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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

ASSETS

10.
1.
12.
13.
14.
15.

16.

Current Year

Prior Year

Bonds (SChedUIE D).........cuiiiiiiiiieeeeee e
Stocks (Schedule D):
2.1 Preferred Stocks ..........ccoiiiiiiiiiiiii e
2.2 Common stocks

Mortgage loans on real estate (Schedule B)
Real estate (Schedule A):

4.1 Properties held for the production of income (less
encumbrances)

4.2 Properties held for sale (less $

encumbrances)
Cash ($

equivalents ($

Short-term investments (Schedule DA)

Derivatives (Schedule DB)

Other invested assets (Schedule BA)

Securities lending reinvested collateral assets (Schedule DL)

Aggregate write-ins for invested assets

Subtotals, cash and invested assets (Lines 1 to 10)

Investment income due and accrued

Receivables for securities

Net adjustment in assets and liabilities due to foreign exchange rates

Aggregate write-ins for other than invested assets...........ccccooeiieiiiiiins

Total (Lines 11 to 15)

1 2 3 4
General Account Fair Value Total

Basis Basis (Cols. 1+2) Total
............ 1,167,689,679 |............ 1,874,165,369 |............3,041,855,048 |............ 3,212,953,942
............................................... 1,014,094,845 |........... 1,014,094 ,845 |............ 1,377,928 ,591
................... 7,668,464 |........oeoveeeveeeieeeeees |oeieieeiennnn.. 1,668,464 ..., 8,931,579
................. 23,255,695 |...............148,212,736 |................171,468,431 |................225,780,706
.................................................... 25,211,180 |................. 25,211,180 |................119,714 214
........................ 53,150 |................278,060,814 |................278, 113,964 |.................. 1,507,112
...................... 580,493 ..o A1A72 | 621,665 ... 641,414
............ 1,199,247,481 |............ 3,339,786,116 |............ 4,539,033,597 |............4,947 457,558
................... 7,340,567 |...................5,315,022 |................. 12,655,589 |................. 11,032,240
................... 9,224,960 |...................8,969,667 |................. 18,194,627 |................. 16,341,772
1,215,813,008 3,354,070,805 4,569,883,813 4,974 ,831,570

1001.
1002.
1003.
1098.
1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 thru 1003 plus 1098)(Line 10 above)

1501.
1502.
1503.
1598.
1599.

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

Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

LIABILITIES AND SURPLUS

Current Year Prior Year
1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1. Aggregate reserve for life, annuity and accident and health contracts
(Exhibit 3, Line 9999999, COL. 2) ......cccviuriiiririiririinirieereieinsieesseesseessseessseens e 1,220,896,193 |........... 3,334,557,871 |............ 4,555,454,064 |............ 4,952,940,207
2. Liability for deposit-type contracts (Exhibit 4, Line 9, Col. 1) .....cocoiiiiiiiiiiniomiminiiiiiciiiiiiiiiiies oo isisiniins [ooeisis s siees [ooses e
3. Interest Maintenance RESEIVE ............cccocuviiiniiiniciniinicncscseceecssee e 473,211 [ [ 473,211 [ 678,757
4. Charges for investment management, administration and contract
QUArantees dUE OF @CCTUET ..........ccuevvveeereceeeeeeseeescaeaeeesesessasaesesssesesasasassen et eieeeseseesenenas 399,069 |...covvvvreiinnes 286,299 ..o 685,368 |....ccccovrrnne. 593,556
5. Investment expenses due or accrued (Exhibit 1, LiN€ 24) ........c.ccooiiiiiiiiiie oo oo oo e
6. Investment taxes, licenses and fees due or accrued, excluding federal
income taxes (Exhibit 2, LiN€ 8) ......cccoooiiiiiiiiiiieceeeeeseeeeseeeeee e [ [ [
7. Federal and foreign income taxes due or accrued (excluding deferred
LE= 3 1) ) ) SO OO SO EOEOE
8. Reserve for future federal inCOMe taxes ............cccveiviiiiiiiiiiciiciicn oo o [ [
9. Unearned investment iNCOME .............ooiiiiiiiiiiiiccie s o [oeei et eies [oaeeet et sies [oeeses et
10.  Other transfers to general account due or accrued (net) (including
F o 278,811 accrued expense allowances recognized in
TESEIVES)......uveieiiaiiicieiictetaees ettt e (14,967,038)|........c0ovvvnene 9,646,749 |......ccoceeee. (5,320,289)|................ (17,567,668)
11.  Remittances and items NOt AlIOCALE ...........ccevuevreurreeeeeeineireireiesiseseeeseeas oo 100,677 [ oo 100,677 | 204,399
12, DEMIVAHVES ... 169,158 | 392,463 |.....ccovveine 561,621 [ 27,366
13, Payable fOr SECUMHES .......ccoiviiiieieieieieee e e 8,741,738 | 8,968,364 |................ 17,710,102 |................ 37,104,666
14. Payable for securities [eNdiNg ..........cccooeiiiiiiiiiiiiieceeeeeeeeeeee e e e e
15.  Net adjustment in assets and liabilities due to foreign exchange rates .........fooooiiiiiiiiis e e
16.  Aggregate write-ins for ADIlIES ............ccevreriieieieieieeceee e 219,059 219,059 850,287
17. Total liabilities (including $  ....cvvvvvneee (4,634,921) due or accrued net
transfers to or (from) the general acCoUNt) ...........cccovvvieeeiereieeienenieseeeee e 1,215,813,008 |............ 3,354,070,805 |............ 4,569,883,813 |............ 4,974,831,570
18, CONLDULEA SUMPIUS ...ttt en e ettt eiees [oerieerie e e s sresrees [ereere s s s e e e sieens [oeeeeste e e e
19.  Aggregate write-ins for special surplus funds ............cccooeiiiiriininencneeee e e e
b2 R U g F= XS] o g 1= N {0 o L O RO KOO KO
21.  Surplus (Lines 18 through 20) .........ccccoiiiiiiiiiiiiee s
22. Totals 1,215,813,008 3,354,070,805 4,569,883,813 4,974,831,570
DETAILS OF WRITE-INS
1601. Claims in course of settlement ... s s 213,062 |...cocviiines 213,062 ..o 840,917
1602. Annuitant mortality fluctuation fund ... s [ 5,997 [ 5,997 [ 9,370
0t OO OO OR OO
1698. Summary of remaining write-ins for Line 16 from overflow page ..........c.ccoevufervmininiiis e e
1699. Totals (Lines 1601 thru 1603 plus 1698)(Line 16 above) 219,059 219,059 850,287
S0t O U OO EOPO OO
St P USRI OO
St O OO USROS PRON
1998. Summary of remaining write-ins for Line 19 from overflow page ... fervmiminiis e e
1999. Totals (Lines 1901 thru 1903 plus 1998)(Line 19 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance

Company

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health contracts
1.2 Considerations for supplementary contracts with life contingencies
1.3 Aggregate write-ins for other transfers to Separate Accounts
1.4 Totals (Lines 1.1t0 1.3) .. SO URERURUUUURRTRY ROTOIPIRRRON 25,663,243 |...oocveennne 26,138,016
2. Transfers on account of deposit-type contracts (including $ deposits
1€SS P crereeeee s withdrawals)
3. Netinvestment income and capital gains and losses
4. Aggregate write-ins for other income
5. Totals (Lines 1.4 to 4)
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death DENETILS ... e e s et e e e e
6.2 Matured endowments
6.3 Annuity benefits
6.4 Payments on supplementary contracts with life c:
6.5 Accident and health benefits
6.6 Surrender benefits and withdrawals for life contracts
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits ............cccoceivriiiiinieiie e
7. Transfers on account of policy loans 8,729,3%
8. Net transfer of reserves from or (t0) SEPArate ACCOUNES ...........cceieieieiiiiueretetieeeee et teteseeee ettt sesss s s st ese s sessss s s s ses oot (8,066,442)........ccvvennne 2,984,826
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves 34,167
9.3 Aggregate write-ins for other transfers from Separate Accounts 8
10. Subtotals (Lines 6.1t09.3) ... OSSO U U U U U RUEUUUUUUURRN IOUOPIRRRON 123,002, 121 115,635,529
11. Fees associated with charges for investment management, administration and contract guarantees ... 73,450,776 |..covvveinne 68,296,969
12. Increase in aggregate reserve for life and accident and health contracts (397,486,143 |.....coccee. 109,282,977
13. Increase in liability for deposit-type contracts
14. Increase in reserve for future federal income taxes ...
15.  Aggregate write-ins for reserves and funds (631,228) 695,716
16, TOLAIS (LINES 10 10 15) c.euiuiieieeieieei ettt ettt ettt e s e et s e s s s eSS s e s e s s s s ns e s e s e s snsebens s e s es s esaeen (201,664,473) 293,911,191
17.  Net gain from operations (including $  ....ccccoovviiiiecie unrealized capital gains) (Line 5 minus Line 16) ................
SURPLUS ACCOUNT
18.  Surplus, December 31, prior year
19. Net gain from operations (Line 17)
20. Surplus contributed or (withdrawn) during year
21. Change in reserve on account of change in valuation basis, (increase) or decrease ......
22. Transfer from Separate Accounts of the change in expense allowances recognized in Line 21
23. Aggregate write-ins for gains and l0SSES IN SUIPIUS .....cc.eiiuiiiiiiiiiiei ettt et e et st esseesseesaeesaeeseene e e e [reeere et
24.  Surplus, December 31, current year (Page 3, Line 21)
DETAILS OF WRITE-INS
01.301.
01.302.
01.303.
01.398. Summary of remaining write-ins for Line 1.3 from overflow page
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398)(Line 1.3 above)
0401.
0402.
0403.
0498. Summary of remaining write-ins for Line 4 from OVErflOW PAgE .........ciuiiiiiiiiieiieie ettt sreesnee e e e eneens [oresee i s
0499. Totals (Lines 0401 thru 0403 plus 0498)(Line 4 above)
06.701.
06.702.
06.703.
06.798. Summary of remaining write-ins for Line 6.7 from oVerfloW PAgE ...........coiiiiiiiiiiiii ettt sree s [ e e
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798)(Line 6.7 above)
09.301. Miscellaneous ...
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from oVerfloW PAgE ..........ccoiiiiiiiiiiiiiei ettt [ [
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above) 8
1501. Claims in course of settlement
1502.
1503.
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above)
2301.
2302.
2303.
2398. Summary of remaining write-ins for Line 23 from overflow page ...
2399. Totals (Lines 2301 thru 2303 plus 2398)(Line 23 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 3

4 5 6 7
Other Lines of
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Business
1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health CONrACES ..........cceiveeeiiieeiiieeeiee et e e e e e sreeesnnees [eeseeesireeesneens 25,663,243 |.....cveviiiiinn 25,658,443 |...ooviiiiiiiiienicnieiees e 4,800 [eeeieeeeeiiieeiiiesiieesiieen foe e [
1.2 Considerations for supplementary contracts with life contingencies ..
1.3 Aggregate write-ins for other transfers to Separate Accounts ...
1.4 Totals (Lines 1.1 to 1.3)
2. Transfers on account of deposit-type contracts (including $ deposits less $
withdrawals)
3. Net investment income and capital gains and losses .. .. (227,327,716) .. (233,326,754) .. 15,838,693 ..(9,839,655)
4. Aggregate write-ins for other income ....
5. Totals (Lines 1.4 to 4) (201,664,473) (207,668,311) 15,838,693 (9,834,855)
DEDUCT:
6.  Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits ..96,407,697 ..87,888, 181
6.2 Matured endowments ....
6.3 Annuity benefits
6.4 Payments on supplementary contracts with life contingencies
6.5 Accident and health benefits
6.6 Surrender benefits and withdrawals for life contracts ..24,764,183 ..22,441,783
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract DENEFitS ...........ccoiiiiiiiiiiiiiiiiii s [rerriee s [
7. Transfers on account of policy loans 8,729,394 8,729,3%
8. Net transfer of reserves from OF (10) SEPArAtE ACCOUNES ............cueeueeiueeiueeireesteeiteeseeeeeseeeseesseesseesseeaseesseesseessesssesseesseesseesseeseesesseessesnesnns |oereesseeneenseenns (8,066,442) |.......ccvveunnnn. (2,250,223)
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves ..(130,101) ..(128,906)
9.3 Aggregate write-ins for other transfers from Separate Accounts .
10.  Subtotals (Lines 6.1 to 9.3) 123,002,121 |ooveviieieiens 116,680,229 |[......cvevevnenee. 2,704,661
11. Fees associated with charges for investment management, administration and contract guarantees 73,450,776 67,158,584 ... 5,834,139
12. Increase in aggregate reserve for life and accident and health contracts ... (397,486, 143)|.. (390,879,270) .. 7,299,893 |..
13.  Increase in liability for deposit-type contracts
14.  Increase in reserve for future federal income taxes ....
15.  Aggregate write-ins for reserves and funds ... (631,228) (627,855)
16.  Totals (Lines 10 to 15) (201,664,473) (207,668,311) 15,838,693
17. Net gain from operations (including $ ...........c.ccocovciiinnnen.
18. _ Policies/certificates in force end of year 28,680 25,179 3,025 476
DETAILS OF WRITE-INS
01.301.
01.302.
01.303.
01.398. Summary of remaining write-ins for Line 1.3 from OVerfloW PAge ..........cccuuiiiiiiiiiiiiiic e e e s s |oeeiiieeeeeesseeeeeeesssnnneeees |eesiirereeeeesiineeeeeessinneees |eeeesiirreeeeeesiineeeseaeiinnees |oereeeiineeeeeeeiinreeseeniinnes |eeeeesiieeeeeeeeiinneeeeaaninns |ereeeeeeiinreeeeeeiinneeseeaninne forreeeeeeiirrreeeeeenanneaeaaaae
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)
L0 O FOT ) R F O SO O SO UUT SO R USSRt
0402.
0403. ...
0498.  Summary of remaining write-ins for Line 4 from overflow page
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)
06.701.
06.702.
06.703.
06.798. Summary of remaining write-ins for Line 6.7 from overflow page ...
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)
09.301.
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from OVErfloW PAge ..........ccuuiiiiiiiiiiiii e srnne e e nns |oeeiieeeeseesseeeeeeesssnnneeees |eeeiireeeeeeesiieeeeeeeesinneess |oeeesiireeeeeesiineeeeeseiinnees |oeeeeeiineeeeeeeiiereeseesiinnes |eeeeeeiieeeeeeeeiinneeeeaaninnns |ereeeeeeiinreeeeaeiirnneeeeenninne forreeeeeeieeeeeeeeeaneeeeeaaae
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)
1501, Claims N COUrSE 0F SETTIEMENT ..o ittt ettt e ae e he e e h e e e bt e b e et e e me e e mbeemseemeeeaeeebeeabeeabeabeanseenne
1502. Change in annuitant mortality fluctuation fund ..
1503.
1598.  Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) (631,228) (627,855) (3,373)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7

8 9 10 11
Universal Life with
Secondary Variable Universal Credit Life Other Individual
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Life (N/A Fraternal) Life

1. Transfers to Separate Accounts:
1.1 Net premiums for life contracts (a)
1.2 Considerations for supplementary contracts with life contingencies
1.3 Aggregate write-ins for other transfers to Separate Accounts .....

..25,668,443 |... ... 156,075 |... ..25,502,368 |...

1.4 Totals (LiNes 1.1 10 1.3)..ueeeeiiiiiiiieiiiiiiieeee e 156,075
2. Transfers on account of deposit-type contracts (including $
depositsless $ ... WIthArawalS) ..ooeeeeeeeeeeeee e e [eiiianns XXX s [ fereiiiiiin [ e e e e o XXX [
3. Netinvestment income and capital gains and I0SSES .........ccicueeeeeeiiiiieeeeeeieieeeeeeereeeeeesnneee [eeeeeaenes (233,326,754)|.......... D0 G U ISR ISOURRRTRSRR ISR URSTRRSRR ISR RRRURRRPRR ISP (1,168,106)|........... (232,158,648)|.......... D0 G
4. Aggregate write-ins for other income . XXX XXX
5. TOtals (LINES 1.4 0 4) .oeueeuieuieieeueetieteete et eteeteete e st eseeseeseeseeseeseeseeseaseeseeneeneeneeseaneaneeneeneaneaneas (207,668,311) XXX (1,012,031) (206,656,280) XXX
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits ........... 87,888,181 |... 87,858,147 |...
6.2 Matured endowments ..
6.3 Annuity benefits .........
6.4 Payments on supplementary contracts with life contingencies .
6.5 Accident and health benefits .
6.6 Surrender benefits and withdrawals for life contracts ............cccooociiiiiiiiiiiiies [, 22,441,783
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract
benefits
7. Transfers on account of policy loans .
8.  Net transfer of reserves from or (t0) Separate ACCOUNLS .........eeeeeiiriurrereeeniiieeeaeeaeeeeeaeeanneeees

9. Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes iNCUMred ............ccooiiiiiiiiiiiiiiiiiiiieeeeeeeeeeees

9.2 Change in expense allowances recognized in reserves

9.3 Aggregate write-ins for other transfers from Separate Accounts .

10.  Subtotals (Lines 6.1 to 9.3)
11.  Fees associated with charges for investment management, administration and contract
guarantees

12.  Increase in aggregate reserve for life and accident and health contracts
13.  Increase in liability for deposit-type contracts ........
14.  Increase in reserve for future federal income taxes
15.  Aggregate write-ins for reserves and funds ..
16.  Totals (Lines 10 t0 15) ....cecvvevrerrerennens
17.  Net gain from operations (including $ unrealized capital gains)
(LIiNE 5 MINUS LIiNE 16) 1iiiiiiiiiiiiiiiiiii it i e it et ettt et e eeeeaeeeaaaataaaeaaaaaaeaaaaaaeaaaaeeaaaesaeaaaaaaeaeaaaaaaaaaes XXX XXX

18.  Policies/certificates in force end of year 25,179 XXX 150 25,029 XXX
DETAILS OF WRITE-INS

(128,906)....... N - - - - - - .+ (128,906)..

116,680,229 |.......... D, 9,0, GO RO SR RS URPSRPR KU ISR RSN 171,289 |.oeveens 116,508,940 |.......... D, 0,0, COT FE

67,158,584 |...
(390,879,270)

... 243,805 |...
(1,427,125)

66,914,779 |...
(389,452, 145)

(207,668,311) XXX (1,012,031) (206,656,280) XXX

. Summary of remaining write-ins for Line 1.3 from overflow page ..
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)

0498. Summary of remaining write-ins for Line 4 from overflow page .
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)

06.703. ..
06.798. Summary of remaining write-ins for Line 6.7 from overflow page .
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)

09.301

09.302

09.303. ..

09.398. Summary of remaining write-ins for Line 9.3 from overflow page ..
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)

1501. Claims in course of settlement (627,855)|... (627,855)|...

Summary of remaining write-ins for Line 15 from overflow page e .
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) (627,855)|
(a) Include premium amounts for preneed plans included inLine 1 ............c.cccceeen.

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

(627.855)




'S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©

(N/A Fraternal)
2

1 3 4 5 6 7 8
Variable Other Group
Total Whole Life Term Life Universal Life Variable Life Universal Life Credit Life Life (a)
1. Transfers to Separate Accounts:
1.1 Net premiums for life contracts (b)
1.2 Considerations for supplementary contracts with life contingencies ..
1.3 Aggregate write-ins for other transfers to Separate Accounts ..
1.4 Totals (Lines 1.1 10 1.3).ccceviiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiieeeeeees
2. Transfers on account of deposit-type contracts (including $ deposits less
e LA e L = 1 U OO R N R AP R XXX eviieeeiein [
3. Netinvestment income and capital gains @nd [OSSES .........cceeiruiiiiiiiiiiiee e e e e eeene e e e eenn e e e eennnn e e eennnnes [orneneeeeeennnneeeens 19,838,893 [oeniiiii i e [ [ ... 15,838,693 | D0 O S N
4. Aggregate write-ins for other income .. XXX
5. Totals (Lines 1.4 to 4) 15,838,693 15,838,693 XXX
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits ....8,519,516 |..
6.2 Matured endowments . .
6.3 Annuity benefits
6.4 Payments on supplementary contracts with life contingencies .
6.5 Accident and health benefits .............ccccceiiiiiiins
6.6 Surrender benefits and withdrawals for life contracts ..
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract
7. Transfers on account of policy loans ..............cccueeeeenne o e
8.  Net transfer of reserves from or (to) Separate Accounts ... .. (5,814,855) ..
9.  Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves ....
9.3 Aggregate write-ins for other transfers from Separate Accounts .
10.  Subtotals (Lines 6.1 to 9.3) 2,704,661 2,704,661
11.  Fees associated with charges for investment management, administration and contract guarantees .. 5,834,139 .... 5,834,139 [..
12.  Increase in aggregate reserve for life and accident and health contracts ... 7,299,893 |.. . 7,299,893
13.  Increase in liability for deposit-type contracts ...
14. Increase in reserve for future federal income taxes .
15.  Aggregate write-ins for reserves and funds ...
16.  Totals (Lines 10 to 15) 15,838,693 15,838,693
17.  Net gain from operations (including $  ......cccooiiiiiiiieiiiiiennn.. unrealized capital gains) (Line 5 minus Line 16)
18.  Policies/certificates in force end of year 3,025 3,025
DETAILS OF WRITE-INS
01.301. ...
01.302.
01.303.
01.398. Summary of remaining write-ins for Line 1.3 from overflow page
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)
0401. ...
0402.
0403.
0498. Summary of remaining write-ins for Line 4 from overflow page ..
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)
06.701.
06.702.
06.703.
06.798. Summary of remaining write-ins for Line 6.7 from overflow page .
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)
09.301.
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from overflow page
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)
1501.
1502.
1503.
1598.  Summary of remaining write-ins for Line 15 from overflow page ...
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)

(a) Includes the following amounts for FEGLI/SGLI:

(b) Include premium amounts for preneed plans included in Line 1

Line 1

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

LLINE 10 e e LLINE 16 et e L,LINE 23 e s
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @
1

Deferred

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
With Guarantees

5

Variable Annuities
Without Guarantees

6
Life
Contingent Payout
(Immediate and
Annuitizations)

Other
Annuities

1. Transfers to Separate Accounts:

1.1 Net annuity considerations for @nNUity CONTACES ...........iiieiiieie ettt e e e e e e e et e e e e e eeae e e e e e eena e e eeennnn e e eennnn e e eeennnaaaees
1.2 Considerations for supplementary contracts with life contingencies ..
1.3 Aggregate write-ins for other transfers to Separate Accounts ..
1.4 Totals (Lines 1.1 10 1.3)..cceviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieieieeiies
Transfers on account of deposit-type contracts (including $
withdrawals)
Net investment income and capital gains and losses .
Aggregate write-ins for other income ..
Totals (Lines 1.4to 4) ...

I

deposits less $

DEDUCT:

oCorw

Transfers from the Separate Account on account of contract benefits:

6.1 DEath DENEFIS ....iiiiiiiiii e e e e e e e s e e e e e s aan e e
6.2 Matured endowments .
6.3 Annuity benefits .........
6.4 Payments on supplementary contracts with life contingencies .
6.5 Accident and health benefits
6.6 Surrender benefits and withdrawals for life contracts
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits
Transfers on account of policy loans ............ccceeeeeeieeennn
Net transfer of reserves from or (to) Separate Accounts
Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances recognized in reserves ....
9.3 Aggregate write-ins for other transfers from Separate Accounts .
10.  Subtotals (LiN€Ss 6.1 10 9.3) .eeeeueiiiiiiiiiiiiiee e
11.  Fees associated with charges for investment management, administration and contract guarantees
12.  Increase in aggregate reserve for life and accident and health contracts
13.  Increase in liability for deposit-type contracts
14. Increase in reserve for future federal income taxes .

©oeN

(9,839,655)

.. (9,839,655)| .

(9,834,855)

(9,834,855)

. XXX.

3,617,231

... 458,053
.(13,906,766)

15.  Aggregate write-ins for reserves and funds ... (3,373) (3,373)
16. Totals (Lines 10 to 15) .. (9,834,855) (9,834,855)
17. _ Net gain from operations (including

18.  Policies/certificates in force end of year 476 476

DETAILS OF WRITE-INS

01.398. Summary of remaining write-ins for Line 1.3 from overflow page ..
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)

0498. Summary of remaining write-ins for Line 4 from overflow page ..
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)

. Summary of remaining write-ins for Line 6.7 from overflow page
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)

09.398. Summary of remaining write-ins for Line 9.3 from overflow page ..
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)

1501. Change in annuitant mortality fluctuation fund ..

1598.  Summary of remaining write-ins for Line 15 from overflow page ...

1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)

(3.373)

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

Analysis of Operations by Lines of Business - Group Annuities

NONE

Analysis of Operations by Lines of Business - Accident and Health

NONE

54,55
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE )
1 2 3 4 5 6 7 8 9 10 11
Universal Life

With Secondary Variable Credit Life Other Individual
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life

1. Reserve December 31 Of PHOT YEAI ..........cccccuvvucueieeueieeeeeeieeeeeee e |oeee 3,697,339,756 |.......... XXX oo e e e e e [ 12,556,790 |.....3,684,782,966 |.......... XXX e foeereee e
2. Tabular net premiums and considerations for annuities and supplementary contracts

With [ife CONTINGENGIES .......veveecececeeee ettt s et n st sensaraeas [eeeeeneens 25,658,443 |.......... XXX e [ i [ [ e o 156,075 |.......... 25,502,368 |.......... XXX fooreeeeeecece
3. Increase or (decrease) from investment results after provision for federal income

TAXES oottt en e nenesesesnsen s eseseenenenens [eeeeees (200,820, TOA)|ooiiiiis XKoo oo [ [ e [ [ (1,168,106)
4. Tabular less actual reserve released
5. Increase in reserve on account of change in valuation basis .............cccceovvvenenininenes v [ XXX i [ [ [ [ [
5.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium

TESEIVE ....vieieeeieieieeieteeeeteseeteseeteteseseesesessesessesessesassesessesessesensssessssessssesessesessesessesensnsens [eoeseressnenenennenenens foveresrens XK Kurrarnnns foovreieseiiisinisiiens oo oo o i [ o
6. Otherincreases (net) .
7. Totals (LINES 110 6) ...cviuiiiiiiiiiiiiiicie e [ 3,489,671,445 |.......... XXX oo [ [ [ [ [ [ 11,544,759 [ 3,478,126,686
8. Net transfer of reserves from or (to) Separate ACCOUNES .........cccovvueverevrireererereireennnns ...(2,250,224) ...(2,250,893)
9. TabUIAr COSt ..o ...54,659,869 |... ...54,416,064 |...

10. Reserves released by death .............ccccu....... ...87,888,181 |... oeeen... 87,858,147 |...
11. Reserves released by other terminations (NEt) ............c.cceveveieiriievereisiieeeeseeesieaens [oeeeerenes 22,881,784 ..o XXX e | oeverrniieesnnence [ e [ [ 239, 192 | 22,206,592
12.  Transfers on account of annuity and supplementary contract payments involving life
CONINGENCIES ...ttt ettt sae e be et et e e nbeennesneesaeesneesaeenns |orneenneas D,9. ¢ U RIS D,0. ¢ U R D,9. ¢ U R D,0. ¢ U R D,0. ¢ U R D,9. ¢ U R D,9. ¢ TN R D,9. ¢ U R D,9. ¢ U R D,0. ¢ U R XXX
13.  Charges for investment management, administration and contract guarantees . 12,498,716 |........ XXX v [ i [ [ [ e [ 12,498,716 |......... XXX fooreeeeeecece
14.  Aggregate write-ins for other decreases in rESEIVES .............ccooveruevereiriverueresisnesinaenas 7,972,633 XXX (94,606) 8,067,239 XXX
15.  Total deductions (LINES 8 10 14) .......c.ceueuiririieeieiiiriricieieiei sttt eeseenenas 183,210,959 XXX 415,094 182,795,865 XXX
16. Reserve December 31 of current year 3,306,460,486 XXX 11,129,665 3,295,330,821 XXX
Cash Surrender Value and Policy Loans
17.  CSV ending balance December 31, CUITENt YEAT ..........ccccevveeueveirieeeeeeieieieesseaesesssenas oo 3,301,757,430 |......... XXX e [ i [ [ [ o 7,324,975 |....3,294,432,455 | ... XXX fooreeeeeeeee
18.  Amount available for policy loans based upon Line 17 CSV 2,641,405,944 XXX 5,859,980 | 2,635,545,964 XXX
DETAILS OF WRITE-INS
1401. Change in policy loans ........... 8,729,394 |......... . ,606)........... 8,824,000 |...
1402. Claims in course of settlement ..... .. (627,855)]...
1403. Change in surrender charge offset ..o .. (128,906)]...
1498. Summary of remaining write-ins for Line 14 from overflow page ...........ccoceoevenenenens foovviiiiii
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) 7,972,633

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
2

1 3 4 5 6 7 8
Variable Other
Universal Group
Total Whole Life Term Life Universal Life Variable Life Life Credit Life Life
1. Reserve December 31 Of PriOT YEAI .........c.cciioeiieieeeeeeeeeeeeeee et teseseass s es st sesss s esesssesesesessssesesssssesesens |reseenenenes 1,213,596,300 [...eeovieeeeeeeeeeeeecceee ereeeeeee e eeeeeeeens |oeeeeeeee e een e feeteee e enen ereenenens 1,213,596,300
2. Tabular net premiums and considerations
3. Increase or (decrease) from investment results after provision for federal income taxes
4. Tabular less actual reserve released ...........oocoooiiiiiieiienieiieeeee e
5. Increase in reserve on account of change in valuation basis .
6. Otherincreases (Net) ........ccooeieeieeiieieeeee e
7. TOtalS (LINES 110 B) ..euiiiiieiiieieieteesie sttt ettt ettt ettt se et ee e ee b e e ] 1,229,434,993 1,229,434,993 XXX
8. Net transfer of reserves from or (t0) SEPArate ACCOUNLS ..........c.ccccurueueveeeereeeeieeeeesesesesesesesesesesesesessssssesedeseseeseseneeees (5,814,855) (5,814,855)|.............. DO O O SR
9. Tabular cost
10. Reserves released by death
11.  Reserves released by other terminations (NEt) ...........cooiiiiiiiiiiiiiii e see s i [ [ [ e [eee s
12. Transfers on account of annuity and supplementary contract payments involving life contingencies XXX.....
13.  Charges for investment management, administration and contract guarantees 5,834,139
14.  Aggregate write-ins for other decreases in reserves ..........c.ccccooveviiivnennne,
15, Total dedUCtONS (LINES 8 10 14) ....cuiuiiiiiieieieicieiete ettt ettt e enee 8,538,800 8,538,800
16. Reserve December 31 of current year 1,220,896,193 1,220,896,193
Cash Surrender Value and Policy Loans
17.  CSV ending balance December 31, CUITENE YEAT ............cccceveieeeeuerireeieieieseieeesssese e esssese s esssesesessnas oesesneneas 1,211,404 ,158 [ e [ [ o 1,211,404,158 |............ XXX e
18.  Amount available for policy loans based upon line 17 CSV 969, 123,326 969,123,326 XXX
DETAILS OF WRITE-INS
L OO PPN
1402.
1403. ..
1498. Summary of remaining write-ins for Line 14 from overflow page
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company

AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities With Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. ReSErve DeCemMDEr 31 Of PIIOM YEAI .......ouiiiiiiieite ettt b b e e b bbbt e et et a et e et e b et n e e e n e e nne e
2. Tabular net premiums and considerations .
3. Increase or (decrease) from investment results after provision for federal income taxes
4. Tabular less actual reserve released ...............ccocooeiiiiiiicicici
5. Increase in reserve on account of change in valuation basis .
6. Otherincreases (Net) .........ccceveriiinineiereeeeee .
I e = L (I T (o TG ) SRRSO PSRRI
8. Net transfer of reserves from or (t0) SePArate ACCOUNES ...........oiiiiiiiiiiiiiie e
9. Tabularcost ...,
10. Reserves released by death .
11.  Reserves released by other terminations (net)
12. Transfers on account of annuity and supplementary contract payments involving life contingencies
13. Charges for investment management, administration and contract guarantees . .
14.  Aggregate write-ins for other decreases in reServes ............cccoeoeevverrceeennns . (4,568) (4,568)
15.  Total dEAUCHONS (LINES 810 14) ......ouiuiiiiiieieeceeecece ettt ettt ettt ettt ettt s s s s s s s e s e s e s e sesessss st esesesesesesess s s esasesesesnssannna 4,071,911 4,071,911
16. Reserve December 31 of current year 28,097,385 28,097,385
Cash Surrender Value and Policy Loans
17.  CSV ending balance DECEMDEr 31, CUITENE YEAN .............c.cueuiuiiieieieeeteseeeeeeesesetetesesesesssesssssesesesessssss s sssesesesessssssesssssesesesessssasesasns [oesesssenessenenes 27,895,824 | [ o 27,895,824 | .....oeeeeeeeeeeeees e o
18.  Amount available for policy loans based upon line 17 CSV
DETAILS OF WRITE-INS
1401. Change in annuitant mortality fluctuation UM ...
1402. Change in surrender charge offset ...............
1403, e
1498. Summary of remaining write-ins for Line 14 from overflow page
1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) (4,568) (4,568)

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

Analysis of Increase in Reserves During the Year - Group Annuities

NONE

Analysis of Reserves During the Year - Accident and Health

NONE

6.4,6.5



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. (WS LoV =Y 0T 1 T=Y 0T i oo g o[- () J— 11,630,040 |.....coceoe.. 12,474,204

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 .....
5 Contract loans ..........c.cceeue.. O .
6 Cash, cash equivalents and short-term investments . ...421,632 ... 491,174
7 Derivative instruments [() R (16,140,802)(................ (16, 140,802)
8. Other invested assets
9. Aggregate write-ins for investment income ... v (1,539,538) ... (1,539,538)
10. Total gross investment income 212,422,134 214,045,482
11. Investment expenses
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense

14. Depreciation on real estate and other invested assets

15. Aggregate write-ins for deductions from investment income

16. Total deductions (Lines 11 through 15)

17. Net investment income (Line 10 minus Line 16) 214,045,482
DETAILS OF WRITE-INS

09071, MISCEITANBOUS  ...o.eeeieeceeee ettt ettt et ae et et e e te e et e e et e e ete e et e s et eaeeeeseseeseeseseaeeteasatensstensasensasenssenseeenssasesnssneeanssesanens |oomeeeeninsennns (1,745,084)...cceceee. (1,745,084)

0902. 205,546 ... 205,546

0903.
0998.
0999.
1501.
1502.
1503.
1598.
1599.

(@) Includes $  ............ 1,774,345 accrual of discount less $ ........... 2,151,777 amortization of premium and less $ ............ 1,871,583 paid for accrued interest on purchases.

(b) Includes § oo accrual of discountless $ ... amortization of premium and less $ ... paid for accrued dividends on purchases.

(c) Includes $ oo 1,157 accrual of discount Iess $ -..occveeencne 23,783 amortization of premium and less $ ... paid for accrued interest on purchases.

(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........cccccceeeine interest on encumbrances.

(€) Includes $ ..o 76,694 accrual of discount lesS $ ..ceveeeerencne 1,645 amortization of premium and less $ .......cccoeeuvreurrcnne paid for accrued interest on purchases.

(f) Includes $ accrual of discount less $§ ......ccoooeveviiennnn. amortization of premium.

(9)Includes $ ... investment expensesand $ ... investment taxes, licenses and fees, excluding federal income taxes, attributable to
segregated and Separate Accounts.

(h) Includes $ oo interest on surplus notes and $ ..........cccceeveeene. interest on capital notes.

(i) Includes$ ..o depreciation on real estateand $ ... depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

4 5
Total Realized Capital Change in Change in Unrealized
Realized Gain (Loss) Other Realized Gain (Loss) Unrealized Capital Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 +2) Gain (Loss) Capital Gain (Loss)

1. U.S. Government bonds (7,113,128)].... ... (7,113,128) ...(31,354,780)
11 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) ... 17,448,660
2.21  Common stocks of affiliates ..........ccceeeeeienenenens feoe

3. Mortgage loans

. (21,306,090)

4. Real estate
5. Contract loans B U AN .
6. Cash, cash equivalents and short-term investments |- .1,194,582 ..1,194,582 |...
7. Derivative instruments (6,080,371) (6,080,371)]...
8. Other invested assets
9. Aggregate write-ins for capital gains (I0SSeS) .......... oo [ [
10. Total capital gains (losses) (15,856,310) (15,856,310)
DETAILS OF WRITE-INS
0901.
0902.
0903.

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

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

Exhibit 1

NONE

Exhibit 2

NONE



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance

Company

EXHIBIT 3 - AGGREGATE RESERVE FOR LIFE, ANNUITY AND

ACCIDENT AND HEALTH CONTRACTS

3 4
Description of Valuation Basis Total @ Ordinary Group
0100001. 58 CSO 4.00% Mod CRVM (issued 1983 10 1988) ......cccoovirereuiiieieieieeeeeceeee e [oeveieiesneans 11,129,665 |................ 11,129,665 |...oovvececeeee
0100002. 80 CSO 5.50% CRVM (issued 1988 to 1992) ..... ..183,360,202 |.. ..183,360,202 |..
0100003. 80 CSO 5.00% CRVM (issued 1993 to 1994) . 514,184,381 |.. 514,184,381 |
0100004. 80 CSO Account Value ..3,818,682,431 |... ..2,597,786,238 |.. .. 1,220,896, 193

0199999. Life Insurance: Totals 4,527,356,679 3,306,460,486 1,220,896,193
0200001. Deferred Annuity 4.75%-6.50% CARVM .......ooiiiieeeeeeeecee et [oeseseaeasneas 27,897,481 |................ 27,897,481 |
0200002. Annuity Reserve 4.00 % VA Valuation 82 ..............ccocoooioioioioioioreeeeeeieieeeeeeeeeeeeeeeeee e oo 199,904 | 199,904 |
0299999. Annuities: Totals 28,097,385 28,097,385

9999999. Totals (to Page 3, Line 1)

4,555,454,064

3,334,557,871

1,220,896, 193

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts that no longer contain a mortality

. ; Annuities $

risk in Column 2 are: Life Insurance $ ... .
: Miscellaneous Reserves $

Accident and Health Contracts $

EXHIBIT 3 - INTERROGATORIES

. ; Supplementary Contracts with Life Contingencies $

1.1 Has the reporting entity ever issued both participating and non-participating variable life insurance contracts?.............ccccoorvvninininnnnn. Yes[ 1 No[X]
2.1 Does the reporting entity at present issue both participating and non-participating variable life insurance contracts?.............ccccoovvvnienn. Yes[ 1 No[X]
2.2 If not, state which kind is issued
NON=PAT L ICTPATING oottt ettt sttt et et e b e et et et e ae et ess st eseesese et et et ebess et ens et esesaenssaesees et e et ete s eteneatens
3.1 Is any surrender value promised in excess of the reserve as legally COMPULEA? ..........ccciiiiiiiiiiiii e Yes[ 1 No[X] NA[ ]
3.2 If so, the amount of such excess must be included in surrender values in excess of reserves otherwise required and carried in this
SChedule. Has thiS DEEN AONE? ..........c.oeeceeeeeeieeeeecee ettt ee e et e e ee et e te e s esesssaeteteses s ssaetesesennssaesesesensnsssesesesensnssentesessnsnssassasasnn Yes[ 1 N[ ] NA[X]

Attach a statement of methods employed in the valuation of variable life insurance contracts issued at, or subsequently subject to, an
extra premium or in the valuation of contracts otherwise issued on lives classified as substandard for the plan of contract issued or on

special class lives (including paid-up variable life insurance).

EXHIBIT 3A - CHANGES IN BASIS OF VALUATION DURING THE YEAR

(Including supplementary contracts set up on a basis other than that used to determine benefits)
7 o

Description of Valuation Class

4

3 Increase in Actuarial
Reserve Due to
Changed To Change




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

Exhibit 4

NONE

10



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance

Company
EXHIBIT 5 - RECONCILIATION OF CASH AND INVESTED ASSETS
1
DEVELOPMENT OF INCREASE IN CASH Amount
1. Transfers to Separate Accounts on account of:
1.1 Net premiums and considerations for annuities and supplementary contracts With life CONINGENGIES ...........ccueeuieieeiieieeeeeteeeieeeteeete et e eteeeeeeeeseeeseeeaeeeseeaeens [oreenesneseeneees 25,663,243
1.2 Aggregate write-ins for other transfers to Separate Accounts
2. Deposits on deposit-type contract funds and other liabilities without life or disability contingencies .
3. Investment income collected ....212,422,134
4.  Consideration on disposal of short-term bonds net of purchases 94,634,874
5. Consideration on disposal of investments (excluding short-term bonds) ....930,034,825
6.  Aggregate write-ins for other increases in funds from operations
7. Total (Lines 1 to 6) 1,262,755,076
8.  Cost of investments acquired (excluding short-term bonds) 1,111,525,708
9. Transfers from Separate Accounts on account of contract benefits:
9.1 Death benefits
9.2 Matured endowments ..
9.3 Annuity benefits ... 1,297,390
9.4 Supplementary contract benefits with life contingencies .
9.5 Accident and health benefits
9.6 Surrender benefits and withdrawals for life contracts ... ..24,764,184
9.7 Policy loans (net) ... 8,729,3%
9.8 TTANSTEIS Of FESEIVES (NMEL) 1. uvvieiutieeittie ittt e titeeeattee sttt e s teeeataeesabe e e sateeasteesateeeantee e seeesabeeees b e e ease e e 4o b et e st e e eas e e e 4o b e e e as b e e eabe e e 4a bt e e Rt e e eabe e e anbe e e ante e e beeesnteeennteesnsanafenensenninsennannns (19,422,629)
9.9 Aggregate write-ins for other transfers from Separate Accounts on account of CONtract BENEFILS ........couuuiiiiiiiiiii e ee e e e ee e e e eees e
10.  Other transfers from Separate Accounts:
10.1 Federal income taxes
10.2 Aggregate write-ins for other transfers from Separate Accounts
11.  Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies ....
12.  Investment expenses (Exhibit 1, Line 25)
12.1 Fees associated with investment management, administration and contract guarantees .
13.  Investment taxes, licenses and fees, excluding federal income taxes (Exhibit 2, Line 9) ....
14.  Total (Lines 8 to 13) 1,295,819,932
15.  Funds from operations (Line 7 minus Line 14) (33,064,856)
16.  Surplus contributed Or (WithAraWN) QUING YEAI .....uuuuuuiiiiiiiiiiiiiiis bbb bbb bbb bbb bbb e e e e e e e e e e e e e e e e e e e e e eaeeaaaaaaanes
17.  Aggregate write-ins for other changes in funds
18.  Total funds (includes $ ...coocevvennee. 158,789,961 net transfers from general account) (Lines 15 to 17) . (33,064,856)
19. Increase in payable for investments acquired, net of receivable for investments sold ... (21,247,419)
20. Decrease in policy loans
21.  Aggregate write-ins for other reconciling items ..
22, INCIEASE IN CASH (LINE 1810 21) ...euviuiueiuietetieeeteeeeteeeteseeteeeetese et es et eseeses e s et e s et eas et ess et es et es et es e et es et esesses e st eses st ese s ese s es et es et es et esessesessesessesess s ens s esesenssessnane (54,312,275)
RECONCILIATION BETWEEN YEARS
23.  Cash and invested assets, DECEMDET 31St Of PriOr YA .......eiiuieereeeeiteeeiteestteesiteeaaeeaasseeasseeasaeeaasseeasseeasseeaasseeassseeasseeeasseeansseeesseeannseeessseessseeensseeenssessnsnennnns [srenesnsnseaneen 4,947,457 ,558
24. Increase in cash (Line 22) (54,312,275)
25.  Cost of invested assets acquired.. ....1,212,877,369
26.  Adjusted COSt OF @SSES HISPOSEA Of........ecuveeuieiuieeeieeteeeteeeteeteeteeteetteeseeeseeeseeeseeseeseesseeaseesseesseesseesseseesseesseenseenseesseenseesseassenssenseenseenseensesnseessesssesssenssenseeseenna|esseeneenreens 1,141,146,830
27. Increase in policy loans.
28.  Accrual of discount less amortization of premium ..
29. Depreciation on real estate and other invested assets .
30. Increase in net unrealized gains ..
31.  Aggregate write-ins for other reconciling items ...
32.  Cash and invested assets, December 31st of current year 4,539,033,597
DETAILS OF WRITE-INS
L 2 0 U TP U RO OPPPPTTPPPP
01.202.
01.203. ...
01.298. Summary of remaining write-ins for Line 1.2 from overflow page
01.299. Totals (Lines 01.201 thru 01.203 plus 01.298) (Line 1.2 above)
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page .
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above)
09.901.
09.902.
09.903.
09.998. Summary of remaining write-ins for Line 9.9 from overflow page ....
09.999. Totals (Lines 09.901 thru 09.903 plus 09.998) (Line 09.9 above)
10.201. Change in other transfers to general account due or accrued
10.202. Change in remittances and items not allocated ..........ccccceeene
10.203. Investment income recognized as a result of prepayment penalties and/or acceleration fees
10.298. Summary of remaining write-ins for Line 10.2 from OVEITIOW PAJE ........uiiiiiiiieeeeie et et e e e e et e e oot e e e e e e eeeaa e e e e eeaaaa e e e eesana e e eesnnan e eeeesnnnaeeeennnnnaeeeennnns[saneseeenttiaereeera e e e e e raaaaas
10.299. Totals (Lines 10.201 thru 10.203 plus 10.298) (Line 10.2 above) (158,981)
1701.
1702.
1703. ...
1798.  Summary of remaining write-ins for Line 17 from OVEIIOW PAGE ......coiiiiiiiiiiiii et e e e e e e e e e e e e e e e e
1799. Totals (Lines 1701 thru 1703 plus 1798) (Line 17 above)
2101.
2102.
2103. ...
2198. Summary of remaining write-ins for Line 21 from overflow page ..
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 above)
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
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Company

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance

EXHIBIT 6 - GUARANTEED INSURANCE AND ANNUITY PRODUCTS
1

Amount

2

Percent of Total

Aggregate reserve for life, annuity and accident and health contracts (Included in Exhibit 3):

1.1 Life insurance

1.2 Annuities

1.3 Supplementary contracts with life contingencies

1.4 Accident and health

1.5 Miscellaneous reserves

1.6 Total

1,220,896, 193

Liability for deposit-type contracts (included in Exhibit 4):

2.1 Guaranteed interest contracts

2.2 Annuities certain

2.3 Supplemental contracts

2.4 Dividend accumulations or refunds

2.5 Premium and other deposit funds

2.6 Total

Other liabilities (included in Page 3, Lines 4, 10, 13 & 14)

(5,826,231)

Total liabilities associated with guarantees (Lines 1.6 + 2.6 + 3)

Total liabilities not associated with guarantees

Total Separate Accounts liabilities (Lines 4 + 5 = Page 3, Line 17)

1,215,069,962

3,354,813,851

4,569,883,813
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ANNUAL STATEMEN

Product Mix
1.01 Identify the product types
quantify seed money and
whether the products are

T FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

GENERAL INTERROGATORIES

in the separate account, quantify the assets associated with those products, indicate if there are any guarantees associated with those products,
quantify other fees and expenses due to the general account. For the products (and related assets) that are not registered with the SEC, identify
considered private placement variable annuity products or private placement life insurance.

Note: A distinct disaggregated product identifier shall be used for each product and shall be used consistently throughout the interrogatory. Disaggregation of
reporting shall be such that each product filing or policy form is separately identified. For example, if a company has 5 different separate group annuities, each
annuity shall be separately reported. (Companies may eliminate proprietary information however such elimination will require the use of unique reporting

identifiers).

Additional Required Surplus Amounts is defined as additional or permanent surplus that is required to be retained in the separate account in accordance with
state law or regulation. These amounts should not include reinvested separate account investment proceeds that have not been allocated to separate account
contract holders.

1 Separate Account Assets 4 5 6 7 Not Registered with SEC
2 3 Guarantees Fees and
Associated Expenses Additional Private Private
Not with Due to the Required Placement Placement Other (Not
Registered Registered the Product General Surplus Variable Life PPVA
Product Identifier with SEC with SEC Yes/No Seed Money Account Amounts Annuity Insurance or PPLI)
1.01A0001
Pension Risk Transfer Group
Annuities
1.01A9999
Total Pension Risk Transfer
Group Annuities XXX
1.01B0001
All Other Group Annuities
1.01B9999
Total All Other Group Annuities XXX
1.01C0001
Registered Index Linked Annuities
Individual Annuities
1.01C9999
Total Registered Index Linked
Annuities Individual Annuities XXX
1.01D0001
All Other Individual Annuities
Individual Variable Annuity ........... |......... 28,112,830 |owovoeveeeee foer YES oo Lo e Lo e e
1.01D9999
Total All Other Individual
Annuities 28,112,830 XXX
1.01E0001
Life Insurance
Individual Variable Universal Life . |....... 709,128,534 |.oeeeeeereeccens feeeenene YES e e e e [ [
Bank-owned Life Insurance -
Guaranteed ....1,215,813,008 . |... 1,215,813,008
Corporate-owned Life Insurance ....... |oeevoeeevieenines foreeene 352,773,822 e YES iiieitforeeieeeeeeeeee [ oo e el e 352,773,822
Stable Value Bank-owned Life
INSUTANCE ..vievviiiiieiiiieiinieiisesresiniene fooereieesnecsisenns |oee 2,264,055,619 |......... YES. oo oo oo [ e [ 2,264,055,619
1.01E9999
Total Life Insurance 709,128,534 | 3,832,642,449 XXX 5,289,868 3,832,642,449
1.01F9999
Totals 737,241,364 |  3,832,642,449 XXX 5,289,868 3,832,642,449
1.02 Did the reporting entity remit seed money, other fees and expenses or additional required surplus amounts to the general account during the
CUITENE YEAI? ...oeeveieieieeeete st seeeesesese st saesese s ss s ssaes et e s ss s s s e s e s s s s e s ses e s s s e s s e s e s e s s asse s st b s e se s et e s s e s e s e s et s s s e s e s et s an e s et et s et s et et et et s s s sesesenane Yes [ X] No[ ]
1.03 If yes, provide information on the total gross amount of seed money, other fees and expenses or additional required surplus amounts
remitted to the general account during the current year (these amounts should not be reflected in the seed money totals in 1.01):
1.031 Seed MONEY......cccoeueieeeieeeeieee F e
1.032 Other Fees and Expenses.................... $ ..
1.033 Additional Required Surplus Amounts . $ ...
1.04 Did the reporting entity receive seed money from the general account in the current year? ...... Yes[ 1 No[ X]
1.05 If yes, provide information on the total gross amount of seed money received in the current year: (If amounts were both received and
remitted in the current year, include the gross amounts in both 1.031 and 1.051.)
1.051 Seed Money Received..............ccceeunee. F
1.06 Does the reporting entity consider any of the seed money reflected in separate accounts to be insulated from the general account? ..... Yes[ ] No[ 1 NAT[X]
1.07 If yes, provide information on the amount of seed money the reporting entity considers insulated from the general account:
1.071 INSUIBLEA SEEA MONEY ......o.vcuiieiiietiietiietetetese et eteste st s tetesteteseete e eseseeseseesesessesessesess et e e ese e e s eme e s ese e s eseesese s s eseeeeb e s e b e e e b es s eseneebeseesesessesessesensesensesansesnnensens S e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

GENERAL INTERROGATORIES

1.08 Does the reporting entity have a policy for repatriating seed money or remitting fees and expenses due and additional required surplus
amounts to the general account:

1.081 Seed Money. Yes[ ] No[ ]
1.082 Other Fees and Expenses Yes [ X] No [ ]
1.083 Additional Required Surplus Amounts ... Yes[ ] No[ ]
1.09 Provide detail on the time duration for which seed money, other fees and expenses due to the general account and additional required
surplus amounts have been held in the separate account:
1 2 3
Fees and Expenses
Due to the Additional Required
Seed Money General Account Surplus Amounts
RO LS O T o [T g B YT TP A PP P RO PUP RPN
1.092 1 Year- 3 Years
1.093  Over 3 Years - 5 Years .
1.094  OVEr5YEars .....ccccooviiuiiiiiiiiicieeec e
1.095 Total 5,289,868
1.10 For seed money, other fees and expenses, and additional required surplus amounts held in the separate account, does the reporting
entity invest these funds in accordance with investment directives of the general account:
1.101 Seed Money. Yes[ 1 N[ ] NA[X]
1.102 Other Fees and Expenses.... Yes[ 1 No[X] NAT ]
1.103 Additional Required Surplus Amounts ... Yes [ ] No[ ] NA[X]
1.11  If no, does the reporting entity have stated policy and procedure for the investment of seed money, other fees and expenses, and
additional required surplus amounts that are retained with the separate account?
1.111 Seed Money. Yes[ 1 N[ ] NA[X]
1.112 Other Fees and Expenses.... Yes [ X] No[ ] NAT ]
1.113 Additional Required Surplus Amounts ... Yes [ ] No[ ] NA[X]

Separate Account Products with General Account Guarantees

2.1 Does the reporting entity have products with guarantees provided by the general account? . Yes [ X] No[ ]

2.2 Has the separate account collected amounts from the general account within the past five years related to separate account guarantees? ....... Yes [ X] No[ ]

2.3 If yes, provide detail on these guarantees paid by the general account:

1 2
Year Amount
2.301 As of December 31, 2022 ..........covruerereriiinns § s 93,873

2.302 As of December 31, 2021 .
2.303 As of December 31, 2020 ... 107,117
2.304 As of December 31, 2019 97,757
2.305 As of December 31, 2018 .......cccoovvvverrererereiinne $ s 322,625

.. 158,161

2.4 To compensate the general account for the risk taken, for any separate account products with general account guarantees, does the separate
account remit risk charges to the general account related to separate account QUAIANTEES? ............c.cueveveeceeeeeeueeeeeceeeeeeseeeseaeseeesesessseeeeesennas Yes[ 1 No[X]

2.5 If yes, identify the separate account products with risk charges that are remitted to the general account and whether the risk charge for
that product is reviewed and opined upon:

1 2 3
Name and Title of Individual who Provided
Product Identifier with Risk Charges Risk Charge Reviewed and Opined Upon Opinion on Risk Charges

2.5A00001 Pension Risk Transfer Group Annuities

2.5C00001 Registered Index Linked Annuities
Individual Annuities
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

GENERAL INTERROGATORIES

Provide detail on the risk charges paid to the general account related to separate account guarantees for the past five years:

2.6

1
Year

2
Amount

2.601
2.602
2.603
2.604
2.605

As of December 31, 2021 ...
As of December 31, 2020 ....

Investment Directive of Separate Account Activity
Does the reporting entity have products classified within the separate account for which the investment directive is not determined by the
contract holder? (Situations in which the investments directive mirrors the general account would not be considered determined by the

3.1

3.2

3.3

4.1

4.2

4.3

4.4

4.5

As of December 31, 2022 ..........

As of December 31, 2019 ..........
As of December 31, 2018 ..........

contract holder; however, having the contract holder select an investment direction from multiple options would meet this criteria.) .................. Yes [ X] No[ ]
If yes, if these investments would have been included in the general account, would the reporting entity have exceeded the investment
limitations iMPOSEd 0N the GENETAI ACCOUNT? ........c.c.veeeceeeeeeeeeceeee e et e e e te e e s aeae e et e s s s ssseae s e s s s sssssesesesssassesesesnssanassesasanssasassesannasananen Yes[ 1 No[X] NAT ]
Provide detail on the separate account investment portfolio and state investment limitations. (This includes the combined separate
account and general investments, excluding separate account assets with investment direction determined by the contract holder):
1 2 3
Combined
State Investment Investment (Separate
Investment Type Limitation and General Account)
Allocation of Investment Proceeds of Separate Account Activity
Does the reporting entity have separate account assets in which less than 100% of investment proceeds (net of contract fees and
assessments) are attributed to a contract holder? (This should identify any situations where there is a ceiling on investment performance
FESUIES.) .vivuieieitetete ittt ettt se s et et s s s s et e s s asse s e s et s s s se s e s s s s s se s e s et s s e s e s a8 s s se A s s bt a e A eSS s AR At et A et bbb a st s bttt sttt es Yes[ ] No[X]
If yes, provide detail on the net investment proceeds that were attributed to the contract holder, transferred to the general account and
reinvested within the separate account:
1 2 3 4 5
Reinvested
Transferred to Within the
Net Investment Attributed to General Separate
Product Identifier Proceeds Contract Holder Account Account
4.2A00001
Pension Risk Transfer Group Annuities
4.2A99999
Total Pension Risk Transfer Group Annuities
4.2B00001
All Other Group Annuities
4.2B99999
Total All Other Group Annuities
4.2C00001
Registered Index Linked Annuities Individual Annuities
4.2C99999
Total Registered Index Linked Annuities Individual Annuities
4.2D00001
All Other Individual Annuities
4.2D99999
Total All Other Individual Annuities
4.2E00001
Life Insurance
4.2E99999
Total Life Insurance
4.2F99999
Totals
For items reinvested within the Separate Account, does the reporting entity invest these assets in accordance with investment
dIreCtives Of the GENETAl ACCOUNL? ..........c.eueveeeececeeieeee ettt eeeeacaete et ee s sea et tesesenssaetetesesenssssaesesesenssassesesasensssntesesessnsnsssesesasansssntetesasansnansesan Yes[ 1 N[ ] NA[X]
If no, does the reporting entity have a stated policy and procedure for the reinvestment of investment proceeds within the separate
BCCOUNE? ..ottt eeectete et e e ecaeteteseesssaesetesennsseetesesesssssaesesasessseseseseseesnsseesesesensessee st esansnsese st s essnsns et s s essnsseesesesansnsntesasasansnsntesesasansnsntesa Yes[ 1 N[ ] NA[X]
Did the reinvestment of investment proceeds within the separate account result with the company having a combined investment
portfolio that exceeded the state investment limitations imposed on the general @CCOUNL? .............cc.c.ovcucueueieeeececeeieee e Yes[ 1 N[ ] NA[X]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

GENERAL INTERROGATORIES

Measurement of Separate Account Assets

5.1 Does the reporting entity report all separate account assets at fair value? ........ Yes[ ] No[X]

5.2 Foritems not reported at fair value, does the reporting entity report separate account assets at amortized cost, and/or under different
measurement methods?

5.21 Amortized COSt ......ccoevverecrererereenne. Yes [ X] No[ ]
5.22 Other Measurement Methods............ Yes[ ] No[X]

5.3 If other measurement methods are used, provide explanation on these measurement methods.

5.4 Identify the assets measured at fair value, amortized cost or another measurement method and the percentage of separate account
assets measured under each measurement method:

1 2
Description Amount Percentage
5.41 Fair Value 3,394,401,240
5.42 Amortized Cost .... 1,175,482,573
5.43 Other Measurement Methods ................ B e e

5.5 For the assets not measured at fair value, provide a comparison of the reported value to current fair value and identify the unrealized
gain or loss that would have been recorded if the assets had been reported at fair value:

1 2 3
Assets Held at Unrecorded Unrealized
Amortized Cost Fair Value Gain/Loss
551... $ oo 1,175,482,573 [$ ............ 1,079,237,018 [$ ..ccune... (96,245,555)
1 2 3
Assets Held at
Other Measurement Unrecorded Unrealized
Method Fair Value Gain/Loss
552... § ..

Securities Lending Transactions Within Separate Accounts
6.1 Does the reporting entity engage in securities lending transactions with separate account assets? ..........cccooiriiiiiiiiiiiieeieeeee s Yes[ 1 No[ X]

6.2 If yes, does the reporting entity have written policies and procedures for such transactions? ..............ccccooiiiiiiiiii i Yes [ ] No[ ] NATLXI

6.3 Does the reporting entity obtain approval, or otherwise provide notification to contract holders, regarding securities lending transactions
that OCCUr With SEPArate GCCOUNE BSSELS? ..........ceiieieieieeeetetceceeeeeeeete et eteseses et e te s et et esese s et sseeeteseseasss s esssetet et eseenss s asssatesesesesnen s esasseesesens Yes [ ] No[ ] NAT[XI

6.4 Are all securities lending transactions reported 0n balanCe SNEEL? .............ciiiiiiiiiii e Yes[ ] No[ 1 NA[X]

6.5 Provide a description of the reporting entity’s securities lending transaction program, specifically identifying any variations from the securities
lending transaction program administered by the general account.

6.6 Provide detail on the current status of separate account transactions by separate account product:
6.61 Amount of any loaned securities within the separate account and the percentage of separate account assets lent
6.611 Amount ....
6.612 Percentage..

%

6.62 Identify whether securities lent are reported at book value or market value

6.621 Book Value ................ F
6.622 Market Value............... $
6.63 Detail on collateral received:
6.631 Aggregate Amount Collateral Received
6.6311 Open

6.6312 30 Days or Less...
6.6313 31 to 60 Days.........ccceeeune
6.6314 61t0 90 Days.........cccveeuenne
6.6315 Greater than 90 Days.
6.6316 Total Collateral Received....$ ......ccccooveiiiiiiiiiicnne

6.632 The aggregate fair value of all securities acquired from the sale, trade or use of the accepted collateral (reinvested collateral) ............ $

6.633 Narrative discussion about sources and uses of collateral:

6.7  For the reporting entity’s security lending program state the amount of the following as December 31 of the current year:

6.71 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 (Sum of Schedule DL, Parts 1
ANA 2, COIUMN B 1ottt sttt t et be s e ebe s e et e e se s e et ese e s ese s e eseeaes e s s es e s s ene e s ese s esesbesessesesaese s esessesensesenessenessenesnas $

6.72 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 (Sum of
Schedule DL, Parts 1 and 2, Column 6)

6.73 Total payable for securities lending reported on the liability page (Page 3, Line 14, Column 3)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

GENERAL INTERROGATORIES

FHLB Funding Agreements

7.1 Does the reporting entity report Federal Home Loan Bank (FHLB) funding agreements within the separate account? ...... Yes[ 1 No[ X]

7.2 Provide detail on the elements that support the classification of FHLB funding agreements within the separate account

7.3  Provide detail regarding the FHLB funding agreements classified within the separate account:

1 2 3 4
Amount of FHLB Amount of Collateral Total Borrowing or Total Reserves Related
Stock Purchased or Pledged to the Funding Capacity to FHLB
Owned FHLB Currently Available Agreements
F o, B s F o B s

7.4  For funding agreements within the separate account, provide a general description on the nature of the agreement, type of funding (lines of
credit, borrowed money, etc) and intended use of funding.

Reporting Differences Between GAAP and SAP Financial Statements (This disclosure is applicable to all reporting entities regardless if they

file GAAP financial statements)
8.1 Does the reporting entity file GAAP financial StatemMENtS? ....... ... Yes[ 1 No[ X]
8.2 In accordance with the different separate account reporting requirements between GAAP (SOP 03-1) and statutory accounting, does
the reporting entity have products that are classified within the separate account that were, or would have been if GAAP financial
statements had been completed, required to be reported within the general account under GAAP financials? Pursuant to SOP 03-1, all
of the following conditions must be met to receive separate account reporting classification under GAAP: ...........ccccoveveeuerereieeeeeeenennns Yes [ X] No[ ] NAT[ ]
a. Legal Recognition - The separate account is legally recognized. That is, the separate account is established, approved, and regulated
under special rules such as state insurance laws, federal securities laws, or similar foreign laws.

b. Legally Insulated - The separate account assets supporting the contract liabilities are legally insulated from the general account liabilities
of the insurance enterprise (that is, the contract holder is not subject to insurer default risk to the extent of the assets held in the separate

account).

Investment Directive - The insurer must, as a result of contractual, statutory, or regulatory requirements, invest the contract holder’s
funds within the separate account as directed by the contract holder in designated investment alternatives or in accordance with specific

investment objectives or policies.

o

Investment Performance - All investment performance, net of contract fees and assessments, must as a result of contractual, statutory,
or regulatory requirements be passed through to the individual contract holder. Contracts may specify conditions under which there may
be a minimum guarantee, but not a ceiling, as a ceiling would prohibit all investment performance from being passed through to the

contract holder

Q

8.3 Identify all separate account products and identify whether each product was classified within a separate account for GAAP reporting
purposes. (For non-GAAP filers, this disclosure should reflect whether the GAAP classification would have been the same if GAAP financials
had been completed.) For products that were (or would have been) reported differently, identify which SOP 03-1 condition prevented separate

account GAAP classification for that particular product.

1 2
Same as GAAP / Condition that Requires GAAP General
Product Identifier Account Reporting
Individual Variable AnNUItY ..o Same as GAAP ...

.| Same as GAAP ...
Same as GAAP ...
GAAP GIA classification due to Investment Performance ....
GAAP GIA classification due to Investment Performance ....

Individual Variable Universal Life
Corporate-owned Life Insurance
Bank-owned Life Insurance - Guaranteed ...
Stable Value Bank-owned Life Insurance ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. RESEIVE as Of DECEMDET 3T, PHOI YEAI .......c.iuuivierieieieieesseeseesetete ittt bbbt sse bbb bbbttt | 678,757
2. Current year's realized pre-tax capital gains/(losses) of §  ....... (14,398,412) transferred into the reserve net of taxes of $  ........... 5,039,443 |......ccco...e. (9,358,969)
3. Adjustment for current year's liability gains/(10sses) released from the FESEIVE .............ccc.eeieiieeiueieieieeete ettt ere st easeenena 9,358,969
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) ......c.covvurveereeeeeeeeeeeeeseeeeeeeeee e 678,757
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, COIUMN 4) .........cc.cooverueueueeeeeeceete et eeeesee e 205,546
6. Reserve as of December 31, current year (Line 4 minus Line 5) 473,211
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year’s Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1. 2022 1ot e 205,541 | (612,916)]....ceveenne 612,921 | 205,546
2. 2023 ottt e 218,817 | (1,359,237) [ 1,359,232 | 218,812
3. 2024 e 220,096 |................. (1,285,105)]...ccvoveennne 1,285,105 | oo 220,096
4. 2025 oottt e 192,984 | (1,080, 731) [ 1,080,731 |, 192,984
B 2026 e 147,494 | (869,940).....cooveeenne 869,940 | 147,494
B. 2027 oo 92,398 .o (653,890) [....cveeeriinne 653,890 |....ovoverrciennes 92,398
T 2028 oo 31,684 [ (513,487) ..o 513,487 [ 31,684
8. 2029 .o (24,188)]...c.eceenne (467,005) .....vvvererrnne 467,005 | (24,188)
9. 20380 et [CYA(L)] S— (414,139) [ 414,139 |, (47,764)
10, 2037ttt e (G 5) ] E— (LI (ST - 360,167 [ (54,315)
100 2032 oottt e [T (1)] S— (302,966)|......ccvvverrnne 302,966 |......ccoevrerinene (53,310)
12, 2033 oottt e (G R0 ] (259,012) ] 259,012 | (49,230)
130 2034 oottt e (A1) ] E— (223,792) ..o 223,792 [, (47,355)
T4, 2035 oottt e [CRLI )] —— (186,855)....eeeeeceenne 186,855 ..o (47,009)
LS T SR . (40,456)|.. ...(146,327)|.. ..146,327 |.. . (40,456)
16. 2037 ..(32,313)|.. (109,708)|.. . 109,708 |.. 32,313)
17. 2038 ..(24,203)|.. ..(82,853)|.. 82,853 24,203)
18. 2039 (72,141 [ 72,181 | (10,114)
19, 2040 oottt e (LD ] — 80,769 |.....cooeecececirceeeenne
20, 2047 oo e (47,937) | e 47,987 [
20 2042 e s (34,264) ... 34,264 |.....oone
22, 2043 e [eee e (26,668)].....ccceeererrnne 26,668 |........coocererrereeens
23, 2044 ot e (26,422 26,422 | ..o
24, 2045 .o e (26,016 26,016 |....oceocececerceceeene
25, 2048 oo e (7 (1)] 27,610 |
26, 2047 e[ (29,015) .o 29,015 |..ooeece e
27, 2048 .ot [eeene e (28,000)]..eueeeereeeenns 28,000 |...ooeeuercecereeeeeeeeeeens
28 2049 .ot e (227 | S P v
20, 2050 e e (16,77 [ 16,177 |
B0, 2057 et e [eeee e [CI:722) | A — 9,822 [
31. 2052 and Later (3,466) 3,466
32. Total (Lines 1 to 31) 678,757 (9,358,969) 9,358,969 678,757

14
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempPt OblIGAtioNS ........c.cueveveeeececeeeeieeeececaeie e e ese s e eeeeeeeens 369,087,754 |.......oooeoe . XXX e XXX e e 369,087,754
2.1 1 NAIC Designation Category 1.A ........c.ccoceueuereeeeeceeeeeeeeeeeaeas foreeeeerenenees 180,951,089 |.......ooe. XX [ XK e 180,951,089
2.2 1 NAIC Designation Category 1.B .........ccccoeveveveueueeeeeeeeieeierenens [reeeeeceenenens 34,572,914 | oo X e XK e e 34,572,914
23 1 NAIC Designation Category 1.C .. .. 30,458,921 |... .. 30,458,921 |...
2.4 1 NAIC Designation Category 1.D .. ..50,137,884 |... ..50,137,884 |...
25 1 NAIC Designation Category 1.E ........ccoceueveveececueeeeeeeeeeeeeeenens foreneeeeeenees 86,800,075 |......ocoeoe. XXX [t X e oo 86,800,075
26 1 NAIC Designation Category 1.F 119,156,729 ..o . XK [ XK [ 119,156,729
2.7 1 NAIC Designation Category 1.G 110,259,444 |.......ocooo.. XXovevveee et XK [ 110,259,444
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ...cceoeue....... 612,337,056 612,337,056
3.1 2 NAIC Designation Category 2.A ..........cccccueveveueueeeeeeeeereereesens |oeeiessennns 87,561,301 87,561,301
3.2 2 |NAIC Designation Category 2.B .. ...63,338,303 |... ...63,338,303 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveueueueeeeeeeeeeereenes |resessecenenens 29,286,291 29,286,291
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 180, 185,895 180, 185,895
41 3 NAIC Designation Category 3.A .........cccoeveveveuereeeeeeeeeeeieerenens e 2,046,550 ..ot XXX e e XXX e e 2,046,550
4.2 3 |NAIC Designation Category 3.B .. ...559,040 |... ... 559,040 |....
4.3 3 NAIC Designation Category 3.C ........ccccoiieieniieiinienieseenene
44 Subtotal NAIC 3 (4.1+4.2+4.3) ....c.coviiiiiiieencereeeeeee
5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B ..........ccccoooeieenenieeiinenees
5.3 4 NAIC Designation Category 4.C ........ccccooieieeiieieiienieieenene
54 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A .......ccooiiiiieieeieeeeeee e oo
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ........ccoieiiiiiiiiiieiiesieneenees [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 NAIC B ..ottt orseeteeeeieeneaeas 3,245,000 |........ococ... XXX evvvvereee forreeeeee e XK e 3,245,000 |......c.cconvnee. 0.0000 [.eeeeeeeecereeirereneeicieieines fereeeeenienens 0.2370 e 769,065 |......ccoee.e 0.2370 i 769,065
8. Total Unrated Multi-class Securities Acquired by Conversion . XXX XXX XXX
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 1,168,270, 172 1,168,270, 172 XXX 946,154 XXX 3,633,784 XXX 6,005,545
PREFERRED STOCKS
10. 1 Highest QUaity .......ocooiiiii e oo,
11. 2 High Quality .......
12. 3 Medium Quality ..
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlitY ..o
15. 6 In or Near Default
16. Affiliated Life with AVR ..o
17. Total Preferred Stocks (Sum of Lines 10 through 16)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

9l

1 Basic Contribution Reserve Objective Maximum Reserve
Balance for 10
Line NAIC AVR Reserve
Num- | Desig- Book/Adjusted Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value (Cols. 1+2+3) Cols.4 x 5) Cols. 4 x7) Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ...........cceeiiiiiiiiiiiiiieiie e
19.1 1 NAIC Designation Category 1.A ......ccccooiieieeneeeee s
19.2 1 NAIC Designation Category 1.B ........ccccceieieineniieieceeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiniininiieiieieeees
19.6 1 NAIC Designation Category 1.F .......ccccooeiiiiiniiiieiceeeee
19.7 1 NAIC Designation Category 1.G .......ccccooeireeieenieneeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ......
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieee s
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........ccccoiieieniieiinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..ccoeiiiieineereeeeeeiee
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) ..
24. 6 NAIC B ..ottt snenes [oesnesnsnensnsensnssesnsesnsnesns [overaresserees XKKurerereenares frorereererseres XK uuerrsuensenes [resrsnesnsuennsensnnnsnnennnies |oueesssesnsnens 0.0000 o+ [ 0.2370 i s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24)
DERIVATIVE INSTRUMENTS
26. Exchange Traded .........coooiiiiiiiiiieeeececeeeeeeeeeeeeee e |
27. 1 Highest Quality ..o [
28. 2 High QUAIIY ... e
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 LOWET QUAIIEY ... [
32. 6 In or Near Default
33. Total Derivative INStrumMents ..........cocoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeen (116,008) (116,008)
34. Total (Lines 9 + 17 + 25 + 33) 1,168,154,164 1,168,154,164 946,096 3,633,598 6,005, 162
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

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

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUAlity ...........ccceeerneocoee s oo [, XXX froceeerenesccsreesccsne [ 0.0011 [ e 0.0057 |oeeeeieeeirireieireeirienee froreieirieinieas 0.0074 |eeoeeeeereeceee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveveverereee oo e [, DL 0. O O TRTSRIST ST 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ........cooveveermeiniriririeieees oo 0.0486 0.0628
40. Residential Mortgages - Insured or Guaranteed ...................fooecececennnee 7,668,464 | [ XX e 7,668,464 0.0007 0.0011
41. Residential Mortgages = All OthEr ............c.ceceieveveieieeeueeeees oo 0.0034 0.0046
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0007 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0057 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0114 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality .|.........ccccoceeciinnnnnnee 0.0200 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIEY vt e [ [eeten e XXX [ o 0.0120 [ovoeeicrereeeeeeeee [ 0.0343 | s 0.0428 |

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccuriiiiiicciiiiicicics foeicrneiecccenescesccsns. [, XXX [ [ 0.0183 [ [ 0.0486 ..o e 0.0628 |

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieeieeieiie e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........ccccc......
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieeieeieiie e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........cccoooeiiieninnieiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooeiiiiiiiiiinienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 7,668,464 XXX 7,668,464 XXX 2,301 XXX 5,368 XXX 8,435
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 7,668,464 XXX 7,668,464 XXX 2,301 XXX 5,368 XXX 8,435




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

Asset Valuation Reserve - Equity Component

NONE

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

18,19,20, 21



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
Company

OVERFLOW PAGE FOR WRITE-INS
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance

10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........uiiitiiiitiii ittt bbb bbbt bbb bbb E e E e R E R £ E e E e bt e b e e bt bt e bt eb e s 2eemseeseesene e e e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiiiie ittt bbbt bbbt bbbt aR e e s e ereeresreebesteetesaeeaeeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ettt e b e e e e e st e eaeeaae oeabeeabeeabe et e et e e s e aaseabeeas eeesseeseeaseseaeenseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T i TR o1 10 o e O OO PPRTPS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt b et b bbb e b b e se b e oo b e b e b e e b e e e b b e e b e b e saebe 220 S 8 SRS AR SR L AR SR L AL e R e e b e Rt e b e Rt ebesetesetese et

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ......... o ... S ... S S .. ... .......o.ttseeseeteeteeteanteeseabeas foeerreereaeeaae et e e e e e an

Deduct amounts received on disposals, Part 3, CHElE 1S l.... ARY....... A B - B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o . ... N ... ... ... B N B

6.2 Totals, Part 3, COIUMN 13 ..o e e e i s
Deduct current year’s other than temporary impairment recognized:

A B )= S =T i TR o 10 o e PP PRS

7.2 TOtals, Part 3, COIUMN T0 ....cuiiiiiiiii it bbb bt bbb b e s e e b e e b e e b e e b e b e s e b b e e b b e saebe 2848 SRS AR SR L AR e R L e b e R e e b e b e e b e b et ebesesese s ese st
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..o b bbb b b e b e b e b e bbb e b bt s b bbb e saebe S0 e R oA e e b e e s bbb bbb

LA o] = K =T G T o 10 oo T O PO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiitiiiii ettt bbbttt sttt 2o e e e e e e e e e e e eeneeas
[D2=e [0 o) =T Mo o E=Te (4 g 11 C=To 1= a0 o0 L ORI

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iiiiiiiiiiiiitiiiie ettt bbbttt b bbb bbb bt bt bt e b e bt bt e bt b 2mseeseeneess e e e e e e e e e e eaenes

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 O PrIOT YEAT .........c.oviieieieieieieieeiieieietete ettt <eeseseasneseneeas 8,931,579
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbbt bbbttt b b aR e e s e e reebeetesreetesaesaesseare e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ceiiiieieeeieeeeeeeeeeie ettt ese s seesebebebeeeeeenenees 12,430 . 12,430
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 1o e PPN

3.2 TOtals, Part 3, COIUMN 11 ..ot b b bbb oo b e e b e e b e e b oo b e et e b e b e e b eb e s e e b e ee b et ebe A0S E SRS AR e R e oL e R e e b e b e b e b et e b e s eabesetesetesee ettt ens
AACCTUAI OF QISCOUNT ......ovveveiecececte ettt s ee e eae et see s s saeteseseessssaetesesessssaesesesessssssesesesassnsesesesesasnsseetesesaesnsssesesasesensesetesesassnsssetesasesensssesesesasensnsnsesasanaseseb et et sssacbetetennas 1,157

Unrealized valuation increase (decrease):

5.1 TOtals, Part 1, COIUMN O ...t e et e E e e e oo e e e e oo E oo R e e e e e R e £ o e e R £ e R oS E e e R e e e e e et s e e e e e e e e aeeaae S oR e e R e e b e e b e e b e bbb b

5.2 TOtalS, Part 3, COIUMN B ...ttt bbb h bbb e oo b e e b e e b et e b e et e b e b e e b e b e s e b e se b e edebe A0S E oA e A E e R e e b oA e e b e b et e b et e b e s Seabeseatesee et et
Total gain (I05S) 0N diISPOSAIS, PArt 3, COIUMN 18 ..........cuiuiuieieeeeceete et eeeeeceete et eesscaetetesesesssaetesesesesssaesesesesessssetesesesenssessesasasasssesaesesasensssesesesesessssesesesas s Aesebetesesatscaebetetassaenes 37
Deduct amounts received on diSPOSalS, PArt 3, COIUMN 15 ..........cooviiiiiiuiiiteesteteetete ettt ettt e e et et st ese st ese et ete et et et ebessetens et esestesessese st esessebeasebessebensasesssae ceeeseseeseaeneaen 1,252,956
Deduct amortization of premium and mortgage interest points and COMMIMENT FEES ...........cvovvuiuiueieieececeeteteeeeeeecte e teeeeesesaete e s essssae st esesessesesesesessssean seetessesesesesassaeaas 23,783

Total foreign exchange change in book value/recorded investment excluding accrued interest:

Lo B B o] = S =T TR @0 10T 1o e SO N

9.2 TOtals, Part 3, COIUMN 13 ...t bbb bt bbb b oo b e e b e b et e b e s d e h b e e b e b e s e eb e ed b et be £A 0 S E oA e AR e R L e S e R e e b e b et e b et e b e s eabeseseseees et eas
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o b bbb bbb bbb b e e b e bt b s b e bees e R e S e R e b e b e b b et nn s

L0 e = o Ty A o] [0y o T o T OO

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ccocvrtririruererieeiiiieieieieieies ceeeeiceieeeinenas 7,668,464

Total valuation @lIOWANCE .........cc.eiiuiiiieitiei ettt ettt b et a e e ae e s b e e sbe e b e e beebe et e aatesnnesaeesaeas et h et eteeeeteeeeaeeeeeteeeiteeeaseeeeaaeeeanneesteeeaee et e e e e s e e e ee e

Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14) ........ccueiiiiiniiiririeieeiereee sttt sesenas 7,668,464

S102



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
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10.
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13.

Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOI YEAI ............ceuiuiiriiiriiiiteteteteset ettt sttt s s et betesesest e s e sessebeseseses e e e s e sebebebesese e sess s esesebesere e aes <oessanseeeneeenenens 641,414
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........iiiiiiiiiii bbbttt bbbttt b b s R e e b e e resbesteesesteebesaeeaeereans

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...ttt e e b e b e e aeeaae eesheeabeeab e e e b e s et e s be et e abe s heesteesteesteaaeeeseeaaeenseenes
Capitalized deferred interest and other:

o B ] = S =T i TR o1 10T T e PPN

3.2 TOtals, Part 3, COIUMN T2 ...t b b bbb e b e oo b e e b e e b e b e h e e b bt e b e b e ee b e ed b et e ke A0S E o RS A E e R e e E e Rt e b e b e b e b et e b e s eabeseseseee s et ens
FaXeTe (U= o) e F=TotoTU o | PRSP

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ......ouiieiiieeiceeiecece ettt s s st s s s s s s st s sttt s s ns s st n et (19,421)

LR e R = Ty T ) [V Vo T IO OSSOSO (19,421)
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ... .ttt h e bt e bt e bt e bt e a et e e et ea e e sh e e eh e e ob £ e R e e bt e a bt ea bt eae e ea et eR e e AR e e ebeeebe e ke enbeen Aoeemseenseanteaaseaaseaasnseenes

Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........cuiiiiiiiiieie ettt s e e st este e te e beebesseesseesbeesheesbe e beesbeesseaaseanseasseeseesbeesbeeabeesbees Sesessaeesseaasessaeesaesaeesaneans

Deduct amortization of PremMium ANA EPIECIAtION ............ccocueueveveeeceeeeteeeeeeecteteteseeesetesesesessssssesesesesssssesesesesssassssesesesssassssesasasssassssesasassssnsssesassssansnans Seststsesetesessacaeseses 328

Total foreign exchange change in book/adjusted carrying value:

Lo B B ] = T =T TR o1 10T 1o e I AP

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b bt e bbb e b e e b e b oo b e hE e b b e e b b e s e e b e ee b e eaebe A0S E oA e A E e R e e b oA e e b e b e b e b et e b e s Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb b b s b b e b b e e b e bbbt e b be e s e R e e S e b e b e b e b b e b nn s

L0 e = o Ty 0 O o] [0 o T o W K O
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-T-849-T0) .......cccceruiririririririereterireist sttt sese e et ss s b sesesens <sessmeseeseseeaeaans 621,665
[DI=o (W1 8 o) e=T M o o E=To (g g 11 C=To IR= 10 T 0L PO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiiiiieieietiit sttt ettt sttt et se et sese s betesese e e s s s esebebesesese e ssssesesebenen oeeeseseseanananananas 621,665

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.cvovurueueeeeeeeeececte et eeeeeeeete et eseeseseaetesesesssasaesesesesssseesesesasensssssesasesensssssesesesnsssntesesasenansnen seesesesnas 4,590,882,533

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ..........cocviuiiiiuieiiteeiteteitettetete ettt et et et et e e etese et eaestese st ese st ese st ese et ebe s ebeasstessssessssessssesessesessebe s ebeasasensassensesennane 1,112,770,861

ACCTURN OF GISCOUNL ...ttt ettt ettt es et s e es et es e e s e es e e es e ees e e eseee2s e e es e e 2s e e ee s s es e e 2s e e e s e e ee s e e ees e s ees e e ees e b es e e e s e b ees e s es e b e s s ns e b es e b ens s ens et ens e ens s e sietsicienieeas 1,774,345

Unrealized valuation increase (decrease):

A4 P 1, COIUMN 12 oottt s a8 s s s ettt sttt n s st sttt (283,083,836)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt h et b bbb bbbt e b et ebeas Se8easeb et e b et et e e s b e e s s s

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt s s 2 e s s s s s s s s s s s s ensesns sescbesicbnes (362,238,811)

4.4, Pt 4, COIUMN 11 Lottt e ee st s b8 b 8 b 8 £ 88288 h 8 b 8 £8 b8 b s b s bt s b s b e s b e s (56,247,419) .............. (701,570,066)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiieieeececeeteeee e ceete et eeeeeeaeaetetesessssetetesesenssaeaesesesensssstesesesesssssaesasesessnsssetesassnsssssesasasesnssassesasanas febesesessacnas (10,970,558)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiouiieeeeeteeetee ettt ettt e et s et e et eseeseseeseseaseseaseeeseeesennnn 934,862,240

DedUCt aMOTHZAtION OF PIEMIUM .........oceceeeete e ceceeee et e eeeeeeete s e saeaeeete s s esssaeseseses s sssseesesessssssseses s s ssasseses s s sssnsesee s s ssanseses s s sssnsesesssssnsesesessssssnsnsasas sesatsesesetananas 2,151,777

Total foreign exchange change in book/adjusted carrying value:
8.1.Part1, Column 15 ........c............

8.2. Part 2, Section 1, Column 19
8.3. Part 2, Section 2, Column 16
8.4. Part4, Column 15 .........cccenee

Deduct current year’s other than temporary impairment recognized:

9.1, PAt 1, COIUMN T4 L.t b bbb se b e bbbt b e bbbt b e
9.2. Part 2, Section 1, Column 17
9.3. Part 2, Section 2, Column 14

L =T B 7o ¥ 4o N OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coiiiiiiiiiiiiiiiicssese s e 76,795
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-9+10) ........cevrurrrurrereeeeceeeeeeeceeeestesseesstessaeseeesseessaesstessassesaenanen ferssesases 4,055,949,893
(DTt [N let i (o) =Tl gTeT g F=Te Lo Ty (=T o JR=T 1o USRS
Statement value at end of current period (LINE 11 MINUS LINE 12) ........couevorueieeeeeeeeeeeeeeeeeeeeeeeeeseeteseeeeeeeesseeeesesesseessesensseessseensseensseensseenssesnssaansstanssaensean sesesesieea 4,055,949,893
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State 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
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........cccoeveeveivicvnirnnene e 601,991,852 |........c...... 576,480,249 |............... 632,319,218 |................ 634,023,061
Governments 2. CaANAda ..o e 6,431,244 | 5,944,656 |.......cccuun. 6,744,826 |......cceveneee 6,225,000
(Including all obligations guaranteed 3. Other Countries 5,346,223 4,607,326 5,434,007 5,407,400
by governments) 4. Totals 613,769,319 587,032,231 644,498,051 645,655,461
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,047,311 1,852,166 2,049,654 1,700,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 3,380,641 3,020,131 3,383,312 3,240,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,259,338,646 1,250,030,932 1,448,602,584 1,428,393,219
Industrial and Miscellaneous, SVO 8. United States ....ccoeveveeeeeeeeseeseee o 1,055,225,744 |............ 1,003,686,300 |............ 1,108,069,775 |............ 1,091,559,946
Identified FUUS’S' Unaffilia}ted Bank 9. €anada ..o 16,360,533 |..occveinne 15,227,144 |................. 16,471,715 | 16,372,531
Loans, Unafilated Cortiicates of 10._ Other Countries 91,732,854 85,362,408 92,576, 156 92,282,024
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,163,319, 131 1,104,275,852 1,217,117,646 1,200,214,501
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 3,041,855,048 2,946,211,312 3,315,651,247 3,279,203, 181
PREFERRED STOCKS 14. United States ..
Industrial and Miscellaneous 15, Canada .....cccceeveeieeieeeee e
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ......c..ccooveevecenenrncenne e 1,014,094,845 |............ 1,014,094,845 |........... 1,111,758,642
Industrial and Miscellaneous 21. Canada
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,014,094,845 1,014,094,845 1,111,758 ,642
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 1,014,094,845 1,014,094,845 1,111,758,642
26. Total Stocks 1,014,094,845 1,014,094 ,845 1,111,758,642
27. Total Bonds and Stocks 4,055,949,893 3,960,306, 157 4,427,409,889
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

.............................. 131,840

....................... 195,944,797

25,211,180

.............................. 131,840

....................... 195,944,797

25,211,180

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE SEPARATE ACCOUNTS OF THE MML Bay State Life Insurance
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10.
1.
12.

3.2

3.3
4.1
42

Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEAT) ......ccviviuiuiueueueuereirtsestssetesesesesessssssssesesesesesessssssssssesesesesessssssssesesesesasessssss seesesesssessnans 1,479,746
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColuMN 12 .........ccccviiiiiiiiiiii e

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, ColumMN 14 ..o s e

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 oottt e st e s s s s s e e e s e s s s e ass e s e s s s s asae s et s s s ssseses s s anssen et s ssssnseaessnananes sesteebesesnses 276,143,087
3.2 SECHON 2, COIUMN M ...ttt ettt b s e b e 22t h b e e e s b e b et £ s s bt ettt s e s bt et et e eae 2o ennsnaetesesannaeee (70,490) .....ocveenee 276,072,597
SIS ol N o T S I | U i 4 1= | OO RRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccociiiiieieieieieeiiieteeet ettt esese e e et s st esesese e e s s s et esesesese e et seseseseseseseeseseeesseeaenean (6,080,371)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cooieioecucueteeeeeeeceete et et essctetetesesesssaetetesesesssaesetesesesssaesesesasesssaesesasasenssassasas 2eebesesessaenas (6,080,371)
Amortization:
A IS T= Ty (T o i IR 07 ) (W4 4o e PN
7.2 SECHON 2, COIUMN 27 ..ottt ettt h bbbt h et e s e s e b et e bt e b e s e b e e e b et eb e st ebehe b S48 48 SR s A E e R e s b e R e e b e b e b e b e b e b es Sesbebesseseseesess et e st s s
Adjustment to the book/adjusted carrying value of hedged item:
8.1 :SECHON 1, COIUMN 20 ...ttt b bt bbb b bt h et bbb ht s e et e s et ebe e 280 a0 e R e s R e b e s et bt e b b
LS T=Tox (T I O] W4 4o 122 OO
Total foreign exchange change in book/adjusted carrying value:
Lo B IS T= T (T o e IR 07 )[4 4o e < PN
9.2 SECHON 2, COMUMN 20 ...ttt e b bbb b ek b e s e s e b et b et e b e e e b e e e b e st et e ae b e b et S48 48 SR e AR e R e e Lo AL e b e b et e R et e b e s esbeseseseeesee et
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+8%9) .......cceuiviiiereieereieeeeeeeceeteteseeeessaete e s eseessaeaetesesenssaesesesesenssaesesesesenana seesessencaesees 277,552,343
(DTt Lot g ToTgFoTo T (=T IR EoT T £
Statement value at end of current period (LiN@ 10 MINUS LINE 11) c...c.c.iirueieiieeeececeete e eeeceete et eeeessaete e eseessa et s s esenssestesesesenssseaesesesensssstesesesenssassesesananns feeseseseseninas 277,552,343

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIO YBAI)........cuiuiiiieieieietet ettt e et et et esees Saeesee e e ee e s e e s ae e naeeas
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ...........cooiiiiiiiiiiieeee e
Add:

Change in variation margin on open contracts - Highly effective hedges

3.11 Section 1, Column 15, CUrrent YEar MINUS .........c.ccuerieriiiieiiierieierieis corrsie e

3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiiiiitieie ettt aes sareste s e et e s e s sr s e s e areas sabessessesaearesresaesresresnesae s
Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coeruiiiiiieieeieieiierieis crrrsiese s

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiis corieirie e

3.22 Section 1, COlUMN 17, PriOT YEAI ..o G oo o o ... ..o g . ey
Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENES ......oiuiiiiiiiiiieee ettt eis cabe st e st e s e s et e st e s b e s b e s b e s b e ss Sabesbesbeab e s b e s b e s b e sb e s b e s b e e b e es Seaeeae e e e e

ST o] ol =TI (Mg T=Ye e 0o 1T U TS N T 1 SRS
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) .........c.cooiiiiiiiiiiiiciee

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ...,

4.22 Amount recognized (Section 2, COIUMN 16) .........ccoiiiriiiiiiiiiiiiiins e

4.23 SSAP NO. 108 AGJUSEMENLES ......oiuiiiiiiiiiieee e ere eateaae e s e s e s s e e are s beabesresresae st e sresresnesnesne e

ST o] ol = I (I g T= N B g 1T TV TS IR T ST
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS IN PHIOT VAT .........iiiiiiiii ittt bbb bbbt bbb bbbt R bRt bbb e bt bbb Sese e e e s e e e e e s e nanas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........ciiiiiii ettt Seses e e e e aeas
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) ..ottt ettt es Saeeae e e e
Deduct total NONAAMIEd @MOUNLS ............oiiiii bbb bbb e b b s b e s b e b e b e e b e s E e e E e e R e e b e e b e e E e e b e e b e e b e e b e e b e s b e e b e s SH0e s e e e bbb

Statement value at end of current period (Line 6 minus Line 7)
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Company

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

NONE

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

NONE

SI12, SI13
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10.
1.

12

13.
14.
15.
16.

Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ..ottt ettt ettt e et a e et e e85 a e s e s 5 e s s s st s s s et s et s ntesnss orebesniesnias 277,552,343

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .............cccociiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s st st esessa s s s s sesesesesesennsssnenenesnninenenes s 277,552,343
Part D, SECHON 1, COIUMN B ...ttt s e s e ss e s s e s s e e s e e 2 s e s e s e e e s s e s e s e s e s s e s s e s e s s s et s s s ens et ensesenns esbesniesnias 278,113,964

Part D, SECHON 1, COIUMN 7 ..ottt e s s o2 s e s e s s s e s s s s ee s s s s s e s n s s ns et ensesnse | eebetisbesiniesneas (561,621)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt ettt st nbe b snesnesnnsnesiees

Fair Value Check

Part A, SECHON 1, COIUMN 16 ......oiuiiuiitiiiteiete ettt eeee et es et eae s ee s ee eS8 se s ees e s e s e et bbb et s et s et esesnns oebesniesnias 277,552,343

Part B, SeCHON 1, COIUMN T3 ... ..o h e bt e e e E e h e s e e e e e e e e s e e s e e e R e e e e e e e s e e s ee s b e s eeabeatees ohesbessessessessesseasesseaseaaeas

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s et et es et easas s s sesesesesssnnnsssneneneneninenenes e 277,552,343
Part D, SECHON 1, COIUMN O ...ttt e s e s s e s e e s 2 s s e s s e s s e e e s e s s s s s ensesensesenas eebesniesnias 278,113,964

Part D, SECHON 1, COIUMN 10 ..ottt ettt ss e e s e s e e s s s s e s s s s e s e e s e st n s e s nsesns et ensesnse eebebsiesisienneas (561,621)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbe e b sbe e b snesnesnennenies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uiuieiieeiieeiiee ettt ee et seee e es bbb es bbb es e es bt s b s es b eE b eb bbb et es bbb bbb nsb et e besanbesneesanans 5,565,630
Part B, SeCtion 1, COIUMN 20 ........ccoiuiiiiiiiiiei bbb bbb bbb bbb bbbt aee eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt s s s ettt ettt ene besaniesnaesantns 5,565,630
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiiieeee ettt nennennenens i

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveveuer foeerececnnens 225,775,431 | 83,838,705 |..ccoveeenenn 141,936,726 |...oocvceeeeeeeceeeee
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeeeenenas eeeeeeenenne 3,213,387,170 |............ 1,997,190,416 |............ 1,216,196,754 |.ooovveiecrereececcen
3. ACCIUAI Of GISCOUNE .....oveerieieiciii ettt sienaenas [oessessessese s s 40,004 ..o 40,004 |....oooeeeeececenreereens [
4. Unrealized valuation inCrease (dECrEaSE) .........ccvveerieereeiiiriiiniierieseesieseens |ereeiieinesin e [ ses oreere s nres [reesreesreenre e
5. Total gain (108S) ON AISPOSAIS .........ceevevevieieieeieieieiieeieieie e [reeeeseceeesenes 1,062,743 |.ooceiene 1,062,743 oo o
6. Deduct consideration received on diSPOSAlS ..............cccceuevevereceeueueeeeeececreens fereeeenenns 3,268,796,917 |............ 1,997,543,582 |............ 1,271,253,335 [.oovieeeeciccieee
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieieieee e [eer e [reesre e e [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foeveiiiiiiniiniiciiniiens foviiiiiins e e
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeoeeiiiiiiiiiiiiiies e e [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB-9) . [rnser e 171,468,431 | 84,588,286 |..........c..... 86,880,145 |....ocviieeeeeae
11.  Deduct total nonadmitted amOuNts .............ocoiiiiiiiiiicccccces [ [ [ [

12. Statement value at end of current period (Line 10 minus Line 11) 171,468,431 84,588,286 86,880, 145

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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