 02/09/2016. | 02/15/2025.
651229 AQ 9 |NEWELL RUBBERMAID INC SENIOR CORP BND..........ccocovuverumrierveirenennnes | vereene | oo | eevveivees] [ el 2FE | 513,414 | L 98.696 ....515,000 513,900 162 .20,600 | 11/18/2015. | 12/01/2024.
651229 AW 6 |NEWELL RUBBERMAID INC SENIOR CORP BND..........ccocoovivnvemrirernninennnnies | vevenne | oo | vvvrinen] [l 2FE | cnenn..997,980 | ... 98.028 | ....c.cccee...980,279 | i 1,000,000 998,456 179 142,000 | 03/18/2016. | 04/01/2026.
651290 AQ 1 |NEWFIELD EXPL CO SENIOR CORP BND.. 101.500 500,000 500,000 .28,125 | 06/19/2012. | 07/01/2024.
651290 AR 9 |NEWFIELD EXPL CO SENIOR CORP BND........ccccssveerrneinericerneineesssninseesne | wovseen | oo | coneernens 1| 0 3FE | ciiiinne2.850,000 | ... 99.000 | .oovrvrrerrrnn841,500 | oo 850,000 850,000 03/05/2015. | 01/01/2026.
67019E  AB 3 |EVERSOURCE ENERGY CORP BND.......ccccoviuriimiriireriereieriniseenssissssenses | coveres ..101.279 . 4,000,000 3,901 11/12/2009. | 11/15/2019.
67059T AD 7 |NUSTAR LOGISTICS LP SENIOR CORP BND.... ...101.000 ..1,010,000 .1,000,000 08/14/2013. | 02/01/2021.
67059T AE 5 |[NUSTARLOGISTICS LP NUSTAR LOGISTICS LP.......cccovvverivirvnrinricnniivens | o | o | v |l BFE T cicnnn.200,000 . 93.250 186,500 200,000 04/20/2017. | 04/28/2027.
67073Y  AA 4 [NV ENERGY INC CORP BND.......cooouiririiririrsrieissessensenesssesesssssssesssenens | coveens ..3,995,000 |...104.848 .4,193,936 | ..... .4,000,000 567 01/11/2011. | 11/15/2020.
67103H AA 5 |OREILLY AUTOMOTIVE INC CORP BND 7,966,800 |...102.742 ..8,219,320 .8,000,000 3,704 01/12/2011. | 01/14/2021.
674599 BM 6 | OCCIDENTAL PETROLEUM CORPORATI CORP BND........ccocovvverniriereriniirens | vevees ..2,027,820 |...124.244 2,484,876 | ..... .2,000,000 | ... 2,015,942 (1,187) 05/10/2002. | 04/01/2028.
69362B AW 2 |PSEG POWER LLC CORP BND ..1,058,421 |...101.827 .1,141,484 1,121,000 | .ooevvrenee 1,110,786 7,445 04/27/2010. | 04/15/2020.
718546  AC 8 |PHILLIPS 66 SENIOR CORP BND.......c.cocmivmeriiiririiiniireniireissiersssseiensnsinses | sevees 997,630 |...102.673 ..1,026,727 1,000,000 999,129 245 03/07/2012. | 04/01/2022.
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737446 AK 0 |POST HOLDINGS INC SENIOR CORP BND 144A........c.covvemeriierrrirnereriinnes | woreees [P I ] s AFE | s 297,698 |..... 91.000 | .ovrervrrrnn 275,730 | coooorvee 303,000 | ... 298,664 453 [ o | e | 200.5.000 | e 5.230 |FA.coooe| v 5723 11/09/2016. | 08/15/2026.
74170 AS 8 |PRIME PROP FND SENIOR CORP BOND.... 2,000,000 | cvovvvrirernninrirennns e | e [ | 0003980 | e 3.580 |AO..... | woverrne 15,911 10/11/2017. | 10/11/2029.
74264* AB 2 |PRISALHCLLC CORP BND 2,000,000 | .voeuerrerierireernns [ e [ | e | e 270 | 4.270 |AO...... | covvrrne 18,029 04/15/2014. | 04/15/2026.
74273@ AB 9 |PRIT CORE REALTY HOLDINGS LLC CORP BND 2,615,244 (6,148) [ ..oveverrervenes v [ 0003850 | i 3.568 |FA.......| ccovve 37,910 11/17/2015. | 02/14/2023.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC CORP BND 1,500,000 | v [ e [ | e | o0 d000 | 4.000 . .22,833 02/14/2013. | 02/14/2025.
74347@ AA 3 |PROSIGHT GLOBAL INC CORP BND........ccocomerverirneerenineinnerissineenenssseinnee | evenee | oo [wovsevneees | 00ennFE | 1,500,000 {...105.724 | .............1,585,862 | ..............1,500,000 | ...oo0veecre1,500,000 [ oovoooiveirrcrienins | vevernneineineriienins | veeersseinseineninene [ ernseinseesesisnseinees [ eeeeen7.500 [ i 7.500 |MN......| oovrrnee 10,938 11/27/2013. | 11/26/2020.
74733V AC 4 |QEP RESOURCES INC SENIOR CORP BND 500 | .o 1,327,500 | ..............1,500,000 | ... 1,470,571 5,827 | ovveerreerieriens | [ 205,250 |, 5.769 [MN......| wovrrnee 13,125 11/30/2016. | 05/01/2023.
75281A AW 9 |RANGE RESOURCES CORPORATION SENIOR CORI [V Y [T 3FE| .............1,000,000 |..... 95.000 s 1,000,000 [ ..oeomveeerierirererne | vevernreisninernenins | veeeseeissnnenens o 08,780 [, 5.749 | Do | s 4,792 10/06/2017. | 06/01/2021.
755111 BR 1 |RAYTHEONCOMPANY CORP BND [SSTRURRRINN OO - ...101.556 .6,093,384 | ..............6,000,000 | ............. 5,998,183 1547 | o | e | 4400 | s 4428 |FA.....| v 99,733 11/12/2009. | 02/15/2020.
760759 AH 3 |REPUBLIC SERVICES INC CORP BND.... ...101.836 ,018,364 999,978 18 | s v [ 205,000 |, 5.002 .16,667 03/01/2010. | 03/01/2020.
76131V B* 3 |RETAIL PROPERTIES OF AME SENIOR CORP BND... JOVRN e 2| 15,000,000 e 93.163 13,974,465 | ............15,000,000 | ........... 15,000,000 [ ..evevurermreererieries | eerereeerenineinenins | vereseeennineisens [ o |2 240 | 4.240 12/28/2016. | 12/28/2028.
76169 AG 8 |REYES HOLDINGS LLC CORP BND......ccoverireririeieieireeiieriesesessssnianeiiens | eveens || n2PL 1,200,000 99.691 | .............1,196,286 | ..............1,200,000 | .......c..... 1,200,000 [ ..ovouveennrierierins | e | e [ [20n8.130 [ 5.130 08/07/2012. | 07/31/2022.
76169 AH 6 |REYES HOLDINGS LLC SENIOR CORP BND.......cccoomrerierrineriernnneeieeseesns | ceveens || n2PL i.......2,000,000 ... 96.913 2,000,000 | .voeuereerirererenrnns [ e [ | e | 04850 [ 4.848 02/04/2015. | 02/04/2025.
761713  BG 0 |REYNOLDS AMERICAN INC SENIOR CORP BND..........ccccovivevemrirernnirernnnnes | veveens | oo | evveenena | 0l 2FE | 1,067,630 | ... 95.402 | .ovvvreenn954,023 | e 1,000,000 | ..o 1,047,197 (6,685) [ ..oovveverirriis | e | e 4450 | i 3.594 10/21/2015. | 06/12/2025.
761735 AD 1 |REYNOLDS GROUP ISSUER INC / RE CORP BND ] 100.000 | ..ccoovevree.en 207,922 | ... 207,922 | ... 207,922 (2,342) [ v [ erreiersersiininns [ 0008875 [ 6.875 01/27/2011. | 02/15/2021.
761735 AP 4 |REYNOLDS GROUP ISSUER INC / RE SECURED Ci........cocovvrvmrrrerieiriniinnns [ e || AFE | .. 484,554 | 99.750 | cvovvrrernnn 483,342 | L 484,554 | ... 484,554 | ..o | e | e | e | 0005750 [ 5.749 09/14/2012. | 10/15/2020.
767754 CH 5 |RITE AID CORP SENIOR CORP BND 144A.........cccoovrmriinnirniirersinsiersssseees | vevenes JOR ISR Il I 5FE ....350,000 |..... 79.000 | .ccorvivrenne. 276,500 | ... 350,000 | ... 350,000 [ .ovvorvrereniernnriees [ erererenineeennins [ | [00n8.125 [ 6.116 03/19/2015. | 04/01/2023.
772739 AL 2 |ROCK-TENN CO SENIOR CORP BND........cccvuumrererereernnineessrissensensesesensns | weeees e | 2FE ..1,996,200 |...102.699 | ..............2,053,976 | .........c.... 2,000,000 | ..ovvvrnees 1,998,607 398 | e v | 004900 [ 4.924 02/14/2012. | 03/01/2022.
780153 AG 7 |ROYAL CARIBBEAN CRUISES LTD. CORP BND.......c.covrmrvirvmreereinnrseererinnes | veveene | oo | evvvverenns | s 2FE ...505,000 |...114.125 | .................570,625 | ....... 500,000 | ... 503,549 (279) [ ovvrervervrrverens | cevreriverrsnneirennns [0 7500 [ 7.389 05/23/2012. | 10/15/2027.
780153 AU 6 |ROYAL CARIBBEAN CRUISES LTD. SENIOR CORP... [P PO IOV 2FE| ... ,018,750 |...103.625 | ..............1,036,250 | ......ccoo.... 1,000,000 | ..ccoovvrenee 1,008,651 (1,980) [ ..ooverncerrireris | eevreerreriserneiens | 2005250 | e 5.001 03/26/2013. | 11/15/2022.
78488@ AJ 4 |AMERICAN CORE REALTY FUND LLC......cocoumririiirireiiseinneiiesisseesssiseisnes | ceves [P0 ISR I L [P 3,250,000 |...101.397 | ..............3,295,409 | .....c..o.... 3,250,000 | ..ovvernes 3,250,000 | oveecvrcrierirneiinns [ e [ e | e | 4340 [ 4.340 08/15/2018. | 08/15/2030.
785592 AM 8 | SABINE PASS LIQUEFACTION LLC SENIOR CORP. ..103.880 | ..............1,038,800 | ..............1,000,000 | ............. 1,000,000 | .voovvovrniiieinies | e | e | e | 000,625 | 5.623 01/14/2016. | 03/01/2025.
79575@ AK 3 | SALTCHUK RESOURCES INC CORP BND [P I reernen 1,108,333 | ... 98.612 1,108,333 [ oo | reverneerinninerienins | ceveneesssnnenens [ [ 270 | 4.269 06/25/2013. | 06/25/2028.
79575@ AL 1 |SALTCHUK RESOURCES INC SENIOR CORP BND........cccovvverreriieriniiininns [ I coveennnn 1,375,000 | ... 99.410 | ..............1,366,883 | ..............1,375,000 | ............. 1,375,000 | ovoovevvrnreierenins | e | e | e | 0085000 | 4.499 09/02/2014. | 09/02/2029.
806407 B* 2 |HENRY SCHEIN INC CORP BND 144A o] RO ...100.919 2,533,877 | oo | e (19,567) [ vooverrereeririne [ errmeenerirvnirnernns | 203790 | i 2.950 05/29/2014. | 09/02/2020.
81211K AU 4 |SEALED AIR CORP SENIOR CORP BND 144A.........c.coooviiiiniiirerniienennine [ I R ...100.000 1,000,000 [ ..o | e | e [ 008,250 [ 5.249 03/07/2013. | 04/01/2023.
83379%# AD 7 |SODEXO INC SENIOR CORP BND ..101.720 15,000,000 | .veerveerierineiinns [ e [ | | oend 1400 | 4.140 03/04/2014. | 03/04/2026.
84611# AE 1 | SOVRAN SELF STORAGE INC. SENIOR CORP BND........cccccouurmerirmrerneenrsiennns | vvveee [ er | eervverinnne e | 1,000,000 |.....99.238 | .................992,382 | .............1,000,000 | ...coc00ee1,000,000 | covooveoncirninninnenns [ erverineineniinninens [ everirneeneeinnninns | eevvneenennneensenens | 20533 | s 4.533 04/08/2014. | 04/08/2024.
84860 AB 9 [SPIRITS OF ST LOUIS BASKETBALL SENIOR CO......c.oevvvimriirrriiireriniinnenns 927,088 | ..o | e | e [ [ 2003.850 [ 3.869 02/10/2015. | 06/30/2036.
852060 AD 4 | SPRINT CAPITAL CORPORATION 757,862 1412 | s | e | 0008875 | i 7.274 07/16/2014. | 11/15/2028.
858119 BC 3 | STEEL DYNAMICS SENIOR CORP BND.......coosvurerviirieniireiniirerinnseirenseiisnns | vevenne | oo | evvveerens [ 0l 3FE ] oiien1,000,000 ...100.125 | ..............1,001,250 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ 2008125 [ 5.125 05/12/2015. | 10/01/2021.
86765L AN 7 | SUNOCO LP / SUNOCO FINANCE COR SENIOR CO 945,383 383 5875 | ... 6.678 12/03/2018. | 03/15/2028.
87243Q AB 2 |TENET HEALTHCARE CO SUB CORP BND......c.cccovrinerernriernriecennircrnnneens | veveene | oo | wevneerens | 0l 3FE ] eien21,000,000 ...101.250 | ..............1,012,500 | ..............1,000,000 | ............. 1,000,000 | .oooverreiiiirernnins | e | e | e | e 6.000 |...... 6.000 09/13/2013. | 10/01/2020.
87264A AS 4 |T-MOBILE USA INC SENIOR CORP BND 56,000 [ oo [ v | e [ | 5125 |..... 5.125 03/13/2017. | 04/15/2025.
87264A AT 2 |T-MOBILE USA INC SENIOR CORP BND 37,000 [ oooverrereerrninenns [ e | e | e | v 5.375 |..... 5.375 03/13/2017. | 04/15/2027.
87612B AP 7 | TARGA RESOURCES PARTNERS LP/TA SENIOR CO.... 473,982 4,359 | o e | 4.250 |...... 5.482 01/24/2014. | 11/15/2023.
877249 AC 6 | TAYLORMORRCOMM/HLDGS SENIOR CORP BND 144............ccocovmerrerrneens [ overr | oo | cerrennn | o 3FE | ce.o..21,000,000 |.....99.000 | .................990,000 | ..............1,000,000 | ............. 1,000,000 0005250 ... 5.250 04/11/2013. | 04/15/2021.
88031R AA 6 | TENASKA ALABAMA Il PARTNERS LP SECURED C (VY44 TN ISR IO 6.125 |...... 5.849 12/27/2006. | 03/30/2023.
88947E AN 0 [ TOLL BROS FIN SENIOR CORP BND........... 976,880 4731 | e [ | 4375 |...... 4.981 07/30/2013. | 04/15/2023.
89147L H# 0 |TORTOISE ENR CAP CORP BND.. ] rerernen1,000,000 |...100.543 | ..............1,005,433 | ..............1,000,000 | ............. 1,000,000 [ ..oceouererenerienies | rererreereninsinenis | rereneesesinsiens | e | e 2.980 |...... 2.980 06/14/2013. | 06/14/2021.
89837L  AA 3 |PRINCETON UNIVERSITY MUNIBND REV.......cccovvorirminiireiineiniineierisriennees . ..100.390 | .o 1,505,847 | o 1,500,000 | .....ccoooeee 1,499,883 703 | e | e | e 4.950 |...... 4.999 01/13/2009. | 03/01/2019.
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911365 BB 9 |UNITED RENTALS NORTH AMERICA | UNITED RE.......c.cocoimivrerirneiririniinns |1l BFE | e 1,000,000 |..... 96.250 | .oovrerrirnns 962,500 | ...ovvrvnees 1,000,000 | ..coovrenne 1,000,000 [ ..oeomreeerneriererne | cererneernninerenis | veeeneenenneiiens o 008,750 [, 5.750 03/12/2014. | 11/15/2024.
911365 BD 5 |UNITED RENTALS NORTH AMERICA | SENIOR CO.... ....600,000 |..... 93.500 800,000 | ..o | e | e e 208,500 [ 5.500 03/12/2015. | 07/15/2025.
913017 BR 9 |UNITED TECHNOLOGIES CORPORATN CORP BND. ..3,980,040 |...101.164 | ..............4,046,568 | ..............4,000,000 | ............. 3,996,991 2,225 | ovoererieriniinnns | e | 008500 | 4.561 02/23/2010. | 04/15/2020.
94974B  EV 8 | WELLSFARGO&COMPANY CORP BND ...102.365 999,451 227 | eevevveresvseierins | verenieseiseierinens | 2008600 | .o 4.626 03/22/2011. | 04/01/2021.
98954# AB 2 |ZIEGLER INC CORP BND........oocoirimirerierireernerineresienesseesssssssssessesseness | cenvees | oo | vevrerennee | evvneenennd | overnenenne 1,000,000 | ... 99.569 1,000,000 | oo [ e | | e | o0nd520 | 4.520 04/22/2014. | 04/17/2024.
98956P AA 0 |ZIMMER HOLDINGS INC CORP BND... 101.173 503 [ oo | e | 204625 | s 4.634 11/12/2009. | 11/30/2019.
G8967# AQ 6 | TRITONCONTAINERINTERNATIONAL CORP BND........cccovvvvrvrvermrrrerrnnrnnirnnes | vevenns | oo | vrveenenidh | o 2FE | ooo.....3,000,000 | ... 96.916 | ..............2,907,489 | ..............3,000,000 | ............3,000,000 [ ...oovrrrrermrrrrirmns | rorrvervvmmererinnnns [ o | venvevensnneeieninns [ 04260 [ s 4.259 |JD.......| w355 | i 127,800 | 06/12/2014. | 06/30/2026.
000000 00 O | SUMMARY ADJUSTMENT......ccouumrmmrmrerireerermersnensensssnessnsssssssssenssessssessns | wnenen | oo | cvvnnnnenne | vveressZ [ commeinsssnesinesinsennnes | sevnessnnines | sesessssnessessnsssessnees | seesessssssesssssssessenes | sesnessessssssssssnsssnens | sossnessesssssssssnns | sessssssessessnsssns | eevmsessnessessneess | sosvssssessnesssenens | svevnesssenes | osesneennees | enseenens | seevseesennnenns(12) | wrerns (123,063) | 12/31/2018. | 01/01/2020.
008474 A@ 7 |AGNICO-EAGLE MINES LTD. CORP BND 103.250 | ..............6,194,988 | ..............6,000,000 | .............8,000,000 | ....ccccceerrrmrmrmmmmnns | rrrvmrrrerreniinniiens [ e | e | 0008670 [ i 6.670 |AO...... | .........93,380 | ........ 400,200 | 04/07/2010. | 04/07/2020.
29252B  AA 7 |ENBRIDGE PIPELINES SOUTHERN LI SENIOR CO......ccccocoveremivmenennncnnrnens | covvee | oo | verireend | e 1PL 5,723,960 | ... 93.222 | .00 5,336,013 | i 5,723,960 | i 5,723,960 | oo [ [ | e | 000 3.980 | s 3.980 227,814 | 08/18/2014. | 06/30/2040.
318069 B@ 9 |FINNING INTERNATIONAL INC CORP BND . . ...100.943 cevvnererseedt 500,000 [ oo | | e | e | 04530 [ 4530 |AO...... | ... 49,830 | ... 203,850 |04/03/2012. | 04/03/2027.
87952V AL 0 |TELESAT CANADA/ TELESAT LLC SENIOR COR Al ] AFE ....300,000 |...104.500 | .................313,500 | ....... 300,000 | ... 300,000 [ ..ovveurierireririinis | e | e e [0 8.878 [ 8.875 |MN......| ccceeee..3,402 | e 26,625 | 11/09/2016. | 11/15/2024.
91911K  AK 8 |BAUSCH HEALTH COMPANIES INC SECURED CORP. Al ] 3FE ..1,100,000 |...101.250 | ..oovreeerr. 1,113,750 | oo 1,100,000 | ..ccoovrenne 1,100,000 [ .ooeouveeerierirereree | vererneersninerenis | veveseeinsennernens [ eovernseeserensinens [ 7.000 [ e 7.000 |MS..o. | 22,672 | o 77,000 |03/09/2017. | 03/15/2024.
92658T AQ 1 |VIDEOTRON LTEE SENIOR CORP BND..........cccoomiiiiiriniiniiieiienisniinsienes | ceveeas Al 3FE ..1,000,000 |...100.000 1,000,000 | .oovvrervnriirernnins | e | e | e | 005,000 | 5.000 |JJoirs | 23,056 | oo 50,000 | 02/29/2012. | 07/15/2022.
92660F AG 9 |VIDEOTRON LTEE SENIOR CORP BND 144A IESTTTRURRRTIRIRY IO Al ] 3FE| .............1,000,000 |..... 99.750 e 1,000,000 [ ..oeouveerricrirereres | rererreeinninernenins | e [ [0 8,378 [ 5.375 |JD.coces | v 2,389 | v 53,750 | 03/26/2014. | 06/15/2024.
98462Y  C* 9 | YAMANA GOLD CORP BND......ccovieuivenrinrireisneineisesiesesesesssssssesssssesssenes | sevenns Al L 2| i 3,976,182 |...101.964 | .............4,054,274 | ............. 3,976,182 | ..cccounnee. 3,976,182 | oo [ e [ | e | 08910 [ 4.905 | Do | v 542 | ... 292,846 |03/23/2012. | 03/23/2024.
C1465* AK 9 |CGI GROUP INC SENIOR CORP BND.......cccevriuriirirnmieieimsiessesinsessssesssinns | sevenes Al 21. ..857,143 | ... 99.444 | ...............852,373 | ....... 857,143 | ... 857,143 | oo v [ | [0 3740 [ 3739 [MS..oo| v 9,706 | .......... 32,057 | 09/12/2014. | 09/12/2024.
C1465* AL 7 | CGI GROUP INC SENIOR CORP BND.........ocuuurumermenmmeineeserssenssnessenisseenes | weneees Al [ 2| .. ..4,000,000 |...100.307 | ..............4,012,280 | ..cccooneene 4,000,000 | ..oevvrnens 4,000,000 | voovereererrnninenns [ e | | e | 204080 | s 4.060 |MS......| oovrrne 49171 | e 162,400 | 09/12/2014. | 09/12/2024.
C5793% AE 3 |[MCCAIN FOODS LTD CORP BND.......ccovruiiierrieiiersieinnssiersssssssesssisssens | sevenes 1Y [ DS 1. ..5,000,000 |...101.147 | ..............5,057,355 | ..............5,000,000 | ............. 5,000,000 | .ooevveerieririinns [ [ | | 005,280 [ 5.280 |[MS......| oo 77,733 | .o 264,000 |09/15/2009. | 09/15/2019.
C5864@ AM 1 |MULLEN GROUP LTD SENIOR CORP BND.........cccosivemirierreerienireeseninnriens | coveens [P0 IO I 3 o 7,137,122 | 97.987 e 5,857,373 | covvoererierenrninnns | e | e | v (527,559) | ......4.070 |...... 4.070 |AO...... | ovvrene 45692 | ... 252,256 | 10/22/2014. | 10/22/2026.
478375 AR 9 | JOHNSON CONTROLS INTERNATIONAL SENIOR BN........cocvirviiniiernririins | e [0 IS 1] 2FE | oo 4,996,942 | ..... 97.320 | ..............4,866,005 | ..............5,000,000 | ............. 4,997,671 279 | oo e | 200.3.900 | ... 3.908 |FA....oo.| v 74,208 | ........ 195,000 | 12/28/2016. | 02/14/2026.
590454 AA 2 |MERSIN ULUSLARARASI LIMAN ISLE MERSIN UL D | 3FE| .. ..2,987,280 |..... 99.500 2,996,591 1,958 | .ovevvrvrineins | eevveriverinnineiens | 005875 | 5.950 |FA.......| covrenend 68,052 | ........ 176,250 | 08/01/2013. | 08/12/2020.
78467K  B* 7 |SSEPLC CORP BND . [0 ISR I 1] 4,000,000 | ... 99.549 | ..............3,981,968 | ..............4,000,000 | ............. 4,000,000 | ooovereererrnninenns [ e | e | e | 280100 | s 4.010 |AO...... | covvrrne 33417 | e 160,400 | 04/16/2012. | 04/16/2024.
81725W  AJ 2 | SENSATA TECHNOLOGIES FINANCE C SENIOR CO......ovovrvrvrremrieiniireirns | coveree [0 IS 1] e 3FE| e 1,000,000 |..... 94.625 | ................946,250 | ..............1,000,000 | ............. 1,000,000 | .ooovvrevrnreirerenins | e | e | e | 005,000 | 5.000 |AO...... 03/19/2015. | 10/01/2025.
89366L AD 6 | TRANSELEC S.A. SENIOR CORP BND 144A e | e D 2| ... 2FE 100,750 |..... 97.090 100,511 (75) [ oo | e | 204250 | e 4.150 | JJ....... 08/12/2015. | 01/14/2025.
BOR9M3 AC 3 |BARRY CALLEBAUT SENIOR CORP BND 144A ...102.750 1,000,000 [ ..o | e | e [ 008,500 [ 5.500 06/20/2013. | 06/15/2023.
D2736# AJ 8 |FRITZ DRAXLMAIER GMGH & CO KG CORP BND. ..102.564 | ............1,758,697 | ............ 1,714,725 | ............. 1,714,725 (86,475) | ......3.570 |...... 3.570 ..T4,247 | 04/02/2014. | 04/06/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMGH & CO KG CORP BND ...101.759 342,945 cernenenne(17,295) | ......4.050 |...... 4,050 |AO...... | oo 3,434 | i 16,568 | 04/02/2014. | 04/02/2024.
G0566* AC 3 |ARQIVA PP FINANCING PLC SECURED CORP BND ...100.000 4,202,880 | ...ocoorririniiieis [ e [ | s (261,195)......3.135 |...... 2427 | D | 361 | 119,657 | 07/24/2014. | 06/29/2029.
G1591# AK 8 |BRITVIC PLC CORP BND........ccccorvrrnnee . ..101.232 ..7,086,219 | ..............7,000,000 | ............. 7,000,000 | .voouereerirerereninns [ e [ | e | 005,240 [ 5.240 12/17/2009. | 12/17/2019.
G1591# AU 6 |BRITVIC PLC SENIOR CORP BND Bj.. ..1,992,400 |..... 98.165 ..2,000,375 2,037,760 | ..oocvvvvcreririenns [ [ | (126,640 .....2.310 | ... 2.310 02/15/2017. | 02/20/2025.
G2616# AB 7 |DCC TREASURY 2014 LTD CORP BND .|B].. 13,783,408 |...105.450 .12,054,562 1,431,500 | oo e | e | coeeene(576,500) | ......3.000 | ... 3.000 05/21/2014. | 05/21/2021.
G2956# AB 5 |DYSON JAMES CORP BND.. DJ.. ..8,000,000 |...101.602 8,000,000 | .voouevrncrrerirenrinns [ e [ e | e | c0een 680 [ i 4.680 08/26/2010. | 08/26/2020.
G2956@ AA 9 |ABP ACQUISITIONS UKLTD CORP BND [ESTRRRORT BTN BJ... 10,473,566 |...100.000 | ..............8,278,400 | ..............8,278,400 | ............. 8,278,400 | ...oouvvrrirriinicnns [ e | e | e (514,475) | .....4.314 | ...... 4.310 04/25/2012. | 04/25/2033.
G2956@ AC 5 |ABP ACQUISITIONS UK LTD CORP BND [ESTURRRRORRRTUREN BTN B|.. ..100.000 | ..............1,273,600 | ..............1,273,600 | ............. 1,273,600 | oo | e | e | s (79,150) | ......3.233 |...... 3.230 06/11/2013. | 12/26/2033.
G3646# AC 7 |FORTHPORTSLTD CORP BND............. Bj.. ..115.897 6,495,360 | ... [ | e | s (403,665) | ......5.030 |...... 5.029 |JD.ccovir | 23,596 | .. 334,489 | 12/05/2013. | 12/05/2031.
G6515# AC 8 | JOHN WOOD GROUP PLC CORP BND D e |2 | eene..5,000,000 . 94.562 .5,000,000 03920 ... 3.920 196,000 | 08/13/2014. | 08/13/2026.
G9105# AA 2 |PORTMAN ESTATE FUND 20 CORP BND B|.. ...106.090 891,520 | ..ovveerrerineiriniins | e | e | e (55,405) | ......4.130 |...... 4.130 |MS.....| v 11,864 | e 38,562 | 03/05/2013. | 03/05/2028.
G9105* AA 6 |PORTMAN ESTATE FUND 26 CORP BND... B|.. ..106.083 | ..............1,215,960 | ..............1,146,240 | ............. 1,146,240 ..(71,235)].....4.130 |...... 4130 |MS......| ... 15,254 | ... 49,580 | 03/05/2013. | 03/05/2028.
G9105@ AA 4 |PORTMAN ESTATE FUND 22 CORP BND... B|.. ..106.090 | ..............1,216,049 | ..............1,146,240 | ............. 1,146,240 .(71,235) ] .....4.130 |...... 4130 |MS......| ... 15,254 | ..o 49,580 | 03/05/2013. | 03/05/2028.
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L8367# AC 7 | SHURGARD LUXEMBOURG SARL CORP BND........cccosuvumeermrinernerirnsenennns | woreees |21 U I 2| s 8,202,573 |...107.227 | .cooovvvrnee 7,464,919 | oo 6,961,784 | ............. 6,961,784 | ...ooovicrierereriinns | e | e | e (351,089) | ......3.260 |...... 3.260 | Do | ceverrennn830 | e 229,406 |07/24/2014. | 07/24/2026.
M2512*  AC 7 [COCA COLA ICECEK CORP BND.......ccccsvuirrririnniernnsierssisseessssssesssisenes | covenes Dl [rrirerenn3] 1,000,000 | ... 93.847 | .....0e0........938,470 | .............1,000,000 | ............. 1,000,000 | .oooovvrevrnriirerenins | e | e | e | oo b 440 | 4.440 |MN......| o0 3,823 | e 44,400 | 05/30/2013. | 05/30/2023.
P7077@ AH 7 |NASSAU AIRDEV CORP BND........cccoomiuirimrirerieninseiessesesseessssssssssssesens | seeees D|.. ..6,028,750 | ..... 97.371 | ..............5,870,260 | ..............6,028,750 | ............. 6,028,750 | ..ovoucvrerirerercninns [ e [ e | e | 00008340 [ 6.390 |MJSD. | ........... 1,062 | ........ 382,223 |05/31/2012. | 03/31/2035.
P7077@ AK 0 |NASSAUAIR DEV CORP BND DJ|.. .7,012,500 |..... 97.860 7,012,500 | oo [ e [ | | 200,440 [ 6.492 |MJSD. | ... 1254 | ... 451,605 | 08/30/2012. | 06/30/2035.
Q7160# AE 9 |ORICA FINANCE LTD CORPBND.......... .. D].. ...15,000,000 |...101.440 5,000,000 | ..o e | o | 00n£8530 | 4530 |AO...... | ... 124,575 | ....... 679,500 | 10/25/2010. | 10/25/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccvvesereisrenseensnineenas 523,905,610 XXX ...514,883,405 ....513,089,708 | ......... 512,566,985 | ..oovvicriiriininns 0 ] s 14,287 | oo 0. (3,141,918) XXX ....23,591,731 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
07324F AC 4 |BAYVIEW FINANCIAL ACQUISITION BAYV_07-B........cccrvrerrriernirreiemnnerernnes [ v [ I 4| .. 1FM| e 2,782,998 |..... 94.049 | ..o 3,225,740 | ..ovvvvrnvn. 3,429,847 | .oocvvrnnn 3,071,773 91,891 ....10.043 | MON... 04/22/2013. | 08/28/2047.
073879 VF 2 |BEAR STEARNS ASSET BACKED SECU BSABS_05-..........ccccovvvvernnrerinnneers | vervene | oo | wrvvrerenidh | ol IFM 1,473,813 [..100.058 | .............. 1,677,852 | ............. 1,676,872 | .....ccoonee. 1,632,341 [ .o | 20,852 | e [ [10003.166 | 5.478 |MON... 08/27/2013. | 05/25/2035.
12648E  AJ 1 |CSMC_14-2R CSMC_14-2R...... 2,696,968 | ...covveervrerrerinns | e 15,275 | [ | 20003000 | e 5.740 | MON... 02/27/2014. | 05/27/2036.
362256 AC 3 | GSAAHOME EQUITY TRUST GSAA_06 GSAA_06-1... IOV v e 2,567,728 | oo | e (143,380) [ oo | e | 00002746 [ e 7.797 |MON... 01/18/2013. | 10/25/2036.
36242D PL 1 |GSMTG SECS CORP GSR_04-14........coovviniricrierieiiisineisenieseneesesissiines | ceveees || WAFM 1,449,790 100418 el 1,457,678 e 1,451,604 1,451,604 | ...coovvvrvcrrernne | cverreeeeen(2,049) | s [ [ 4377 | 4.865 | MON... 07/28/2016. | 12/25/2034.
52518R CC 8 |LSSC LSSC_05-1....coouviriereriniiseriseriresisseesssssssssssesiessssessssssssssessesssssssssnsans | sesses o] s 1,854,917 [ oo | e 18,793 | s v [ 100.2.846 | 5.225 |MON... 04/24/2014. | 09/26/2045.
52524P  AA 0 |LEHMAN XS TRUST LXS_07-6 LXS_07-6.......ccorvvvrrrererrerrnrrerrninsererinineees | vovvee | oo [evvied | L 4FM 3,233,764 (....97.501 | 4,322,344 | i 4,433,100 | 4757,948 | ..o | s 1,063,438 ...30.371 |MON... | ..cccooeee 15,276 | ........ 148,188 | 04/02/2013. | 05/25/2037.
61751  AK 7 | MORGAN STANLEY MORTGAGE LOAN T MSM_07-6X... IV N [ R . 2,592,798 | oo | e (92,811) [ oovererereerveins [ ervreeererivrineinns | 205,960 | e 4.948 |MON... | ..cco..c.. 20,230 | .oooeee 132,678 | 04/24/2014. | 02/01/2047.
643529 AB 6 |NEW CENTURY ALTERNATIVE MORTGA NCAMT_06-........ccconvvemeerrrirnernnns [ s [ I 4| ... M| s 3,552,921 | ..... 43970 | oo 3,108,295 | ....ccovienee 7,069,182 | ..ocovnnee. 3,073,801 (266,057) | cveoevereeireinens [ v [0 3371 [ 5.657 |MON...| .cccouneee 19,860 | ........ 179,008 | 09/04/2012. | 10/25/2036.
74958E  AS 5 |RESIDENTIAL ASSET SECURITIES C RFMSI_06- e N 4| ... 1M e 2,561,515 |..... 91.845 ..2,663,246 | ........ 2,899,717 | ... 2,569,260 5,324 | .o Lo [0 5750 | 6.898 |MON... [ .cccoueee. 13,894 | ....... 166,856 | 05/30/2012. | 12/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie 25,001,381 XXX 26,515,339 | ..ot 35,006,760 | ........... 26,269,138 | .ooooivirrinns 0 ] i 711,316 0 0 XXX XXX | s 105,332 | .....1,075,830 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
060352 AF 8 | BANK_17-BNKB CMBS_17-BNKB-AS.........cccvvreerrierirerirrireriessineriessenesseeins | veeees [P I 4| ... M| s 5,149,653 | ..... 98.742 | oo 4,937,122 | oo 5,000,000 | ..ocverneen 5,116,712 | oo | eeeereeen(26,996) [ oo | v | 00003518 [ i 3.196 |MON... | ..........14,658 | ........ 175,900 | 07/14/2017. | 07/15/2060.
06540T AB 6 |BANK_18-BN11 PRELCFSUBCMBS18-BNT1.......ccoccviiririirierircisnicsersnnes | e [ I 4| ... 1EM| e 1,029,976 |...103.612 | ..............1,036,122 | ..............1,000,000 | ............. 1,027,427 | oo | e 2,548) | o | e | 004010 ] 3.554 |MON... | ..cco.....3,342 | e 26,733 | 04/13/2018. | 03/15/2061.
12591K  AG 0 | COMMERCIAL MORTGAGE PASS THROU COMM_13-Ci......cccovvumerrerirmrenenes [ vvvre | [ eoverirennd| 1FM ..3,007,291 |...102.912 2,995,411 | oo [ e (4,380) [ o | e | 004300 [ 4.163 |MON...| .........10,672 | ........ 128,058 | 12/22/2015. | 10/10/2046.
125917K  AH 8 |COMM_13-CR12 SUB SUB CMBS 13-CR12, ..103.255 | ..............3,195,633 | ..............3,094,905 | ............. 3,114,443 | oo | e (,153) [ | v | T62 [ 4634 |MON... | .........12,282 | ........ 147,379 | 12/22/2015. | 10/10/2046.
12591K  AK 1 | COMMERCIAL MORTGAGE PASS THROU MEZZANIN ..101.118 1,921,193 | oo | eerereeeene{1,012) | e | e | 005,085 | 5.217 [MON... | ............8,166 | .......... 99,267 | 12/22/2015. | 10/10/2046.
126250 AC 7 |COMM_13-CR9 COMM_13-CR9. ...103.355 6,988,396 | .....ccvverrerirncrinns | e 165 [ | | 257 [ 4.446 |MON... | .........24,831 | ........ 302,279 |07/01/2013. | 07/10/2045.
126250 AE 3 |COMM_13-CR9 SUB CMBS 13-CR9 B 144A ...100.509 4,637,289 | ...ccooevinrienicnni | e 890 [ s [ | 204257 | 4.938 |MON...| ........16,814 | ...... 204,686 |07/22/2013. | 07/10/2045.
12630B  BC 1 |COMM MORTGAGE TRUST COMM_13-CR COMM_13-C ...104.542 4,061,755 | oo | e (12,368) [ oo | e | 4449 | 4.103 |MON... 177,960 | 12/13/2013. | 11/10/2046.
12630B BD 9 |COMM MORTGAGE TRUST COMM_13-CR SUB CMBS [ I e ...104.579 1,019,349 [ .o | verirerereeend(856) | o [ [1004.900 | 4617 |MON... | ...........4,083 | .......... 48,203 | 12/13/2013. | 11/12/2046.
12635F  AX 2 | CSAIL_15-C3 CSAIL_15-C3....omuiruierrireiieiseiseiiseisee i ssesssenens [ I RO ..102.446 | ..............2,305,026 | ........ 2,250,000 | .... 2,293,741 | oo | i (T1,731) [ oo [ e | 2004053 | e 3.713 |MON... | o0, 7,600 | .o 91,197 | 08/06/2015. | 08/15/2048.
12636M AD 0 | CSAIL COMMERCIAL MORTGAGE TRUS. reviverinssesnsisssssssnniens | eovenn | [ eerieend | e TFM Y 952,773 | 95.356 | ..ocvverrnnn. 953,564 | i 1,000,000 | ... 956,649 3,875 | oo | e | 00000.2.823 | e 3.546 | MON... 04/11/2018. | 01/15/2049.
17323Y AD 1 |CITIGROUP COMMERCIAL MORTGAGE SENIOR CMB ..101.385 1,010,213 (A,281) [ e | e | 2003762 | e 3.579 |MON... 04/17/2018. | 06/10/2048.
17324D AU 8 |CITIGROUP COMMERCIAL MORTGAGE LCF SENIOR... ..101.312 11,275,295 (3,729) [ oo | v | w3717 | 3.362 | MON... .46, 08/06/2015. | 09/15/2048.
17324D AW 4 |CITIGROUP COMMERCIAL MORTGAGE CGCMT_15-P ...100.599 1,531,112 (4,219 [ oo | e | 204033 | e 3.688 | MON... 08/06/2015. | 09/15/2048.
29425A AD 5 |CGCMT_15-GC33 SENIOR CMBS_15-GC33 A4 [ I R ..101.844 1,951,813 | oo | s (16,087) [ .vvvvererrrircerens | cevrvrivernerrenrennne [ 3778 [ 3.096 | MON... 07/14/2017. | 09/10/2058.
36250P AD 7 |GSMS_15-GC32 LCF SENIOR CMBS 15-GC32 Ad.........cvvvrmiverrireeierierireens [P I ceernnennen 1,018, ...101.460 1,012,155 (4,408) [ ..o | e | 203764 | 3.550 | MON... 04/18/2018. | 07/10/2048.
36254C AZ 3 | GSMORTGAGESECURITIESTRUSTG LCFSENIORCMBS.........ccovvveviicnervens | cvveees [ [ | Ll AFM 4,424,238 98.467 A424.238 | ..o [ [ | e | 2000 3.063 | 3.952 |MON... 07/16/2018. | 08/10/2050.
46590T AE 5 |JPMDBCOMMERCIALMORTGAGESECU LCF SENIOR C. ...100.449 .5,202,570 |.... (23448) [ oo | e | 2003694 | L 3.107 | MON... 07/14/2017. | 03/15/2050.
466400 AV 9 |JPMCC_13-C13 JPMCC_13-C13 AS . ...101.561 . 1,213 [ s | e | 200 3.991 | s 4.355 |MON... 06/28/2013. | 01/15/2046.
46640 AW 7 |JPMCC_13-C13 JPMCC_13-C13....coiiriiernirirnrieirsnreienssienessssessnssssssssnnes | veveens | oo | vovnrenennidh | s 1FM ..1,884,582 |...100.346 ..2,006,910 | ..............2,000,000 | ............. 1,933,201 3413 | oo | e | 03991 [ 4.993 | MON... 06/28/2013. | 01/15/2046.
46640L AH 5 |JPMBBCOMMERCIALMORTGAGESECU JPMBB_13-C14 | 1FM | ... 14,802,130 |...102.799 | ............14,773,276 rernenenn MABTB872 | e | v (48,563) [ ...vvverercrrnnins [ erveeeneninnirnennns | e 133 | s 4,050 |MON... | .........49,493 | ....... 633,665 |08/02/2013. | 08/15/2046.
46641 BA 3 |JPMBB COMMERCIAL MORTGAGE SECU JPMBB _14........ccovvviiiiircrcrs | e [ I 4| ... TEM | 3,089,979 |..102.740 | .cccvvvrnee. 3,082,187 | ..............3,000,000 | ............. 3,043,297 (7,338) | oo v [ 4439 | 4110 |MON... | .........11,097 | ........ 133,158 | 02/19/2014. | 02/15/2047.
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

2013

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
46641 BB 1 | JPMBB COMMERCIAL MORTGAGE SECU SUB CMBS.........ccovevvmeerreineinens [ worenes [P I 4| ... M| s 7,142,247 |..102.762 | .....cceonee. 7,193,309 | .oovvveenee 7,000,000 | ..oovrvrnees 7,085,390 (AA78) [ oo | e | e 4812 |...... 4,632 |MON... | ..ccoonee 28,067 | ........ 341,728 |02/19/2014. | 02/15/2047.
46644U BA 5 |JPMBB_15-C30 SENIOR CMBS_15-C30 AB......ccovvvvrvereriririnennnisnisniennnnnes | vevenns | oo | vernrinenidh | s 1FM ...2,069,375 |...101.859 2,037,174 | ... .2,000,000 | .... 2,046,727 (6,968) [ ...ovourveriieiis | e | s 3822 |...... 3.407 |MON... 6,370 08/10/2015. | 07/15/2048.
90117P  AC 9 |AOTA_15-1211 LCF SENIOR CMBS 15-1211 144........cccnvvevrmmrrinerrerrnceniees | vvene | oo | verrnenndh | s 1FM 3,089,982 |...101.974 ..3,059,217 .3,000,000 (5,233) 13901 19,751 08/07/2015. | 08/10/2035.
901M17P  AJ 4 [AOTA_15-1211 AOTA 151211 ccooecseeeeseeensiseesiensssssiensnineees | e | oo [eerineennd | s 1FM ..1,029,998 |...101.118 1,011,175 1,000,000 (3,792) [ oo | e | s 3.805 08/07/2015. | 08/10/2035.
90117P AL 9 |AOTA_15-1211 SUB SUB CMBS 15-1211 144A.......c..ovvervrrrrernererrnnneninns | evrne | oo | vevreenih | s 1FM ..1,520,442 |..... 99.981 ..1,499,713 1,500,000 (7,998) [ oo | vevrveenerireeineens | e 4.142 08/07/2015. | 08/10/2035.
90270Y AL 3 |UBS-BARCLAYS COMMERCIAL MORTGA UBSBB_13-.......ccccovevveremerrmnincins | cevees | oo | verrnennidh | i 1FM 1,548,886 |..... 98.361 ..1,545,179 .1,570,934 4,397 .....4.080 07/27/2016. | 03/10/2046.
92938G AJ 7 |WF-RBS COMMERCIAL MORTGAGE TRU MEZZANIN . [ IS Y 1FM ...3,089,877 |...102.654 ..3,079,629 3,000,000 (9,569) [ ..vovvurverrieris | v | e 4.788 11/01/2013. | 12/15/2046.
94988X  BA 3 |WFCM_14-LC16 CMBS_14-LC16-C......ocverrrrmrenerieriereneesseisesiesiensseeneniens | eveens | 1FM ..4,999,750 |..... 98.608 .4,930,394 | ... .5,000,000 (1,022) [ oo | e | e 4.458 05/21/2014. | 08/15/2050.
94989Y AZ 6 |WFCM_16-C32 CMO_16-C32-Ad.......ccoomririririieieiineieeiisessisessissiseesisnens | eeeens | 1FM| .. ..3,350,116 |...100.059 | .... ..3,231,909 | ..... .3,230,000 | .. 13,328,582 [ i | s (15,444 [ ..o [ e [ e 3.560 07/14/2017. | 01/15/2059.
96221Q  AG 8 |WF-RBSCOMMERCIALMORTGAGETRU WFRBS_13-C18......c.ccovvrerermrinrrians [ [P I 4| ... M| e 1,973,723 |..103.822 | ....cccouuuee 2,031,296 | ..cocoornven. 1,956,514 | ...coovveeee 1,968,108 (630) | eveveererieriiens [ s [ e 4.387 10/27/2015. | 12/15/2046.
96221Q AJ 2 |WF-RBSCOMMERCIALMORTGAGETRU SUB CMBS 13-........cocoomrrmmrrmrinenns [ covveen [ [ | 1FM ..2,046,800 |...104.353 ..2,117,268 2,028,954 ...2,047,202 AT8 [ o [ e [ e 4.706 . 10/27/2015. | 12/15/2046.
96221Q@  AK 9 | WF-RBSCOMMERCIALMORTGAGETRU WFRBS_13-C18. o I | 1FM| .. ..1,023,455 |...102.435 | ... ..1,039,235 1,014,532 | .. ..1,021,797 (738) | evevvernrirrirens [ e [ e 4.706 |...... 4.646 | MON... .3,979 10/27/2015. | 12/15/2046.
96221T AG 2 | WF-RBSCOMMERCIALMORTGAGETRU WFRBS_14-LC1.......ovvvrirrrierirnns | e [P I 4| ... TFM | s 4,369,654 |..101.578 | ..coevovuvene 4,332,992 | .ooovrinenn 4,265,677 | ..ovvvernvens 4,339,136 (3,380) [ ..vovrureererrerin | eerreererieeinenins | s 4.351 |...... 3.955 |MON... | ccovvreee 15,467 10/15/2015. | 03/15/2047.
96221T AK 3 |WFRBS_14-LC14 MEZZANIN SUB CMBS_14-LC14.......cccovvvvrirmievrnverinnnes | e [ [ | 1FM ...3,730,690 |...103.371 ..3,758,968 | ... 3,636,372 | cooovernne 3,703,794 (2,893) [ ..o | e | s 4907 |...... 4.488 | MON... 14,870 10/15/2015. | 03/15/2047.
96221T AL 1 | WFRBS_14-LC14 MEZZANIN SUB CMBS_14-LC14 [ I 1FM] .. ..2,007,477 |..... 98.716 | ... 2,071,016 | ........ 2,097,951 | ... 2,036,833 9,346 | oo [ [ 4.344 |...... 4.995 | MON... 7,595 10/15/2015. | 03/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: . e | e 115,435,982 XXX | s 115,669,258 | .......... 113,789,934 | ......... 114,846,903 | ..o 0 (205,845) 0 0 XXX XXX XXX | s 398,776 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
126650 BP 4 | CVS CAREMARK CORP SECURED CORP BND........cccosierrimerierierirerenenis | cev [P I 1 2AM | 303,022 |...106.728 | ....ccccovvenee. 326,908 | oo 306,300 | ... 304,610 149 | oo [ e [ 6.036 |...... 6.239 |MON... | .ccoevrnees 1,078 | oo 18,488 | 01/26/2007. | 12/10/2028.
126650 BV 1 |CVSHEALTH CORP CORP BND 144A et | e [ I 1 e 2AM | o 4,633,772 {...107.320 | ..coovrrnnn 4,972,965 | ...covoreres 4,633,772 [(C1S) 1 RN IURORRRORN IV 5.773 |..... 5.842 |MON... | ..cco..... 15,605 | ........ 267,508 |12/01/2010. | 01/10/2033.
12674@ AA 6 |CVS CAREMARK CORP CORP BND.........coouririmrireririnsrieriresesssessssesnnsenes | coveens 1,413,739 92.604 1,413,739 [ o LAI3,739 [ i [ | v [ e | v 4.016 |...... 4.049 |MON... 3,312 56,776 | 07/11/2013. | 08/10/2035.
167885  A* 3 | CHICAGO PARKING METERS LLC SECURED CORP. . IO I . ...1,000,000 |..... 98.649 | .... 1,000,000 | .. 1,000,000 | oo | e | e | e | 4520 |...... 4520 |JD....... 2126 | .........45,200 | 07/17/2014. | 07/15/2024.
233046 AD 3 | DB MASTER FINANCE LLC DNKN_15- ABS 15-1A......cccomirireriienninniverinees [ v [P I 41 ... 2AM | .. 9,625,000 |...101.394 | .............. 9,759,173 | wvvverveene 9,625,000 | ....coovuee. 9,625,000 | ..oveorvererirerirnririnns [ e [ | e | e 3.980 |...... 5.325 |FMAN. | .......... 43,628 | ... 383,075 |01/22/2015. | 02/20/2045.
33829T AA 4 |FIVE CORNERS FUNDING TRUST CORP BND 144A.........ccocoomermmrrmennnnirnenns | vevrne [ oo | eevrinnn T [ 2FE ...2,055,840 |...102.539 ..2,050,776 | ..... .2,000,000 ...2,030,995 (5,648) [ ..oocernreerrerins | e | e 4.419 . coeren.88,380 | 03/28/2014. | 11/15/2023.
74170  AD 1 |PRIME PROP FND SENIOR CORP BND. IO P [ . ...1,000,000 |{...101.328 | .... .1,013,278 .1,000,000 | .. 11,000,000 [ oo | e | e | | 3.880 07/30/2014. | 07/30/2024.
74170 AE 9 |PRIME PROP FND SENIOR CORP BND........ccocomiemrierierirrireesseisensnerienes | oveens [P0 ISR IR L (- 1,000,000 |...100.940 | .......c...... 1,009,399 | ..coovvrrnnee 1,000,000 | ..coovvrenne 1,000,000 [ ..oeoueeeermerienins | rererveereninernenins | rererneersssinsiens | e | e 3.980 07/30/2014. | 07/30/2026.
82817 AB 7 [SILVER SPRING METRO NILLC CORP BND. ...109.428 ..7,659,981 .7,000,000 | ...cc0veeer 7,000,000 [ oo | e | e [ s [ 5.682 11/18/2013. | 01/05/2029.
82817@ AB 5 |SILVER SPRING METRO NI LLC CORP BND. ..115.150 .4,030,243 | ..... .3,500,000 | .. 13,500,000 [ oo | e | e | | 6.414 11/18/2013. | 01/05/2029.
83402Q AC 6 |SCLP_16-2 SCLP_16-2 ...102.354 ..4,094,158 4,000,000 | ..o 3,998,759 (1,281) [ oo | e | e 4.770 07/26/2016. | 10/27/2025.
83402V AB 7 |SOFI CONSUMER LOAN PROGRAM TRU SFLP_16-4... ..102.794 ..1,027,937 999,522 125 w4830 09/09/2016. | 11/25/2025.
85234# AB 1 |STADIUM FUNDING TRUST CORP BND [P I rererneennnn: 973,029 | 99.593 ...973,029 | ... 973,029 [ oo | errrnerieeineeeens | e | e | e 5.000 06/19/2013. | 04/01/2039.
90345K  AA 8 |US AIRWAYS INC SECURED CORP BND.........cccocvumriimriiriiniisiiisiieninnens [P I . ..105.973 257,903 | ... 257,863 (40) | cvvovererrerrennns [ e | e 6.250 12/15/2010. | 10/22/2024.
136055 AA 8 | CANADIANIMPERIALBANKOFCOMM BD 144A 1A 1,356,768 |...115.514 ..1,528,153 1,322,915 (861) v 1.262 05/07/2002. | 04/10/2032.
N7334# AJ 2 |WERELDHAVE NV CORP BND.......ccosveurirereinenineinsensssssssssessesessessssinns | sevee B . . ...9,424,436 |...106.301 ..8,506,251 8,002,050 18,002,050 [ ..o | e | e | e (403,550) | ...... 3.060 07/23/2014. | 07/23/2026.
X2145*  AA 4 |ELENIA FINANCE OYJ SECURED CORP BND N =] I 2FE| i 2,015,925 |..114.417 1,714,725 ..1,714,725 cerennn(86,475) [ oo 3.601 07/30/2014. | 07/30/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 50,557,637 XXX 48,749,433 48,792,652 (7,615) 0 .(490,025)| XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 714,900,610 XXX .710,635,835 702,475,678 | ..oovovvvereenn0 | 512,143 | oo 01... (3,631,943) | XXX XXX XXX | ... 5,769,537 |....31,652,929 XXX XXX
Bank Loans - Acquired
69322H AE 8 | PAE HOLDING CORP SENIOR SECURED TERM LOA.......ccocvemrireerneirniinnns | cevne o] 214,607 |..... 97.500 ..218,724 | ... 215,699 (243) 8.297 |...... 8.817 | MJSD. .14,601 | 04/01/2017. | 10/20/2022.
89705D AD 4 | TRONOX FINANCE LLC SECURED TERM LOAN ..618,520 |..... 96.964 | .... ...621,628 | ... 618,997 (93) [ oo | e | s 5.803 |...... 5.932 | MJSD. .38,832 | 10/05/2017. | 09/23/2024.
89705D AE 2 | TRONOX BLOCKED BORROWER LLC SECURED TERM.......cccormvermmrimnrrnenes [ eovvene oo [ erverireeins | veeens 3FE ..268,025 |..... 96.964 | ................261,195 | ...... 269,372 | ... 268,233 (39) 5522 |...... 5.647 |MJSD. .16,835 | 10/05/2017. | 09/23/2024.
BHFOVG BK 0 |KRATON POLYMERS LLC FIXED TERM LOAN.......cccociminiemrmernineirernnenens [ oeine [ v | v 3FE 874,605 |..... 96.625 | ..oovvreern. 842,139 | 871,554 | ... 871,568 (3,036) [ ..oovveeiriieii | e | s 5.308 |...... 5.343 | MJSD. .34,358 | 03/09/2018. | 03/08/2025.
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Showing all Lon
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
BHFOXQ NR 8 [SEMINOLE TRIBE OF FLORIDA SENIOR SECURED...........cooccmmrvmmermererneeinee | vevnee [ oo | eevvirinens [ e 2FE| s 1,151,484 | ... 97.250 | covvvrreenne 1,115,238 | ..ovvene 1,146,774 | .o 1,151,013 (AT1) | ceveeereriseinens v [ e 4553 ... 4.503 |MJSD. | covvrrrrrnnes 136 | oo 31,780 | 04/19/2018. | 07/08/2024.
BHF19P VR 6 |MEREDITH CORP SECUREDTERMLOAN.........cscorermiiierrrnirenersnisseenssninnes | wovenns . 2| 3FE 1,078,393 |..... 96.800 ..1,044,257 1,078,778 | e 1,078,428 35 5.558 |..... 5.602 | MJSD. 10/26/2018. | 01/31/2025.
BRTMBO S2 4 |CHARGER OPCO BV SENIOR SECURED TERM LOAN. D 871,844 |..... 97.000 .845,689 871,844 871,844 | ..o [ [ | e | s 4.563 |...... 4.563 | FMAN. 11/01/2018. | 11/01/2025.
6499999. Bank LOANS = ACUIFEA. ...ttt | cniinisnnes 5,077,478 XXX . 4,924,531 | ... 5,078,674 | ..ccoovvnne 5,075,782 | oo 0 (3,847) 0 0 XXX XXX XXX 7,341 | . XXX XXX
6599999, Total = BANK LOBNS........eusiusiessirsereeres sttt | cniseneienes 5,077,478 XXX s 4,924,531 | oo 5,078,674 | ..covvornn. 5,075,782 | oo 0 (3,847) 0 0 XXX XXX XXX | o 7,341 | o 182,794 XXX XXX
Totals
7799999,  Total - ISSUET OBlIGAHONS. .. ...evvurerersieresersesssesssssers sttt snsensanes | enssnsas 760,088,444 XXX | s 776,991,319 | .......... 798,159,708 | ......... 763,715,306 | oo 0 . 2,245,500 | ..oooiviiininnd 0]... (3,141,918)| XXX XXX XXX | ... 6,130,394 |....26,942,404 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........c.urriiiririirisisisssiissr s 66,894,392 XXX ...68,441,216 ..76,328242 | ........... 68,164,292 | ..ooovovininnnn0 [ e, 731,249 0 0 XXX XXX XXX [ s 239,430 | ..... 2,189,099 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMLIES. ...ttt snsssesenss | erssnsae 115,435,982 XXX .......115,669,258 113,789,934 | ......... 114,846,903 (205,845) 0 0 XXX XXX XXX | .. 398,776 | ..... 4,703,008 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMtIEs. .........ovirivniiieriiiiniinninsienes 50,557,637 XXX | s 51,479,193 | .ot 48,749,433 | ........... 48,792,652 (7,615) 0 | s (490,025)| XXX XXX XXX [ s 327,170 | ..... 2,282,360 XXX XXX
8299999. Total - Bank Loans....... 5,077,478 XXX | s 4,924,531 | oo 5,078,674 | .oovvvn. 5,075,782 (3,847) 0 0 XXX XXX XXX | e 7,341 | o 182,794 XXX XXX
8399999. Grand Total - Bonds.. 998,053,933 XXX | e 1,017,505,517 | ....... 1,042,105,991 | ...... 1,000,594,935 | ......ccoovvviren0 | oo, 2,759,442 | ....ovvvernn 0]... (3,631,943)| XXX XXX XXX | ... 7,103,111 |....36,299,665 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Market Date
CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. Indicator | Acquired

NONE
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cl3a

NONE

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Symbol (a)| Acquired
9899999. Total Common and Preferred Stock..........cccocvviviinnens [T ORRRON 0 XXX | [ [l 0 0 im0 |0 | i, 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0




€3

Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912810  SC 3 |UNITED STATES TREASURY SENIORGOVTBND......... 07/12/12018........ GOLDMAN SACHS & CO 5,167,785 | oo 5,000,000
912828  3W 8 |UNITED STATES TREASURY SENIORGOVTBND......... 05/09/2018........ Various 29,453,978 ...30,000,000
912828 TV 2 |UNITED STATES TREASURY SENIORGOVTBND......... 10/10/2018........ Various 54,167,063
912828 Y4 6 |UNITED STATES TREASURY SENIORGOVTBND......... 08/24/2018........ BNP PARIBAS.........ccccoovunee 18,999,296 19,000,000
0599999, Total - BONAS = U.S. GOVEIMIMENT.......cvuevuittesertstietisste ettt ess sttt e8 £k E e E 4R £ fE1eEE oL b eEE L bR EEf£EE R E S E bbb bbbt ..107,788,122 109,000,000
Bonds - U.S. Special R e and Special A
01026C  AD 3 |ALABAMA ECON SETTLEMENT AUTH B ALABAMA E.........coviiiiiiierneieireriserneisee s 12/18/2018........ WELLS FARGO SECURITIES 5,066,800
3140H4 A9 5 | FANNIE MAE POOLHBU2731.......coiiiiiiiiiieineeecsi ettt sssassensens | nessssnesnsins 05/03/2018........ J.P. MORGAN SECURITIES INC.......oevrrrierineireiriseisrinsisesnienes 9,922,017
3140Q8 QY 4 |FANNIE MAE 4.000% 03/01/48. 06/14/2018........ BNP PARIBAS...........cccovunee 14,586,376 .
91412H  BP 7 |UNIVERSITY CALIFORNIA MUNITAXBNDREV........cooiiiriiniinieeninniscnssninenes 05/23/2018........ BANC OF AMERICA SECURITIES LLC, 1,830,000 1,830,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENS. ... vuurvrreuieserssresseersasesesasssessasssessesssssseses | eesessassasssessassssssasssessassssssessasssesessssssessasssessasssesessasssessassasssanssnssessanssessassasssansnsanes 31,405,193 | oo 30,837,018 | ovieoveiisie s 87,747
Bonds - Industrial and Mi:
037833 DK 3 |APPLE INC SENIOR CORP BND..... 07/18/2018........ MORGAN STANLEY & CO. INC......coovvviriiiiintiernnisessienesssienes 4,804,900 | .oooovveciriin 5,000,000 | cooucererrririreniereeeerieenan 27,917
06540T  AB 6 |BANK_18-BN11 PRELCFSUBCMBS18-BNT1.......ciiiiiiiiiieiieieeiee e ssssessees 04/13/2018........ MORGAN STANLEY & CO. INC......ccovveiririrninireeceeesiseienes 1,029,976 .1,000,000 2,785
126307 AU 1 |CSC HOLDINGS LLC ALTICE US FINANCE | COR........ 11/27/2018........ Tax Free EXChange.........covcveviiveineiereincirerinenes 160,738 ....167,000 306
12636M  AD 0 | CSAIL COMMERCIAL MORTGAGE TRUS........ccccovtrimrrierirrirrnnns 04/11/2018........ CREDIT SUISSE FIRST BOSTON COR 952,773 ....1,000,000
17323Y  AD 1 |CITIGROUP COMMERCIAL MORTGAGE SENIOR CMB.........cccovviirierierniiniirerinriesinsiesisnienee 04/17/2018. BANC OF AMERICA SECURITIES LLC. 1,014,453 .1,000,000
36250P AD 7 | GSMS_15-GC32 LCF SENIOR CMBS 15-GC32 A4 04/18/2018........ CITIGROUP GLOBAL MKT INC......ccovvererririreieierieerersnines 1,016,563 .....1,000,000
36254C AZ 3 | GSMORTGAGESECURITIESTRUSTG LCFSENIORCMBS 07/16/2018........ KGS-ALPHA CAPITAL MARK.......ccovvvrinriireinniereninienes 4,424,238 ....4,500,000
41242« BL 5 |HARDWOOD FUNDING LLC CORP BND........ccoeiuiiieiiieiiiieriiiseeesieisesssie s ssenees 08/08/2018........ J.P. MORGAN SECURITIES INC.......occvuriirerneieriiiierissiseseninenes 5,000,000 5,000,000
458140  AX 8 |INTEL CORPORATION SENIOR CORP BND 06/08/2018........ RBC DOMINION SECURITIES INC.......ccooerimriiiririnirrieiinsrierireniseeens 3,879,160 24,000,000 | oo 10,850
56585A AN 2 | MARATHON PETROLEUM CORP SENIOR CORP BND 10/02/2018 Taxable Exchange 2,569,188 .2,525,000 377
61744Y  AK 4 | MORGANSTANLEY SENIORCORPBND.........cccervrerieriereirensrsisssiessessnenes 02/22/2018........ MORGAN STANLEY & CO. INC......covvrvririierineieinrisecnniseissssnienns 2,667,308 .....2,750,000 9,327
78488@ AJ 4 | AMERICAN CORE REALTY FUND LLC.......oiiieiiiiereiiniiceiisesee e sseesessesseesssseneesss 08/15/2018........ WELLS FARGO SECURITIES 3,250,000 ....3,250,000
86765L AN 7 | SUNOCO LP / SUNOCO FINANCE COR SENIOR CO RN 12/03/2018........ Tax Free EXChange.........ccvvveviivcineiereincierinenees 945,000 1,000,000 | oo 12,729
BHFOMN  KH 2 |HORIZON PHARMA INC SENIOR LOAN TERM......cccoovuiiimiininenns 12127/2017........ Tax Free Exchange (246,016) (245,633)
3899999. Total - Bonds - Industrial and Miscellaneous.. 31,468,281
Bonds - Bank Loans
BHFOVG BK 0 |KRATON POLYMERS LLC FIXED TERM LOAN 03/09/2018........ Tax Free Exchange... 874,605
BHFOXQ NR 8 [SEMINOLE TRIBE OF FLORIDA SENIOR SECURED 04/19/2018........ Tax Free Exchange... 1,151,484
BHF19P VR 6 | MEREDITH CORP SECUREDTERMLOAN 10/26/2018........ Tax Free Exchange... 1,078,393 .
BRTMBO 82 4 |CHARGER OPCO BV SENIOR SECURED TERM LOAN.......coiiitiimiiniiinisirsisssssesensssesenssssssesanens D 11/01/2018........ Tax Free Exchange... 871,844 ....871,844
8299999,  TOtal - BONAS = BANK LOANS...........c.oueviveeeeeiieceeteieceeeeiesecetevesesee st sesee st v s s ees e tesesesasaaneasassesasasaans ovsesstassesesssssesesas s asess e s et et s s e s e s eae et sene s s s ea et et s s e s s s na et s sansasnsesesssansnsasanansnssens 3,976,326 | ..o 3,968,950
8399997. Total - BONAS - Part 3. ..174,637,922 175,752,335
8399998. Total - Bonds - Summary Item from Part 5..........ccoiiiiinnsssnins 61,631,855 61,337,789
8399999. Total - BONS.......ooiiiiiiiciiiiisisssnss s 1236,269,777 | oo 237,090,124
9999999. Total - Bonds, Preferred and Common Stocks ...236,269,777 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E T3 3 | GINNIEMAEII POOL # 004170 o [ 1200172018, | PAYAOWN. ..o | 109,644 | ... 109,644 | oo 111,392 | oo, SRR D O (1,387) TG 70 ) PN B LT XYV TS BN I 0 | 3,356 | 06/20/2038.
38379W  5Y 4 | GNMA GNMA_16-62C  3.000% 05/20/46.. - | 11/27/2018. | BBR4_PB. 2,309,917 | ....... 2,849,047 | ...... 2,845,041 2,845,041 (O IO IO 2,845,041 o] n(535,124) | ......(535,124) | .......84,522 | 05/20/2046.
38379X HU 7 |GNMA GNMA_16-83 3.000% 06/20/46 oo | 112712018, |BBRA_PB..cooeessesen | ] 2,669,461 | ....... 3,051,000 | ...... 3,048,855 | ..........3,048,855 (3N IS O 3,048,855 . ..(379,394) | ......(379,394) | .......90,513 | 06/20/2046.
38379X  NX 4 | GNMAGNMA_16-79  3.000% 06/20/46.............. | 1112712018, 1 BBRA_PB...oooovissssssnsns | 6,710,812 | ....... 7,880,000 | ....... 7,955,106 | ......... 7,950,495 (GIEE) ) P I 7,949,807 (1,238,995) | ...(1,238,995) | .....233,773 | 06/20/2046.
38379Y  J4 1 |GN_16-82Q GNMA_16-115  3.000% 08/20/46.....|.. | 11/27/2018. |BBRA_PB...oocoorvsoersoesvessensienn | ] 3,885,036 | ..... 4,448,000 | ..... 4,492,480 4,490,530 (1,901) | oo | e 4,488,629 | ... o] (603,593) | ......(603,593) | .....131,957 | 08/20/2046.
38380A CZ 8 |GNMA GNMA_16-129 3.000% 09/20/46... o [ 12712018, | BBRA_PB. .o | ] 2,175,563 | ....... 2,477,000 | ... 2,492,481 | ..........2,491 578 (215 | P B 2,491,293 |.... o] o (315,730) | ......(315,730) | .......73,484 | 09/20/2046.
912828 B3 3 |UNITED STATES TREASURY GOVT BND. | 03/15/2018. | J.P. MORGAN SECURITIES INC...cocccoo. || 407,933 | ......... 410,000 | ......... 410,370 | oo 410,083 [C1)) B 410,088 | .ovocooreieee [ e (2,135) | oo (2.135) ] ... 3,823 | 01/31/2019.
912828 V9 8 |UNITED STATES TREASURY SENIOR GOVT | ..|03/15/2018. | UBS WARBURG LLC
BND L e 9,541,773 | ...10,000,000 | ....... 9,827,368 | .......... 9,840,905 | oo | o 3,159 KRECJ R B 9,844,064 | ..o +(302,291) | .....(302,291) | .....130,525 | 02/15/2027.
912828 X8 8 |UNITED STATES TREASURY SENIOR GOVT | ..|03/15/2018. | UBS WARBURG LLC....c.co.ecerrvrrrccrce
BNOO L 9,631,617 | .....10,000,000 | .....10,066,040 | ......... 10,063,569 | oo | i (1,247) (2] e 10,062,322 ...(430,706) | ......(430,706) | .......79,385 | 05/15/2027.
0599999. Total - BONdS - U.S. GOVEIMMENE. ..ottt sttt ettt | 37,441,756 | ...41,224,601 | ....41,249,133 1,252,087 (2,366) 0 (2,366) 0 1,249,723 (3,807,968) | ...(3,807,968) | ....831,338 | XXX
Bonds - All Other Government
651333 DR 4 | NEWFOUNDLAND PROVINCE OF A[12/2172018. |BTSD_PB...rooooooooo oo
NEWFOUNDLAND (P | 14,812,357 | ... 12,770,000 | ...16,919.739 | ....... 15,910,895 | oo | o (597178 | o [ (BITATAY | | o 15313722 | o .(501,365) | ....(501,365) | .1,285,637 | 1012212022,
00388W AC 5 |TAQA ABU DHABI NATIONAL SENIOR CORP | D| 11/29/2018. | HSBC SECURITIES INC
BND L e 390,200 | ......... 400,000 | ... B14750 | o B14.016 | o | e (1,312) (1,312) | oo | oo 2708 [ oo | e (22504) | ....... (22,504) | ......16,576 | 06/22/2026.
221597 BR 7 |REPUBLIC OF COSTARICA SENIORCORP  |D|01/25/2018. | Standard Charter Bank
BNDT L e 243,750 | oo 250,000 | oo 245,000 | 1o 245,323 | .. 63 L] P 245,386 | 1o | o (1,636) | o (1,636) | ........5,401 | 01/26/2023.
221597 BS 5 |REPUBLIC OF COSTARICA SENIORCORP  |D|01/26/2018. | Standard Charter Bank..........................
BNDT | 193,150 | oo 200,000 | ........ 194,000 | .ovvceen 194,270 | ...... 52 73 I B 194,302 | oo | e A7) | o (1,172) | ... 2,188 | 04/30/2025.
268317 AB 0 |ELECTRICITE DE FRANCE SA SENIOR CORP | D| 12/21/2018. | B7SD_PB..ooccoscccrsveeseesscerssresserscese
BND . 11,027,445 | .....11,000,000 | .....10,965,680 VY7 3 B B 10,999,552 27,893 | 27,893 | ..1,002,986 | 01/26/2019.
29245) AF 9 |EMPRESA NACIONAL DE PETROLEO E D | 12/21/2018. | BTSD_PB....orccooersseeseessceesrressesso
EMPRESAN 10,796,651 | ....10,703,000 | ....10,523,297 10,621,773 . 10,640,392 12/06/2021.
445545  AH 9 |REPUBLIC OF HUNGARY GOVT BND.....co..vsse D| 12/21/2018.|B7SD_PB 529,375 | oooce 500,000 | ..o 483,750 | ............489,968 1,675 crrrreeen 891,643 | [ 037732 | 137,732 | s 35,833 | 02/21/2023.
50064F  AK 0 | KOREAREPUBLIC OF SENIOR CORP BND.......| D| 11/28/2018. | MARKETAXESS CORPORATI ] FS 1,019,700 | ...... 1,000,000 | ...... 1,093,740 | oo 1,086,211 (9,961) | v | e 1,056,250 | oo | cre(36,550) [ v (36,550) | o 47,253 | 09/11/2023.
617726 AF 1 |MOROCCO (KINGDOM OF) SENIOR GOVT BND | D | 12/21/2018. | B7SD_PB....ccc..coorrvoerrerscersiersossioee
wee L | 1,500,000 | ....... 1,500,000 | ....... 1,488,420 1,493,657 1040 [ o | e 1,494,798 [ oo | 00005202 | 05,202 | o 65,501 | 12/11/2022.
69367P  AA 4 | PERUSAHAAN GAS SENIOR CORP BND 144A... | D| 12/21/2018. |BTSD_PB...oocccosvesvvsvvssvnssvvssssssen | 1,992,500 | ....... 2,000,000 | ....... 1,980,740 LY (-7 D B 1,988,371 | oo | o129 | 4129 | .. 112,465 | 05/16/2024.
69369E AD 1 |PERTAMINA PERSERO PT SENIOR CORP BND |D| 12/21/2018. | B7SD_PB
144 . 996,250 | ....... 1,000,000 | ........ 950,000 | .............952,698 |...... 822 822 82730 | 42,730 | .. 68,000 | 05/03/2042.
706451 BC 4 |PEMEX PROJECT FUNDING MASTER T PEMEX | C| 12/21/2018. | B7SD_PB....cccoeorsccescessceesscessessoee
FRO . 465420 | ......... 425,000 | ... 381,732 | oo 402,164 | .. 2,913 2,913 | 80,343 | o 60,343 | ...... 38,693 | 12/01/2023.
71654Q BX 9 |PETROLEOS MEXICANOS SENIOR CORP BND |D | 12/21/2018. |B7SD_PB......c..cooscorirsescscceseriosso
MTN 3,057,076 | ......4,000,000 | .....3,971,385 | ........3,972,427 | ... 404 404 || e 3,972,831 | (015,755 | ....(915,755) | ...317,500 | 01/23/2046.
718286 AY 3 | PHILIPPINES(REPUBLICOF) GOVT BND............ D[ 12121/2018. | BTSD_PB....ooocoevvorsoesvensiensen |, 1473750 | ... 1,000,000 | ....... 1,052,500 | vrooirss 1,039,125 | oo | o (1,843) (1,843) | oo | o 1,037,282 | ..436,468 | ...... 436,468 | ....131,681 | 02102/2030.
836205 AU 8 |SOUTH AFRICA REPUBLIC OF SENIOR CORP |D| 11/29/2018. | STD.
BND L e 433,000 | ...... 500,000 | .......... 478,500 | ..o 479672 | oo | v 1,360 1,360 | v | oo 481,032 [ oo | e (48,032) | ....... (48,032) | ......24,546 | 10/1212028.
X7360W AJ 1 |ROMANIA REPUBLIC OF SENIOR CORP BND  |B | 11/29/2018. | ROYAL BANK OF SCOTLAND
wao ] 1,226,907 | ... 1,138,650 | ... 1,126,173 | oo 1,192,898 |...... 796 79 | ... (64,920) | .......... 1,131,955 | ... 3,181 [ ..o 94,952 | ... 98,133 | ...... 34,324 | 10/29/2025.
1099999. Total - Bonds - All Other GOVEIMMENt......o.cccovvversvrsssvsssssrssisnssis e | 50,157,531 | .....48,386,650 | ....52,269,406 | ......... 51,456,904 | ... 0]... (576,330) | ...coovven 0 | (576,330) | ......(64,920) | ......... 50,818,837 | ......... 3,181 | ....(661,305)| ......(658,124) | ..3,718,160 | XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Political Subdivisions of States
797355 Q3 1 [SAN DIEGO CALIF UNI SCH DIST SAN DIEGO C|.. | 11/27/2018. [BBRA_PB...co.oscvsscorscisscisscns | 4,580,109 | ....... 7,160,000 | ... 2734229 | oo, RCIET g 168,730 | oovvvsccierins | crrie 168,730 | .oovvvsccccensns | covenes 3,819,544 | oo | o 760,564 | ....... 760,564 | ...ooovvrrccie 07/01/2031.
2499999, Total - Bonds - U.S. Political Subdivisions of States.... - Sl IS 4,580,109 | ....... 7,160,000 | ....... 2734229 | ........... 3,650,815 | c.oovvrann 0 .. ACENEI — 0 .o 168,730 | ..cccvveenn. [Vl 3819544 | ... 0]... 760,564 | ....... 760,564 |...ooovinnd 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
235241 LS 3 |DALLAS AREA RAPID TRANSIT MUNIBND REV | .. | 11/27/2018. | BBRA_PB.......cccoovovvvinniesiiienniissiiiann |l 4,051,743 | ...... 3,250,000 | ....... 3,250,000 | coooo.ee.. 3,250,000 | oo | oo (01 OSSN I 3,250,000 | .ooocreerirerie | oo 801,743 | ....... 801,743 | ..... 192,801 | 12/01/2044.
235241 LW 4 |DALLAS AREA RAPID TRANSIT MUNIBND REV | .. | 11/27/2018. | BBRA PB...cooocovvsvssvvssvssvssnsn | 1,112,280 | ... 1,000,000 | ....... 1,166,710 | oo 1,151,647 | ...... (2,661) (X :3)) [P O 1,148,986 | .oocovvcvre [ o (36,706) | ........ (36,706) | .....49,662 | 12/01/2048.
30290 AJ 8 |FREMF MORTGAGE TRUST FREMF_12- ..112/21/2018. | B7SD_PB.
FREMF_12- i 2,019,614 | ....... 2,000,000 | ...... 2,000,160 | ......... 2,000,000 [ oo [ oo 0 19,814 | 78,866 | 08/25/2045.
31283H 2Q 7 |FREDDIE MAC GOLD FGOLD 30YR GIANT........ .| 12/01/2018. | Paydown 57637 | ....... (81) G20 IR OO .Y -1 o B IS DORITN IO (o] I 1,928 | 12/01/2031.
31283H 2R 5 |FREDDIE MAC GOLD FGOLD 30YR GIANT.. .. | 12/01/2018. | Paydown 20,908 [ oo e 0 09/01/2032.
3128M1 AB 5 |FREDDIE MAC GOLD FGOLD 15YR GIANT........ .| 12/01/2018. | Paydown 90.470 | ... 967 967 08/01/2020.
3128MJ Y6 1 |FREDDIE MAC GOLD POOL # G08732.. .. [12/01/2018. | Paydown.........ccoevveevrnnvvevssnnsvisssssnnisss | 454389 | o 154.389 | i 54000 | oo, 154,101 | ....... 287 287 11/01/2046.
3128MJ YM 6 |FREDDIE MAC GOLD POOL#G08715.... .. | 12/01/2018. | Paydown . . 90,168 | ....... 160 160 08/01/2046.
3128MJ  ZN 3 |FREDDIE MAC GOLD POOL # G08748.. | 06/14/2018. | RBC DOMINION SECURITIES INC......... . | ...14320970 | ...14,447,354 | ....14,713,163 | ........ 14,693,267 | oo | e 13,908 [ ovcrrc | o 13,908 | oo . 02/01/2047.
3128MJ  ZN 3 |FREDDIE MAC GOLD POOL # G08748.. | O7101/2018. | PaYAOWN. .o | 948,285 | ......... 948,285 965,732 | ovvrens 964426 | oo | o (18,141) | oo [ v (16,141) [ oo | o 948,285 | .vvvovoevers | coverersennss | croerersinssn0 | v 53,430 | 02/01/2047.
3128QS 3S 3 |FREDDIEMAC FH 10/1 12M LIBOR ARM... .. [ 12/01/2018. | Paydown 2299 | 2.299 2,306 2,299 | oo | e, 0 2,299 [ voeereeeenns | v | evenrieeienennn0 | s 46 | 02/01/2037.
3128QS 4Q 6 |FREDDIEMAC FH 10/1 12M LIBOR ARM... | 12/01/2018. | PaydOWN....cccooeveevrcvssvmssvssiesinnens | | 6,581 | oo 6,581 | oo 6,615 6581 | oo | o 0 03/01/2037.
31292H 4K 7 |FREDDIE MAC GOLD FGOLD 30YR < [ 1200172018, PAYOWN. ..o | AT9,606 | e 179,606 | ., 180,953 | .oovocerer 180,647 | oo | v (1,042) (1,042) 12/01/2033.
3132WK LR 7 |FREDDIE MAC GOLD POOL#Q45735.... .| 12101/2018. | Paydown.......ccccccccrvverccscevcvoviinecneceeens | L gegqs | 78015 | 78,661 | oo TT877 | 138 138 01/01/2047.
3132WL TS 5 |FREDDIE MAC GOLD POOL#Q46860 .. | 12/01/2018. | Paydown . o 79764 | 79764 | 80,424 | ..o 79,623 | ... 141 141 03/01/2047.
313358 CZ 7 |FREDDIE MAC GOLD POOL # G60988.. .| 12/01/2018. | Paydown } ] 445,376 | ... 445376 | ... 445655 | ... 445637 | ... (261) (261) _— | 05/01/2047.
313358 EC 6 |FREDDIE MAC GOLD POOL # G61031 <[ 1210172018, | PaydOWN....ccccccvveeesvvvvensessssce | 395,118 | .......... 395118 | ... 406,725 | oo B06,402 | oo | v TR 2: ) | N A (R 2: 3 | R o 395,118 | ..oovveveveveeenens [ v | cesesrsesesssend 0 06/01/2047.
3136A3 C5 8 |FNMA_11-143FN_12-5C 3.500% 02/25/42 o | 1172772018, | BBRA_PB......ooooens . 4,755,001 | ....... 4,918,857 | ... 5,228,990 ) (G573 ) I I 5,199,934 | (444,933) | ... (444,933) 02/25/2042.
3136AM  4J 5 |FNMAFNMA_15-23  3.000% 04/25/45 - | 11/27/2018. | BBR4_PB 2,966,596 | ... 3,312,504 | ... 3,475,541 ) [C0L:10) ) 3,460,671 | ....(494,075) | ......(494,075) 04/25/2045.
3136AT NR 1 [FNMAFNMA_16-66B 3.000% 09/25/46... .. |.. [ 11/27/2018. | BBR4_PB 2,140,418 | ....... 2,402,132 | ....... 2,444,169 ) (2,268) . .2,440,301 ..(299,883) | ...... (299,883) 09/25/2046.
31371L  CD 9 |FANNIE MAE POOL # 254868................ooovvvecee.. o[ 12/01/2018. | PAydOWN....cccoccorvvevmrscercrmrscismescin | | ggan | ggpan | 47,260 EIRT:.: 0 PSSR IO ' 7.3 BSOS EORIOS IO 0 09/01/2033.
31371M  CF 2 | FANNIE MAE POOL # 255770..........ccouevurevrrinnn .. [ 12/01/2018. | PaydOwn............ccooevvveenevessnvssiiiissiiiens | o 51962 | 51262 | 49,536 1,507 e | e 0 07/01/2035.
3137BH Q3 4 |FHLMC FHLMC_4464A 3.000% 04/15/45.......... . [ 1172712018, | BBRA_PB........ovoeevvsserisssnsssissssnnn [ L 9454350 | .....2.718.693 | ... 2,862,274 X (4,455) ..(394,898) | ...... (394,898) | . 04/15/2045.
3137BQ EQ 6 |FHLMC FHLMC_45-88 3.000% 06/15/46........... . [ 1172712018, | BBRA_PB........oooovvecvvviivnscvvivssnnsvcivsnnn | L 3082648 | ....3.439461 | ... 3,617,883 | oo ; ol . (6,811) ....(518,570) | ...... (518,570) 06/15/2046.
31403C WF 4 |FANNIE MAE FNMA 30YR  4.500% 09/01/35.... |.. | 12/01/2018. | Paydown A73,568 | coovovenn. 176,376 | covvvccevcvevnns | 10,728 | i | v 10,728 | covvvvresesinnns 09/01/2035.
31411U  HN 4 |FANNIE MAE FN 10/1 12M LIBOR ARM............... .| 12/01/2018. | Paydown ...3,830 3796 | ... 0 04/01/2037.
31414E RC 0 |FANNIE MAE POOL # 964083.... .. | 12/01/2018. | Paydown (198) 07/01/2038.
31418C S5 4 |FANNIE MAE POOL#MA3239 .. | .. 12/01/2018. | Paydown . ceenn(18,452) | . . 01/01/2048.
31418C S5 4 |FANNIE MAE POOL#MA3239........cccoovvivircrirnne .. [ 12121/2018. | BTSD_PB.........oovsvvvevvissiisssissssiisssnens | L 4089.938 | .. 4025371 | o 4224753 | 4223637 | L (2,193) (2,193) 4,221,444 ..(131,508) | ...... (131,506) 01/01/2048.
544495 WA 8 |LACA DWP LOS ANGELES CALIF WTR PWR | .. | 11/27/2018. | BBR4_PB
RV | 20,666,250 | ..... 15,000,000 | ..... 15,000,000 | ......... 15,000,000 | ..o | e (0 ORI IR 15,000,000 | ..covvererrerenne ..5,666,250 |.....5,666,250 | ..1,392,133 | 07/01/2050.
574300 JQ 3 |MARYLAND ST TRANSN AUTH TRANSN .| 11/27/12018. [ BBRA_PB.........cvoeierierirrerreeerereni
MUNTAXB | 12,680,955 | .....10,500,000 | ....11,277,840 | ........ 11,152,557 | v | v (19,372) | oo | o (LT 73] S ERINEE T - E— ABAT770 |....1,547,770 | .....849,195 | 07/01/2041.
73358W EK 6 |PORT AUTH NY & NJ MUNITAX BND REV.... - | 1112712018, | BBRA_PB.......ooovvvvnvvsssvervcrnrnnnsssssssis | 1,103,510 | ....... 1,000,000 | ...... 1,000,000 | vovvvvveees 1,000,000 | .ovvvevevecer | eoveveeeeecsssenee (0 I OO 1,000,000 | .eovvveveermern | e 103,510 | ....... 103,510 | ....... 56,923 | 10/01/2051.
797400 FN 3 | SAN DIEGO CNTY CALIF REGL TRAN SAN .| 11/27/2018. | BBR4_PB.
DIEGO 12,710,100 | ..... 10,000,000 | ....... 9,725,000 | ........... 9,747,141 9,751,091 .| .2,959,009 |..... 2,959,009 | ..... 683,049 | 04/01/2048.
880591 EH 1 |TVAAGENCYBND 5.250% 09/15/39.......ccccccce - | 11/27/2018. | BBR4_PB 10,805,526 ,000,000 | ... 11,101,590 0,826,013 0,776,376 29,150 | .....567,000 | 09/15/2039.
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915217 SB 0 |UNIVERSITY VAMUNITAXBND REV.......c0ccce o | 112712018, | BBRA PB..oooeoeoesseessvessnns | 12,329,240 | .....11,000,000 | ....11,217,195 | ....... 11,189,555 | oovvscvcrsssens | evrree (4,262) (4,262) oo | e 11,185,293 ..1,143,947 |....1,143,947 | ....681,389 | 09/01/2040.
3199999 Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ woovssvvessivnsinen ..114,597,804 |....101,314,037 |....105,637,540 | ...... 105,137,971 | coovvecccen0 | oo (113,389) | .ccov.... 0| (113,389) | oo 0. 105,024,586 9,573,217 |...9,573,217 | 5,615,331 XXX
Bonds - Industrial and Miscellaneous
00115"  AA 0 |AES ILUMINALLC CORPBND......ccoouvvmivrrivns - | 12/31/2018. | Redemption  100.0000....o.vesvesvcsv | 197,227 | .. 197,227 | .. 197,227 | oo L7022 T B (01 PSS R L1742 40 DR DO O 0| 7,229 | 03/26/2032.
001192 AH 6 |SOUTHERN COMPANY GAS CAPITAL C [ 1112712018, | BBRA_PB. ..o
SENIORCO | 16,456,752 | ....14,900,000 | ... 14,875,117 | ....... 1487749 |...... 426 42 03115/2041.
00130H BN 4 [AES CO CORPBND 8.000% 06/01/20............... .| 03/30/2018. [ Call ~ 110.8282 332,485 300,000 279,000 293,773 568 568 06/01/2020.
00206R DG 4 |AT&TINC SENIOR CORP BND.........cccorrocr.en . [ 11127/2018. | BBR4_PB 155,691 000,000 998,507 | .......2.998.697 | ... 23 23 03/01/2041.
00256@ AC 3 |AARONSINC - FUNDING WRNT CORP BND... |.. | 04/14/2018. | Redemption  100.0000.. 700,000 | ..o 700,000 | oo 700,000 | oo 700,000 | oo oo 0 04/14/2021.
002824 AU 4 |ABBOTT LABORATORIES CORP BND................ .103/22/2018. | Call ~ 102.6446..........cccrervrrrrrrrrcrriines 710,117 5,550,358 | ....... 622 622 04/01/2019.
00434N  AB 1 |WILLIAMS PARTNERS LP/ACMP FINA SENIOR |..[03/28/2018.|Call ~ 104.5703........occcoosoccrresrerscces
cc L e 1,045703 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | coooreeers | oo (LN IO O 1,000,000 | oo | oo | oo 0| 71,838 | 03/15/2024.
00868P AA 3 |AHOLD LEASE SER 2001-A-2 PASS CORP (1202112018, | BTSD_PB....ooseeooeeseeeeseeeesoe
BOND i 1,619,363 | .....1.411,481 | .....1,700,834 | .......... 1,558,276 | coocesvccerrse | e0ieens(29.619) | oo [ e [PX L)) E—— 1,528,657 01/02/2025.
02155F AA 3 |ALTICE US FIN | CORP SECURED CORP BND | .. | 07/17/2018. | GOLDMAN SACHS & CO.......oocccoo...e. 82 896 83,000 0 83,000 0715/2023.
02155F AC 9 |ALTICE USFIN | CORP SECURED CORP BND .| 10/18/2018. | Taxable Exchange..............ccooewevvcevmsvvveena | 163,661 | ..........167,000 | ..........167,000 | cccoeoo...... 167,000 | v, 0 167,000 05/15/2026.
02406P AL 4 |AMERICAN AXLE & MANUFACTURING SENIOR |.. | 05/30/2018. |Call ~ 103.313
COR L i 188,030 | ..o 182,000 | ..o 182,000 | v L0200 1 T B (N IO O 182,000 10/15/2022.
02666Q D7 5 |AMERICAN HONDA FINANCE CORPORA CORP | .. | 10/01/2018. | MAtUFity........ooccccocooercoesceesrersooe
BND 0 2,000,000 10/01/2018.
053332 AM 4 |AUTOZONE INC CORP BND 3.700% 04/15/22. |.. | 12/21/2018.|B7SD_PB.. 977 04115/2022.
05366%# AJ 2 |AVIATION CAPITAL GROUP LLC CORP BND.... |.. | 04/05/2018. | Maturity.........ccccoorevvvmervvenervsnervssisiienn | 4,000,000 | ....... 4,000,000 0 04/05/2018.
05377R  BQ 6 |AESOP_13-2A AESOP_14-1A......cocoviiiiieireiern. .. | 12/21/2018. | B7SD_PB.. /000,288 1000,000 (15) 07/20/2020.
05525M AA 4 |BAMLL_14-520M SENIOR CMBS_14-520M-A .| 11127/2018. | BBR4_PB
1447 5,877,671 | ......6,000,000 | ......6,179,982 | ........ 6,157,863 | ...... (736) (736) 6,157,127 08/15/2046.
07324F AC 4 |BAYVIEW FINANCIAL ACQUISITION BAYV_07-B .. | 12/01/2018. | Paydown 367,023 | ... 55.421 55421 A22.444 08/28/2047.
073879 VF 2 |BEAR STEARNS ASSET BACKED SECU [ 12126/2018. | Paydown
BSABS_05- 46,364 189,091 | o | o | e | o 13,384 | 05/25/2035.
12201P  AB 2 |BURLINGTON RESOURCES FINANCE C [ 1112712018, | BBRA_PB....occ oo
SENIORCO 6,268,040 | .....5,000,000 | . 5,711,150 | oo 5,508,806 | oo | e (22488) | e | o (22,468) | o 5,486,338 781,702 | .....781,702 | ...462,000 | 08/15/2031.
12527G AC 7 | CF INDUSTRIES INC SENIOR CORP BND......... | 1202112018, | BTSD_PB..oootsvssnsvsssinn || 2,306,250 | .....2,500,000 | .......2,457,600 4,49 2,477,234 (170,984) | ....(170,984) | ......91,042 | 06/01/2023.
12624X AP 3 |COMM MORTGAGE TRUST COMM_13-CR (1202112018, | BTSD_PB....oo s
commtsco 2,306,001 | ......2.337,600 | ....2,343.444 | ... 2,341,296 | oo | o (3.696) (3.696) | oo | o 2.337,600 | oo | (31,500) | ......(31,509) | .....83,820 | 03110/2048.
12624X AT 5 |COMM MORTGAGE TRUST COMM_13-CC 1202112018, | BTSD_PB....ooocceo oo
coMmsc 1,386,897 | ... 1,412,400 | ......1,401,366 | o ,403,626 | ... 2,654 2,654 1,806,280 |1 | 00 (19,382) | o (19,382)| ......56,310 | 03110/2046.
12625F AU 0 |COMM_13-CR7 CMBS_13-CR7 B 144A............... .112/21/2018. | BTSD_PB.........covvveenvvviisssevvivsssssriissnnns | 3,316,950 | ....... 3,378,405 | ....... 3,402,483 | .ooo......3,396,270 | oo | o (3,020) (3,020) 3,393,250 [ oo | 2rernr(76,300) | oo (76,300) | ..... 128,843 | 03/10/2046.
12625F AY 2 |COMM_13-CR7 MEZZANINSENIOR CMBS13- | .. [ 12/21/2018. | B7SD_PB......ooscccoeccersccers oo
CRrCt4 | 01916772 | 2,027,066 | 12,027,385 | s 2,023,888 | s | o (5,325) (5,325) 2,018,563 | oo | (101,791 | (101,791) | .......86,569 | 03/10/2046.
12648E  AJ 1 |CSMC_14-2R CSMC_14-2R  3.000% 05/27/36... | . | 12/01/2018. | PaYAOWN. ..o..o..oovvvvmvmvcsmmenns | | cogaaz | agaor | oospan | pasaoq | 52976 50076 | | ee8oe7 | . | ol 10566 | 05/27/2036.
12648E AN 2 | CSMC_14-2R CSMC_14-2R  3.000% 05/27/36... | .. | 11/01/2018. | PaydOWN...ovveovevvresvessseessvnssseens | (6,399) [ 32,072 | s 9,165 | e 8,648 | e | v (13,087) | cooveveeres | e TG0 RO IO (-: ()| IR BTN I 0 | 515 | 05/27/2036.
12648E AN 2 |CSMC_14-2R CSMC_14-2R  3.000% 05/27/36... | .. [ 11/27/2018. | BBRA_PB..........cccoovvvvvvmmmmvrimsmsnrivissnnrs | . . 267,403 |...... 30,263 30263 | i 297667 | ] 299510 | oo 299510 | ....... 23,392 | 05/27/2036.
126650 BP 4 |CVS CAREMARK CORP SECURED CORP BND. |.. | 12/10/2018. | Redemption ~ 100.0000.. 22,031 ..22,031 | . 21,796 21,899 | ... 132 132 222,031 { oo | e | o0 | e 727 | 12/10/2028.
126650 BV 1 |CVSHEALTH CORP CORP BND 144A +| 12/10/2018. | Redemption 100.0000.. 207,405 207,405 | ......... 207,405 | oo 207,405 | oo | oo (01 PSS DR 207,405 | oo | e | e 0] 6,543 | 01/10/2033.
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12574@ AA 6 |CVS CAREMARK CORP CORP BND.................. .. | 12/10/2018. Redemption 100.0000. X ....58,438 ....58,438 ....58,438 58438 | oo o 0 i 0 1‘279 08/10/2035.
13056 AF 1 |CRAR_15-3 CRAR_15-3 3.750% 06/15/22......... [ 12/21/2018. | BTSD_PB......cocoeeeeeieeieeeeeeeeieeieievneeeas . 972,400 000,000 998,692 | .oovooo 3,999,345 | ..... 307 307 || 3999653 | oo (27253 | o (27.253) | 152,500 | 06/15/2022.
14912L  3U 3 |CATERPILLAR FINANCIAL SERVICES CORP | .. | 04/15/2018. | MAtUTity.........ccccoscccorsrceesscoessserssoe
BND S B 4,020,000 | ...... 4,020,000 | ...... 4,027,115 4,020,279 | ...... (279) (279) 4,020,000 | oo | oo | o0 | e 109,545 | 04/15/2018.
14912L 4D 0 |CATERPILLAR FINANCIAL SERVICES CORP | .. | 10/01/2018. | MAtUFity.........occcosrocceescoes s
BND O e 500,000 | ......... 500,000 | ......... 498,365 | .......... 499,834 |....... 166 166 | oo | oo 500,000 | cooreooee | oo | oo 0| 35,348 | 10/01/2018.
165167 CQ 8 |CHESAPEAKE ENERGY CORPORATION [ 11/28/2018. | Call  104.2440.........cccceerer,
SECURED CO 243,931 234,000 A1AT2 | | 1472 | s 142,808 | | 100 91,596 | 91,596 | 27,767 | 12115/2022.
165303 D# 2 |CHESAPEAKE UTIL CORP SENIOR CORP BND. |.. | 10/31/2018. | Redemption  100.0000...........c.cccvvvecec. /000,000 /000,000 0 2,000,000 .....88,950 | 10/31/2023.
165303 E* 5 |CHESAPEAKE UTIL CORP SENIOR CORP BND. | .. | 06/30/2018. | Redemption 100.0000.. 300,000 300,000 0 12:300,000 | coveeveereeeiees | oo | e | e 8,520 | 06/30/2026.
16725* AE 0 |CHICAGO BRIDGE & IRON CO (DELA SENIOR | ..|05/10/2018. |Call ~ 100.9513...
co 3,259,718 3,229,000 | ... 3,229,000 | ........ 3,372,864 | .oovvvcerens | e (143,864) | oo | e (143,864) | oo | e 3,229,000 | oo | oo | oo 0 |...218,036 | 07/30/2025.
171232 AE 1 |CHUBB CORP CHUBB CORPORATION (THE).... |.. | 11/27/2018.|BBRA_PB.......cc.coovvmssvrrmmsmersssrmssinns | | 2452504 | ...... 2,000,000 | ... 1,987,140 | oo 1,990,961 | ....... 367 367 | oo | e 1,991,327 | oo | o 461177 | ... 461,177 | ....140,533 | 11/15/2031.
184496 AJ 6 |CLEAN HARBORS INC. CORP BND...........co0enen | 08/01/2018. Call - 100.000 o I B 794,000 | ........ 794,000 | ....... 794,000 | ..o 794,000 | oo | oo (01 P 794,000 | oo | e | oo 0 o 41,685 | 08/01/2020.
18451Q AG 3 |CLEAR CHANNEL WORLDWIDE HOLDIN .| 01/09/2018. | CREDIT SUISSE FIRST BOSTON COR..
SENIORCO i 2,077,188 | .....2.125,000 | .....2,125,000 | ........ 2125,000 | oo | [ I 2.125,000 | oo | (47.813)] ......(47.813) ......52.210 | 03115/2020.
18538R AH 6 |CLEARWATER PAPER CORP CLEARWATER  |..|08/09/2018. |BARCLAYS BANK PLC........c..ooovrvrcer.
PAPER C 204,750 225,000 | ... 225,000 | 1o 225,000 [ oo | o 3 DN B 225,000 | oo | (20.250)] .......(20,250) | ......12,497 | 02/01/2025.
196541  A* 7 |COLORADO NATURAL GAS INC CORP BND.....|.. | 09/30/2018. | Redemption  100.0000.......ccovvomsvcmec | ] 50,000 | oo 50,000 | ..ooece 50,000 | ... 0 T (01 PO R L0100/ R DO T 0| 2,750 | 09/30/2032.
21036P AH 1 |CONSTELLATION BRANDS INC SENIOR CORP |..|02/28/2018. |Call ~ 111.7638......ccccooccrrccerrcene
BND e 1,117,638 | ... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | v | oo (LN O O 1,000,000 | oo | oo | o0 | e 137,138 | 05/01/2022.
22282E AE 2 |COVANTA HOLDING CORP SENIOR CORP BND| .. [ 11/03/2018. | Call  102.1250.........ccccoerrrerererrrrrerrenen ) 510,625 500,000 500,000 . 0 500,000 | oo | e | o0 | e 45333 | 10/01/2022.
233046 AD 3 |DBMASTER FINANCE LLC DNKN_15- ABS 15- |.. | 11/20/2018. | Paydown 100,000 | .........100,000 | ..........100,000 | . ..100,000 0 corenennn100,000 | . O I Y SO 2,488 | 02/20/2045.
25468P BW 5 | WALT DISNEY CO CORP BND....ooccvvvvvrvvre o | 112712018, | BBRA_PB....oovesenssssesns | 2,600,518 | ....... 2,000,000 | ....... 1,983,400 | .......... 1,988,146 | ....... 449 449 | oo | e 1,988,595 | .ooocersverces | o 611,923 | .....611,923 | .... 173,444 | 03/01/2032.
256677 AC 9 | DOLLAR GENERAL CORP SENIOR CORP BND. | .. | 07/24/2018. | MERRILL LYNCH & CO....ovvvovvvsvoesenn | ] 3,427,795 | ...... 3,500,000 | ....... 3,286,600 | ...........3,365,916 | .oovrocrccirrs | oo LPXCT: N IR B 12,998 | oo, 3,378,914 48,881 | .......48,881 | ...... 88,788 | 04/15/2023.
264411 AD 1 |DUKE REALTY LP SENIOR CORP BND.............. o | 1202112018, | BTSD_PB...oooooovsvsvessvssssssnsnns | 1,505,876 | ....... 1,500,000 | ....... 1,496,205 | ...........1,498,296 | ...... 508 508 e 1,498,804 TN | e 7071 | 78,469 | 02/15/2021.
268787 AB 4 |EP ENERGY LLC/EVEREST ACQUISIT EP .| 04/19/2018. | SEAPORT GROUFP...
ENERGY i 343750 | o 500,000 | ... 500,000 | oo 277,500 | +..222,500 | oo 222500 | oo | o 500,000 | o o (156,250) | ...(156,250) | ......24,972 | 09/01/2022.
30049X AA 5 |TRONOX FINANCE LLC SENIOR CORPBND | ..|04/08/2018. [Call ~ 103.7500.......ccccooeevorrrrimrriereee
144A ST B 1,123,613 | ......1,083,000 997,775 3,674 1,016,584 | o | 1 86,416 | 66,416 | ......86,414 | 03/15/2022.
35803Q AA 5 |FRESENIUS US FINANCE Il INC CORP BND 144 .. | 12/21/2018. | BTSD_PB.......c.ceevrirererereririeieireiesienaes T 1,345,500 | ...... 1,300,000 287,780 1,334 | oo | 1,296,763 | oo | o 48,737 | 48737 | ... 100,913 | 02/15/2021.
362256 AC 3 | GSAA HOME EQUITY TRUST GSAA_06 .| 12126/2018. | Paydown
GSAA_08-1 617405 617405 338,560 BOT561 | s | o 300,843 308,843 || s 617405 | | oo | o0 L 6,733 | 10/25/2036.
36242D PL 1 |GSMTG SECS CORP GSR_04-14......ccoccoonnvvvnns .| 12101/2018. | Paydown 817,724 817,724 816,702 818,878 | oo | e (1,154) TR T:7) ) NN PO : I v Y 38 DNOOOITE DO IO ) I DO 11,446 | 12/25/2034.
38749% AA 0 |GRANITE STATE GAS TRANSMISSION CORP |..|12/15/2018. |Redemption  100.0000...........cccco.......
BND 3,333,332 3,333,332 | ...... 3,333,332 | o 3,333,332 | oo [ (LN O IO 3,333,332 | oo oo | oo 0 |...238,333 | 12/15/2018.
459200 GL 9 |INTERNATIONAL BUSINESS MACHINE CORP  |..| 11/27/2018. | BBRA_PB....ccccorooreceeseceesseesceee
BND S 9,561,972 | ....... 7,000,000 | ... 6,922,370 1,221 6,932,115 | oo | 2,629,857 |....2,629,857 | ... 625,333 | 10/15/2038.
459200 GM 7 |INTERNATIONAL BUSINESS MACHINE CORP | .. | 10/15/2018. | MUIitY........ccco oo
BND SRR O 8,000,000 | ...... 8,000,000 | ....... 7,970,240 3,223 8,000,000 | oo e | e | 610,000 | 10/15/2018.
460146 CG 6 |INTERNATIONAL PAPER CO CORP BND........... .. [12/21/2018. [Call ~ 104.7683........c0cveverererrercieinne T 2547017 | .o 2432,000 | ... 2444 607 (1,288) 2436211 | ... 21N 271,869 | 02/15/2022.
49446R  AJ 8 |KIMCOREALTY CORPORATION CORP BND.... |.. | 08/23/2018. | Call  104.2540.....oooocovvssvmscncnn | ] 14,595,560 | .....14,000,000 | .....13,977,600 1,764 | oo | e 13,996,767 | covvcverseen | oo 3233 | e, 3,233 | ..1,456,463 | 10/01/2019.
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50152 AC 1 |KT REAL ESTATE HOLDINGS LLC SENIOR [ 1112412018. | Redemption  100.0000..................
CORP— L 103,003 | .....oo.. 103,003 | .cooo.. 103,003 | ovvriirrn 103,003 [ oo [ (LN O O 103,008 | oo | oo | oo 0 | 2,315 | 05/24/2035.
52518R CC 8 |LSSCLSSC_05-1 2.846% 09/26/45.................. | 12126/2018. | Paydown . . 705,792 | .......... 705,792 | ......... 626,335 | ............652,825 | ....... 52,967 52,967 : 9,011 | 09/26/2045.
52524P AA 0 |LEHMAN XS TRUST LXS_07-6 LXS_07-6............ - | 12/01/2018. | Paydown . . 416,557 | ........ 496,545 | ....... 362,208 | .vvcorsr A13,816 | oo | o 2,741 2,741 I 0 |......6,507 | 05/25/2037.
539830 AW 9 |LOCKHEED MARTIN CORP CORP BND.... - | 11/27/2018. | BBR4_PB 3323620 | ....... 2,896,000 | ....... 2,696,493 VX075 I B 2,722,289 | ..601,331 | ...... 601,331 | ....163,811 | 06/01/2040.
55336V AC 4 |MPLX LP SENIOR CORP BND . |..|1210/2018. [Call  101.8330.. 1527495 | ... 1,500,000 | ......1.490,136 1320 ...136,349 | 02/15/2023.
565849 AB 2 |MARATHON OIL CORP CORP BND..........cc........ . [ 1112712018, | BBRA_PB.......oovvrvveveeeevisssesvsivisnsin | 1,143,483 | ...... 1,000,000 | oo 995,900 M3 09723 | 146,252 | 146252 | 81,600 | 03/15/2032.
600404 AA 0 |MILLENNIUM PIPELINE COMPANY LL CORP |..|12/30/2018. |Redemption  100.0000..
BND | 555,036 | ......... 555,036 | ......... 555,036 | ..o 555,036 | cvocovrrrerse | oo (LN O O 555,036 | .oovveeeess | eocceerssersss | eeeveessionn 0| 22,188 | 06/30/2027.
61751 AK 7 |MORGAN STANLEY MORTGAGE LOAN T .| 12/01/2018. | Paydown
MSM_07-6X 339,558 339,558 | 1o 230,890 | 1o 223,885 [ oo | o 15,674 | oo | o 5678 | oo | orerern 339558 | s | s | cvrsrssinnd | o 5,913 | 02/01/2047.
63861H AL 2 [NSMLT_13-ANSMLT_13-A 5.689% 12/25/52.... | .. | 12/01/2018. | Paydown . . 513217 | o 513,217 | oo 548,167 547,329 | e | e (34,112) | oo [ (G2 E— cereenneees BIB2T [t [ e | cverssienneen0 [ o 13,334 | 12/25/2052.
63861H AL 2 [NSMLT_13-ANSMLT_13-A 5.689% 12/25/52.... | .. | 12/21/2018. | B7SD_PB T 1481131 | oo 1447326 | ... 1,545,889 087 | qsasete | e2e80l 626800 ] 87,366 | 12/25/2052.
641423 BP 2 |NEVADA POWER COMPANY NEVADA POWER | .. | 11/27/2018. | BBRA_PB......ccooocevrvoroerssccerssressicersse
COMPAN 252,053 200,000 | ......... 199,692 (53) | oo | eeerreinnn 199,698 | v | 0000052,356 | .......52,356 | ...... 15,369 | 04/01/2036.
643529 AB 6 |NEW CENTURY ALTERNATIVE MORTGA .| 12/01/2018. | Paydown
NCAMT_06- 591,170 | v 591170 | 1o 297,118 | 279300 | oo | e 311,870 | s | o 311,870 .50 | 101252036,
665876 B* 8 |NORTHERN UTILITIES INC CORP BND............. .. | 12/03/2018. | Redemption 100.0000.. 3333 333 3333333 | ... 3,333,333 O o] 3333333 | i il 0 231,667 | 12/03/2018.
68268 AA 5 | ONEMAIN FINANCIAL ISSUANCE TRU . [12/21/2018. | B7SD_PB
OMFITA5- | 11,444,613 | ....11,500,000 | ....11,498,000 | ........ 11,498,499 (382) v | 11,498,117 [ oo | o (53.508) | . (53504) | ... 420,929 | 1112012028
68389X AC 9 |ORACLE CORP CORPBND 5.750% 04/15/18... |.. | 04/15/2018. | Maturity. N 1,000,000 | ...... 1,000,000 | ....... 1,027,240 1,001,063 [T) ) S B EIOLOT0 o TR DORRION IO o I IO 28,750 | 04/15/2018.
69138V AB 7 |OXBOW_11-1AABS_11-1A A2 144A......c.ccooenvve | 08/01/2018. | Paydown . . 1,000,000 | ....... 1,000,000 | ......... 999,956 | ...........1,000,000 |.... (LN IO O 1,000,000 [ oo | oo | eeeveeersiiess0 | 37,268 | 05/01/2036.
693656 AA 8 |PVH CORP SENIOR CORP BND.....o.ccconovvsvvrve | 01/05/2018. | Call  102.2500 B I B 1,533,750 | ... 1,500,000 | ....... 1,398,750 | ......... 1,439,927 |...... 118 CRT: 3N I B 1,440,044 | oo | 159,956 | ........59,956 | ...... 37,500 | 12/15/2022.
713448 BH 0 |PEPSICOINC CORPBND 5.000% 06/01/18..... |.. | 06/01/2018. | MAtUIMY...ooccvsivvrsvnsovsvvssvessvnssesnn | ] 5,000,000 | ... 5,000,000 | ... 4,829,650 | ........ 4,990,955 | oo | e 9,045 9,045 | oo | v 5,000,000 [ oo | e | e 0]....125,000 | 06/01/2018.
74958E AS 5 |RESIDENTIAL ASSET SECURITIES C .| 12/01/2018. | Paydown
RFMSI_06- 353,455 | ... 450,454 | .. 397,916 | oo 398,292 | oo | o (44837) | oo | o TV %0 IO IO - 113 DN DO DY | B 13,591 | 12125/2036.
76169% AG 8 |REYESHOLDINGSLLC CORPBND................... .. | 07/31/2018. | Redemption ~ 100.0000..........coowrvvmmena | 300,000 | ......... 300,000 | ......... 300,000 | ooooirn.300,000 | oo | oo O Lol 300,000 | i i 0 Lo 15,390 | 07/31/2022.
761735 AD 1 |REYNOLDS GROUP ISSUER INC /RE CORP | ..|02/15/2018.| Redemption  100.0000..
BND e 180,959 | ......... 180,959 | ......... 180,959 | ovvoce. 182,997 | oo | v (2,038) (2,038) | oo | e 180,959 | oo | oo | oo 0 | 7,185 | 02/15/2021.
77119 BK 7 |ROCHE HOLDINGS INC SENIOR CORPBND | .. | 11/30/2018.| BANC OF AMERICA SECURITIES LLC...
WAoo e | 4,663,100 | ....... 5,000,000 | ....... 4,950,200 | ......... 4,958,385 | .ovooocercens | e 4136 4136 | oo | e 4,962,521 | v (299,421 ......(299,421) | ....138,177 | 05/15/2026.
79575@ AK 3 |SALTCHUKRESOURCES INC CORP BND......... | 12/25/2018. | Redemption  100.0000....o.cvsvssevsvss | 116,667 | ... 116,667 | ... 116,667 | oo LRI Y0 PO IR 1 [ I RRTCX Yo7 PO RN B (o 3,736 | 06/25/2028.
79575@ AL 1 |SALTCHUK RESOURCES INC SENIOR CORP |.. | 09/02/2018. | Redemption  100.0000..
BND e 125,000 | ......... 125,000 | ......... 125,000 | ovvv. 125,000 | oo | oo (LN IO B 125,000 [ oo | coceresseeseies | oo 0 | e 4,219 {09/02/2029.
827048 AP 4 | SILGAN HOLDINGS INC SENIOR CORP BND..... | .. | 04/16/2018.| Call  100.0000.........c00uvvrsivvrrsivrrssrre 839,000 839,000 | ... 839,000 | woovvrrene 839,000 | covevrrrerrrnes | crerrrenrrsnenn (LN ISP I 839,000 | ovvvrvrrvrrsens | conrrnssmnnnsns | ceseressneenes 0| 22,723 | 04/01/2020.
84265V AE 5 |SOUTHERN PERU COPPER CORPORATI CORP|.. | 12/21/2018. | BTSD_PB.....ccoooooovvmrsierssoerssversioeries
BN e 1,641,587 | ....... 1,500,000 | ....... 1,368,750 | wooeoee. 1,373,272 | ...... e 2,243 2243 | oo | e, 1,375,515 | oo | o 266,071 | ... 266,071 | .....119,531 | 04/16/2040.
84860* AB 9 |SPIRITS OF ST LOUIS BASKETBALL SENIOR |.. | 12/31/2018. | Redemption ~ 100.0000...........cc..c......e
co . . 44488 | ........... 44488 | .......... 44,488 0 WLt N Y NN BN | B B 1,018 | 06/30/2036.
852057 AF 7 |SPIRIT AROSYSTMS SENIOR COPR BND.......... .| 06/29/2018. | Call  102.6250........sccccrscccere e . o 1026250 | .. 1,000,000 | ... 1,000,000 0 1,000,000 | oo 0 Lo 67,667 | 03115/2022.
85234# AB 1 |STADIUM FUNDING TRUST CORP BND............ ..| 04/01/2018. | Redemption ~ 100.0000.. 26971 | oo, 26,971 | oo 26.971 0 04/01/2039.
87264A AL 9 |T-MOBILE USA INC SENIOR CORP BND.......... .| 04/01/2018. | Call  103.3130 ) 000,000 | ... 1,000,000 0 04/01/2023.
000000 00 O |TENASKA ALABAMA PARTNERS LP SECURED |..|05/03/2018. | Redemption ~ 100.0000...............0..rrr..
CoRP L e 67,251 | oo 67,251 | oo 68,052 | ... 67,602 |...... (440) (440) | e | o 67,250 | o | | 0 5,847 | 06/30/2021.
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88031R AA 6 | TENASKA ALABAMA Il PARTNERS LP _[12/30/2018. | Redemption  100.0000..................
SECLREDC 343183 | ... 343183 | ... 351,082 | oo 346,061 | oo | (2.878) 2878) || o 343183 | oo | o 0 ....13.138 | 03/30/2023.
881609 AZ 4 | ANDEAVOR SENIOR CORP BND......ooocvvrssvvve | 10/02/2018. | Taxable EXCRANGE.....ooovvovvsvssvesccn | 2,571,713 | e 2,525,000 | ... 2,486,250 2,502,481 | covvveevrrscins | e 3,167 R T7 40 NS I 2,505,648 | ..occoocscivrr | 1000 86,085 | .........66,085 | ..... 136,096 | 10/01/2022.
89837L AA 3 |PRINCETON UNIVERSITY MUNI BND REV......... .| 05/24/2018. | Call  101.7123.....ccccvvvirciririiene T R 1,525,684 | ...... 1,500,000 | ...... 1,494,300 1,499,180 |....... 271 271 il 1,499,451 | oovvvvvccoeeeeenns | o589 | o549 | 79,928 | 03/01/2019.
90131H AP 0 |21ST CENTURY FOX AMERICA INC SENIOR | .. [ 12/21/2018. | B7SD_PB......c..orscrsceeoreesesseseee
CORP | 3,048,128 | ...... 2,939,000 | ...... 3,047,995 | ......... 2995921 | oo | e (20.281) | oo | e (20.241) | o | e 2,975,680 | .ooooorcre | o T2,448 | 72,448 | .. 224,172 | 08/15/2020.
90345K AA 8 |US AIRWAYS INC SECURED CORP BND........... .. | 10/22/2018. | Redemption  100.0000.. 32980 | oo 32,280 | oo 32,280 32980 | oo O i K720 1 DO DOV IO ) Bl B 1,513 | 10/22/2024.
90346W  AA 1 |US AIRWAYS INC SECURED CORP BND......... | 11/15/2018. | Redemption 100.0000.. 108,677 | oo 108,677 | oo 108,677 108,677 0 U0 17:X: Y A FSUSURIITS SRR IO ) I SO 3,147 | 11/15/2025.
90346W  AA 1 |US AIRWAYS INC SECURED CORP BND.......... | 1202112018, | BTSD_PB..ooctsvssnvsssinn | 1,439,756 | ...... 1,436,696 | ...... 1,436,696 1,436,696 0 436,696 | oo | 3,060 | 3,060 | o 62,424 | 11/15/2025.
91324P BW 1 |UNITEDHEALTH GROUP INCORPORATE .| 11/2712018. | BBR4_PB
SEMORCO | 11,890,524 | ....12,000,000 | ....11,979.960 | ....... 11,082,210 |...... 383 383 | oo | 11,982,593 | oo | 00 (92,089) | ... (92,069) | .. 630,000 | 03/15/2042.
92553 AD 4 |VIACOMINC CORPBND = 5.625% 09/15/19.......|.. | 12/05/2018. | Call  101.9570 1,019,570 | ...... 1,000,000 | ........ 992,470 998419 | ... 842 842 999261 [ o | e 739 [ 739 | 88,320 | 09/15/2019.
92927K  A# 9 |WABCO HLDG SENIOR CORP BND......c..occc. | 04130/2018. | Call  100.0000.. 10,500,000 | .....10,500,000 | .....10,500,000 | ........ 10,500,000 | .oovrvvrrevre | orrevrnrrenen 0 VOO X010 1 ORI DO VIO | i B 277,323 | 06/25/2027.
92927 A@ 1 |WABCO HLDG SENIOR CORP BND.. | 043072018, Call  100.0000..cvvsvsvsvsvsvscsseies | s | 3,800,000 | ....... 3,800,000 | .......3,800,000 | ..o 3,800,000 [ oo | o 0 [ | s 3,800,000 | v | e | e 0 |......97,208 | 06125/2025.
9293%K BR 8 |WFRBS_14-C24 WFRBS_14-C24 ~ | 12121/2018. | B7SD_PB ) PP 2,883,002 | ...... 3,000,000 | ... 3,163,125 | .o 3,120,840 | oo | (15,951) | o | v (15,951) [ v | e 3,104,889 | oo (221,887) | .....(221,887) | .....133,127 | 11115/2047.
960413 AR 3 |WESTLAKE CHEMICAL CORP SENIOR CORP | ..|05/15/2018. Call  102.4380........co0.oosirvcrccrrer
BN e 1,536,570 | ... 1,500,000 | ... 1,554,960 | ....... TATTIT3 | oo | e 59,197 59197 | cooeoeeres | oo 1,536,570 [ oo | e (36,570) | ....... (36,570) | ......73,133 | 05/15/2023.
98877D AC 9 |ZF NORTH AMERICA CAPITAL INC SENIOR .. [ 12/21/2018. | B7SD_PB......co.orsrseeseesessesee
CORP 920,000 | ... 1,000,000 | ......... 990,200 | .............992,380 |....... 861 861 993,241 [ o | o (73.241) | ....... (73,241) | ......54,361 | 04/29/2025.
000000 00 0 |SUMMARY ADJUSTMENT....ooovvvssvrrsiisrssivns o [ 1213172018, | VARIOUS....ooesveevonssessssesssssessnns | (721572 FTN DSOS O S 138,510 [ oo | o LK XS T N — 131,487 .(169,033) | ......(176,089) | c..oovocee.e 01/01/2020.
136055 AA 8 | CANADIANIMPERIALBANKOFCOMM BD 144A... | A | 10/10/2018. | Redemption  100.0000.....ooevvvecccemmce | 104,167 | oo 104,167 | oo, 106,833 | v, 105477 | oo | eovein (1,310) TR E10)) P B L1\ T:7 20 AN BN I 0 | 5,673 | 04/10/2032.
202528 AA 7 |ENBRIDGE PIPELINES SOUTHERN LI SENIOR | .. | 12/31/2018. | Redemption  100.0000..
co 266,970 266,970 | ......... 266,970 | oo 266,970 | oo | e (O R I 266,970 | oo | oo | oo 0 8,143 | 06/30/2040.
C1465* AK 9 |CGIGROUP INC SENIOR CORP BND.............. A|00/12/2018. | Redemption  100.0000.....cocvescsvcwve | 142,857 | ... 142,857 | ... 142,857 | oo 142,857 | oo | e (O} T B RLVX: L7 DY N R 0 5,343 | 09/12/2024.
00809Y AB 4 |AES ANDRES BV/DOMINICAN POWER SENIOR [D| 12/21/2018. [ B7SD_PB.....oococcoooiceeereesesesorsoe
COR L | 1,516,875 | ... 1,500,000 | ... 1,469,760 | ..........1473,212 | ...... 2,262 2262 . il 81,401 | 41,401 | ....132,500 | 05/11/2026.
00971Y  AF 7 | AKBANK TAS SENIOR CORP BND 144A... D | 07/09/2018. | J.P. MORGAN SECURITIES INC 907,500 | ....... 1,000,000 | ........ 986,250 | .............987,132 | ... 774 774 v 987,906 o] e (B0406) | ....... (80,406) | ......40,003 | 03/31/2025.
03835V AD 8 |APTIVPLC SUB CORP BND.. - |D[ 1212172018, | BTSD_PB...oorsoeeseesrenseesiens | 5,867,904 | ..... 6,000,000 | ....... 6,019,800 | ..........6,019,820 |..... (2,033) [PX0kE) ) PN B 6,017,787 o] (149,883) | ......(149,883) | .....365,500 | 01/15/2026.
03938L  AQ 7 |ARCELORMITTAL CORP BND... D| 12/21/2018. | BTSD_PB....ocovsvesvsvssscsssssessessssn | 1,012,500 | ....... 1,000,000 | ....... 1,000,000 | -rrcrree 1,000,000 | oo | oo (01 PSR B 1,000,000 e 12,500 | ... 12,500 | ....... 73,583 | 08/05/2020.
03938L AU 8 |ARCELORMITTAL CORP BND D | 12/21/2018. | BTSD PB...oooocssissinscssssscsns | 2,055,000 | ...... 2,000,000 | ... 2,102,500 | ...o0000 2,044,170 | oo | TCER:7)) P B TCEK: 7)) [ - 2,030,294 | .ovvcceren | o 24,706 | ........ 24,706 | .....146,111 | 03/01/2021.
05578Q AA 1 |BPCE SA SUB CORP BND 144A.... D| 12/21/2018. | BTSD_PBu...ocosvesvsvssvcsvsisesesen | 1,032,180 | ... 1,000,000 | ........ 998,340 | ..........998.925 | .. 156 156 | oo | e n999,081 | i | 33,099 | 33,009 | ... 66,342 | 10/2212023.
05578Q AB 9 |BPCE SA SUB CORP BND 144A.... D | 12/21/2018. | B7SD_PB 3,002,640 | ...... 3,000,000 | ..... 3,020,190 | rre3,014154 | oo | e (1,818) (1,818) | oo | 003,012,336 | oo | e (9,696) | o (9,696) | ....218,875 | 07/21/2024.
05578Q AD 5 |BPCE SA SUB CORP BND 144A | D{ 12/21/2018. | BTSD_PB....ooorsoerveesvessssessvessnn | 966,787 | ....... 1,000,000 | ......... 985,770 | vrovorrr 989,524 | oo | oo 1,216 1,216 [ v | cerrerrrnn990,740 [ oo | 1000(23,953) | oo (23,953) | ......57,000 | 03/15/2025.
059698 AA 1 |BANCO SANTANDER MEXICO SA INST SENIOR|D | 12/21/2018. | B7SD_PB
o | 986,032 | ...... 1,000,000 | ......... 949,375 | oo 969,944 | ..occovvrrven | oo 5,462 %7 N IR 975,406 | oo | o 10,626 | ........ 10,626 | ..... 46,063 | 11/09/2022.
059906 AA 3 |BANCO DE CREDITO DEL PERU SENIOR D/ 12/21/2018. [ BTSD_PB.....occosoeceeeseesesesree
CORP BN 2,976,636 | ......3,000,000 | ......2,075,880 2,986,062 | . 2345 2345 | o | 2,088,407 oI o (11,771) | .. 155,833 | 04101/2023.
06738E AE 5 |BARCLAYSPLC SENIOR CORP BND................. D | 11/30/2018. | BARCLAYS CAPITAL [ B 2,341,563 550,000 | ... 2,493,135 2,504,641 7Y N IO 2,509,765 ...(168,202)  ......(168,202) | .....113,241 | 03/16/2025.
111024 AA 9 |BRITISH TELECOMMUNICATIONS PLC CORP | D/ 01/15/2018. | M@tUIity......oc.ooceeseeeooereseoe
BND L | 4,211,000 | ...... 4,211,000 | ....... 4,533,359 4212919 | | e (1,919) [T [ B 4,211,000 | oo | oo | e 0 |....125,277 | 0111512018,
000000 00 O |CENCOSUD SA CORP BND 144A 1212112018, | BTSD_PBuc..vosvsvesvvsvsssesvssessessn | 1,734,180 | ...... 1,700,000 | ... 1,679,311 | .........1,692,426 | ..... 2,271 2271 | oo | v 1,694,697 483 | ... 132,718 | 01/20/2021.
15132H AD 3 | CENCOSUD SA SENIOR CORP BND 144A 122172018, | BTSD_PB..ooooovevsissinsscsssssnn | 290,779 | oo 300,000 | .......... 286,125 | oo 289,773 | cooveeeereres | oo 1,748 LI TN I 291521 | covceeseeres | covreenn(T82) | o (742)] ......20,759 | 01/20/2023.
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21988V AA 1 | CORPORACION LINDLEY SA CORPORACION | D] 12/21/2018. [ BTSD_PB.....o.oooororosoosoorsresooroo
LNDL | 4,176,260 | ....... 4,000,000 | ...... 4,024,375 | ....... 4,009,670 [ oo | o (2,931) [X<3)) [ R 4,006,739 | v | o 169,521 | ....... 169,521 | .....291,000 | 11/23/2021.
29246R AA 1 |EMPRESA NACIONAL DE ELECTRICID SENIOR | D | 12121/2018. | B7SD_PB.......cccoororeerecessessrsscess
c e 1,854,406 | ....... 1,896,000 | ....... 1,876,661 | ......... 1,882,890 1,798 | oo | o 1,884,688 | ..o | 00nn(30,283) | .......(30,283) | ...... 95,353 | 04/15/2024.
20248D AA 0 |ENANORTE TRUST ENA NORTE TRUST. 10/25/2018. | Redemption 100.0000.. . 997,027 | ......... 997,027 | ... 1,003,512 11,000,116 (3,089) 097,027 [ oo | oo | eovverniieeni0 | e 30,757 | 04/25/2028.
29248D  AA 0 |ENANORTE TRUST ENA NORTE TRUST........... D[ 12/21/2018. | B7SD_PB...oovsoooroesoesensvessen | 8,832,286 | ....... 8,854,422 | ...... 8,912,019 | ..........8,881,857 (5,643) | e | e 8,876,214 | | o (43,928) | .......(43,928) | ... 506,473 | 04/25/2028.
33938E AQ 0 |FLEXTRONICS INTLLTD. SENIOR CORP BND.. | D| 12/21/2018. | B7SD_PB......c.oooooovmmsvmmsvmnsvcnsienn [ L 1,678,253 | ... 1,672,000 | ... 1,681,240 | oo 1,675,823 (1,705) [ oo | eeerenen 1874118 | e | e 8136 | e 4136 | oo 104,396 | 02/15/2020.
40049) AV 9 |GRUPO TELEVISA SA CORP BND..........o0oorseee D | 12/21/2018. | B7SD_PB B I B 545,837 | ......... 500,000 | ......... 490,510 537 | oo | oo 495578 | | 00050,263 | ... 50,263 | ... 41,682 | 03/18/2025.
40433Q AB 1 |HPHT FINANCE (15) LTD SENIOR CORP BND 14| D | 11/28/2018. | UBS WARBURG LLC... 990.000 | ... 1,000,000 | ..oo...... 995,290 877 |l 098713 il BT (8713 | 34,580 | 03/17/2020.
460599 AC 7 |INTERNATIONAL GAME TECHNOLOGY D | 12/21/2018. | B7SD_PB
SECUREDCO L e | 986,250 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | coocoreeeee | e (01 PSRN B 1,000,000 | oo | e (13,750) | ....... (13,750) | ......87,750 | 02/15/2025.
53947N  AA 2 |LLOYDSBANKPLC CORP BND 144A D | 12/21/2018. | BTSD_PB....oosovsvvsvossvnssvvssesssnsnn | 10,429,160 | .....10,000,000 | ....... 9,939,200 | ........ 9,979,559 | ovverserss | e 6,942 B,942 | oo | v 9,986,501 [ .ooooerreceres | o 442659 | ....... 442,659 | ....825,139 | 09/14/2020.
561233 AA 5 |MALLINCKRODT INTERNATIONAL FIN SENIOR | D| 07/26/2018. | Various
co o 315,920 | oo 352,000 | ... 352,000 | oo 352,000 | oo | oo (01 P 352,000 | ooooerecrses | o (36,080) | ........ (36,080) | ......20,046 | 08/01/2022.
561233 AC 1 |MALLINCKRODT INTERNATIONAL FIN SENIOR | D | 11/29/2018. | VAHIOUS.......occcosceersrrscerscessrresseesse
c e e 2,124,600 | ....... 2,648,000 | ....... 2,653,170 | ..o 2,645,552 [ oo | oo (1,213) (1,213) | oo | v 2,644,338 | oo (519,738) | .....(519,738) | .....163,922 | 04/15/2025.
67054K AA 7 |ALTICE FRANCE SA FRANCE SECURED CORP |D| 12/21/2018. | BTSD_PB.....cccoooovorsvrsccesscessressesso
BND 233395 255,077 | v 254758 | oo 254,860 | . 23 v 3 P 254,883 | oo | o (21,488) [ ... (21,488) | .......26,964 | 05/01/2026.
74341D  AA 2 |PROLOGIS INTERNATIONAL FUNDING CORP  [D | 11/30/2018. | Call  102.0133....rcccceosceresc s
BN e 3,060,399 | ...... 3,000,000 | ... 2977440 | ........ 2,992,539 | oo | e 3,117 KRR I B 2,995,656 [ ..vooerserrsns | o 4344 | o 4344 | ....249,305 | 02/15/2020.
759470 AQ 0 |RELIANCE INDS LTD RELIANCE INDUSTRIES LIl D| 12/21/2018. | B7SD_PB......cooovvvsivrsiirsiivsssnssrsinsns . 969,866 | ....... 1,000,000 | ........ 989,980 | .............992,491 | ...... 903 903 993,394 | n(23528) | ... (23528)| ......57,635 | 01/28/2025.
78386F AC 0 |FALABELLA SACI FALABELLA....coocovvrsrvrsse D|12/21/2018.|B7SD_PB 1,948,338 | ....... 2,000,000 | ... 2,014,320 | 002,010,637 | oo | oo (1,347) (1,387) | e | 00rr0002,009,290 | | o (60,952)] ........ (60,952) | .....122,500 | 01/27/2025.
81725W AG 8 |SENSATA TECHNOLOGIES FINANCE C D 11/28/2018. | BARCLAYS CAPITAL...
SENIOR CO 985,000 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | cooerereeen | oo (01 P 1,000,000 | oo | e (15,000) | ........ (15,000) | ......56,344 | 10/15/2023.
88032W AC 0 | TENCENT HOLDINGS LIMITED SENIOR CORP |D | 01/12/2018. | UBS WARBURG LLC.....cccoooorvrerrcrren
BND e 1,004,000 | ....... 1,000,000 | ........ 997,970 | oo 999,107 |....... 18 CT: 71 D D 999,125 | oo | e 4875 | 4875 | ... 12,458 | 02/11/2020.
89388A AA 0 | TRANSPORTADORA DE GAS DEL PERU D | 12/21/2018. | BTSD_PB....osccoocersces oo
SENIOR CO . 961,715 | ......1,000,000 | ......1,000,000 1,000,000 0 || 1,000,000 | v | 1 (38285) | 1 (38,285) | .. 48,521 | 0413012028,
90014Q AA 5 |TURKIYE GARANTI BANKASI AS TURKIYE D | 07/11/2018. | VAHOUS.....rcoeceeseeseee e
GARAN | 793,908 | ... 800,000 | ... 799,008 | o 799,649 | .. 89 89 | o | o T9OTST || (5:829) | o (5,829) | 25,650 | 10117/2019.
90014Q AB 3 |TURKIYE GARANTI BANKASI AS SENIOR CORP|D | 07/11/2018. | J.P. MORGAN SECURITIES INC............
B 186,000 | ........ 200,000 | ......... 209,000 | ............ 208,286 | ..... (747) (TAT) | o | eoereeeesn207,539 | s | e0en(21,539) | o (21,539) | oo 9,694 | 03/16/2023.
92857W AS 9 |VODAFONE GROUP PLC CORP BND............... D|06/16/2018.| Call ~ 102.7240.. N 1,027,240 | ....... 1,000,000 | ....... 1,035,740 | oo, 1,008,394 [ coooeereceres | o (1,975) (1,975) [ oo | oo 1,004,819 | s | oo (8,419) | o (A,819) | o 55,398 | 06/10/2019.
98372P  AM 0 | XL GROUP LTD CORPBND  5.750% 10/01/21.. | D| 12/20/2018. |BTSD_PB...ooccosvesoosvvssvnsvesssssnen | 2,138,712 | ....... 2,000,000 | ....... 2,000,000 | ...... 2,000,000 [ v | o 0 [ oo | e00ereee2,000,000 | v | 0 138,712 | 138,712 | 140,236 | 10/01/2021.
BRSS64 CT 8 |MERLIN ENTERTAINMENTS PLC SENIOR B | 11/29/2018. | BNP PARIBAS..
CORPEN . 5681423 | ... 569,325 | ... 535,375 | oo 600400 | oo oo o o 0|....(65,025) 03/15/2022.
G9284# AZ 0 |VITOL FINANCE LTD CORPBND........ccccovurrerenne D | 06/27/2018. [ MALUFiY.......coevererererieirereicieriseineinine 2,000,000 1000,000 | .......2,000,000 0 06/27/2018.
P7077@ AH 7 |NASSAU AIRDEV CORP BND D| 12/30/2018. | Redemption  100.0000.. 178,750 | ..o 178,750 | oo 178,750 | ... 0 . ) . ! 03/31/2035.
P7077@ AK 0 |NASSAUAIRDEV CORP BND D | 12/30/2018. | Redemption  100.0000.. 187,500 | ......... 187,500 | ......... 187,500 | .ovvvcc, LE74:0 ) R I [\ I 187,500 | oovoseesscc | cocerssseesssies | cveesssceesses 0| 8,151 | 06/30/2035.
3899999. Total - Bonds - Industrial and MiSCENlaN@OUS.......coccvvsvvrssissessssrnsiisnss coisvessssesssssssisne ...299,998,924 |...293,130,310 |...291,789,878 | ...... 291,556,994 | ...... 222,500 | ... 896,917 | oo 0. 1,119,417 |....... (65,025)] ... 292,638,304 | ....... 26,914 | 5,918,196 |.....5,945,110 | 16,870,233 | XXX
Bonds - Hybrid Securities
05533U AC 2 |BBVA BANCOMER SA DE CV SUB CORPBND |..| 12/21/2018. [ B7SD_PB........cooooo oo
144A 526,136 500,000 | ........ 553,750 | wovocceen 532,897 | .ooooervereirs | oo (6,096) (6,096) | erooerce | e 526,801 | .ovvoerscrsces | o G| — (665)| .....41,344 | 09/30/2022.




INAT

Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
4899999. Total - BONds - HyDId SEOUMHIES.......oovvt ittty bttt ettt | 526,136 | ..o 500,000 | ... 563,750 | oo 532,897 | oo L p— (6,096) 0 (6,096) ] — 526,801 | .o ] — (2] E— (665)| ... 41,344 | XXX
Bonds - Bank Loans
432890 AE 3 |HILTON WORLDWIDE FINANCE LLC TERM | 03/19/2018. | WELLS FARGO SECURITIES.....cooocece | ] 1,399,459 | ....... 1,389,042 | ....... 1,387,594 | ......... 1,393,023 | coovereeerens | e (5,245) (5,245) | cooevereereee | oo 1,387,778 | oo | 011,682 | e 11,682 | .o 20,261 | 10/25/2023.
43280D AE 3 [HILTON WORLDWIDE FINANCE LLC TERM .. | 04/16/2018. | Redemption  100.0000 207,139 207,139 206,407 | .... 206,360 |..... 779 779 207,139 | oo e | 0 | 10/25/2023.
50076W AM 5 |KRATON POLYMERS LLC SENIOR TERM LOAN | .. | 03/08/2018. | Redemption  100.0000........ccooomemees | 579,030 | cooo 579,030 578,541 | oo 583,856 | ...ooovvvverrrrsies | i (4,826) (4,826) | coovvevecccciins | rvveerssseenBT9,080 | v | v | ivvnrrrnisnsnn0 [ s 12,355 | 01/06/2022.
50076W AM 5 | KRATON POLYMERS LLC SENIOR TERM LOAN |.. | 03/09/2018. | Tax Free Exchange.........ccccococccccenen | 00000 942,254 | .......... 938,967 | .........938475 | cccccc... 946,793 | e | o (8,528) (8,528) [ vovvvovererrreriiiis | 938,265 | oo | 103,988 | 3,988 | 970 | 01/06/2022.
67180F AG 2 |CHARGER OPCO BV JACOBS DOUWE D | 06/28/2018. | Redemption  100.0000.. 169,266 169,266 169,633 |..... (367) (70 ) PR IO 1:1-Y. Y- 3 Y Y BN | B DO 22227 | 07/04/2022.
67180F AG 2 |CHARGER OPCO BV JACOBS DOUWE D| 11/01/2018. | Tax Free Exchange 871,844 | ........871,844 873,736 | covveeeeeeccins | v (1,880) (1,880) | covvveveccccins | covveeereseesBT1,856 | v | coveeeeeeeen(12) | e (12) | e 21,801 | 07/04/2022.
70583# AJ 3 |PELICAN PRODUCTS INC SENIOR SECURED | .. | 05/01/2018. | Redemption ~ 100.0000.. 238,272 238,272 281,018 | oo | (2,746) (2,746) 4,887 | 04/10/2020.
69322H AE 8 |PAE HOLDING CORP SENIOR SECURED TERM | .. | 12/31/2018. | Redemption ~ 100.0000.. 18,776 ..18,537 |.... 239 239 18,776 10/20/2022.
BRTB6R 8L 5 |SEMINOLE TRIBE OF FLORIDA SENIOR .. | 03/29/2018. | Redemption  100.0000.. 12,903 2,889 2892 | ... 12 12 2903 07/08/2024.
BRTB6R 8L 5 LE TRIBE OF FLORIDA SENIOR | 04/19/2018. | Tax Free Exchange... 160,229 155,484 149,706 | oo 1,150,852 | ... (555) T2 [ 1,150,296 07/08/2024.
89705D AD 4 |TRONOX FINANCE LLC SECURED TERM LOAN | .. | 12/31/2018. Redemption 100.0000.. . 6,279 6,279 ..6,248 6.253 | ... 26 26 6,279 09/23/2024.
89705D AE 2 |TRONOX BLOCKED BORROWER LLC .. | 12/31/2018. | Redemption ~ 100.0000...........ccocrrvrernnes 2721 | . 2721 . 2707 | 2,710 | 11 11 2721 - 0 09/23/2024.
8299999, Total - Bonds - BanK LOBNS ..ooovvessvvessvvrssssessssssssssssssssssssssisssss svvsssssssisssssssssssssssssssssssssssssssssssssssssssssss | 5,598,172 | ....... 5,579,723 | ..... 5575794 | ..........5,595,663 | oo 0 (23,080) 0 (23,080) 0] 5,572,581 | ..oovoccend 0].... 25591 | ......... 25,591 | ....... 95536 | XXX
8399997. Total - Bonds - Part 4... ..512,900,432 |...497,295,411 |...499,809,730 022,500 344,386 566,886 | .....(129,945) | .......499,650,376 11,807,630 |..11,837,725 | 27,171,942 | XXX
8399998. Total - Bonds - SUMMAry M fom Part 5......c.covsvessvssossssssinsiins vsmsiisssisssssnsssssssssssssssssssssssssssssssssssssssssssesns || 60,375,046 | .....61,337,789 | .....61,631,855 | ..oooooccccesssccicnins | covcennssssisinns | cvss (168,978) | ...ooovvrcccces | cersd (168,978) | ..ovovrcccccen | corsd 61,462,876 | ..oocccccorrees (1,087,829) | ...(1,087,829) | ..1,178,847 | XXX
8399999. Total - Bonds : ..573,275478 |....558,633,200 |....561,441,585 | ...... 499,183,331 | ... 222500 | ... 175408 | v [ ...397,908 | ..o (129,945)| ....... 561,113,252 | ....... 30,095 | 10,719,801 |..10,749,896 | 28,350,789 | XXX
9999999 Total - Bonds, Preferred and Common Stocks ..573,275478 XXX ...561,441,585 99,183,331 | ......222,500 75408 | o0 | ooenrrn.397,908 | ... (129,945) | .......561,113,252 30,095 | 10,719,801 |...10,749,896 | 28,350,789 | XXX
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Sl

2 3 4 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 20 21
13 14 15
F Current Interest
0 Year's and Paid for
r Par Value Current | Other-Than- Dividends | Accrued
ei (Bonds) or Book/Adjusted Year's Temporary | Total Change Received | Interest
g Date Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal / Accretion | Recognized |  (12+13-14) Year Dividends
Bonds - U.S. Government
UNITED STATES TREASURY
912828 TV 2 | SENIORGOVTBND . | 09/28/2018 | BANC OF AMERICA SECURITIES LLC... | 11/01/2018 [ VAIIOUS......ccoivuurreeresenssensssisssrssnsssnsens | seveenes 4,000,000 | .........3,939,383 | ......... 3,943,430 . 5,008 | oo | i 5,098 | oo oo | e (1,051) | e (1,051) ..o 25,138 |..... 20,516
0599999. TOtal - BONAS = U.S. GOVEIMMENL.........ouiieiiieieiieiieiieiiiiteiieietees eotestetsstsseesssssessesessessesssssssesses et ensessessessesesses et essessessee et esses et st ensesses et st ensebsesnsesssssessnsansessesnsssssnsesns | sessessas 4,000,000 | .........3,939,383 | ......... 3,943,430 .3,944 481 5,098 0 5098 | o0 | il | (1,051) |l (1,051) ] 25138 |..... 20,516
Bonds - All Other Government
ANGOLA(REPUBLICOF)
035198 AB 6 | SENIORCORPBND144A D| 05/02/2018 | GOLDMAN SACHS & CO.......c.ccourrerires 1212112018 | BTSD_PB.......oevverieerieissiensiiesiesisssnins | vvvisniens 200,000 | ...........199,974 | ............ 190,500 200,016 42 A2 [ [ | 000(9,516) | .....(9,516) | ... 10,175 [ .o
PETROBRAS INT BRASPETRO BV
71647N  AZ 2 |SENIORCORPBND D| 01/25/2018 | BNP PARIBAS.........cccovvvirveiniireriniireirenns 05/03/2018 | VAMIOUS.........ocvververerriereseiniesiesiseesienes | oriresianes 250,000 236,556 246,049 44 A4 | s | e | enn(9,493) | . (9,493) | e 2,453 | ..o
REPUBLIC OF TURKEY
900123 CK 4 | SENIORCORPBND D] 07/09/2018 | CITIGROUP GLOBAL MKT INC............... 07/11/2018 | CITIGROUP GLOBAL MKT INC.......coooes | covvunee 1,000,000 | ............901,250 | ............ 866,900 901,302 52 52 | oo | i | (34,402) | .....(34,402) | ...... 12,729 |..... 12,458
1099999. Total - BONAS = Al OthEr GOVEIMMENL. ... veeuiieuieeiisiieitiseiiiiiis | tisstissessssesssessse s sees st e8| cesneins 1,450,000 | ........1,347,229 | ......... 1,293,956 | ......... 1,347,367 138 0 138 | o0 | civinn0 [ (53,411) | .....(B3,411) | ...... 25,357 |..... 12,458
Bonds - U.S. Special Revenue and Special A t
3132XwW ZJ FREDDIE MAC GOLD POOL#Q54344.... | .. | 03/06/2018 | BNP PARIBAS.... 05/03/2018 | J.P. MORGAN SECURITIES INC.......cccco. | vovrrec 9,683,918 | ........9,908,615 | ......... 9,860,952 | ......... 9,908,096 (519)
3132XW - ZJ FREDDIE MAC GOLD POOL#Q54344.... | .. | 03/06/2018 | BNP PARIBAS.... 05/01/2018 | Paydown .89,296 89,296 89,296 (2,072)
FNMA_11-143 FN_12-5C  3.500%
3136A3 02/25/42 11/01/2018 | Interest Capitalization. 11/27/12018 | BBRA_PB........cvoeevrrierrenriierisnessnienins | vienrnnnnnn 160,135 | ... 160,135 | oo 154,801 | cooovvveneee 160,135
3140H4 FANNIE MAE POOL#BJ2731........cccomvvenne .. | 05/03/2018 | J.P. MORGAN SECURITIES INC... 12/01/2018 | Paydown 293,350 293,350 | ..ovveeriririnns | e (6,509)
3140Q8 FANNIE MAE  4.000% 03/01/48.... . | 06/14/2018 | BNP PARIBAS 12/01/2018 | Paydown 444255 | ... 444,255 | ... | e (8,885)
3140Q9 FANNIE MAE POOL#CA1902 .| 07/11/2018 | GOLDMAN SACHS & CO. .| 12/01/2018 | Paydown \ ...243,985 243,985 | ..o | v (11,427)
3140Q9 FANNIE MAE POOL#CA1902.................. .| 07/11/2018 | GOLDMAN SACHS & CO.......ccccoevvverrrunee 12/21/2018 [ BTSD_PB.......ccovvverriieierieisenniseissineies | eeeeees 7,707,982 | ........8,068,992 | ......... 7,967,841 8,066,494 (2,498)
SEASONEDCREDITRISKTRANSFER
35563P WHOLECMO18-1 . | 03/09/2018 | BANC OF AMERICA SECURITIES LLC... | 12/01/2018 | PaydOWN..........ccoorereumrereerenieirseriseinnes | cerseeenns 398,085 | ...........389,142 | ............ 398,085 398,085 8,943 | oo | e 8,943 | oo | e e | ervenenieennnd0 | 5518 | ..... 1,426
SEASONEDCREDITRISKTRANSFER
35563P WHOLECMO18-1 . | 03/09/2018 | BANC OF AMERICA SECURITIES LLC... | 12/21/2018 | B7SD_PB........cccesvumerrmrimeerneemieirseriierins | cevrenes 4,601,915 | ........4,498,528 | ......... 4,502,270 4,505,195 | ..oovverveiririinns | e 6,668 | ..oovrvceiinis | e 6,668 122,718 | ..... 16,490
UNIVERSITY CALIFORNIA
91412H MUNITAXBNDREV . | 05/24/2018 | BANC OF AMERICA SECURITIES LLC... | 11/27/2018 [ BBRA_PB........ccoiouniiiiniiniininiisissiisnnins | covnenes 2,000,000 | .........2,000,000 | ......... 2,006,700 2,000,000 [ .o e [ | cenrsnen0 | [ | 08,700 | 108,700 38,280 | .o
3199999. | - Bonds - U.S. Special Revenue and Special ASSESSMENES .......cvurieeiiriiiiniissiiasiins 25,622,919 | ......26,125,191 | ....... 25,961,535 26,108,891 | ..coooovciienn0 | s (16,299) | .oovvvneenad 0 [ (16,299) 423,765 |..... 46,823
Bonds - Industrial and Miscellaneous
ALTICE US FIN | CORP ALTICE US
02155F  AF FINANCE | 10/18/2018 | Taxable Exchange...........c.coocvvivniiiciinnns 11/27/2018 | Tax Free Exchange...........coccouvvcvrieciincns | v 167,000 | ...........163,243 | ........... 160,738 | ...ccovouvee 163,294 51 51 | | e | ceenn(2,556) | .....(2,556) | ... 4,899 | ... 3,904
BAKER HUGHES A GE COMPANY LLC
05723K COPR BOND . | 02/09/2018 | SUNTRUST ROBINSON HUMP. 11/27/2018 | BBR4_PB <........5,000,000 . 4,069,330 4,721,073 3,973 196,067 |..... 35,133
12515H CD_17-CD5 CMBS_17-CD5-AAB............ .. | 04/17/2018 | J.P. MORGAN SECURITIES INC... 12/21/2018 | BTSD_PB........ovverereisrisnriesieniisnieenes | enviens 1,000,000 | ............985,703 | ............ 978,273 986,900 | ....ovorveerranes | e 1197 | v AT s [ | 000n(8,627) | ... .(8,627) | ... 23,256 | ...... 1,610
12572Q CME GROUP INC SENIORCORPBND.... |.. | 06/14/2018 | BARCLAYS CAPITAL.....c.coecomivrrerrrris 11/27/2018 | BBRA_PB........oooieieereierieeineeiiseinenns | eeeins 3,000,000 | .........2,999,520 | ......... 2,989,113 2,999,523 B | e | eerrnernrinensd | v | n(10,410) | .....(10,410) | ... 48,750 | ..o
CHEVRON PHILLIPS CHEMICAL CO L
166754 SENIORCOR .| 02/27/2018 | J.P. MORGAN SECURITIES INC............. 1112712018 [ BBRA_PB.........ovveveirierriseresiseiesssenes | eeveees 2,250,000 | .........2,240,798 | ......... 2,179,719 2,241,247 450 450 [ .o [ | 000n(61,528) | .....(61,528) | ...... 59,894 | ..o
GSMORTGAGESECURITIESTRUSTG
362508 SENIORSENIORC .| 07/18/2018 | GOLDMAN SACHS & CO.......ccccovvrvrrrenee 11/27/12018 | BBRA_PB.........coovrveeiereriesieseisniennns | orvias 4,500,000 | ........4,634,681 | ......... 4,530,812 4,630,773 | .oveveerercreens | e (3,908) | .oooverrerrene [ errerirnens (3,908) [ .oovevverrenee [ eervrirereens | 000(99,961) | .....(99,961) | ...... 80,008 |..... 15,892
JPMCC_18-WPT LCFSENIORCMBS18-
46645W WPT144A .1 07/18/2018 | J.P. MORGAN SECURITIES INC............. 1212112018 [ BTSD_PB......ccvvverririeeerieisensiseisnisenies | enveees 5,000,000 | .........5,149,985 | ......... 5,158,660 5,000,000 | ..ooovreeriniins | e (149,985) | ...ooovvvrriines | v (149,985) ...100,288 |..... 17,698
PNC BANK NATIONAL ASSOCIATION
69349L SUBCORPBND .| 07/23/2018 | CITIGROUP GLOBAL MKT INC............... 11/27/12018 | BBRA_PB.........cooeviieieieiiesineiiiseineins | eviins 3,000,000 | .........2,992,680 | ......... 2,944,119 2,992,744 64 64 | .o | e | 20.(48,625) | .....(48,625) | ...... 40,838 | ..o
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79466L AF 1 | SALESFORCE COM SENIORCORPBND | .. | 05/24/2018 | MORGAN STANLEY & CO. INC.............. 11/27/2018 | BBR4_PB, 1,950,378 11,978,911 991 991 | o | e | o (28,533)| ..... (28,533) | ...... 46,456 | .....9,867
86765L AM 9 | SUNOCO LP/SUNOCO FINANCE COR | .. | 01/09/2018 | CREDIT SUISSE FIRST BOSTON COR.. | 12/03/2018 | Tax Free Exchange.............ccoouverunruenns ..945,000 .1,000,000 (V1 PUORRORPTONTEN DOPPRPPORPOIRR VOO (55,000)| ..... (55,000) | ...... 50,590
TENCENT HOLDINGS LIMITED
88032W AG 1 | SENIORCORPBND14 01/11/2018 | BANC OF AMERICA SECURITIES LLC... | 11/28/2018 | UBS WARBURG LLC.. 922,000 999,768 18 18 [ s | (77,768) | ..... (77,768)
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... i enssssssssssssssenssenssenssenssssssensssssssssenssssssenssssessensssesssnns | aoen@5917,000 | 100 27,861,380 | Lovves 26,828,142 27,714,233 | o0 | (147,146) | .ooovvvnnnd 0 | (147,146) ...(886,091) | ...(886,091)
Bonds - Bank Loans
HORIZON PHARMA INC SENIOR LOAN
BHFOMN KH 2 |TERM 10/23/2017 | Tax Free EXchange.........c.coccvevveevnerenes 06/21/2018 | Redemption  100.0000 8,052 8,052 (13) (13) [ oeeereeerneens e [ e [ v (V1 I 28 | s
HORIZON PHARMA INC SENIOR LOAN
BHFOMN KH 2 |TERM 10/23/2017 | Tax Free EXchange..........coocvevevevnerenes 10/19/2018 | Tax Free EXchange.........c.coocevvvreveneriens 238,175 237,585 (1G1515) ) [OORR E (R515) ) I 590 590 | .ot 901 [
KRATON POLYMERS LLC FIXED
BHFOVG BK 0 |TERMLOAN 03/09/2018 | Tax Free Exchange 09/28/2018 | Redemption  100.0000. 67,413 67,413 (236)
SEMINOLE TRIBE OF FLORIDA
BHFOXQ NR 8 |SENIOR SECURED 04/19/2018 | Tax Free Exchange..............cccuvevrerernnns 12/31/2018 | Redemption ~ 100.0000 8,710 8,710 (36) (3B) [ oveverrerrie [ reerinriienn [ e [ e (V1 I 30 |
MEREDITH CORP
BHFOU6 JB 5 | SECUREDTERMLOAN 03/19/2018 | MORGAN STANLEY & CO. INC.............. 09/28/2018 | Redemption ~ 100.0000..........cccourcverree | verrerennn 172,689 | .. 173,785 | e 172,689 | ...ccooece. 172,689 | oo [ v (1,096) | ..o [ (1,096) [ .oovevrinnis [ e [ e [ v 0| oo 333 [
MEREDITH CORP
BHFOU6 JB 5 | SECUREDTERMLOAN 03/19/2018 | MORGAN STANLEY & CO. INC.............. 10/26/2018 | Tax Free Exchange...........coocevvvernervcrincns | veeeen 1,347,311 | ......... 1,355,865 | ......... 1,346,830 1,347,341 | i | e (8,524) | coovvrerrreine [ e (25723 (ORI VRO IS (510) | evvveve (510) ] ...... 10,976 [ .o
MEREDITH CORP
BHF19P VR 6 |SECUREDTERMLOAN 10/26/2018 | Tax Free EXchange...........cooccvevvvevnerenes 12/31/2018 | Redemption ~ 100.0000 268,533 268,533 96 96 | covverrrririee | vererrerieenes | e | e (V1 I 420 | ... 1,128
HORIZON PHARMA INC SENIOR LOAN
BRTMCC PV 6 |TERM 10/19/2018 | Tax Free Exchange........ccoouvuiinniiniranes 10/23/2018 | Redemption  100.0000 237,581 237,581 (594) [ oo | e (594) | o [ [ | s 0] .. 9,630 [ .o
8299999. TOtal = BONAS = BANK LOBNS. ....rvueureereseiserssis s enis | eoees st es sttt nnsnnssnesssnsnnsnsnsnnes | cnsenees 2y 0D 04800 | werneens2, 398,672 | wovvvrnas 2,347,983 2,347,904 0| (10,769) | ooovvvvvvnnnc0 | eiiiienene(10,769) | o0 [ eiiviienn0 | e 80 | oo 80 |..... 22,484 | ... 1,128
8399998. TOHAI = BOMAS. .t kst ennensenesnninnsnnnnnenins | coeneneD 1,300,189 | vireren61,631,855 | L 60,375,046 61,462,876 | ....ccceeernl0 | o (168,978) | .. (1,087,829) | (1,087,829)|.1,178,847 |...165,029
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ........c..iiuiiiiiiis overeeseiteeeieesseee sttt ens s sssssnssinensenisssssssssssnssnnsenssennnes | aeeenn01,681,855 | L 60,375,046 61,462,876 | ........cc....0 | oo (168,978) (1,087,829) | (1,087,829) | .1,178,847 |...165,029
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJ/AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE
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SCHEDULE DB - PART A - SECTION 1

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

813

1 2 3 4 6 7 8 9 10 1 12 13 14 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e (Decrease) B.JA.CV. Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Foreign
5.076%[GBP
Currency Swap With BNP PARIBAS - 6M Sterling
SARCV 5.08 PAY BLB6 BMEONMK42 ARQIVA PP Curren LIBOR Rate
06/29/2029 BMEOMB6F8 FINANCING PLC D1.... cy BNP PARIBAS ROMUWSFPUBMPRO8BKS5P83 | 06/27/2014.... | 06/29/2029.... | .oovverneces 5,614,290 F24%]| covererrrrerierei [ e 166,192 | .....cccoo.. 1,411,410 | .o | 1,724,074 | oo [ 261,195 | oo | e | v 90,968 | ....coocvvrnee 100/99.........
Currency Swap With DEUTSCHE
BANK AG RCV 4.35 PAY 4.13 BRSJU9VY8 PORTMAN ESTATE Curren | DEUTSCHE 4.3475%[4.13
03/05/2028 BRSKOUGF0 FUND 20 D1..... cy BANK AG TLTWFZYICNSX8D621K86.... | 09/07/2018.... | 03/05/2028.... | ....covvveeecee 1,408,680 B | R I 136,760 | ............. 4,480 | ....ccoooenne 399,200 262,440 21,345 100/99
Currency Swap With CITIBANK NA
RCV 5.10 PAY 3.60 07/30/2034 BMEOPPGA4 ELENIA FINANCE Curren
BMEOPLV99 ovJ D1.... cy CITIBANK NA...... E570DZWZ7FF32TWEFATG.. | 07/25/2014.... | 07/30/2034.... | weoovvveuncecs 2,016,150 | 5.1%[3.601%] 38,977 301,425 86,475 39,802 100/99
Currency Swap With DEUTSCHE
BANK AG RCV 4.35 PAY 4.13 BRSJU9VY8 PORTMAN ESTATE Curren | DEUTSCHE 4.3475%[4.13
03/05/2028 BME2T98E3 FUND 20 D1... cy BANK AG TLTWFZYICNSX8D621K86.... | 09/07/2018.... | 03/05/2028.... | ...ovvvevrenee 1,408,680 B | ORI I 136,760 | ............. 4444 | ... 399,200 262,440 21,345 100/99.........
Currency Swap With BNP PARIBAS
SARCV 4.24 PAY 3.00 05/21/2021 | BRSNDYW14 DCC TREASURY Curren
BMEOHMEN4 2014LTD D1 cy BNP PARIBAS ROMUWSFPUBMPRO8BKS5P83 | 03/20/2014.... | 05/21/2021.... | weooveverneces 13,771,000 | 4.238%[3%]... | cvvveeeernerernenenne | ceererereiereinenes 238,369 | ... 2,339,500 | ... [ ....1,939,289 | ....covvrrrerrrrens | e 576,500 [ ..oocvvererireris | e | ceveenes 106,426 |....ccovcvvrnee 100/100.......
Currency Swap With DEUTSCHE
BANK AG RCV 4.35 PAY 4.13 BRSJU9VY8 PORTMAN ESTATE Curren | DEUTSCHE 4.3475%[4.13
03/05/2028 BME2T98N3 FUND 20 D1..... cy BANK AG TLTWFZYICNSX8D621K86.... | 09/07/2018.... | 03/05/2028.... | ....cvvveeece 1,095,640 E) | R IR 106,440 | ............ 3,587 | .o 310,560 | ... | .......155,025 | .cooooiiiecriicns | o 204,120 [ oo | e | e 16,601 | ..coovvven. 100/99.........
Currency Swap With BNP PARIBAS
SARCV 4.53 PAY 3.06 07/23/2026 Curren 4.527%][3.06
BMEOMFJMO BMEOMJE96 WERELDHAVE NV....|D 1........ cy BNP PARIBAS. ROMUWSFPUSMPRO8K5P83 | 07/01/2014.... | 07/23/2026.... | .ecovuveeree 9,578,100 3 | ORI IOSTRN 182,007 |............ 1,576,050 |..... | ..1,169,911 | oo [ s 403,550 | ..o | e | e 131,715 | 100/99.........
Currency Swap With BNP PARIBAS
SARCV 4.74 PAY 3.26 07/24/2026 | BMEONMKX8 SHURGARD Curren
BMEOMAMQ8 LUXEMBOURG SARL CB 3.26% |D1........ cy BNP PARIBAS ROMUWSFPUSMPRO8K5P83 | 06/25/2014.... | 07/24/2026.... | ...coouveeree 8,302,497 | 4.T4%[3.26%] | ...oovvvvreeerrerans | v 164,625 | .......... 1,340,714 | ... | .......999,618 | oo [ s 351,089 [ ..o | e | e 114194 | . 100/100.......
Currency Swap With CITIBANK NA
RCV 5.48 PAY 5.03 12/05/2031 Curren
BRSL8D130 BRSLK2WP7 FORTH PORTS LTD |D 1........ cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 11/13/2013.... | 12/05/2031.... | weoovvvevneces 8,152,350 | 5.48%[5.03%] | ...ovvvurrererirines | crvvrerireriineninns 113,726 | ...oooneee. 1,656,990 | ..... | ..1,484,656 | ...cocooorrrrrrernes [ o 403,665 | ....ooorerieris | e | e 146,612 | ..o 100/99.........
6.301%[GBP
Currency Swap With BARCLAYS - 6M Sterling
BANK PLC RCV 6.30 PAY BLB6 | BRSK7ZXA3 ABP ACQUISITIONS Curren | BARCLAYS LIBOR Rate
04/25/2033 BRSK9U8R3 UKLTD D1.... cy BANK PLC G5GSEF7VJP5ITOUKS573..... | 03/16/2012.... | 04/25/2033.... | ©.oovvveveenne ....10,302,500 +3.281%][ vvererernerirenns | v 314,935 | ..o 2,024,100 | ..... [ ..2,789,726 | ....covvvrrerrrrens | e B144T5 | oo | e | ceveines 194,973 | .o 100/100.......
Currency Swap With CITIBANK NA
RCV 4.72 PAY 3.57 04/02/2021 BRSMV8LQO FRITZ DRAXLMAIER Curren 4.716%[3.57
BRSMDBR46 GMBH & CO D1... cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 02/21/2014.... | 04/02/2021.... | weoovvevneces 2,058,000 £ | ST VTR IV 34,015 | .o 343,275 86,475 | ...cvooevveerriees | cevrneriresrirnes | cevereri 15,451 | .o 100/100.......
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. [V 379,960 1,265,357 | ..ccooeeee 12,102,424 [XXX] ..11,180,601 | .....cccoooccrnnt 0]...3412424 | o0 e (U 899,432 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0] 379,960 1,265,357 | ..ccooeeue 12,102,424 [XXX] ..11,180,601 | ....ccccovvnns 0]...3412424 0 899,432 XXX XXX
Swaps - Hedging Other - Foreign Exch
Currency Swap With CITIBANK NA
RCV 5.32 PAY 4.05 04/02/2024 BRSMV8P60 FRITZ DRAXLMAIER Curren 5.316%[4.05
BRSMDBS37 GMBH & CO D1... cy CITIBANK NA...... E570DZWZT7FF32TWEFAT6.. | 02/21/2014.... | 04/02/2024.... | wveeovvevreers | wovrrnn 411,600 7 | PSSRSO OSTORRRRIOR R T5TT | i 51,065 |....|.....51,065 [ ... 718 | .. 17,295 | oo [ [ e 4719 | 008........ccc0..
Currency Swap With CITIGROUP
INC RCV 3.03 PAY 2.31 Curren
02/20/2025 BME1WZB41 BME1XLLDO BRITVIC PLC............. D1 cy CITIBANK NA...... E570DZWZ7FF32TWEFAT6.. | 11/01/2016.... | 02/20/2025.... | .oovvernvce. 1,958,560 | 3.03%[2.31%] | +vveuvvermerermerins | cevermererneennsenens | voveveeens 10,947 | .o (70,336) | ... | ......(70,336) | ...c.. 106,340 | ....... 126,640 24,276 008
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
Currency Swap With BNP PARIBAS
SARCV 4.04 PAY 4.07 10/22/2026 | BMEOUCH57 MULLEN GROUP Curren 4.0425%[4.07
BMEOPELZ8 LTD D1.... cy BNP PARIBAS..... ROMUWSFPUBMPRO8BKSP83 | 07/22/2014.... | 10/22/2026.... | .oocvvecrens | ceveee 7,448,790 £ | ORI VORI VPR 54,059 | ........... 1,590,093 |..... ...1,590,093 |...... (104,196) | ....... 527,559 | ..orveeeriieniins | e | e 104,108 |....ccooevvnnee 008.......ceene
5.581%|[GBP
Currency Swap With JJIMORGAN - 6M Sterling
CHASE BANK NARCV 5.58 PAY | BRSK802L9 ABP ACQUISITIONS Curren | BARCLAYS LIBOR Rate
BLB6 12/26/2033 BRSK9UMB2 UKLTD D1 cy BANK PLC G5GSEF7VJP5I7TOUKS573..... | 06/03/2013.... | 12/26/2033.... | wcvveucrercs | cevene 1,534,500 F2.2%]| ceveeerieriinenin [ e | e 48,236 | ..covvvens 812,370 | .oco | v 812,370 | ....... 384,503 | ........ 79,150 29,713 008
0939999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 [V 120,819 [ .o 2,383,182 |XXX| ...2,383,182 | ....... 387,365 | ....... 750,644 | ..o 0 [ 0 [ 162,816 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 0 ] 120,819 [ ... 2,383,182 |XXX| ...2,383,182 | ....... 387,365 | ....... 750,644 | ..o 0 [ (U 162,816 XXX XXX
Swaps - Replications - Credit Default
Credit Default Swap With
INTERCONTINENTAL EXCHANGE
INC RCV 1.00 PAY 100.00
12/20/2023 Z92DT7XV3 990418606 CDX.NA.IG.31.............. DBC..... Credit. | Ice Clear US Inc... 549300HWWR1D80TS2G29.. | 09/25/2018.... | 12/20/2023.... | eoovvvevnnes ...22,000,000 | 1%[0%]...cvvvene | covmninmriisniinns [ o 390,518 ...126,536 . [...22,000,000 |27Z........... NA
0989999999. Total-Swaps-Replications-Credit Default 0 390,518 26,536 ....22,000,000 XXX XXX
1029999999. Total-Swaps-Replication: 0] 390,518 | ... 126,536 ....22,000,000 XXX XXX
1169999999. Total-Swaps-Credit Default 0 390,518 | ... 58,056 L371,419 XXX ... 126,536 ....22,000,000 XXX XXX
1179999999. Total-Swaps-Foreign Exchange 0 .379,960 1,386,176 ..14,485,606 |XXX|..13,563,783 |. 87,365 | ....4,163,068 1,062,248 XXX XXX
1209999999. Total-Swaps 0]....770478 |..... 1,444,232 ..14,857,025 [XXX] ..13,690,319 | ...... 387,365 | ...4,163,068 ....23,062,248 XXX XXX
1399999999. Total-Hedging Effective 0 | 379,960 | ......1,265,357 .12,102,424 [XXX] ..11,180,601 ...3,412,424 899,432 XXX XXX
1409999999. Total-Hedging Other. 0 0 ...2,383,182 50,644 162,816 XXX XXX
1419999999. Total-Replication 0 ] 390,518 |... . ..371,419 [XXX] ....... 126,536 |. . ....22,000,000 XXX XXX
1449999999. TOTAL [ 770,478 | ...... 1444232 | ... 14,857,025 [XXX] ..13,690,319 | ....... 387,365 |...4,163,068 ...23,062,248 XXX XXX




613

Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease B./A.C.V. / Accretion | Recognized | Hedged Item |  Deferred (b)

Swaps - Hedging Effective - Foreign

Currency swap - Rec fixed USD [Pay | Portman Estate Funds (Multiple Deutsche Bank 4.3475%
fixed GBP] ; 2013-FXS-189672 Cusips) D1 Currency | AG 7LTWFZYICNSX8D621K8¢ 02/06/2013. | 03/05/2028. | 09/07/2018. | Sale......... | covoveverciciesees ...3,913,000 [4.1300%] 365,798 22,142 [N [ [P (TIPS [ [ 365,798 | oo | v, 95.29/100%....
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 365,798 22,142 0 KX 0 .. (531,125) [ .o 0 [ . 365,798 | .o { ] I 0 XXX

Swaps - Hedging Effective - Total Return

Currency Swap With CITIBANK NA
RCV 4.50 PAY 2.75 10/29/2025 X7360WAJ1 ROMANIA REPUBLIC 4.4975%

BME1FMUS5 OF . | Currency | Citibank NA........ E570DZWZ7FF32TWEFA] 10/22/2015. | 10/29/2025. | 11/29/2018. .| ..1,111,000 [2.7500%]| .. .(117,591) .15,667 89,800 N (117,591) 008
Currency Swap With CITIBANK NA

RCV 4.99 PAY 2.75 03/15/2022 59010QAA4 MERLIN 4.9860%

BME1096T5 ENTERTAINMENTS PLC D1 Currency | Citibank NA......... E570DZWZ7FF32TWEFA] 03/13/2015. | 03/15/2022. | 11/29/2018. | Sale......... | coovevererecercrces | e 524,750 [2.7500%] (63,531) 6,549 | ...ooovvvveverrveverrnnns [ e | e 17,021 | ........ UL ISTV N N [ (63,531) 008
Summary Line Adjustment ................. Transition adjustment 2,024 63,277 | ..... (142,614) [ oo | e 81,361 008.
0889999999. Total-Swaps-Hedging Effective-Total Return 0 0 . (179,098) 22,216 0 KX 80,298 | ....... 22,836 | .o 0 [ . (99,761) | oo (] T 0 XXX
0909999999. Total-Swaps-Hedging Effective 0 0 ... 186,700 | .......... 44,358 | ..o 0 KX . 80,298 | ..... (508,289) | ..occcvcvcnenend 0 ... 266,037 | ..o 0 [ i, 0 XXX
Swaps - Replications - Credit Default

Credit Default Swap - Rec 0.0000

[PAY 1.0000];,CDX.NA.IG.29; 2018- | 990396749 CDX.NA.IG.29 - Offsetting 0.0000

RCDS-396749 Trade DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2GY 03/20/2018. | 12/20/2022. | 03/21/2018. | Sale......... | ccccccererevererne .22,000,000 [1.0000] ...covvevvvvmveivvnines | e (441,127) | ....... (441,127) | oo | v (441,127) | ... N/A
Credit Default Swap - Rec 0.0000

[PAY 1.0000;,CDX.NA.IG.30; 2018- | 990418796 CDX.NA.IG.30 - Offsetting 0.0000

RCDS-418796 Trade DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2GY 09/25/2018. | 06/20/2023. | 09/26/2018. | Sale......... | ccccocererererce. .22,000,000 [1.0000] ..ccovvevvvemvrivenenes | e (409,152) | ....... (409,152) | cecvvvecererrcceennrees | o (409,152) | ... N/A
Credit Default Swap - Rec 1.0000

[PAY 0.0000];CDX.NA.IG.29; 2017- 1.0000

RCDS-377086 12518*TH3 CDX.NA.IG.29.................. DBC...... | Credit..... Ice Clear US Inc.. 549300HWWR1D80TS2G¢ 09/27/2017. | 12/20/2022. | 03/21/2018. | Sale......... | coevvvvveveeriernne .22,000,000 [0.0000]| ........ 462,571 | oo | e 441,738 | .......... 49,500 | .......... 420,409 | ... | coveeeeieenens | e | e (19,385) | ......... 21,329 N/A.
Credit Default Swap - Rec 1.0000

[PAY 0.0000J;CDX.NA.IG.30; 2018- 1.0000

RCDS-396746 12518*WZ9 CDX.NA.IG.30................. DBC...... | Credit..... | Ice Clear US Inc.. 549300HWWR1D80TS2G7 03/20/2018. | 06/20/2023. | 09/26/2018. | Sale......... | ccccoccvevcvcren. .22,000,000 [0.0000]] ...ooovvvvevvvvvirerene | e 398,237 | ...... 409,152 | ........ 115,500 358,975 | ... (39,263)

0989999999. T0tal-SWAPS-REPICAHONS-CrETit DEFAUIL...... ... rrreessrrressiessrsssiessessssessessssessessssssssasssessseeees 4881088888818 4814084588840 48814444585 1440E88 1808 E 148110140004 4EE8 1440811444881 888188ttt ns | resesses 462,571 .(452,042) .611 (58,648)

1029999999. Total-Swaps-Replication .462,571 .(452,042) (58,648)

1169999999, TOLAl-SWAPS-CIEGit DEAUIL..........cccoccocrsserssessesssessessesssessesssssesssesseessesssesseres eetseeseessesssesseessesseeseeseeseesssesseesaesssessessee _ eeetsessessesssessessestsesssessesseeesesesssessesesesseessessessesssessessesssesseseeessessssseeessesssesesssess | svree 462,571 (452,042) . (58,648)

1179999999. Total-Swaps-Foreign Exchange 0 0 oo 365,798 22,142 0 KX 0 [ ... (531,125) | oo 0 [ . 365,798 | .o (U [ 0 XXX
1189999999. Total-Swaps-Total Retum 0 0| oo (179,098) | .......... 22216 | oo 0 KXY oo 80,298 | ...... 22,836 | ..oooocrevininenen 0. (CEN(H)) — 0 [ s 0 XXX
1209999999, TOMAI-SWADS....cocecee e 1 e | ssssies 462,571 | ....... (452,042) | ........ 187,311 | ........ 209,358 | ..........(70,895) KX)| ........ 80,298 | ..... (508,289) | ....ooen (58,648) | ...... 337,543 | ... 0 [ i, 0 XXX
1399999999. Total-Hedging Effective. 0 0 ... 186,700 | .......... 44,358 | ..o 0 KX oo 80,298 | ..... (508,289) | ..o 0 [ ... 266,037 | ..o 0 [ i, 0 XXX
1419999999, TORAMREPICAHION. ...ccocc s o0 s | s 462,571 .(452,042) 0 0 (58,648) | ... XXX
eI 0 0000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000000 OO0 0000000000000 0000000000000 0000000000000 0000000000000 0000000000000 OO0 OSSOSO OOO OSSOSO SSOOSOSSORPOPROPSOOOOOOY [ROOO 462,571 .(452,042) ..80,298 | ... (508,289) (58,648) XXX
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier () Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Over-the-Counter NAIC 1 Designation
Barclays Bank PLC...........ccuuuuriiuriiiriiiseisseise s G5GSEF7VJP5I7OUKB573........ A | FPORTITIN VR 3,477,020 | oo 2,836,470 | .covoooreereecieeeieees 0 203,802,096 | ..o | e 125,076 224,686 0
BNP Paribas..........c.cccoovueene. ROMUWSFPUBMPROB8K5PS3.... | Y.............. | CERTIN [P 7,430,000 8,257,767 | ..cvvovveereececeins 827,767 ...7,422,986 . .0 547,411 547,411
CHIDANK NA. ... E570DZWZ7FF32TWEFATS...... Y ..2,055,048 2,352,745 |..... (70,336) 227,361 22,055,375 | oo (70,336) .0 230,860 230,860
Deutsche Bank AG................ 7LTWFZYICNSX8D621K86........ Y. ....340,000 1,108,960 | ..o 768,960 | ...oovviviiiriii 553,662 [ 213,662 59,291 59,291
0299999999. Total NAIC 1 DeSIGNAHON. ..o eossssesneieaaes ..13,302,068 ...14,655,942 |..... (70,336) 1,824,088 13,634,119 | (70,336) | ............ 338,738 1,062,248 | ...oooovviiinii 837,562
0899999999. Aggregate Sum of Central Clearinghouse (Excluding Exchange Traded)................ | XXX XXX XXX [ i 123,552 | ... 371,419 | 247,867 [ .o 126,536 [ I 2,984 | ..... 22,000,000 22,000,000
0999999999, Gr0SS TOHAIS..........vvereeiereiiiriiseieeess s eseineseneseaas 13,425,620 | ..coooviicii 14,927,361 |...... (70,336) 2,071,955 13,760,655 | ... (70,336) | ............ 341,722 | ..... 23,062,248 22,837,562
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

Collateral Pledged by Reporting Entity
Wells Fargo Securities LLC........cocrvriiinnierersinsesninninns VYVVCKR63DVZZN70PB21... | TREASURY. 912810  QH 4 | UNITED STATES TREASURY ......iuiiiiiieiiriiisesosessisssssssessssssessessssessnsssssssssssssssssssssessassssssasssnses | aersossssssesssssassssanes 479,456 |....... 390,000 417,130 | 05/15/2040. |.......... | IR
0199999999, TOAIS. ... 1v1vvsereereeresseeseesssems e es 2888888888808 868884 E8 10 £E£8EEE L8 HEEE R LR £ 08 EEE 4R R R LR 8 £LE SR L LR R8RSR eLE£EEE R R4 R LR LR SEEE 1R LEEeLEEeEEE LR LR R LR R LR LR LRttt | deene et 479,456 |...... 390,000 417,130 XXX XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC. G5GSEF7VJP5I70UK5573..... | TREASURY. BOBIB3 82 9 | UK /L GILT ittt | eresesssenesssssenssan 3,477,020 XXX 04/16/2020.
BNP Paribas . ROMUWSFPUBMPRO8K5P83 | CASH. CASH. ceerenn 7,430,000 XXX
Citibank NA E570DZWZTFF32TWEFATB.. [ CASH......ocviviieiiverernnsrrennsssinnnesnssnnnsmnennne | | CASH st | enssssens e st b s 2,055,048 XXX
Deutsche Bank AG. ... TLTWFZYICNSX8D621K86.... | CASH. XXX
Ice Clear US Inc. . 549300HWWR1D80TS2G29.. | CASH. XXX

.................... XXX
0299999999. Totals. XXX




Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7

NAIC Designation
and Administative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §......... ONAIC2: §....... ONAIC3: §....... 0 NAIC4: §.......... ONAICS: §......... ONAIC6: §......... 0

NONE
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Annual Statement for the year 2018 of the New England Life Insurance Company

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

gate on Line 10 of the Assets page).

1

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:
The activity for the year:  Fair Value §........

1.
2.

Average balance for the year:

Fair Value $

NONE
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Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America, NA Boston, MA reeeeen(9,375,717) | XXX
JPMorgan Chase Bank, NA New York, NY' R 10,816,963 | XXX
Wells Fargo. NOIh CAOlING.......ccvureecirciiciieiiei it | cesneians 468,937 | XXX
0199998. Deposits in.....6 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 1,512 495 (4,374) | XXX
0199999. Total - Open Depositorie: XXX XXX 1,512 495 1,905,809 | XXX
0399999. Total Cash on Deposit XXX XXX 1,512 495 1,905,809 [ XXX
0599999. Total Cash XXX XXX 1,512 495 1,905,809 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (3,980,664) | 4. April 1,796,582 | 7. July. (26,541,584) | 10. October. 135,004
2. February 1,536,850 | 5. May. (8,590,012) | 8. August. (15,050,962) | 11. November. 8,578,188
3. March (4,391,837) | 6. June 10,324,373 | 9. September. (6,986,596) | 12. December. 1,905,809

E26
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Annual Statement for the year 2018 ofthe N @W England Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY TBILLCASH.................. 11/01/2018....... | oo 222 |01/10/2019....... . 213,992,218 | oo | e 52,516
UNITED STATES TREASURY TBILLCASH................. 12/03/2018....... | oo 223 |01/10/2019....... . 1,998,882 | ooooooeoeoeeeeeeeeeeeeeee e | oo 3,504
UNITED STATES TREASURY TBILLCASH.................. 12/06/2018....... .2.29 |01/08/2019.......| 17,991,981 | oo | oo 35.564
UNITED STATES TREASURY TREASURY BILL 12/31/2018....... 01/15/2019....... . 8,992,114 13,904
UNITED STATES TREASURY TBILLCASH................ 12/31/2018....... 01/22/2019....... ..998,688
UNITED STATES TREASURY TBILLCASH... 12/26/2018....... 01/22/2019.......

0199999. U.S. GOvernment BoNdS - ISSUST ODIIGALIONS. .........c..vuueuiiuuririeiiteiserieiie i teesssssesese st b bbb en b SeEaee b e bbb e bbbt

0599999, Total - U.S. GOVEIMMENE BOMMAS...........ruruiiiuiiieiiiiiiiesiesis stk b bk ire 44 e b e bbb bbbt bbbt s bbbt

Bonds - U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
FEDERAL HOME LOAN BANKS FHLB...........ccvuuuiiiuuieimiiiseiesesiesesesse stk b s eee b sttt | crsiiesesinins 12/07/2018....... | covveerrin 2.39 |02/01/2019....... . }
FEDERAL HOME LOAN BANKS FHLB..........ccoouiiiiiiiieiiisiiiesiesseessassssss s e 11/20/2018...... | covvos 2.35 |02/06/2019....... 997,649

2,993,526

2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation

3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligation 2093 526
Total Bonds

7799999. Subtotals - Issuer Obligations....... 47,966,025

8399999. Subtotals - Bonds,

7,966,025

8899999. Total - Cash Equivalents

...47,966,025




Annual Statement for the year 2018 of the New England Life Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida » . |FLRSD FOR COL TRL 624.41 100,000 100,000
B PR €Yo o - OO GA RSD Section 33-3-9 53,478 61,375
12.  Hawaii
13.  Idaho.
14, lllinois
15.  Indiana..
16.  lowa .
17.  Kansas KS RSD K.S.A 40-253 101,633 131,219
18.  Kentucky. KY RSD FOR PROTECTION 534,783 613,750
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts FOR THE BENEFIT OF ALL POLICYHOLDERS 1,679,062 1,914,250
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. Century Bank,NM RSD BY INS CODE SECT 59A-5-19 207,654 224,941
33.
34. NC RSD CHART. 5 420,710 476,672
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . SC RSD BY INS CODE SECTION 38-9-80. 238,833 286,206
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia . | VARSD ANN. 38.2-1045 - 1049. 77,701 87,475
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,679,062 1,914,250 1,734,792 1,981,638
DETAILS OF WRITE-INS
5801.
5802. .
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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