














cLel

STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
,,,,,,,,,,,,,,,,,,, 00000 ____ NYLIM Flatiron CLO 2006-1 Ltd. O OTH._______[New York Life Insurance Company Influence .0.000 _____|New York Life Insurance Company ... | .7 ____
NYLIM Flatiron CLO 2006-1 Equity Holdings
,,,,,,,,,,,,,,,,,,, 00000 ____ LLC, Series A O OTH_______[NYLIM Flatiron CLO 2006-1 Ltd. Influence 0.000 _____|New York Life Insurance Company ______|_..7 _.__
,,,,,,,,,,,,,,,,,,, 00000 ____ Flatiron CLO 2007-1 Ltd. O OTH._______[New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company ______|_..7 _.__
NYLIM Flatiron CLO 2007-1 Equity Holdings
,,,,,,,,,,,,,,,,,, LLC, Series A O NYLIM Flatiron CLO 2007-1 Ltd. Influence 0.000 _____|New York Life Insurance Company
,,,,,,,,,,,,,,,,,, Flatiron CLO 2011-1 Ltd. O New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company

,,,,, Flatiron CLO 2012-1 Ltd. O __|New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company ___

,,,,, Flatiron CLO 2013-1 Ltd. J.CYM____ _[New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company ___

,,,,, Flatiron CLO 2014-1 Ltd. J.CYM____ New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company

,,,,, Flatiron CLO 2014-1 Ltd. . J.CYM____ New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company

,,,,, Flatiron CLO 16 Ltd. ______ _OYM__ __|New York Life Insurance Company Ownership. 100.000 __{New York Life Insurance Company ..

,,,,, Flatiron CLO 2015-1 Ltd O __|New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company ___

,,,,, Stratford CDO 2001-1 Ltd. O _[New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company ___

,,,,,,,,,,,,,,,,,,,,,, 4007034 _____ Silverado CLO 2006-11 Limited O New York Life Insurance Company Influence 0.000 _____|New York Life Insurance Company

Silverado CLO 2006-11 Equity Holdings LLC,
,,,,,,,,,,,,,,,,,, Series A Silverado CLO 2006-11 Limited Influence 0.000 _____|New York Life Insurance Company
,,,,,,,,,,,,,,,,,, New York Life Funding New York Life Insurance Company Other 0.000 _____|New York Life Insurance Company

,,,,, New York Life Global Funding ... _[New York Life Insurance Company Other :0.000 ____[New York Life Insurance Company ..

,,,,,,,,,,,,,,,,,, Martingale Road LLC New York Life Insurance Company Ownership. 100.000 __{New York Life Insurance Company
UFI-NOR Federal Receivables Trust, Series
,,,,,,,,,,,,,,,,,, 20098 New York Life Insurance Company Influence .0.000 _____|New York Life Insurance Company

,,,,, Government Energy Savings Trust 2003-A __|New York Life Insurance Company Inf luence. ..0.000 _____|New York Life Insurance Company ...

,,,,, NYL Equipment Issuance Trust .____ _[New York Life Insurance Company Influence ..0.000 _____|New York Life Insurance Company ...
,,,,,,,,,,,,,,,,,, 86-0742726 | _.__._._._..._[0000931809 .| ... |NYLARC Holding Company Inc. ____. New York Life Insurance Company Inf luence. .0.000 _____|New York Life Insurance Company
,,,,,,,,,,,,,,,,,, 86-0742727 New York Life Agents Reinsurance Company .| .. NYLARC Holding Company Inc. Inf luence. .0.000 _____|New York Life Insurance Company

New York Life Investment Management
,,,,,,,,,,,,,,,,,, 54-1886751 ( ... |0001065114 | ... |Private Advisors LLC | .DE_ | ___NIA___[Holdings LLC Ownership. _.64.250 ____|New York Life Insurance Company
Private Advisors Alternative Asset Fund
,,,,,,,,,,,,,,,,,, LLC Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company

,,,,, Alternative Fund LV, LLC __|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ...
,,,,,,,,,,,,,,,,,, Alternative Fund LV |1, LLC ___ Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company
,,,,,,,,,,,,,,,,,, PACIF Carry Parent, LLC ________________|._. Private Advisors LLC Ownership. -100.000 ___|New York Life Insurance Company

,,,,, PACIF Carry, LLC __|PACIF Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company ...

,,,,, PACIF GP, LLC __|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ...

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 0001368975 | ... |Private Advisors Coinvestment Fund, LP ___| | PACIF GP, LLC Ownership. -100.000 ___|New York Life Insurance Company

,,,,, PACIF Il Carry Parent, LLC Private Advisors LLC Ownership. -100.000 ___|New York Life Insurance Company

,,,,, PACIF Il Carry, LLC __|PACIF 11 Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company ...

PACIF Il GP, LLC _-|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ...
0001489910 _. _|Private Advisors Coinvestment Fund I, LP _|__| ___|PACIF 11 GP, LLC Ownership. -100.000 ___|New York Life Insurance Company ...
PACIF I11 Carry Parent, LLC . __-|Private Advisors LLC Ownership. -100.000 ___|New York Life Insurance Company ...
,,,,, PACIF 111 Carry, LLC __|PACIF 111 Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company ...
,,,,,,,,,,,,,,,,,, PACIF 111 GP, LLC Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company
Private Advisors Coinvestment Fund 111, LP
,,,,,,,,,,,,,,,,,, 46-1360141 | . [0001562375 _. PACIF 111 GP, LLC Ownership. -100.000 ___|New York Life Insurance Company
PACIF IV GP, LLC __|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ...
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 0001646588 | ... |Private Advisors Coinvestment Fund IV, LP .| | PACIF IV GP, LLC Ownership. -100.000 ___|New York Life Insurance Company
,,,,,,,,,,,,,,,,,, PACIF IV Carry Parent, LLC Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ... | ...
,,,,,,,,,,,,,,,,,, PACIF IV Carry, LLC 1 PACIF IV Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company .| ...
Private Advisors Distressed Opportunities
,,,,,,,,,,,,,,,,,,, 00000 | .| _____.____|[0001210098 | __.___.__________________|Fund, L.P. _DE___ | ____NIA____|Private Advisors L.L.C. QOunership. -100.000 ___|New York Life Insurance Company ... | ... ._._._
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
,,,,,,,,,,,,,,,,,,, 00000 | | ....|0001327240 _| . .. |Private Advisors Income Fund, L.P. _ Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .| ...
,,,,,,,,,,,,,,,,,,, 00000 ____ PAPEF Carry Parent, LLC Private Advisors LLC Ownership. -100.000 ___|New York Life Insurance Company .| ...
,,,,,,,,,,,,,,,,,,, 00000 ____. PAPEF Carry, LLC PAPEF Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company ... | ... ...
Private Advisors Small Company Buyout
,,,,,,,,,,,,,,,,,,, 00000 | | _._..__|0OO01140140 .| . . |Fund, L.P. - Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ... | ... _._._
Private Advisors Alternative Small Company
,,,,,,,,,,,,,,,,,,, 00000 ____ Buyout Fund, L.P. - Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .| ...
,,,,,,,,,,,,,,,,,,, 00000 ____ Small Company Buyout Blocker Corp. .| Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .| ...
Private Advisors Small Company Buyout
,,,,,,,,,,,,,,,,,,, 00000 ____ Small Company Buyout ECI, LP | .DE__| ___ NIA____[Fund, L.P. Ownership. .88.600 ____|New York Life Insurance Company ... | ... ...
,,,,,,,,,,,,,,,,,,, 00000 ____ Small Company Buyout ECI, LP | .DE__ | ___ NIA____[Small Company Buyout Blocker Corp. ... |Ownership.__ . |.11.400 __|New York Life Insurance Company _._.__ | ... _._._
Private Advisors Small Company Buyout
,,,,,,,,,,,,,,,,,,, 00000 _.___ Small Company Buyout Holding, LP .| . DE__| ____ NIA____[Fund, L.P. Ownership. .88.600 ____|New York Life Insurance Company ... | ... _._._
Private Advisors Alternative Small
,,,,,,,,,,,,,,,,,,, 00000 _____ Small Company Buyout Holding, LP .| DE__| ____NIA____[Company Buyout Fund, L.P. Ownership. ~.11.400 __|New York Life Insurance Company ... | ... _._._
Private Advisors Small Company Buyout Fund
,,,,,,,,,,,,,,,,,,, 00000 | .| .._..._.|0001278583 _| .. o |Il, L.P. DE__|___NIA____|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ... | ... ...
,,,,,,,,,,,,,,,,,,, 00000 ____ PASCBF 11 GP, LLC . |.DE___ | ____NIA____[Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ... | ... ...
Private Advisors Small Company Buyout Fund
,,,,,,,,,,,,,,,,,,, 00000 | .| __.__._.|0001374891 __ I, LP - PASCBF |11 GP, LLC Ownership. -100.000 ___|New York Life Insurance Company .| ...
,,,,,,,,,,,,,,,,,,, 00000 ____ PASCBF IV Carry Parent, LLC . __|._. Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .| ...
,,,,,,,,,,,,,,,,,,, 00000 _____ PASCBF IV Carry, LLC ]| PASCBF IV Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company ... | ...
,,,,,,,,,,,,,,,,,,, 00000 ____ PASCBF IV GP, LLC Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .| ...
Private Advisors Small Company Buyout Fund
,,,,,,,,,,,,,,,,,,, 00000 | | _.__._.|0001442524 __ IV, LP PASCBF IV GP, LLC Ownership. -100.000 ___|New York Life Insurance Company ... | ... ...
,,,,,,,,,,,,,,,,,, PASCBF V Carry Parent, LLC _ Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company
,,,,, PASCBF V Carry, LLC __|PASBF V Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company _

,,,,, PASCBF V GP, LLC
Private Advisors Small Company Buyout Fund
,,,,,,,,,,,,,,,,,,, 00000 | | .__._.|0001537995 __ V, LP _DE__ ] NIA_____|PASCBF V GP, LLC Ownership. -100.000 ___|New York Life Insurance Company ... | ... ...
Private Advisors Small Company Buyout Fund
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, ooo1576987 | ... |V-ERISAFund, LP |
,,,,, PASCPEF VI Carry Parent, LLC __
,,,,, PASCPEF VI Carry, LLC
,,,,, PASCPEF VI GP, LLC
Private Advisors Small Company Private
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 0001595889 | . |Equity Fund VI, LP

,,,,, PA Real Assets Carry Parent, LLC
,,,,, PA Real Assets Carry, LLC .
,,,,, PA Emerging Manager Carry Parent, LLC _
,,,,, PA Emerging Manager Carry, LLC
,,,,, RIC | GP, LLC .
,,,,, Richmond Coinvestment Partners |, LP | |
,,,,, RIC | Carry Parent, LLC . ___________|._.
,,,,, RIC | Carry, LLC
Cuyahoga Capital Partners | Management

Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company

PASCBF V GP, LLC Ownership. -100.000 ___|New York Life Insurance Company ... | ... ...
Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company
__|PASCPEF VI Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company _
Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company

PASCPEF VI GP, LLC Ownership. -100.000 ___|New York Life Insurance Company
__|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .
__|PA Real Assets Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company _
__|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .
__|PA Emerging Manager Carry Parent, LLC ___ Ownership.._____ -100.000 ___|New York Life Insurance Company _
_|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .
RIC I GP, LLC Ownership. -100.000 ___|New York Life Insurance Company
Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .| ...
RIC | Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company .| ...

,,,,,,,,,,,,,,,,,,, 00000 | ... |3328161 ___ Group, LLC DE__|___NIA____|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ... | ... _._._
Cuyahoga Capital Partners |l Management
,,,,,,,,,,,,,,,,,,, 00000 | ... |3594658 _ .. Group LLC DE__ | ___NIA_____|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company .| ... _._._

Cuyahoga Capital Partners |1l Management
,,,,,,,,,,,,,,,,,,, 00000 | ... |3729106 ___ Group LLC _DE___ | _____NIA____|Private Advisors L.L.C. QOunership. -100.000 ___|New York Life Insurance Company ... | ... ._._._




qLel

STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15
Type If
of Control Control
(Ownership, is
Name of Securities Relation- Board, Owner-
Exchange Domi- ship Management, ship
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Cuyahoga Capital Partners IV Management
,,,,,,,,,,,,,,,,,,, 00000 ____ Group LLC Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company ... | ... ...
,,,,,,,,,,,,,,,,,,, 00000 ____ PASF V GP, LLC Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company
00000 | | 0001646590 __ | .. Private Advisors Secondary Fund V, LP ___|PASF V GP, LLC Ownership. -100.000 ___|New York Life Insurance Company _
_.....00000 _____ PASF V Carry Parent, LLC __|Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company _
,,,,,,,,,,,,,,,,,,, 00000 ____. PASF V Carry, LLC PASF V Carry Parent, LLC Ownership. -100.000 ___|New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 3835342 .. Management Group LLC . |._. o Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company
— . UVF GP, LLC _DE_. NIA_____[Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company _
,,,,,,,,,,,,,,,,,,, 00000 | | .....|0001605509 | ... ... |Undiscovered Value Fund, LP ________________|_| o Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company
,,,,,,,,,,,,,,,,,,, 00000 | | ...._.|0001605502 .| ... ... |Undiscovered Value Fund, Ltd. ____.___ Private Advisors L.L.C. Other .0.000 _____|New York Life Insurance Company
100000 _____ Undiscovered Value Master Fund SPC __ _-|Undiscovered Value Fund, Ltd. Ownership. -100.000 ___|New York Life Insurance Company _
00000 _____ 13-3808042 | .. 0001033244 | oo New York Life Trust Company - ___[NYLIFE LLC Ownership. -100.000 ___|New York Life Insurance Company _
_.....00000 _____ New York Life Structured Settlement Trust . _[New York Life Trust Company Influence _.0.000 ____ New York Life Insurance Company __
,,,,,, 00000 | | .....|0001160266 .| ... .. ... |Private Advisors Stable Value Fund, Ltd. __|._ Private Advisors L.L.C. Ownership. -100.000 ___|New York Life Insurance Company

Explanation

_| Control of this entity is pursuant to an investment management contract with New York Life Investors LLC or affiliate, not through ownership of voting interests.
_| Investment Fund - Fund that invests in listed Australian equities, which is managed by Ausbil Investment Management Limited.
GoldPoint Partners LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares.

_| Investment Pool - Investment pool of leveraged loans managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company.
| Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of the Company.

_| Control of this entity is pursuant to an investment management contract with Private Advisors LLC or affiliate, not through ownership of voting interests.

Investment Advisory Agreement - Institutional Capital LLC is the investment advisor of this collective investment trust, which is offered to third party investors.

Contractual Client - MCF Capital Management LLC, an indirect wholly owned affiliate of the Company, has contractual control of this entity’s loan portfolio.

GoldPoint Partners LLC owns 24.66% of the voting management shares. NYLCAP India Funding 111 LLC owns 31.36% of non-voting carry shares.

Energy Contracts and Aircraft Loans Investments - With 100% of the investments coming from the Company and its wholly owned affiliate New York Life Insurance and Annuity Corporation.
Reliance Relationship - Owners of this entity are agents of the Company. All business of this entity is conducted through reinsurance agreements with the Company and its insurance affiliates.

Reliance Relationship - A collective trust of mainly New York Life Insurance and Annuity Corporation assets (98.3%).




STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC? NO
4. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electronically with the NAIC? NO
5.  Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be
filed with the state of domicile and electronically with the NAIC? NO
6. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average
Market Value) be filed with the state of domicile and electronically with the NAIC? NO
7. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)
be filed with the state of domicile and electronically with the NAIC? NO
Explanation:
1.
2.
3.
4.
5.
6.
7.
Bar Code:

9 1 5 ¢ 6 2 0 1 5 4 9§ 0 0 0 0 0 3
9 1 5 ¢ 6 2 0 1 5 3 6 5 0 0 0 0 3
3. Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 1 5 9 6 2 0 1 5 4 4 5 0 0 0 0 3
4. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
9 1 5 ¢ 6 2 0 1 5 4 4 6 0 0 0 0 3
5. Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 1 5 9 6 2 0 1 5 4 4 7 0 0 0 0 3
6. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 1 5 ¢ 6 2 0 1 5 4 4 8 0 0 0 0 3
7. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
9 1 5 9 6 2 0 1 5 4 4 9 0 0 0 0 3

14



STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. General contingency reserve 698,534 | . 1,416,382
2597. Summary of remaining write-ins for Line 25 from overflow page 698,534 1,416,382

15




STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 55,682,126 | ... 55,878,879
2. Cost of acquired:
2.1 Actual cost at time of acquisition 2,19%606 |
2.2 Additional investment made after acquisition
3. Current year change in encumbrances
4. Total gain (loss) on disposals (46,194) (16,787)
5. Deduct amounts received on disposals 358,356 177,842
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 1,593 2,124
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 57,471,589 | 55,682,126
10. Deduct total nonadmitted amounts
11. _Statement value at end of current period (Line 9 minus Line 10) 57,471,589 55,682,126
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year 10,376,899,045 | 9,304,662,545
2. Cost of acquired:
2.1 Actual cost at time of acquisition 2,072,152,414 | . 2,290,787,318
2.2 Additional investment made after acquisition 35,606,830 [ 44,203,511
3. Capitalized deferred interest and other 1,808,465 3,543,162
4. Accrual of discount 2,141,092 3,148,520
5. Unrealized valuation increase (decrease) 121,197 [ 1,010,768
6. Total gain (loss) on disposals 93,502 (132,721)
7. Deduct amounts received on disposals 999,560,739 | ... 1,270,218,191
8. Deduct amortization of premium and mortgage interest points and commitment fees 638,827 | .o 20,017
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized 76,233 85,850
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) _____| 11,488,546,746 [ 10,376,899,045
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) 11,488,546,746 [ 10,376,899,045
14. Deduct total nonadmitted amounts
15.  Statement value at end of current period (Line 13 minus Line 14) 11,488,546,746 10,376,899,045
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 3,151,021,601 | .. 3,119,023,452
2. Cost of acquired:
2.1 Actual cost at time of acquisition 18,786,185 [ - 110,499,461
2.2 Additional investment made after acquisition 9,072,606,838 | ... 10,377,854,100
3. Capitalized deferred interest and other
4. Accrual of discount 192,516 | . 226,723
5. Unrealized valuation increase (decrease) (11,812,164)| ... 2,771,643
6. Total gain (loss) on disposals 7,106,817 | 844,220
7. Deduct amounts received on disposals 8,920,113,514 | 10,403,083,735
8. Deduct amortization of premium and depreciation 31,849,453 .42 ,391,879
9. Total foreign exchange change in book/adjusted carrying value (2,705,722)| | (1,232,575)
10. Deduct current year's other than temporary impairment recognized 7,747,674 13,489,809
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 3,275,485,429 | . 3,151,021,601
12.  Deduct total nonadmitted amounts 5,018 490,101
13.  Statement value at end of current period (Line 11 minus Line 12) 3,275,480,412 3,150,531,500
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 68,798,498,247 | ______65,975,617,253
2. Cost of bonds and stocks acquired 12,433,246,623 | . 13,549,977,867
3. Accrual of discount 71,987,917 | 95,027,234
4. Unrealized valuation increase (decrease) (81,540,483)[ | (16,748,231)
5. Total gain (loss) on disposals 126,405,923 | . 202,396,204
6. Deduct consideration for bonds and stocks disposed of 9,881,287,550 |._...._...10,758,838,155
7. Deduct amortization of premium 60,968,661 |._. ...82,439,026
8. Total foreign exchange change in book/adjusted carrying value (80,870,272)| ... (138,352,197)
9. Deduct current year’s other than temporary impairment recognized 49,036,803 | 28,142,702
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 71,276,384,941 | | 68,798,498,247
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 71,276,384,941 68,798,498,247

SI01
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STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1. NAIC 1 (a) 45,081,898,564 | 19,002,222,639 | ... 18,218,233,521 | ... 75,307,216 | 45,297,656,586 |......_...: 45,081,898,564 | ... 45,941,194,898 | . - 45,192,989,526
2. NAIC2(a) 20,209,021,738 | 1,104,530,334 | 580,032,029 | | (263,820,561)|._..._._.. 19,476,503,641 | 20,209,021,738 | .. 20,469,699,482 | 19,313,894,983
3. NAIC3(@) 2,820,383,943 | . 159,684,653 | .- 131,162,057 |- 146,509,553 | 2,711,666,017 [ 2,820,383,943 | . 2,995,416,092 | 2,563,157,119
4. NAIC4 (a) 1,814,949,774 | 115,466,922 | 64,602,184 | | (45,434,335)| ... 1,765,561,345 | 1,814,940,774 | 1,820,279,177 | 1,657,206,660
5. NAIC5 (a) 153,122,523 2,860,825 5,888,281 (389,716) 136,636,813 |- 153,122,523 |- 149,705,361 |- 157,411,508
6. NAIC6 (a) 16,359,117 1,370,121 (135,051) 13,432,965 16,359,117 14,853,945 16,929,029
7. Total Bonds 70,095,735,659 20,384,754,373 19,001,378, 193 (87,962,893) 69,401,457,367 70,095,735,659 71,391,148,946 68,901,588,825
PREFERRED STOCK
8. NAIC1
9. NAIC2
10. NAIC3
11. NAIC4
12. NAIC5 2,500,000 2,500,000 2,500,000 2,500,000 5,000,000 | 2,500,000
13. NAIC6
14.  Total Preferred Stock 2,500,000 2,500,000 2,500,000 2,500,000 5,000,000 2,500,000
15. Total Bonds and Preferred Stock 70,008,235,659 20,387,254,373 19,001,378, 193 (87,962,893) 69,403,957,367 70,008,235,659 71,396, 148,946 68,904,088,825

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $
NAIC4 $ iy NAICS $o ; NAIC6 $

,,,,,,, ;NAIC2S$ . ;NAC3§




STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 194,854,942 XXX 194,853,260 33
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prior year 99,592,073 | ... 138, 158,635

2. Cost of short-term investments acquired 3,429,165,598 | ! 3,200,861,625

3. Accrual of discount 15,424 30,305

4. Unrealized valuation increase (decrease)

Total gain (loss) on disposals 1,792

6. Deduct consideration received on disposals 3,333,918,153 | ... 3,239,426,138

7. Deduct amortization of premium 34,146

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

9. Deduct current year’s other than temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 194,854,942 | . 99,592,073
11.  Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 194,854,942 99,592,073
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3.2

3.3
4.1
4.2

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

100,638,888

Cost Paid/(Consideration Received) on additions

4,842,598

Unrealized Valuation increase/(decrease)

Total gain (loss) on termination recognized

186,846,417
7,685,556

Considerations received/(paid) on terminations

7,685,556

Amortization

(29,936,931)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4-5+6+7+8)

262,390,972

Deduct nonadmitted 1t

Statement value at end of current period (Line 9 minus Line 10)

262,390,972

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year (Line 6, prior year)

594

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

(11,610)

Add:
Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date minus

3.12 Section 1, Column 15, prior year

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date minus (19,859)
3.14 Section 1, Column 18, prior year 59,323 (79,182) . (79,182)
Add:

Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date minus

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 19, current year to date minus (19,859)
3.24 Section 1, Column 19, prior year 59,323 (79,182) .. (79,182)
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year

Less:

4.21 Amount used to adjust basis of hedged item

4.22 Amount recognized

Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terminations in prior year

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

(11,016)

Deduct total nonadmitted amounts

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

(11,016)

Si04



STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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

NONE

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

NONE

SI05, SI06
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13.
14,
15.
16.

SCHEDULE DB - VERIFICATION

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

Part A, Section 1, Column 14

Book/Adjusted Carrying Value Check

262,391,050

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

Total (Line 1 plus Line 2)

(11,016)

Part D, Section 1, Column 5

,,,,,,,,,,,,,,,,, 262,380,034
281,659, 144

Part D, Section 1, Column 6

(19,279,110)

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Fair Value Check
272,024,869

Part B, Section 1, Column 13

Total (Line 7 plus Line 8)
Part D, Section 1, Column 8

(11,016)

Part D, Section 1, Column 9

291,292,964
(19,279,110)

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21

Potential Exposure Check
80,693,844

Part B, Section 1, Column 20

47,063

Part D, Section 1, Column 11

80,740,907

Total (Line 13 plus Line 14 minus Line 15)

Slo7



STATEMENT AS OF SEPTEMBER 30, 2015 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE E - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prior year 694,736,151 | __._.___...388,060,923
2. Cost of cash equivalents acquired 40,188,128,096 | ... 35,958,853,738
3. Accrual of discount 477,964 | 337,720
4. Unrealized valuation increase (decrease)
Total gain (loss) on disposals (81) 506
6. Deduct consideration received on disposals 40,009,641,758 | ... .. 35,652,515,694
7. Deduct amortization of premium 46,684 1,042
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 873,653,688 [ _..._._._._694,736,151
11.  Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 873,653,688 694,736,151
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