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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo e 12,420,433,949 ..o o 12,420,433,949 |.......... 12,640,916, 161
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 17,715,108 [ o 17,715,108 |.covovieeee 50,652,206
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiiiecc e [resrenniens 1,006,151,933 |....ccocevnee 12,668,351 | 993,493,582 |............ 1,010,834,941
3. Mortgage loans on real estate:
B ISt HENS .o [ 1,309,164,857 |.....covveeevieiriciricnienes [ 1,309,164,857 |............ 1,402,357,791
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviivicrcicieieieceieieees [ 10,074,325 | oo 10,074,325 | 10,216,216
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($
[T 716,404,689 ) and short-term
investments ($ ... 156,125,068 ) ..o oo 1,173,361,963 oo oo 1,173,361,963 |........... 1,270,020,781
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |oeeeeee 1,427,673,395 |.o.ooeeeeeeeeeeeeeeeeees e 1,427,673,395 |............ 1,397,465,988
7. Derivatives ............... ..267,051,757 |.. ..267,051,757 |.. 520,082,901
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 802,864,938 802,864,938 782,321,754
9. ReCEIVaADIES fOr SECUMEES ......ovvuivieiiicieiciei e [eoeeecieeeciees 129,812,935 [ [ 129,812,935 ..o 74,162,264
10. Securities lending reinvested collateral @SSets ...........cccooieiiiiiiiiiniiieeieees e [ [ e
11.  Aggregate write-ins for iNVested aSSets ............cocoveeeerinininsiseeeeeesesess v 442 447 077 e o 442 447 077 |..ocvevnne 292,463,521
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 19,006,752,237 |...ccveveereen 12,658,351 |.......... 18,994,093,886 |.......... 19,451,494 524
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............covurimiurimeerineerieinieieeeeeneeeneeas [eoeeeciseecnees 190,249,361 oo 4,202,725 |.oocirine 186,046,636 |............... 180,909, 186
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..................... 181,287 [occecirrcceinnies oo 181,287 oo 136,683
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 22,902,268 ..o e 22,902,268 |.....c.coeee.... 41,377,183
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 429,510,512 [t v 429,510,512 |oeeeenn. 200,370,542
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 28,409,136 ..o [ 28,409,136 [...cocvevieeeieeeicicee
18.2 Net deferred tax asset ..........coocoeerueennne ..207,131,433 |.. 47,041,833 |.. 52,633,000
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 445,523 | e 445,523 | 445,523
20. Electronic data processing equipment and SOftware .............ccccceviviiciiicns i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt et [ [ [oere e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 27,637,689 |...vveecieieeeeeeeees [ 27,637,689 |.....cevvee. 28,758,705
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |o.ccccoeorrrrnennnes 2,828 | e 2,828 | 122
25.  Aggregate write-ins for other than invested assets ..........cccoceevvieeeveveeeieienns freeeeeinens 213,466,438 |.......cccevnne 4,526,541 |...cccvvennne 208,939,897 |............... 109,549,321
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 20,126,688,712 |...ccceennee 181,477,217 |.......... 19,945,211,495 |.......... 20,065,674,789
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [eeneneins 64,621,965,447 |...oovviirieieiecnin [ 64,621,965,447 |......... 64,507,908,894
28. Total (Lines 26 and 27) 84,748,654,159 181,477,217 84,567,176,942 84,573,583,683
DETAILS OF WRITE-INS
1101. Collateral on derivatives ... [ 442 447 077 e o 442 447 077 |.cevereenee 292,463,521
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 442,447,077 442,447,077 292,463,521
2501. Deferred asset SSAP 108 ... [ 118,544,733 |.ooooieciircccins o 118,544,733 | 68,052,337
2502. Disbursements and items not allocated ... o 94,921,705 |....cocvcveee 4,526,541 |..ccoeonee 90,395,164 |.....cocvveee. 41,496,984
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page ...................

2599.

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

213,466,438

4,526,541

208,939,897

109,549,321




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 14,156,487,889 less $ ooorrrccerieiieens 0 included in Line 6.3
(including $ ...cevnv. 7,259,805,573  MOOCO RESEIVE) .......co.oocveieceiieceieeieeee et [eeesieees 14,156,487,889
2. Aggregate reserve for accident and health contracts (including $ 0 Modco ReServe) ........cooeeeeeevfrccicinccne 106,883 |..
3. Liability for deposit-type contracts (including $ ceveeeenn:0 MOACO RESEIVE).......eviecee e 109,605,999 |..
4. Contract claims:
A1 LIFE 1ottt s RS h AR h SRR £ R R £ R h ettt 221,799,899
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
E= Lo T U aT o= o PP R PP TPPR PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiinis 0
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 MOACO) ..ot
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $ oo 0 accident and health PremMiUumMS .....oovveenveenieeeenns foorieiiiiiiiiciiiiiiiins e
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ 21,673 accident and health
experience rating refunds of which $ ... is for medical loss ratio rebate per the Public Health
Service Act 407,212,062 |......ccoeenv 344,418,344
9.3 Other amounts payable on reinsurance, including $
ceded 135,688,266 |................ 170,829,580
9.4 Interest Maintenance Reserve 327,893,595 |................ 375,339,370
10. Commissions to agents due or accrued-life and annuity contracts $
$ 0 and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinSurance assUMEd ..........cccocuiieiiieiieieerieeseeie e sree e eseeens
12, General EXPENSES AUE OF ACCIUBT .........cuiiuiiitieitieitieiteeite et ettesseesteesbeesbeesbe e beabeaaseassesseesaeesbeesbeesbeenbeenbeenseessesssesseesbeesseensaenseans
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allOWaNCES) .........cuciiiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal INCOME taXES ..........ccciiiiiiiiiiiiiiiic e
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) .
15.2 Net deferred tax ability ..ottt
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or truStEe ..........c.cciiiiiiiiiiii e [ [
18.  Amounts held for agents' account, including $ ..8,055,635 agents' credit balances 8,058,464 |.. ... 7,300,363
19. Remittances and items not allocated .. 66,266,847 |.. . 70,146,799
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if Not inCluded @DOVE ...t oo [
22. Borrowed money $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  ......ceeoeererererrrrrens ) FeINSUIErS ......... |oeeeereeeeeens 812,434,253 |............... 833,586,109
24.04 Payable to parent, subsidiaries and affiliates ................cccceeeieieiiiiicietcieeeee e 3,061,574 |
24.05 Drafts outstanding .. 22,313,085 |. . 27,312,017
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiie ettt ettt ettt e saeesaeesbeesbeesbees [eaeeaesnesa e sae e s ae s et
24.07 FUNAS held UNAET COINSUTANGE ..........cucvvveeeeceeeeteseeeseseetetesesessseesesesesesssassesesesesssassesesesensssetesasasensssssesasssenssassesesassnssensesa 289,711,821 |.. .. 259,289,642
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen .198,052,572 |.. ...199,938,801
24.09 Payable for securities ..... .436,427,474 |.. 317,189,482
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 618,377,253 689,867,310
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 17,257,671,323 17,327,187,300
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 64,621,965,447 |.......... 64,507,908,894
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 81,879,636,770 81,835,096, 194
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 5,690,000 |.....ccveevennee 5,690,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
2 W o] (VL3N g To] (T SRR SURTUUPTUPRS RO OPPOURP RO
33. Gross paid in and contributed surplus 1,107,535,846 |.. 1,107,535,846
34. Aggregate write-ins for SPECial SUMPIUS UNDS ...........cocooviveieieicececc ettt e s s s s seseseas [eseneenennenenas 54,829,850 |...ccccoveneee 43,486,878
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 1,322,573,726 |........... 1,375,337,111
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccvevrrrrrerccicnncne in Separate Accounts Statement) .............. 2,681,850, 172 2,732,797,489
38, Totals Of LINES 29, 30 @NG 37 ....oiuiuiiieiieieietee ettt ettt b bbbttt b ettt ettt es 2,687,540,172 2,738,487,489
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 84,567,176,942 84,573,583,683
DETAILS OF WRITE-INS
2501. Payable for repurchase agreemMENnts ...ttt ettt es e [eeneeenetesenan 271,810,285 |............... 446,696,906
2502, Collateral on deriValiVeS ...ttt enens [eeeeneaeaeees 252,230,073 |...ooveene 194,479,329
2503.  Deferred 1iability SSAP 108 ...ttt n et [oeseseiesenennas 63,714,884 |......cccoene 24,565,460
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cuiueueuiriiiiiiriiieieieieieest st s s e 30,622,011 | 24,125,615
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 618,377,253 689,867,310
3101, GAIN ON INTOFCE TEIMSUMANCE ....viieieieitetiicetiet ettt b e bbbt ee bbbttt bbbttt b et tes [oeteteneneaeaas 196,910,750 |......cone. 206,437,654
B 107 RO OO PP RO PPN PPN
3103. ..
3198. Summary of remaining write-ins for Line 31 from oVerflowW PAge .........ccccuiiiiiiiiiiiii s oo .
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 196,910,750 206,437,654
3401, SPECIal SUFPIUS SSAP T08 ...ttt bbbt b bbbttt eeteneneeaeeenees 54,829,850 |....ccoovvvenene 43,486,878
1C OO TTTTSETN) KT OPT TR PR RS ROTRPS PR TOPPRRPRTRORRN
3403, s
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 54,829,850 43,486,878




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccoceeevenc|oveveveverenennns 28,971,736 |..ccveeee. (79,104,049)|............ 1,429,400,295
2. Considerations for supplementary contracts with life contingencies............coooirieiiiiiiiinicieeee e [ [
3. Netinvestment INCOME ..o ..340,802,022 |.. ..341,628,081 |.. ..680,253,420
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ...25,255,934 |. ... 34,363,845 |.. ...64,167,049
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 42,406,216 |......cconc.. 48,594,948 |................. 94,440,605
7. Reserve adjustments on reiNSUrance CEAEA .............cocvoveviviveveuieieeeeeeieieeieseseees st e (997,249,201)|.....ce.c.. (888,956, 197)|............ 4,471,589,261
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.viueueueiiieieieseiieesesesesessesesese s ssssese s s sssese s ssns [ressciceseseenas 410,280,336 |....ccevnenv 400,298,603 |............... 889,150,818
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 124,319,543 32,107,768 (26,550,735)
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens (25,213,414) (111,067,001) 7,602,450,713
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 310,380,063 |................ 266,998,578 |......co.c.. 604,562,241
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 1,498,562 |.cooocecenne 1,799,316 |oeovoeee 2,800,644
12, ANNUILY DENEFIS ....vovieececeeteieceececee et ee ettt ee et e s s e ssaete st esenssseaetesesenseaesesesanensssnsesessnnsnsdonsesesneannas 138,815,669
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeievevercvevevceeeeeens oo 12,600
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe
15.  Surrender benefits and withdrawals for life contracts ..................... 1,077,387,465
16.  GrOUD CONVEISIONS .....ueiiiiiieiteeteateeteeueeeseeeateeseeaseesaeeaseeas e e s e easeaaseemeeeneeeneeeseeeseeaseenseenseenseenseenseensesneenefoessee st e st e s s e
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 4,615,891
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceeiieievereieeeiceeeee e 68,204 ,
19. Increase in aggregate reserves for life and accident and health contracts ) (73,927,966) (289,470,340) (284,984,984)
20.  TOtals (LINES 10 10 1) wuuruieiiucueieeeeeiei et eeeee et e s eee e ess e s s s e e e sseseeeees s nsesesesesesnsesesesesesnsnsesesesesnns fensesannnans 1,458,850,488 |................ 701,993,961 |........... 2,196,123, 148
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiecie sttt s bbb ns bbb es e s bbb s s snses s s [eneneciceseennas 18,165,526 |....cccoveenve 22,467,728 |....cocnen.. 43,344,943
22. Commissions and expense allowances on reinsurance assumed . ...53,075,076 |.. ... 16,581,357 |.. ...85,134,769
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 66,428,180 |....cccceenve 53,783,705 |......c........ 114,285,282
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 1,856,681 |.......ccoeve. 1,948,330 oo 2,466,854
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiieiinieee s [ e et
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceuereeeveiereeeieeeeee e e (1,368,315,407)|........... (1,123,683,467)|.......... (2,026,304,765)
27. Aggregate write-ins for deductions ... (561,383,384) 196,232,482 6,622,983,470
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns (331,322,840) (130,675,904) 7,038,033,701
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 306,109,426 |..........co.c.. 19,608,903 |............... 564,417,012
30. Dividends to policyholders and refunds to members 859,172 997,493 3,228,662
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........ccoviiiuireriiiiiieeieieieise et sesesese s essese b ss s ses s [ecsceseesnacaas 305,250,254 |....ccovveeneee 18,611,410 |.............. 561,188,350
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 3,788,336 (32,900,872) (17,147,707)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueveiieeeeererenns froccccenes 301,461,918 |..ccccoveneee 51,512,282 |...coco........ 578,336,057
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 7,532,764 (excluding taxes of $  ..ooooeueeeeene (6,076,344)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (28,433,804) 42,144,359 (135,765,350)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 273,028,114 93,656,641 442 570,707
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 2,738,487,489 2,153,456, 165 2,153,456, 165
37, NEtINCOME (LINE 35) ...uueiiicurieeeeeeeeeieieaeeeeseesesseeee e e ssessseseesasseseseeesssssesesesasssssssesssasnssssssssesassssae fornnnnsssasanns 273,028,114 |..coeeenee 93,656,641 |................ 442,570,707
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (5,628,244) (297,566,265)|.. ..(38,128,919)|.. ...88,192,673
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 1,912,173 | ettt
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 42,566,860 |..........c.c...... 1,439,371 |.. 2,133,652)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(54,330,093)].. ..(18,719,139)|.. 3,802,101
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ..........c.covieiierienieieeiees e [ et
43. Change in reserve on account of change in valuation basis, (inCrease) or dBCrease .............covovevereoerererirsneeeerinreees [eeeeeeeeeseeeeee [ 11,810,451
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuruieieeeeeeeeeeeee ettt ss st seseas s s s s s e s esessassas e eeeneeeeeeas (18,374,174) .o (4,511,379) e (26,971,762)
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 1,816,068 (3,954,535) 107,760,806
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (50,947,317) 29,782,040 585,031,324
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,687,540,172 2,183,238,205 2,738,487 ,489
DETAILS OF WRITE-INS
08.301. Reinsurance hedge program allOWANCE .........ooirrrrinicieeeeeieie et seaeeen T3, 771,219 oo o
08.302. Other investment management fEES ........cocooioioioioeiieiicc e | 36,548,073 |..ccvoen. 46,406,610 |................ (12,108,930)
08.303. MiSCEIIANBOUS TNCOME .......oeeeeeeeceeeeeeee ettt ee et seeteaseaeneeseaeeseaeeneaneeannens feeeeeaeeneananens 12,728,568 |................ (14,434,973) ..o (14,656,775)
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ............c.ccoveueveueuiueieeieeiceieveeeeeeses oo 1,271,683 | 136,131 [ 214,970
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 124,319,543 32,107,768 (26,550,735)
2701. Miscellaneous deductions ................. 3,897,564 |...coveee 29,698 | 1,641
2702. IMR adjustment on reinsurance CEUBA .............oooioiioioieioiieeececccecee et e 668,786 |.. ..(21,051,642)|.. ..(28,652,920)
2703. Change in provision for future dividends ..........cccccoevneee. ....(866,481)....ccee. 1,142,585 | 677,892
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeeevevevevevevevceeeeeeeeee e (565,083,253)|....cccvnenve 216,111,841 |............ 6,650,956,857
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (561,383,384) 196,232,482 6,622,983,470
5301. Special SUrplus = SSAP 108 ...ttt enne e 11,342,972 | e 43,486,878
5302. Gain on inforce reinsurance . ... (9,526,904)|.. (3,954,535) ...64,273,928
£ 30101 T T KOTSRS UEN RO SP R UPR R PR TP PR TP RRURTRTOPIN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 1,816,068 (3,954,535) 107,760,806




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE .........c.ccuriiiriiiriciricire et [roseennenanes (138,087,906)|................ 187,243,605 |................ 614,322,569
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 372,761,964 |................ 391,486,724 |.......o.c... 776,760,768
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 571,565,021 477,046,784 949,131,619
4. TOtal (LINES 110 B) ..ot 806,239,079 1,055,777,113 2,340,214,956
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,549,889,584 |............ 1,846,274,755 |............ 4.,073,649,199
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............cc.c.. oeeeeenne (1,359,630,499)|.......... (1,156,508,903)|........... (2,031,183,457)
7. Commissions, expenses paid and aggregate write-ins for deductions .................cccveveveveueeccieieverens foeeeeeeeencns (424,939,740)|................ 313,161,277 e 239,247,334
8. Dividends paid t0 POIICYNOIAETS ..........c.cooviviveviieeiiieceeee ettt ettt sesesnn s [eeereneeneneneen 1,108,838 |..cccvvvrienne 1,069,365 |..cocveeriennee 3,254,542
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 66,137,777 42,201,379 (109,985,350)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 832,565,960 1,046,197,873 2,174,982,268
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (26,326,881) 9,579,240 165,232,688
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 540,880,675 3,121,637,086 4,257,993,419
12.2 Stocks .............. 1,962,674 ...10,113,288 |.. ... 11,462,752
12.3 Mortgage loans ... 128,984,718 ... 16,170,937 |.. ..152,993,314
L o =T e (= OO OO A O S
12.5 Other iNVESIEA @SSELS ......cviuiieiiecirieeiriee ettt nnies [oesinsesinesiinens 23,726,333 |.ocovicine 23,536,590 |......ccovnnne 45,052,895
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevreeeeienennnnnns 4,220 | (765,085)|......ccveeeerenne (822,108)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 119,237,992 78,244,631 68,869,747
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvevevevererieiieeeeeiee ettt esess s [oevereseannnan 814,796,612 |........... 3,308,937,447 |............ 4,535,550,020
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt [ereerinensnes 354,321,013 |............ 2,835,542,207 |........... 3,199,506,519
13,2 SEOCKS ...ttt n s aeiene [oereaesen et 368,065 |.....ccocevenee 5,738,448 |.....ccooeeuneee 5,908,995
13.3 MOMGAGE I0BNS ...ttt [eeaeseeenennaees 32,945,260 |.....ccvvneene 244,310,732 |covviene 388,059,695
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 27,618,289 |.....ccoveeee. 49,348,226 |......cconce. 133,940,269
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 284,783,219 327,527,907 691,221,690
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 700,035,846 3,462,467,520 4.,418,637,168
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 30,207,407 14,879,775 14,579,579
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 84,553,359 (168,409,848) 102,333,272
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns (9,357,689)|..cccvenne (11,578,643 ................ (12,527,995)
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (145,527,607) (156,181, 162) 52,502,794
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) .....oeoeierierierciecieeescei it (154,885,296) (167,759,805) 39,974,799
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. (96,658,818).............. (326,590,413)|......cccvvvevne 307,540,759
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING Of YBAT ...t eaeeas [onaesnnenans 1,270,020,781 |.......co.cce. 962,480,022 |........conc... 962,480,022
19.2 End of period (Line 18 plus Line 19.1) 1,173,361,963 635,889,609 1,270,020,781
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash proceeds from asset exchanges - bonds and preferred stock .......ccoovvvvcieiiiinins forveiiinnnne (159,898,896)|................ (45,500,462)|.............. (277,296,385)
20.0002. Non-cash acquisitions from asset exchanges - bonds, preferred stock and other invested
ASSEES oo (45,500,462) |.............. (277,296,385)
20.0003. Non-cash ceded premiums for reinsurance . ...21,051,642 |. .... 28,652,920
20.0004. Non-cash payable 0N FEINSUFANCE ......cccooiviriiiiiiieieieiiie sttt L408) .., (6,623,617) |.....covee (13,286,858)
20.0005. Non-cash transfer of funds witheld for unauthorized reinsurance ... Jovininiicinins 6,501,194 [.............. (14,428,025) (15,366,062)
20.0006. Non-cash transfer of IMR liability for reinSUrance ... e 668,786 |.. ..(21,051,642) |.. ...(28,652,920)
20.0007. Non-cash IMR reserve transferred on reinsurance ....... ....(668,786)|.. ...21,051,642 |. ... 28,652,920
20.0008. Non-cash deferred asset SSAP 108 .................. - ..(50,492,396)|.........ccouriris . ...(68,052,338)
20.0009. Non-cash deferred liability SSAP 108 ... oo 39,149,424 | | 24,565,460




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0010. Non-cash special surplus SSAP 108 ....
20.0011. Non-cash Modco premium ...................
20.0012. Non-cash Modco reserve adjustment ...........cccoovveee

20.0013. Non-cash transfer of other balances for reinSUrance ..........cccocooemieiiiininnnineeeeeee e
20.0014. Non-cash transfer of bonds purchased for reinSurance .........ocooveeeieieiiiiinnicieeeeeenes

20.0015. Non-cash assumed premiums for reinsurance
20.0016. Non-cash Modco assumed adjustment ...........

20.0017. Non-cash deferred gain on FEINSUFANCE ........cccovviiieueueiiiiiiieirie ettt

20.0018. Non-cash adjustment of IMR on reinsurance
20.0019. Non-cash transfer of IMR reserves on reinsurance .....
20.0020. Non-cash transfer of other balances for reinsurance

11,342,072 |

....43,486,878
..6,033,248,006
. (6,011,226,103)
................ (22,021,903)
................ 404,919,735
(7,051,915,098)
. ..6,586,465,000
................. 73,544,941
(24,513,512)
... 24,513,512
(13,014,577)

5.1




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3

Current Year Prior Year Prior Year Ended
To Date To Date December 31

................. 29,118,671 |................ 17,399,656 |................104,574 604
................. 59,835,974 |................. 77,379,696 |................136,817,604
................ (33,684,684)|................(23,071,296)................. 20,079,267
................ 367,890,831 |................414,140,283 |................766 364,479
................... 6,602,733 |......ccc........ 7,274,752 |................ 17,105,004
.......................... 8,631 | 8,302 | 491,203
................ 429,772,156 |................493,131,393 |............ 1,045,432, 251
................ 429,772,156 |................493,131,393 |............ 1,045,432, 251
................ 451,791,163 |...............474,388,595 |...............910,520,740
881,563,319 967,519,988 1,955,952,991

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

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




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The accompanying statutory-basis financial statements of Talcott Resolution Life Insurance Company (the “Company” or “TL") have been prepared in conformity with
statutory accounting practices prescribed or permitted by the State of Connecticut Insurance Department (“the Department’). The Department recognizes only statutory
accounting practices prescribed or permitted by the State of Connecticut for determining and reporting the financial condition and results of operations of an insurance
company and for determining solvency under the State of Connecticut Insurance Law. The National Association of Insurance Commissioners’ Accounting Practices
and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the State of Connecticut.

A difference prescribed by Connecticut state law allows the Company and its wholly-owned subsidiary, Talcott Resolution Life and Annuity Insurance Company (“TLA”),
to receive a reinsurance reserve credit for reinsurance treaties that provide for a limited right of unilateral cancellation by the reinsurer. Even if the Company and/or
TLA did not obtain reinsurance reserve credit for these reinsurance treaties, the Company's and TLA's risk-based capital would not have triggered a regulatory event.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed by the Department is shown below:

| SSAP # | FIS Page | F/S Line #| 2023 2022
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 273,028,114 |$ 442,570,707
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 (2,537,730) 3,505,228
(2,537,730) 3,505,228
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 275565844 |$ 439,065,479
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 2,687,540,172|$ 2,738,487,489
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 3,396,346 5,934,076
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 5,567,956 34,263,177
8,964,302 40,197,253
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 2,678,575870|% 2,698,290,236

The Company's reported investment in TLA was $932,442,043 and $948,629,171 as of June 30, 2023 and December 31, 2022, respectively. The Company's
investment in TLA would have been reported as $926,874,087 and $914,365,994 as of June 30, 2023 and December 31, 2022, respectively, without the state
prescribed practices.

The Company does not follow any other prescribed or permitted statutory accounting practices that have a material effect on statutory surplus, statutory net income or
risk-based capital of the Company.

C.  Accounting Policy
2. The Company had no SVO - identified investments in exchange traded funds or bond mutual funds that qualifies for bond accounting treatment.
6.  Loan-backed bonds and structured securities, excluding residual tranches or interests, are carried at amortized cost, except those rated in NAIC class 6, which
are carried at the lower of amortized cost or fair value in accordance with the provisions of SSAP No. 43 - Revised, Loan-Backed and Structured Securities.
Significant changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method, except for highly rated fixed
rate securities, which use the retrospective method. Residual tranches or interests are carried as Other invested assets at the lower of amortized cost or fair
value.
D. Going Concern

The Company is not aware of any conditions or events which raise substantial doubts concerning the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.
Note 3 - Business Combinations and Goodwill
No significant change.
Note 4 - Discontinued Operations
No significant change.
Note 5 - Investments
D. Loan-Backed Securities

1. Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values or internal
estimates.

2. The Company had no other-than-temporary impairments ("OTTI") for loan-backed securities recorded during the year where the Company had either the intent to
sell the securities or the inability or lack of intent to retain.

3. The Company did not recognize any OTTI for loan-backed securities held as of June 30, 2023.



STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Security Unrealized Loss Aging

All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in earnings as a realized loss (including
securities with a recognized OTTI for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 89,539,485

2. 12 Months or Longer $ 104,325,206
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 723,578,652

2. 12 Months or Longer $ 939,676,460

As of June 30, 2023, loan-backed securities in an unrealized loss position comprised 511 securities, primarily related to commercial mortgage-backed securities
("CMBS"), residential mortgage-backed securities ("RMBS"), collateralized loan obligations ("CLO"), and asset-backed securities ("ABS"), which were depressed
primarily due to higher interest rates and/or widening of credit spreads since the securities were purchased. The Company does not intend to sell the securities
outlined above. Furthermore, based upon the Company’s cash flow modeling and the expected continuation of contractually required principal and interest
payments, the Company has deemed these securities to be temporarily impaired as of June 30, 2023.

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

Collateral Received

b.  The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of as of June 30, 2023.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repo Programs

From time to time, the Company enters into repurchase agreements to manage liquidity or to earn incremental income. A repurchase agreement is a transaction
in which one party (transferor) agrees to sell securities to another party (transferee) in return for cash (or securities), with a simultaneous agreement to
repurchase the same securities at a specified price at a later date. These transactions generally have a contractual maturity of ninety days or less. Repurchase
agreements include master netting provisions that provide both counterparties the right to offset claims and apply securities held by them with respect to their
obligations in the event of a default. Although the Company has the contractual right to offset claims, the Company's current positions do not meet the specific
conditions for net presentation.

Under repurchase agreements, the Company transfers collateral of U.S. government, government agency and corporate securities and receives cash. For
repurchase agreements, the Company obtains cash in an amount equal to at least 95% of the fair value of the securities transferred. The agreements require
additional collateral to be transferred when necessary and provide the counterparty the right to sell or re-pledge the securities transferred. The cash received from
the repurchase program is typically invested in short-term investments or fixed maturities and is reported as an asset on the Company's consolidated balance
sheets. The Company accounts for the repurchase agreements as collateralized borrowings. The securities transferred under repurchase agreements are
included in bonds, with the obligation to repurchase those securities recorded in Other liabilities on the Company's consolidated balance sheets.

From time to time, the Company enters into reverse repurchase agreements where the Company purchases securities and simultaneously agrees to resell the
same or substantially the same securities. The agreements require additional collateral to be transferred to the Company when necessary and the Company has
the right to sell or re-pledge the securities received as collateral. The Company accounts for reverse repurchase agreements as collateralized financing.

Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) [ Yes Yes
b. Tri-Party (YES/INO) [No No

Maturity Time Frame

a. Maximum Amount First Quarter | Second Quarter | Third Quarter | Fourth Quarter

N

. Open - no maturity $ —1$ —1$ —1$ —

. Overnight — — — _

. 2days to 1 week — — — —

. >1 week to 1 month — — — —
. >1 month to 3 months 180,000,000 — — —
. >3 months to 1 year 207,046,836 273,195,536 — —

. >1year — — — —

o |IN | ol |w I

. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter

N

. Open - no maturity — — — —

. Overnight — — — _

. 2days to 1 week — — — —

. >1 week to 1 month — — — —
. >1 month to 3 months 180,000,000 — — —
. >3 months to 1 year 137,682,436 271,810,285 — —

~N o ol |w N

. >1year — — — —

7.1



STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

8.

10.

Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.

Securities "Sold" Under Repo - Secured Borrowing

The Company has no securities sold under repurchase agreement transactions accounted for as secured borrowings.

Securities Sold Under Repo - Secured Borrowing by NAIC Designation

The Company has no securities sold under repurchase agreement transactions accounted for as secured borrowings.

Collateral Received - Secured Borrowing

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Cash

$ 387,046,836 |

273,195,536 | $

$ —

2. Securities (FV)

b. Ending Balance

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

1. Cash

$ 317,682,436 | $

271,810,285 | $

$ —

2. Securities (FV)

Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation

1

Ending Balance None

2 3

NAIC 1 NAIC 2

4

NAIC 3

NAIC 4

NAIC 6

8
Does Not
Qualify as
Admitted

a. Cash $

$271,810,285

b. Bonds-FV

c. LB&SS-FV

Preferred stock -

e.  Common stock

f. Mortgage
loans - FV

g. Realestate - FV

h. Derivatives - FV

i.  Other invested
assets - FV

j- Total collateral
assets - FV $

$271,810,285

2]
|
L

Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

a. Overnight and continuous

$ —

b. 30 days or less

183,623,760

¢. 311090 days

39,016,250

d. >90 days

49,170,275

Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost

Fair Value

a. 30 days or less

183,623,760 | §

183,623,760

b. 31 to 60 days

39,016,250

39,016,250

¢. 611090 days

d. 91to 120 days

e. 121 to 180 days

f. 181 to 365 days

49,170,275

49,170,275

g. 1to2years

h. 2to 3 years

i. >3 years
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

11.  Liability to Return Collateral - Secured Borrowing (Total)

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. | Maximum Amount
1. Cash $ 387,046,836 [$ 273,195,535 $ —1$ —
2. Securities (FV) — — — —
b. | Ending Balance
1. Cash $ 317,682,436 [$ 271,810,285 $ —1$ —
2. Securities (FV) — — — —

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
H.  Repurchase Agreements Transactions Accounted for as a Sale

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
l. Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company had no reverse repurchase agreements transactions accounted for as a sale transaction.

M.  Working Capital Finance Investments
The Company had no working capital finance investments.
N.  Retained Assets
The Company had no offsetting and netting of assets and liabilities.
R.  Share of Cash Pool by Asset type
The Company did not participate in a short term investment pool as of June 30, 2023.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.
Note 7 - Investment Income
No significant change.
Note 8 - Derivativé Instruments
H. Other Investment and/or Risk Management Activities

The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted premium
commitments, the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of June 30, 2023 and December 31, 2022,

respectively.
(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2023 $ 100,017
2024 15,203
2025 68,574
2026 31,048
Thereafter 76,900
Total Future Settled Premiums | $ 291,742

(amount in thousands)

Undiscounted Future Premium Derivative Fair Value with Premium Derivative Fair Value Excluding

Date Commitments Commitments Impact of Future Settled Premiums
June 30, 2023 $ 291,742 | § (139,577)| $ (139,577)
December 31,2022 |$ 278,812 |$ 182,492 | $ 182,492

B. Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees
(1) Discussion of Hedged Item/Hedging Instruments and Hedging Strategy
0001 Interest Rate Hedge
Present Value of Future Cash Flows of Certain Variable Annuity Contracts:
The hedged item consists of a portion of the Company's variable annuity block of business, including related minimum benefit guarantees, that is sensitive to interest
rate movement. The hedged portion of the block is reviewed on a monthly basis and the hedge effectiveness is measured quarterly based on the ratio of the

percentage change in asset interest rate risk (rho) compared to the percentage change in the liability interest rate risk (rho). The related hedging instrument is a
portfolio of interest rate derivatives which follows a semi-static hedging strategy. Changes in interest rates impact the present value of the future product cash flows.
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

The Company will recognize a net deferred asset within Other assets or a net deferred liability within Other liabilities on the Statements of Admitted Assets, Liabilities
and Capital and Surplus, for fluctuations in fair value that do not offset the changes in the liability. The deferred asset or liability will then be amortized over the
timeframe required under SSAP No. 108, which is the Macaulay duration of guarantee benefit cash flows, or approximately 8 years.

The hedging strategy is compliant with VM-21 and meets all the criteria to be defined as a clearly defined hedging strategy as required by SSAP No. 108.. In 2022, the
Company revised its hedging position twice to reflect reinsurance transactions that the Company entered into. Hedge effectiveness is measured in accordance with
SSAP No. 108 on a quarterly basis, both prospectively and retrospectively, and remains highly effective as of June 30, 2023.

(2) Recognition of Gains/Losses and Deferred Assets and Liabilities

a. | Scheduled Amortization
Amortization Year Deferred assets Deferred liabilities

1 {2023 $ (7,962,122)( $ 4,160,164
2 2024 (15,924,244) 8,320,330
3 12025 (15,924,244) 8,320,330
4 12026 (15,924,244) 8,320,330
5 12027 (15,924,244) 8,320,330
6 (2028 (15,924,244) 8,320,330
7 12029 (15,924,244) 8,320,330
8 2030 (11,598,648) 8,320,330
9 2031 (3,438,501) 1,312,411
10 {2032 — —
11 | Total $ (118,544,735)( $ 63,714,885
b. | Total Deferred Balance* $ (54,829,850)

*Should agree to Column 19 of Schedule DB, Part E

c. | Reconciliation of Amortization:

1 Prior Year Total Deferred Balance $ (43,486,378)
2 | Current Year Amortization (1,675,868)
3 | Current Year Deferred Recognition 13,018,840
4 | Ending Deferred Balance [1-(2+3)] $ (54,829,850)

d. Open Derivative Removed from SSAP No. 108 and Captured in Scope of SSAP No. 86: Not applicable.
e. Open Derivative Removed from SSAP No. 86 and Captured in Scope of SSAP No. 108: Not applicable.
(3) Hedging Strategies Identified as No Longer Highly Effective: Not applicable.
(4) Hedging Strategies Terminated: Not applicable.

Note 9 - Income Taxes
No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates
No significant change.
Note 11 - Debt
B.  FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized advances, which may
be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires the Company to own member stock and
borrowings require the purchase of activity-based stock in an amount (generally between 3% and 4% of the principal balance) based upon the term of the
outstanding advances. FHLB stock held by the Company is classified within Page 2, Line 2.2 (Common stocks) in the General Account. As ofJune 30, 2023 there
were no advances outstanding.

State law limits the Company's ability to pledge, hypothecate or otherwise encumber its assets. The amount of advances that can be taken by the Company are
dependent on the assets pledged by the Company to secure the advances, and are therefore subject to this legal limit. The pledge limit is recalculated annually
based on statutory admitted assets and capital and surplus. For 2023, the Company's pledge limit is $685 million. The Company would need to seek prior written
approval from the Department in order to exceed this limit. If the Company were to pursue borrowing additional amounts under its estimated capacity it may have
to purchase additional shares of activity stock.
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2. a. FHLB Capital Stock - Aggregate Totals

1. June 30, 2023

3 Separate
1 Total 2+3 2 General Account Accounts
a. [ Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 5,000,000 5,000,000 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 5,000,000 | $ 5,000,000 | $ —
f. | Actual or estimated borrowing capacity as
determined by the insurer $ —1$ —18 —
2. December 31, 2022
3 Separate
1 Total 2+3 2 General Account Accounts
a. [ Membership Stock - Class A $ —1$ —1|$ —
b. [ Membership Stock - Class B 5,000,000 5,000,000 —
c. | Activity Stock — _
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 5,000,000 | $ 5,000,000 | $ —
f. | Actual or estimated borrowing capacity as
determined by the insurer $ 685,000,000 | $ 685,000,000 | $ —

b. Membership Stock (Class A and B) Eligible for Redemption

Eligible for Redemption

1 Current Period
Total 2 Not Eligible for | 3 Less Than6 | 4 6 Months to Less than | 5 1 to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months 1 Year Years 63to5 Years
1 Class A $ —1$ —1$ —19 —|9% —1$ —
2 Class B 5,000,000 5,000,000 — — — —
3. Collateral Pledged to FHLB
a. Amount Pledged as of June 30, 2023
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
Current Year Total General and Separate Accounts
(Total Collateral Pledged (Lines 2 + 3) 341,724,948 | § 373,703,353
Current Year General Account: Total Collateral
Pledged 341,724,948 373,703,353
Current Year Separate Account: Total Collateral
Pledged — —
Prior Year-end Total General and Separate Accounts:
Total Collateral Pledged 339,143,216 375,167,097
b. Maximum Amount Pledged During Reporting Period
3
Amount Borrowed at
1 2 Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
(Maximum Collateral Pledged (Lines 2 + 3) 341,724,948 | § 373,703,353
Current Year General Account Maximum Collateral
Pledged 341,724,948 373,703,353
Current Year Separate Account Maximum Collateral
Pledged — —
Prior Year-end Total General and Separate Accounts
4 | Maximum Collateral Pledged 339,143,216 375,167,097

4. a.&b. Borrowing from FHLB - Amount as of the Reporting Date

The Company had no borrowings from the FHLB as of June 30, 2023.

c. FHLB - Prepayment Obligations

The Company does not have any prepayment obligations as of June 30, 2023.

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

A-D. Defined Benefit Plans

The Company has no direct plans.
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 13 - Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
No significant change.

Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate .
_Nature and Financial POte(;}tEm?;OU"t
Circumstances of Statement Payments
Guarantee and Key Impact if Action the Guarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required M%ke Guarantee
The guaranteed affiliate
1. In 1997, TL guaranteed the obligations of TLA with Increase in maintains surplus in
respect to life, accident and health insurance and annuity Investments in SCA, addition to policyholder
contracts. The guarantee was issued to provide an $ Dividends to Unlimited (1) reserves. The payment or
increased level of security to potential purchasers of TLA stockholders (capital performance risk of this
products. As of June 30, 2023 and December 31, 2022, no contribution), guarantee is low as It is
liability was recorded for this guarantee, as TLA was able to Expense, or Other unlikely that this guarantee
meet these policyholder obligations. will be triggered.
Total $ — Unlimited

(1) There is no limit on the Company's guarantee to pay policyholder obligations on behalf of the affiliate for the contracts covered in the guarantee agreement.

B. Assessments
No significant change.

C. Gain Contingencies
No significant change.

D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits
No significant change.

E. Joint and Several Liabilities
No significant change.

F.  All Other Contingencies
The Company is or may become involved in various legal actions, some of which assert claims for substantial amounts. Management expects that the ultimate liability,
if any, with respect to such lawsuits, after consideration of provisions made for estimated losses and costs of defense, will not be material to the financial condition of
the Company.
For additional information, please refer to the current and periodic reports filed by the Company with the United States Securities and Exchange Commission.

Note 15 - Leases

No significant change.

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

No significant change.

Note 17- Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B.  The Company had no transfer or servicing of financial assets.
C.  The Company had no wash sales.

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

No significant change.

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

No significant change.
Note 20 - Fair Value Measurements
A. Fair Value Measurements

Fair value is determined based on the "exit price" notion which is defined as the price that would be received to sell an asset or paid to transfer a liability in the principal
or most advantageous market for the asset or liability in an orderly transaction between market participants. Financial instruments carried at fair value in the
Company’s financial statements include certain bonds, stocks, derivatives, and Separate Account assets.

The Company's investment managers Hartford Investment Management Company (“HIMCQ”) and Sixth Street Insurance Solutions, L.P. (both registered investment
advisers under the Investment Advisers Act of 1940), with oversight by the Company's Investment Management Department and its Enterprise Finance, Investments,

and Capital Working Group ("EFICWG"), a working group co-chaired by the Chief Financial Officers ("CFO") of the Talcott Financial Group Investments, LLC
subsidiaries, manages the Company’s investment portfolios to maximize economic value and generate the returns necessary to support the Company’s various product
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

obligations, within internally established objectives, guidelines and risk tolerances. The portfolio objectives and guidelines are developed, by the Company, based upon
the asset/liability profile, including duration, convexity and other characteristics within specified risk tolerances. The risk tolerances considered include, but are not
limited to, asset sector, credit issuer allocation limits, and maximum portfolio limits for below investment grade holdings. The Company attempts to minimize adverse
impacts to the investment portfolio and the Company’s results of operations from changes in economic conditions through asset diversification, asset allocation limits,
and asset/liability duration matching and the use of derivatives.The following section applies the fair value hierarchy and disclosure requirements for the Company's
Separate Account assets, and categorizes the inputs in the valuation techniques used to measure fair value into three broad Levels (Level 1, 2, or 3):

Level 1 Unadijusted quoted prices for identical assets or liabilities in active markets that the Company has the ability to access at the measurement date.
Level 2 Observable inputs, other than quoted prices included in Level 1, for the asset or liability, or prices for similar assets and liabilities.

Level 3 Valuations that are derived from techniques in which one or more of the significant inputs are unobservable (including assumptions about risk). Because
Level 3 fair values, by their nature, contain one or more significant unobservable inputs as there is little or no observable market for these assets and
liabilities, considerable judgment is used to determine the Level 3 fair values. Level 3 fair values represent the Company’s best estimate of amounts that
could be realized in a current market exchange absent actual market exchanges.

In many situations, inputs used to measure the fair value of an asset or liability position may fall into different levels of the fair value hierarchy. In these situations, the
Company's investment manager will determine the level in which the fair value falls based upon the lowest level input that is significant to the determination of the fair
value. In most cases, both observable (e.g., changes in interest rates) and unobservable (e.g. changes in risk assumptions) inputs are used in determination of fair
values that the Company's investment manager has classified within Level 3. Consequently, these values and the related gains and losses are based upon both
observable and unobservable inputs. The Company's bonds included in Level 3 are classified as such because these securities are primarily within illiquid markets
and/or priced by independent brokers.

1. The following table presents assets and (liabilities) carried at fair value by hierarchy level:

June 30, 2023
Quoted Prices in Significant
Active Markets for Significant Unobservable
Identical Assets Observable Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value
Preferred stocks - unaffiliated $ —|$ —|$ 17,715 $ —1$ 17,715
Common stocks - unaffiliated — — 9,151 — 9,151
Cash equivalents 510,312 — — — 510,312
Total bonds, stocks and real estate 510,312 — 26,866 — 537,178
Derivative assets
Interest rate derivatives — 1,030 — — 1,030
Macro hedge program — — 198,435 — 198,435
Total derivative assets — 1,030 198,435 — 199,465
Separate Account assets [1] 28,630,833 33,473,446 106,012 — 62,210,291
Total assets accounted for at fair value $ 29,141,145 ($ 33,474,476 | $ 331,313 |$ —1$ 62,946,934
b. Liabilities accounted for at fair value
Derivative liabilities
Interest rate derivatives $ —1% (98,741)| $ (3,000)| $ — (101,741)
Macro hedge program — (59,768), (240,071) — (299,839)
Total liabilities accounted for at fair value $ —|$ (158,509)| $ (243,071)| $ —1$ (401,580)

[11 Excludes approximately $2.4 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

The Company determines the fair values of certain financial assets and liabilities based on quoted market prices where available and where prices represent
reasonable estimates of fair value. The Company also determines fair values based on future cash flows discounted at the appropriate current market rate. Fair values
reflect adjustments for counterparty credit quality, the Company’s default spreads, liquidity and, where appropriate, risk margins on unobservable parameters. The
following is a discussion of the methodologies used to determine fair values for the financial instruments listed in the preceding tables.

The fair value process is monitored by the respective Valuation Committees of the Company's investment managers, which are comprised of senior management that
meets at least quarterly. The purpose of the committee is to oversee the pricing policy and procedures by ensuring objective and reliable valuation practices and
pricing of financial instruments as well as addressing valuation issues and approving changes to valuation methodologies and pricing sources.

In addition, the EFICWG is responsible for the approval and monitoring of the Valuation Policy of the Company as well as the adjudication of any valuation disputes
thereunder. The Valuation Policy addresses valuation of all financial instruments held in the general account and guaranteed separate accounts of the Company,
including all derivative positions. The EFICWG meets regularly, and its members include a cross-functional group of senior management as well as various investment,
accounting, finance, and risk management professionals.

The Company also has an enterprise-wide Operational Risk Management function with Enterprise Risk Management (‘ERM”) which is responsible for establishing,
maintaining and communicating the framework, principles and guidelines of the Company’s operational risk management program. The Enterprise Model Oversight
Working Group ensures compliance with the ERM framework by providing an independent review of the suitability, characteristics and reliability of model inputs as well
as an analysis of significant changes to current models.

Bonds and Stocks

The fair values of bonds and stocks in an active and orderly market (e.g., not distressed or forced liquidation) are determined by the Company's investment manager
using a "waterfall" approach utilizing the following pricing sources: quoted prices for identical assets or liabilities, prices from third-party pricing services, independent
broker quotations, or internal matrix pricing processes. Typical inputs used by these pricing sources include, but are not limited to, benchmark yields, reported trades,
broker/dealer quotes, issuer spreads, benchmark securities, bids, offers, and/or estimated cash flows, prepayment speeds, and default rates. Most bonds do not trade
daily. Based on the typical trading volumes and the lack of quoted market prices for bonds, third-party pricing services utilize matrix pricing to derive security prices.
Matrix pricing relies on securities' relationships to other benchmark quoted securities, which trade more frequently. Pricing services utilize recently reported trades of
identical or similar securities making adjustments through the reporting date based on the preceding outlined available market observable information. If there are no
recently reported trades, the third-party pricing services may develop a security price using expected future cash flows based upon collateral performance and
discounted at an estimated market rate. Both matrix pricing and discounted cash flow techniques develop prices by factoring in the time value for cash flows and risk,
including liquidity and credit.
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Prices from third-party pricing services may be unavailable for securities that are rarely traded or are traded only in privately negotiated transactions. As a result,
certain securities are priced via independent broker quotations which utilize inputs that may be difficult to corroborate with observable market based data. Additionally,
the majority of these independent broker quotations are non-binding.

The Company's investment managers utilize an internally developed matrix pricing process for private placement securities for which the Company is unable to obtain a
price from a third-party pricing service. The process is similar to the third-party pricing services. The Company's investment manager develops credit spreads each
month using market based data for public securities adjusted for credit spread differentials between public and private securities which are obtained from a survey of
multiple private placement brokers. The credit spreads determined through this survey approach are based upon the issuer’s financial strength and term to maturity,
utilizing independent public security index and trade information and adjusting for the non-public nature of the securities. Credit spreads combined with risk-free rates
are applied to contractual cash flows to develop a price.

The Company's investment managers perform ongoing analyses of the prices and credit spreads received from third parties to ensure that the prices represent a
reasonable estimate of the fair value. In addition, the Company's investment managers ensure that prices received from independent brokers represent a reasonable
estimate of fair value through the use of internal and external cash flow models utilizing spreads, and when available, market indices. As a result of these analyses, if
the Company's investment managers determine that there is a more appropriate fair value based upon the available market data, the price received from the third party
is adjusted accordingly and approved by the Valuation Committee of the Company's investment managers.

The Company's investment managers conduct other specific monitoring controls around pricing. Daily, weekly and monthly analyses identify price changes over pre-
determined thresholds for bonds and equity securities. Monthly analyses identify prices that have not changed, and missing prices. Also on a monthly basis, a second
source validation is performed on most sectors. Analyses are conducted by a dedicated pricing unit that follows up with trading and investment sector professionals
and challenges prices with vendors when the estimated assumptions used differs from what the Company's investment manager feels a market participant would use.
Examples of other procedures performed include, but are not limited to, initial and ongoing review of third-party pricing services' methodologies, review of pricing
statistics and trends and back testing recent trades.

The Company's investment managers have analyzed the third-party pricing services’ valuation methodologies and related inputs, and has also evaluated the various
types of securities in its investment portfolio to determine an appropriate fair value hierarchy level based upon trading activity and the observability of market inputs.
Most prices provided by third-party pricing services are classified into Level 2 because the inputs used in pricing the securities are observable. Due to the lack of
transparency in the process that brokers use to develop prices, most valuations that are based on brokers’ prices are classified as Level 3. Some valuations may be
classified as Level 2 if the price can be corroborated with observable market data.

Derivative Instruments

Derivative instruments are fair valued using pricing valuation models for OTC derivatives that utilize independent market data inputs, quoted market prices for
exchange-traded derivatives and OTC-cleared derivatives, or independent broker quotations.

The Company performs ongoing analysis of the valuations, assumptions, and methodologies used to ensure that the prices represent a reasonable estimate of the fair
value. The Company performs various controls on derivative valuations which include both quantitative and qualitative analyses. Analyses are conducted by a cross-
functional group of investment, actuarial, risk and information technology professionals that analyze impacts of changes in the market environment and investigate
variances. There is a monthly analysis to identify market value changes greater than pre-defined thresholds, stale prices, missing prices and zero prices. Also on a
monthly basis, a second source validation, typically to broker quotations, is performed for certain of the more complex derivatives and all new deals during the month. A
model validation review is performed on any new models, which typically includes detailed documentation and validation to a second source. As to certain derivatives
that are held by the Company as well as its investment manager's other clients, the Company's investment manager performs ongoing analysis of the valuations,
assumptions, and methodologies used to ensure that the prices represent a reasonable estimate of the fair value. On a daily basis, the Company’s derivatives
collateral agent compares market valuations to counterparty valuations for all OTC derivatives held by the Company for collateral purposes.

The Company utilizes derivative instruments to manage the risk associated with certain assets and liabilities. However, the derivative instrument may not be classified
with the same fair value hierarchy level as the associated assets and liabilities. Therefore the realized and unrealized gains and losses on derivatives reported in Level
3 may not reflect the offsetting impact of the realized and unrealized gains and losses of the associated assets and liabilities.

Valuation Inputs for Investments

For Level 1 investments, which are comprised of exchange traded securities and open-ended mutual funds, valuations are based on observable inputs that reflect
quoted prices for identical assets in active markets that the Company has the ability to access at the measurement date.

For the Company’s Level 2 and 3 bonds and stocks, typical inputs used by pricing techniques include, but are not limited to, benchmark yields, reported trades, broker/
dealer quotes, issuer spreads, benchmark securities, bids, offers, and/or estimated cash flows, prepayment speeds, and default rates. Derivative instruments are
valued using mid-market inputs that are predominantly observable in the market.

Descriptions of additional inputs used in the Company’s Level 2 and Level 3 measurements are included in the following discussion:

Level 2 The fair values of most of the Company’s Level 2 investments are determined by management after considering prices received from third-party pricing
services. These investments include mostly bonds and preferred stocks.

Asset-backed securities, collateralized loan obligations, commercial and residential mortgage-backed securities - Primary inputs also include monthly
payment information, collateral performance, which varies by vintage year and includes delinquency rates, collateral valuation loss severity rates, collateral
refinancing assumptions, and credit default swap indices. Commercial and residential mortgage-backed securities prices also include estimates of the rate
of future principal prepayments over the remaining life of the securities. Such estimates are derived based on the characteristics of the underlying structure
and prepayment speeds previously experienced at the interest rate levels projected for the underlying collateral.

All other corporate bonds, including surplus debentures - Primary inputs also include observations of credit default swap curves related to the issuer, and
political events in emerging market economies where applicable.

State, municipalities and political subdivisions - Primary inputs also include Municipal Securities Rulemaking Board reported trades notices, and issuer
financial statements.

Interest rate derivatives - Primary input is the swap yield curve.

Level 3 Most of the Company’s securities classified as Level 3 include less liquid securities such as lower quality asset-backed securities, collateralized loan
obligations, commercial and residential mortgage-backed securities primarily backed by sub-prime loans. Also included in Level 3 are securities valued
based on broker prices or broker spreads, without adjustments. Primary inputs for non-broker priced investments including structured securities, are
consistent with the typical inputs used in Level 2 measurements noted above but are Level 3 due to their less liquid markets. Additionally, certain long-
dated securities are priced based on third-party pricing services, including certain municipal securities, foreign government/government agency securities,
and bank loans, which are included with corporate bonds. Primary inputs for these long-dated securities are consistent with the typical inputs used in the
preceding described Level 1 and Level 2 measurements, but include benchmark interest rate or credit spread assumptions that are not observable in the
marketplace. Primary inputs for privately traded equity securities are internal discounted cash flow models utilizing earnings multiples or other cash flow
assumptions that are not observable. Significant inputs for Level 3 derivative contracts primarily include the typical inputs used in the preceding Level 1
and Level 2 measurements, but also may include equity and interest volatility, and swap yield curves beyond observable limits.
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Separate Account Assets

Guaranteed Separate Account investments for bonds, stocks, mortgage loans and limited partnerships are valued in the same manner, and using the same pricing
sources and inputs, as the invested assets held in the General Account of the Company. Non-guaranteed Separate Account assets are primarily invested in mutual

funds but also have investments in bonds, stocks, mortgage loans, limited partnerships and other alternative investments.

Non-guaranteed Separate Account

investments in mutual funds are valued by the underlying mutual funds in accordance to their valuation policies and procedures. Non-guaranteed Separate Account
investments in bonds, stocks mortgage loans, limited partnerships and other alternative investments are generally valued by a third party accounting agent in the same
manner using the same independent pricing service as the invested assets held in the General Account of the Company.

Assets and Liabilities Measured at Fair Value Using Significant Unobservable Inputs (Level 3)

2. The table below provides a roll-forward of financial instruments carried at fair value using significant unobservable inputs (Level 3) for the quarter ended June 30,

2023:
Total Gains
Ending (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into out of Net As of Current
(Amounts in thousands) Quarter End | Level 3[2] | Level 3[2] | Income (1) | Surplus | Purchases Sales Settlements | Quarter End
Assets
Preferred stocks - unaffiliated | $ 9,915($ —1$ —1$ —1$ —1$ 150 | $ —1$ 7,650 ($ 17,715
Common stocks - unaffiliated 8,931 — — — 220 . — — 9,151
Total bonds and stocks 18,846 — — — 220 150 — 7,650 26,866
Separate Accounts 322,882 —1|$ (45,854) (40) — 2515 (173,491) — 106,012
Total assets $  341,728($ —|$ (45,854)[$ (40)| $ 220($ 2,665 ($ (173,491)| $ 7,650 [$ 132,878
Liabilities
Derivatives
Interest rate derivatives $  (27,760)| § —1$ —1$ —|$ 1559 |$ —1$ —1$ 9,164 [ $ (3,000)
Macro hedge program 333,426 — —| (153,587) (238,386) — 4,259 12,652 (41,636),
Total derivatives [3] 305,666 — — | (153,587) (222,790) — 4,259 21,816 (44,636),
Total liabilities $ 305,666 (% —1$ —|$ (153,587)| $ (222,790)( $ —|[$ 42598 21,816|%  (44,636)
1] All amounts in this column except Separate Account assets are reported in net realized capital gains (losses). All amounts are before income taxes.

[

stock carrying value based on the lower of cost or market requirement.

[3]
Other Fair Value Disclosures

Not applicable.

Fair Values for All Financial Instruments by Levels 1,2 and 3

Derivative instruments are reported in this table on a net basis for asset/(liability) positions.

Transfers in and/or out of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and

The tables below reflect the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for under the
equity method (subsidiaries, joint ventures and partnerships). The fair values are also categorized into the three-level fair value hierarchy as described in Note 20A.

(Amounts in thousands) June 30, 2023
Admitted Net Asset | Not Practicable
Type of Financial Instrument Aggregate Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) [ (Carrying Value)
Assets
Bonds - unaffiliated $ 10,807,211 | $ 12,410,293 | § —|$ 95173798 1,289,832|% —|$ —
Bonds - affiliated 10,313 10,141 — — 10,313 — —
Preferred stocks - unaffiliated 17,715 17,715 — — 17,715 — —
Common stocks - unaffiliated 9,151 9,151 - — 9,151 — —
Mortgage loans 1,179,515 1,309,165 — — 1,179,515 — —
Cash, cash equivalents and short-term
investments -unaffiliated 1,073,671 1,073,362 811,144 201,593 60,934 — —
Cash, cash equivalents and short-term
investments - affiliated 100,000 100,000 — — 100,000 — —
Derivative-related assets 244,663 267,052 — 13,610 231,053 — —
Contract loans 1,427,673 1,427,673 — — 1,427,673 — —
Surplus debentures 48,417 49,642 — 48,417 — — —
Separate Account assets [1] 62,210,291 62,210,291 28,630,833 33,473,446 106,012 — —
Total assets $ 77,128,620 | $ 78,884,485 |$ 29,441,977 | § 43,254445|$ 4,432,198 |$ —1|$ —
Liabilities
Liability for deposit-type contracts $ (101,840)| $ (109,606)| $ —19 —1$  (101,840)| $ —|$ —
Derivative related liabilities (296,601) (198,053) (285,878) (10,723) — —
Separate Account liabilities (62,210,291) (62,210,291)]  (28,630,833) (33,473,446) (106,012) — —
Total liabilities $ (62,608,732)| $ (62,517,950)| $ (28,630,833)| § (33,759,324)|$  (218,575)| —|$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $2.4 billion as of June 30, 2023.
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(Amounts in thousands) December 31, 2022
Aggregate Admitted Net Asset | Not Practicable
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) | Value (NAV) | (Carrying Value)
Assets
Bonds - unaffiliated $ 10,822,267 | $ 12,640,916 |§ 3473,489|$ 6,465641($ 883,137 |$ —1$ —
Preferred stocks — unaffiliated 50,652 50,652 — 33,492 17,160 — —
Common stocks — unaffiliated 10,893 10,893 — — 10,893 — —
Mortgage loans 1,269,853 1,402,358 — — 1,269,853 — —
Cash, cash equivalents and short-term
investments - unaffiliated 1,169,787 1,170,021 459,475 673,642 36,670 — —
Cash, cash equivalents and short-term
investments - affiliated 100,000 100,000 — — 100,000 — —
Derivative related assets 515,568 520,083 — 36,407 479,161 — —
Contract loans 1,397,466 1,397,466 — — 1,397,466 — —
Surplus debentures 31,118 31,792 — 9,079 22,039 — —
Separate Account assets [1] 63,362,192 63,362,192 | 28,907,514 34,134,060 320,618 — —
Total assets $ 78,729,796 | $ 80,686,373 |$ 32,840,478 |$ 41,352,321 |$ 4,536,997 [ $ —1$ —
Liabilities
Liability for deposit-type contracts $  (110,490)( $ (118,964) $ —1$ —|$  (110,490) $ —
Derivative related liabilities (316,826) (199,939) — (269,545) (47,281) — —
Separate Account liabilities (63,362,192) (63,362,192)]  (28,907,514)| (34,134,060) (320,618) — —
Total liabilities $ (63,789,508) $ (63,681,095)| $ (28,907,514) $ (34,403,605)|$  (478,389)| $ —1$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $1.1 billion as of December 31,

2022.

The valuation methodologies used to determine the fair values of bonds, stocks and derivatives are described in the above Fair Value Measurements section of this

note.

The amortized cost of cash, cash equivalents and short-term investments approximates fair value.

Fair values for mortgage loans on real estate were estimated using discounted cash flow calculations based on current lending rates for similar type loans. Current
lending rates reflect changes in credit spreads and the remaining terms of the loans.

The fair value of contract loans was determined using current loan coupon rates which reflect the current rates available under the contracts. As a result, the fair value
approximates the carrying value of the contract loans.

Fair values of liability for deposit-type contracts were estimated using average discounted cash flow calculations and current market interest rates.

The carrying amounts of the Separate Account liabilities approximate their fair values.

D.
Note 21 — Other ltems
No significant change.

Note 22 - Events Subsequent

On July 6, 2023, TL paid a dividend of $575,000,000 to TR Re, Ltd. ("TR Re"), the Company's parent.

The Company had no other material subsequent events through the filing date of August 11, 2023.

Note 23 - Reinsurance

a.  Ceded Reinsurance Report

Section 2 - Ceded Reinsurance Report - Part A

At June 30, 2023, the Company had no investments where it was not practicable to estimate fair value.

1. The Company has one reinsurance agreement in effect under which the reinsurer has a limited right to unilaterally cancel any reinsurance for reasons other than
for nonpayment of premium or other similar credits. See Note 1 for further discussion of prescribed practices.

a.  For the periods ended June 30, 2023, and December 31, 2022, the estimated amount of the aggregate reduction in surplus of this limited right to
unilaterally cancel this reinsurance agreement by the reinsurer for which cancellation results in a net obligation of the Company to the reinsurer, and for
which such obligation is not presently accrued was $3,396,346 and $5,934,076, respectively.

b.  For the periods ended June 30, 2023, and December 31, 2022, the total amount of reinsurance credit taken for this agreement was $4,299,172 and

$7,511,488, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Risk-Sharing Provisions of the Affordable Care Act ("ACA")

The Company had no accident and health insurance premiums that are subject to the Affordable Care Act risk-sharing provisions.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

The Company had no change to incurred losses or loss adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

No significant change.
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Note 27 - Structured Settlements
No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Deposit-Type Contracts

No significant change.

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

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]

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

reporting entity? ..... Yes[ 1 No[X]

LT F= (=N o] i =g Lo L RSPV RRR

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? ...........cccciiiiiiiiiii s Yes[ 1 No[X]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]

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

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2022

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 05/10/2019

By what department or departments?
State of Connecticut INSUTANCE DEPAIMENT ... ..ottt ettt ettt e et e s bt e eheeab e e bt ea bt ea bt ea et ea et eheeeheeeheeebe e bt e beenbeanbeanbesneesneesneas

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

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X1 No[ 1 N/AI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e Yes [ X] No[ ]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Talcott Resolution Distribution Company Inc. .....ccocoiviiiiinicns Windsor CT .o ....NO.....|....NO.....[...NO.....]... YES....

[ 1T N[ T NA[X]

]
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffiCEIrS? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreEmMENtS.) ..o
If yes, give full and complete information relating thereto:

The Company has $578,591,807 of cash and bonds pledged as collateral for derivative activity; $5,000,000 of FHLB capital stock;
$373,703,353, pledged as collateral for FHLB activity; $276,337,000 of securities pledged for repurchase activity. ..........c.ccovecicvvnrnniecnns

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ X ]

No [ ]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
...4,352,978 3. 10,141,224
Preferred Stock $.
Common Stock . ...1,012,459,191 $. 997,000,726
Short-Term Investments ...... 100,000,000 5. 100,000,000
Mortgage Loans on Real Estate $.
All Other .8,136,743 $. .. 11,703,856
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ...1,124 948 912 5. ...1,118,845,806
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiiiiiiiiiiieiieeie e e D et B e

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .....
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state'7
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooceeieiieniiennene
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. ........ccooiiiiiiiii e $

8.1

Yes [ X ]

Yes [ X ]
No[ ]

No [ ]
NAT ]
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17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase Bank N.A. ................. 4 Chase Metro Tech Center 16th Floor Brooklyn NY 11245
Federal Home Loan Bank of Boston 800 Boylston St. Boston MA 02199
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
101 Barclay Street, New York, NY The assets are held in a coinsurance trust at BNY, as trustee,
The Bank of New York Mellon ........... 10007 ..o and the Company maintains this trust as grantor. ...
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company ............ccooiemoninesnnceeeenens (VR
Pacific Investment Management Company, LLC u..
Sixth Street Insurance Solutions, LP A..
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........coviiriirriieeieiirressee e Yes [ X] No [ ]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienininssecene Yes [ X] No[ ]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106699 Hartford Investment Management Company FEOBULMG7PY8GAMG7CBS ........ DS....
104559 Pacific Investment Management Company, LLC 549300KGPYQZXGMYYN38 . . |NO.
317703 Sixth Street Insurance Solutions, LP .... 549300XV81PTBGKNGO44 . . |DS.
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ... Yes [ X] No[ ]
If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............ceeuruiiiiiiirieieteieiee ettt ettt s ettt esese e e st et eseseseseeesesesesenenene Yes [ X] No[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity Self-designated PLGI SECUIMEIES? ...........ccceuiiriririiirieteteteeetse sttt sesee sttt se st esese s st s s sesebesese st s sessesesesesesene s ssssssesesenis Yes [ X] No[ ]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeieiiiie Yes[ 1 No[X]
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I = 4 T T o= T 1= SRS B
B Tty o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI MOTGAGES .........o.vvvevieieieeee ettt ettt ettt st e et e s et et e b et esese s s e s et e s e b e s e s e ss s s e s et et et et esesess s st et esetesesesnssasasesasesesesen T 1,309, 164,857
1.14 Total Mortgages in GO0 SANGING .......c.o.ovevreeeeeeeeeeeeceeee et e eaeee e et e s s e ae e seses s e aeteses s s sssesesessasassesesesssassssesesessssansssesannans $ 1,309, 164,857

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 1,309, 164,857

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

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

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s (293,547)...............228,970 |................ 30,911 |......... 4,806,872 |........... 4,773,206 |........... 8,439,925
2. AlASKA it AK o L s ,089 | 82,000 ...l 29,041 2,025,714 |........... 2,155,823 |........... 3,831,058
3. Arizona ..... .. AZ 282,055 |. .. 1,443,202 |.. .. 2,930,968 |.. . 3,787,574
4. Arkansas .. .. AR ....359,390 |. .. 1,257,446 |.. ...1,769,671 |.. . 1,442,622
5. California .. CA .44,603,173 |.. .53,801,735 |.. 62,040,274
6. Colorado ...... .. CO ...1,573,491 |.. . 2,754,672
7. Connecticut .. . CT .13,319,828 |.. . 7,757,530
8. Delaware ............. .. DE . 1,215,822 . 2,369,672
9. District of Columbia . . DC SRR 537,016 |.. . 1,388,749
10.  Florida .. .. FL .19,8%, 753 .. .27,255,995 |.. 37,506,417
11.  Georgia .. GA ..8,425,704 |.. .10,079,902 |.. 20,245,890
12.  Hawaii .. .. HI ...882,207 |.. ..2,114,450 . 6,489,744
13. Idaho .... . ID 218,777 384,586 |............... 246,929
14. llinois ... . IL .. 4,486,512 |.. 6,384,935 15,620,335
15.  Indiana . . IN ..6,227,824 |.. 7,653,178 3,772,335
16. lowa ..... LA ...1,300,329 |.. 2,181,028 3,788,832
17. Kansas . .. KS .. .. 1,054,267 |.. . 1,585,832 ..2,317,293
18, KENLUCKY ..o KY | b o 78,482 |l 002,824 .0 33,380 2,185,485 |........... 2,800,146 |........... 6,836,913
19, LoUiSIaNa ......cccoeeeveeneenieeienienieesieenieenienees. LA e b . 269,103 |l 291,899 [l 54,836 ... 13,404,963 |.......... 14,020,801 |.......... 10,473,359
20. Maine ....... 1,821,784 ..1,972,173 |.. . 4,875,194
21.  Maryland 6,873,669 ...9,019,139 |.. . 7,315,755
22, Massachusetts ..........ccoceeeveeereereeeicnceiencees. MA e Lo ... 323,989 ..o 1,524,664 |...............224 474 |.......... 9,429,805 |......... 11,502,932 |............ 5,361,621
23, MIChigan .....ccoeiuiiiiiieeieee e Ml e b 261,125 |l 1,718,621 .l 102,367 7,153,397 |............ 9,235,510 |.......... 15,307,869
24.  Minnesota . .. MN . 7,606,871
25.  Mississippi .. MS , .. . 3,653,661
26, MiSSOUN ..covveeeeeieeiceieeieeieseeseeseeseeneene. MO e Lo [ 216,450 ...l 01,913,002 |l 65,044 L. 5,367,257 |........... 7,560,843 |........... 7,532,407
27, MONtANA ...ocveeeieieeieeieeieeieeeeseeseeneeneene. MT e L [ 61,043 288,700 |0 13,300 [ 1,766,126 |............2,129,279 |.......... 22,529,820
28.  Nebraska ......c.cceceveeerveeniennieenieenieenieeniennees NE e Lo [ 89,349 |l 168,196 |l 35,403 ., 890,493 ..1,671,325
29. Nevada ........ . .5,857,056 1,455,745
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe. 94,510 [ 119,390 .l 34,656 |, 2,889,181 |........... 3,137,737 |ceovrirns 850,993
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b [ 1,760,481 |..lll.03,684,199 (Ll 100,734 .. 14,528,776 |..........20,083,190 |.......... 27,736,681
32.  New Mexico . NM .609, X .. 1,458,815 |. 2,203,270 [ooevrieenne 246,788
33. New York ..... ..12 549,500 |. .23,750,424 |.. .71,326,675 |.. 18,208,092
34. North Carolina .. 3,052,391 |. ..5,177,863 |.. .. 9,206,468 |.. 9,630,869
35.  North Dakota ...223,276 |. .. 3,881,171 |.. .. 4,058,561 |.. 10,096,284
36.  OhiO ............. ...514,711 . ...6,910,544 |. ...9,115,506 |.. 11,722,459
37. Oklahoma . ...345,615 |. .. 3,053,534 |.. .. 3,720,930 |.. ..2,113,015
38. Oregon ......... .130, . ...4,017,295 |.. .. 4,713,353 |.. 4,392,951
39. Pennsylvania ... 1 545,333 |. .54,633,269 |.. .59,130,683 |.. .102,969
40.  Rhode Island .......ccccovveeveenenieninnienienienees RE e b o 4,562 |0 213,39 ... (589,997)ie 423,612 oo 51,573 .980,587
41.  South Carolina . 2,878,888 ..9,787,948 |.. 3,430,919
42. South Dakota ... 1,644,787 .. 1,750,687 |.. . 1,958,225
43. Tennessee ... . 8,979,815 .10,245,764 |.. 17,719,364
44, Texas ....... 25,574,557 .28,717,99%4 |.. 36,796,694
45, Utah .ooooiieiiicieneeneeeeeseseeseeneeneene. UT e b et 131,413 | e 41,090 | 884,924 .. 1,058,327 |.. . 5,423,384
46. Vermont 1,917,454 |.. .. 2,859,900 .. . 1,957,686
47, VIrginia .oeceeeeeeeeeeeieeseeseeseeseesessesiesieees. VA e b foiennnn..696,334 ... 1,081,826 |................228,730 |........... 4,473,672 |........... 6,480,562 |.......... 10,161,385
48.  Washington .........cccceveeieeneeneeeeceeeeene 15,717,550 |.......... 17,537,053
49.  West Virginia .. 1,578,433 |.. .. 2,229,622 |..
50. Wisconsin .... ...9,163,032 |.. ...9,502,952 |..
51, WYOMING .oeeoveieeenieieieieeeieenieesieeseeeseneeees. WY e Lo i 65,299 [ (1,220) 6,078 [ 685,041 |.....co... 755,193
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccoeiiiiiiiiiiiii e XXX el 87,157,331 . 61,013,431 .. 6,752,230 |........ 366,713,374 |........ 491,636,366 |........ 451,791,163
90. Reporting entity contributions for employee benefits
Plans. ... 0,0 O O e
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 1,109,762 [o.evveeeiiecieines oo oo o 1,109,762 ..o
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 125,482
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeoominiiii i e o
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX 58,392,575 ..61,013,431 |........... 6,752,230 |........
96.  Plus Reinsurance ASSUMEd............ccoeveeeenennnnnn [oeees XKoo | 48,065 |........ 141,014,573 [ [
97  Totals (All Business).... ...58,440,640 |........ 202,028,004 |. ...6,752,230 |....... ,584, ..872,805, ..
98. Less Reinsurance Cede 136,598,871 |....... 131,472,066 |............ 6 752,131 |....... 537,427,911 |........ 812,250,979
99. Totals (All Business) less Reinsurance Ceded XXX (78,158,231) 70,555,938 9 68, 156,807 60,554,613
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......cccoovvvnncciceeeeeecee e XXX . 79,702 |. . (456,435)|.. (376,733)|..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvvviiiiiiiiiiece e s D00 O ) R R SRR R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 79,702 (456,435) (376,733)
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccoceviiiiniiiniiec e e D00 O ) R R SRR R
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11

4. Q - Qualified - Qualified or accredited reinsurer.

5. N - None of the above - Not allowed to write business in the state
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Names of Parent, Subsidiaries or Affiliates Domiciliary Location|NAIC Company Code| ID Number Directly Controlled By Ownership Percentage
Alan Waxman (member of TAO Insurance Holdings, LLC)'
Sixth Street Advisers, LLC DE 45-2553330 [Ultimate Indirect control by Alan Waxman
Sixth Street TAO Management, LLC DE 90-1019036
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 87-0910936 [Ultimate Indirect control by Alan Waxman
Sixth Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Services US, LLC DE 86-2807499
Anthony Michael Muscolino (managing member of TAO Insurance Holdings, LLC)
TAO Insurance Holdings, LLC? DE 86-1594781
TAO Sutton Holdings, LLC?*? CYM 98-1578722 |TAO Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC BMU 98-1578678 | TAO Sutton Holdings, LLC 100%
Talcott Financial Group, Ltd. BMU Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Ltd. BMU 98-1673007 |Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Ltd. BMU 98-1673064 |Talcott Re FinCo, Ltd. 100%
Talcott Life Re, Ltd. BMU 98-1625692 |Talcott Re Holdings, Ltd. 100%
Talcott Life & Annuity Re, Ltd. CYM 98-1652614 |Talcott Re Holdings, Ltd. 100%
Sutton Cayman Holdings, Ltd. CYM Talcott Re Holdings, Ltd. 100%
Talcott Financial Group GP, LLC DE 86-1856539 |Talcott Financial Group, Ltd. 100%
Talcott Holdings, L.P. DE 82-3930622 [Talcott Financial Group GP, LLC 100%
Talcott Acquisition, Inc. DE 82-3950446 |Talcott Holdings, L.P. 100%
Talcott Resolution Life, Inc. DE 06-1470915 |Talcott Acquisition, Inc. 100%
Talcott Administration Services Company, LLC DE 45-4036343 |Talcott Resolution Life, Inc. 100%
LIAS Administration Fee Issuer LLC DE Talcott Administration Services Company, LLC 100%
TR Re Ltd. BMU 98-1627971 [Talcott Resolution Life, Inc. 100%
Talcott Resolution Life Insurance Company CT 88072 06-0974148 |TR Re, Ltd. 100%
Talcott Resolution Life and Annuity Insurance Company CT 71153 39-1052598 |Talcott Resolution Life Insurance Company 100%
Talcott Resolution Distribution Company, Inc. CT 06-1408044 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Resolution Comprehensive Employee Benefit Service Company CT 06-1120503 |Talcott Resolution Life and Annuity Insurance Company 100%
American Maturity Life Insurance Company CT 81213 06-1422508 |Talcott Resolution Life Insurance Company 100%
Talcott Resolution International Life Reassurance Corporation CT 93505 06-1207332 |Talcott Resolution Life Insurance Company 100%
21 Church StreetR, LLC DE 83-2918805 |Talcott Resolution Life Insurance Company 100%

"Pursuant to the operating agreement of TAO Insurance Holdings, LLC, Alan Waxman, as a member of TAO Insurance Holdings, LLC, has the authority to appoint the managing member of TAO Insurance Holdings, LLC and has appointed A. Michael Muscolino.

2TAO Insurance Holdings, LLC is the managing member of TAO Sutton Parent, LLC, which in turn is a non-voting member of TAO Sutton Holdings, LLC. Sixth Street TAO Partners, L.P., Sixth Street TAO Partners (A), L.P., Sixth Street TAO Partners (B), L.P., Sixth
Street TAO Partners (C), L.P., Sixth Street TAO Partners (D), L.P., Sixth Street TAO Partners (E), L.P., Sixth Street TAO Partners (F), L.P., Super TAO MA, L.P., Super TAO Contingent MA, L.P., Knight TAO, L.P., and PSERS TAO Partners Parallel Fund, L.P.
(collectively, "Sixth Street TAO") are non-voting members of TAO Sutton Parent, LLC. Certain of the entities that comprise Sixth Street TAO are indirect owners of Klaverblad Levensverzekering N.V., Lifetri Uitvaartverzekeringen N.V., and Lifetri Verzekeringen N.V.

3 In addition to Sixth Street TAO, certain investers ("Co-Investors") invested in the Domestic Insurers outside of Sixth Street TAO. All Co-Investors are passive investors and do not own any voting securities of the Domestic Insurers or of any of the other entities in
this organizational chart and do not have the ability to appoint directors of Sutton Investments, LLC or the Domestic Insurers.
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4926 ...|Talcott Holdings Grp ....ccoovveeeeeeeeeees | eeens 00000 ....|86-1856539 .. Talcott Financial Group GP, LLC .. LDE ] UIP....... Talcott Financial Group, Ltd. ...... Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeees 00000 ....|82-3930622 .. Talcott Holdings, LP LDE] s UIP....... Talcott Financial Group GP, LLC ... .... | Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp ....ccoevveeeeeeeeeees | eeees 00000 ....|82-3950446 .. Talcott Acquisition, Inc. ....... oo | DE s UIP....... Talcott Holdings, LP ..coovvvvivviiiiiiiiiiiiines Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 00000 ....|06-1470915 .. Talcott Resolution Life, Inc. .. e [ DBt UIP....... Talcott Acquisition, Inc. ....cccceeeeeennnnne Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Administration Services Company, LLC
. 4926 ...|Talcott Holdings Grp ......ccoeveeeeeeeeees | eeeee OO0 0 S O N B LDE] s NIA....... Talcott Resolution Life, Inc. ........ueeeeee Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Administration Services Company,
. 4926 ...|Talcott Holdings Grp ......ccoeeeeeeeeeeees | eeees 00000 ....| weeeeeeeennnnns LIAS Administration Fee Issuer LLC ............ LLC ettt Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp ....ccoovveeeeeeeeeees | eeens 00000 ....|95-1627971 .. TRRe Ltd. woveeeeeieeiiiie Talcott Resolution Life, Inc. Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
. 4926 ...|Talcott Holdings Grp ......ccoeveeeeeeeeees | eeeee 88072 ....|06-0974148 .. Talcott Resolution Life Insurance Company ... |.. TR Re, Ltd. wooeeeeeeiiieeeeeees Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp ....ccoevveeeeeeeeeees | eeees 81213 ....|95-1627971 .. American Maturity Life Insurance Company .... Talcott Resolution Life Insurance Company |Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
Talcott Resolution International Life
. 4926 ...|Talcott Holdings Grp ....ccoovveeeeeeeeeees | eeens 93505 ....|06-1207332 .. Reassurance Corporation .... .|Talcott Resolution Life Insurance Company |Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman

..... 00000 ....|83-2918805 ..

. 4926 ...|Talcott Holdings Grp 21 Church Street R, LLC .... . .| Talcott Resolution Life Insurance Company |Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman
Talcott Resolution Life and Annuity Insurance

. 4926 ...|Talcott Holdings Grp ......ccoeeeeeeeeeeees | eeees 71153 ... 39-1052598 .. | ..eooviiiiiiis | eeriiriiiiiiiiee | e COMPANY e e e O] e DS........ Talcott Resolution Life Insurance Company |OWNership............eeeeeeeeeueeeenennnnnns .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ......ccoeveeeeeeeeees | eeeee 00000 ....|06-1120503 .. | ..cceeevverees | eevmmmmmmeniinen | ereeeeeeeee e Benefit Service Company ...........cocoeeeeeienenns O] e DS........ Insurance COMPany .........eeeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... G YES ]
Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ......cooeveeeeeeeeees | eeeee 00000 ....|06-1408044 ..| .............. 0000940622 .. | eeeeeereeiiiiiiiieieeeeeeeeees Talcott Resolution Distribution Company ..... O] e DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... .JYES

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn 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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

YES

AUGUST FILING

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

Explanation:

This supplement is not applicable for this company.
This supplement is not applicable for this company.
This supplement is not applicable for this company.
This supplement is not applicable for this company.
This supplement is not applicable for this company.
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

Bar Code:
g8 8 0 7 2 2 0 2 0 0 0 0 2
72 2 0 2 00 0 2

8 8
Reasonableness of Assumptions Certification required by Actuarial Guideline |II| I| |I| I| |I| I

0

8 8 0 7 2 2 0 2 3 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

8 8 0 0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]

[ 0

0

0 2
0 2
0 2
0 2
0 2

o
—
—

8 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

o
—
© —
—

8 8
Life PBR Statement of Exemption (2nd Quarter Only) [Document Identifier 700] |II| I| |I| I| |I| I

—
© E—
o

—

o
—
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504.  Accrued interest on derivatives in a [iability PoSition ..o et eieenns 12,154,651 |, 1,807,790
2505.  Provision for future dividends ........cccooovivinviieiiiene 11,478,382 .. 12,747,744
2506. Other liabilities - abandoned property Unpaid fUNOS .........cocoiiiiiiiiiiicceee et [ 4,119,844 6,718,975
2507.  Miscellaneous liabilities ... 2,214,894 2,213,344
2508. Interest on policy or contract funds due OF @CCTUBH .......c.coivimiiiiiieiceecee ettt oeeaeeeseeeseaeenens 654,240 |.oovoeied 637,762
2597.  Summary of remaining write-ins for Line 25 from overflow page 30,622,011 24,125,615
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Separate ACCOUNT T0AUS ......coooiieieeeeeieececec ettt sens [oreneseseseseanaens 1,271,683 | 136,131 [ 214,970
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,271,683 136,131 214,970
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704, MODCO @dfUSTMENT ..ottt ennes [oeeenenenenas (565,083,253)......ccocvurne (416,233)............ 6,428,530,900
2705. IMR adjustment on reinSUrance @SSUMEA ...........cccocooieiiiirieieieieieieeeee et sees [oesesssesesesessseseesssesseeenas e ..(24,513,512)
2706. Reinsurance hedge program allOWANCE .........cccooeeueieiiiiieeieieiieeieie ettt sesnaes [oesesesesssssesesessssssesenes [oresssnnaesens 216,528,074 246,939,469
2797. Summary of remaining write-ins for Line 27 from overflow page (565,083,253) 216,111,841 6,650,956 ,857
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 10,216,216 |....cccveneeee 10,500,000
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after aCQUISITION ...........c.oiiiiiiiiee ettt nesreseesnes [eenseenieeite e e e e e e e e [eaeenae e
3. Current year Change iN ENCUMDIANCES .........ciiuiiiiiii ittt ettt sttt e bt e sb e e s bt e bt e bt ea bt saeesaeesheesbeesbeeabeenbeenbeenneannesnnes [onseensenssnnsseneensseiseeiaeees [oaeeiseeseeteeseeas e e naeeaes
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt et ea e e aeeeaeeeae e s e e s e easeeaseemseeseeeseeaseenseeseenseanseenseeneeeneesnsenseanans [senseensnenseaseasnnssenensneans [eseensesiseeseeseeeeeaseeanens
5. Deduct amounts reCeived ON AISPOSAIS .......c.coiuiiiiiiieieiie ettt et e e sa e et e st e se e b e eseeenteeseeeseesseenseenseeseenseanneanneans |orteete et e et e e et ees [oreenre e e e
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiieie ettt saeesbeens [ereesssenssenae e nie e ees [oaeeiseeite et e
7. Deduct current year’s other than temporary impairment r€COGNIZEA ............cociiiiiiiiiiiiieee e eneene [oeesre s e ens [oreeiseeite et e
8. Deduct CUITENt YEAr'S AEPIECIALION ...........c.c.eveuiuieeeiiieeeteeeeeeceeeee st et et e ae ettt e s e s e s s sttt et et eseas s s s sesesesessssssssseseseseseananns |oeeseseseaeaeaeneneaes 141,891 | 283,784
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........c.cocveveverereueeeeieeieeereieeeeseeeseesesenes |oeeeeeeeeieeens 10,074,325 |...occcvcinne 10,216,216
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 10,074,325 10,216,216
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 YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 1,402,401,106 |........... 1,166,435,826
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et et e et e et e et e et e et e et e et e et e et eeeeereeeeereereereereene feeeer e 451,517 [ 351,812,221
2.2 Additional investment made after CQUISITION ...............cccoueueuiiereeieeeeeetet st e st teseeen s st s sttt essesesesssseesesesennanessssssanss |reeeeeessesnnens 32,493,743 |...ocoe 36,247,475
3. Capitalized deferred INtErest NG OGN .............cccvcvoviviiiieieeceeeee ettt ee et ettt ee e s s et s se s et et esesnasesesesssetesesessssesssssssssesesesnas [reeeesesesesennnens 1,471,642 oo
4. ACCTUAI OF QISCOUNT ...ttt ettt ettt sttt s et s s s s s s se st es s sse s et et s nsn s et et et s s s sesesesssnansesesas [eosscicicesesnnas 1,370,095 | 921,668
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees ......... ...95,589
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEA .............cccuiiiiiiiiiiiiii s [ o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececeeeee 1,309,164,857 |........... 1,402,401,106
12, TOtal VAIUBHON BIIOWANCE .......cuiuieiiiieiececieteee ittt ettt b b e st b et a e s s b et et e es s b et e et ts e et et et et aescaebesatnas [oonmsnsnsnsnmamnsnsnansenannanans [oaetesenannanaeansna (43,316)
13, Subtotal (LINE 11 PIUS LINE 12) ...oueieieieieieieieiieieieieeeee ettt nesesese e e ssssesesesensnenennsssssnens [eeeneneeee 1,009, 164,897 | 1,402,357,790
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,309, 164,857 1,402,357,790
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 PriOF YEAT ..........c.c.cveueueiieieieeeeeeeeeeee et eas sttt eseass s s sessasnnas [eeeeeeeeeeieiene 782,321,755 | 656,921,970
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.ccoiiieieteeeececccc ettt ettt ettt ettt et s easseas s s sesesesessansnnns |oeeeseeesnaeaeiens 7,483,332 |.cccinne 44,208,930
2.2 Additional investment made after ACQUISIION ..............c.c.ccovucurueieieeeeceeeete e eeecee et eeeeecee et esenssaete et esenssaesesesesenssssaesesenenans [ereeessensnenenas 20,134,957 | 91,481,339
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .....
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year's other than temporary impairment rECOGNIZEA ............ccceovevevevivereuerieieeeeeeeeeee et esees s snesens [eoeereeeeeeeee s oo 842,009
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10) .........ccceuiurrieieierereeeeeeeeeeeeeseeees [ 802,864,938 |.......cco.c.. 782,321,755
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13. Statement value at end of current period (Line 11 minus Line 12) 802,864,938 782,321,755
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 YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 13,714,921,067 |.......... 14,400, 371,567
2. Cost of bonds and stocks acquired ....514,587,974 |........... 3,885,881,634
3. Accrual of discount ... 11,585,137 | 11,512,485
4. Unrealized valuation iNCrEASE (AECTEASE) ............ceuivriieirereiiiiiiscsesesessssesese s st s essese s st sssseseseses st sssesese st s snsesesesassssnsssesesessssnns [eessacecessananas (9,284 ,558)................ 169,435,568
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (30,245,016) ....c.cvvnnvne (81,858,067)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueueiiieieieeeeeeeee e ee et s s s ssesesesessssasananans [oeeseessseenens 703,098,664 |............ 4,563,681,566
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 56,383,542 |............... 116,113,789
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............coriieiueriiriiiieietinesistieiersesesesesiesssse s ssesasssssens foesesesssennsnaees 1,912,173 | (5,081,765)
9. Deduct current year's other than temporary impairment FECOGNIZEA ..........coviriririiirieieieiiie sttt ssssenes[oeseemeeseseseeeeeeeeneneeeesees [oeeeeeeeeeenas 2,474,010
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..................................... 16,929,010
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccoeevereeeererirerieeeeeeerenesenenes |oeeeeeee. 13,444,300,990 | 13,714,921,067
12. Deduct total NONAAMItEd BMOUNES .......c.cuiviuieiirieiriiicieiee ettt nenssesesenensnnnens [ooenennanennnnes 12,008,307 [ 12,517,739
13. Statement value at end of current period (Line 11 minus Line 12) 13,431,642,639 13,702,403,328
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 7,491,750,731 |........... 1,538,466,70 |............ 1,982,188,128 |............... 161,220,832 |............ 7,491,750,731 |............ 7,209,250, 144 | [ 7,296,678,464
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 5,524,604,919 |............... 643,562,920 |................ 729,085,788 |.............. (145,377,727)|............ 5,524,604,919 |........... 5,293,704,324 | o 5,854,713,015
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 285,393,881 |....ccovneeeee 15,953,527 |.coviieenee 10,342,207 |.coveneee. (31,845,720)|..cecvennene 285,393,881 |.............. 259,159,481 [ e 278,814,592
4. INAIC 4 (@) oottt h et h ekt b e b £ b e b e £ ek £t h ekt b et bttt ettt ettt enebe s [t 8,994,562 |......ooiieiiiiircinns et e (9,216) [ 8,994,562 |.......cceunnne. 8,985,346 | e 9,255,259
5. NAIC B () it b et b et n b [rr s 9,047,569 |.....coovvriirene 52,083 | [ 12,145 | 9,047,569 |..cocrrerenne 9,111,797 | oo 8,999,649
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 2,440,763 (1) 2,440,763 2,440,762 2,440,762
7. Total Bonds 13,322,232,425 2,198,035,239 2,721,616,123 (15,999,687) 13,322,232,425 12,782,651,854 13,450,901,741
PREFERRED STOCK
8. INAIC T oottt ettt b st s et e e st h R s Rt s st e Rt e R sttt et s s e bt e s ene et es et s esesesenennnns [eresesninneneesesnenereinnnennns [oreseeeesi et ei e [eereieinn e en e [eeree st enens [raeees e [oree e [eeeeei e [eeeee e 6,517,500
NAUC 2 .ottt sttt ettt et et et e st et e st e s ese e s e s e e s ese e e s e e e s enteaeseeseseeseseeseseee et et esensesenseseneeseneesesennerannn [oeebeet et et ettt st st e ets [seet ettt see [ebeet et ereeere et [eren e [etere e oot o 26,974,812
TO. NAIC 3 oottt ettt ettt et s ettt s s b et s e s st e e e s A s e bR e s e Rt s e AR e b e R R Rttt s et et e s esesese e es et e s esesenenen [eeeeenesei e nn et et e ea et eine [ereinnen e enenennes[oeeesesaen s nn e eieins [oeseinn e s en s e [oee e e nens [eeeeeinnn e en e [oeee e eneaes [erer e
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
T2, NAIC B bbbttt [sere s 11,662,447 |.oocoic [ SRRV ISR 11,328 oo 11,662,447 |.....cooee... 11,673,781 | e 11,661,356
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 5,891,478 149,848 1 5,891,478 6,041,327 5,498,538
14, Total Preferred StOCK ..o 17,553,925 149,854 11,329 17,553,925 17,715,108 50,652,206
15. Total Bonds and Preferred Stock 13,339,786,350 2,198, 185,093 2,721,616,123 (15,988,358) 13,339,786,350 12,800,366,962 13,501,553,947
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ cooeerrenn. 171,626,599 ; NAIC2 $ covvovveveee. 129,966,236 ; NAIC3 $ ooovverrnne. 60,625,068 NAICA $ oo SNAICS $ e P NAICE $ oo




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

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
7709999999 Totals 156, 125,068 XXX 156, 125,068 2,115,985
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieieeeeeeeee et se st eseass s s s e s seassnnas [ereeeeseeeennens 210,330,550 |..oveeeeencns 409,403,124

2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 33,035,578 |...cccevnnee 279,641,673

3. ACCTUAN OF GISCOUNL .....veeeereceeteeee i eaeteee et e sseeeeeee e e eseseeee e esesesee e e e eseaeeeeee e e seseseeeeSaeseseseeeeeaeseseseeee s e sesesesessansnsesesessnnsnsnseen [oemsnacicessssennacaas 366,231 |- 203,188

4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas

5. Total gain (I0SS) ON QISPOSAIS .......c.ceiieeeeeeeeeeeieeeie et et et et seas s st esesessa s s s s et esesesesessassssesesesesssssnsssssesesessssasannas |oeesesesenenensasasssesesenennnnns [oeesenesesseeenenens (662,035)

6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 87,607,062 |.......c........ 477,274,054

7. Deduct amortization OF PrEIMIUM .............c.ceuiuiuiieeiecie ettt ce et et ettt ea e st e st e b et et essas s e s et esesesessssas s ssssesesesesesssnsssesesesesesssnanas |oeesesesesensneneeneaeeeaeas 229 [ 981,345

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceveuiirriiieeeeereeeeeeeeeeieeseeesnas [ereeeeeneeeees 156,125,068 |................ 210,330,550
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 156,125,068 210,330,550
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........cc.iveiuereriiriesisetesesssssesesesssssessssesesassssssssessssssssssesesesessssssssesasassnsns sesssesessssees 320,144,097
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveuiiiiiieieieieiieieietese ettt se s et ss e st eses s e s e s et e s s s s sesesessssssseses et sssssesesesesssansnseses fatsteesesssnenes 31,381,876
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cuvvuruereueiieieieseseietsesese st ssssesese s ssssssesesese s s sssesese s s s sssesese s s ss s s st et bbb ssses et et et s nses et e s s sansnsesesesns ebesssstasenes (248,142,510)

SSAP NO. 108 AUJUSEMENES .......eiitiitiiteitiitiite ettt bbb bbb bbb E b e R E £ E £ E €S E €A E £ £ E £ E e E £ E £ b £ e E e E £ b e AR e AR e b e b e bbbt bbb b et b nne e

Total gain (I0SS) ON tErMINALION FECOGNIZET ..........c..vivvieiieeieeeieeeeteeaeeeae s esa et es et sa e s st es st es st en st ee s ee s en st s st e s et ens et en st en st ena et ens et en st ensesensesensesensases | ebessesessesces (44,930,195)
Considerations received/(Daid) ON tEIMINALONS .............cc.eviiiurueteieiieietetete st e ettt e ettt ssssesese s ssssssesese s s s eseses et s sasses et et ssssssesesesessssnsesesesssnans thebesssssssees (17,774,137)
AATIOTHZAtION ...ttt s eS8ttt tns | Shesbenienetenetis 798,064
................. (1,992,660)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......cccuiuiuiueieiieieieieieiieesesese sttt ss e sesesesans sesesssssiesenns 75,032,809

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMILIEA @SSELS ......ccueiiiiiitiiiiiti bbbttt a et h et h et e bt oo b e e b e e bt e e b e e et e e ab e eh b oAb oo 4 b £ e E e e bt e bt e et e e et e ebeesbeesb e e sbeeabeeabe eeabeeareeateenteeeeaeeaeearees

Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.oviiiuereiiiiiieeteteieisiesete sttt sss st sss bbbt ss s s b s s s snses et ebessssnsnsebesans faestiesesesnencs 75,032,809

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LiNE 6, PHOT YEAT).............occeueueuereeeeeeeeeeesesesesesesesesessssesesesessssssesesesesssssesesasesssassssesasssasanes <easssssesesasas 15,210,000
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............cccceueueeeircueueeeeeeeeceeas ceeeeeeeeeneeenas 15,950,000
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeiiiiiiiiiis e,
3.12 Section 1, COIUMN 15, PrIOT YA .....ccuiiiiiiiiiie ittt ettt see s eesieesbe s s s et sa s sae e seabeesesssesssessaessressreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveveeee covverererenens (14,973,292)
4,092,566 ................ (19,065,858) ................ (19,065,858)

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 ..........cccceeiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ceuiiiiiieiiee ittt ettt see s eeiseesies s e e s s e e e s b s sae e saabeeaesssesssessaessressbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinNuS ............ccccceveveieieee covverererenens (14,973,292)
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueveueuieeeeieeiieiereseeeneeenes eesereseseesenees 4,092,566
3.25 SSAP NO. 108 @QJUSIMENTS ........ocvcvevvieieiieeeie ettt teaesse s e <eeseseeassess s seteses et e aeans aeaesessssesens (19,065,858) ................ (19,065,858)
10 o) o) =TI (g Loy o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ... e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt eniees shessseesresareesresresassansans
4.23 SSAP NO. 108 @QJUSTMENLS .....eotiiiiiiiiiieie ettt ree s beeer e e e sre s sbe e abe s bossbessbeeaesasses e e saeesreas
510 o) o) =TI (g Lo o g UL I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiiei ettt ettt ettt e et sa e e sa e e sh e e sh e e ehe e b e e bt ea bt ea b e ea et eaeeshe e eheeebeenbeabeen Seeseeensesaessaesaesaeasaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAT .........ooiiiiiii et e e et e eaee s oo eseesaeeeaessaeeaesaesaaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceuruerereeeeeeeeeeeeeeeeeeeeeeesesesaeeesesesessaeaesesesesssesesesesesssassssesessananes <eassssssesesasa 31,160,000
Deduct total NONAAMIEA @MOUNLS ...ttt et oo e e e e o e e e E e oo e oo e e e e oo e o e e £ R e SR e e R e £ R oo R e e e e e e e e R e e R e e R e s R e e e e e Resaeeaeseeseeebe s maeemeeseeeeeeees e e eneeeenees

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ccceueueieieececeeteseeeesctete et eseessaetetesesesssasaesesesesssaesesasesssssesesasesssssssesesssnssessesessnsnsnan 2eesesesesasnnas 31,160,000
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

BASIS SWAP WITH CME GROUP INC RCV APPLE INC SENIOR CORP_BND 3.85% DUE

91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... LR R 9,441,623 |............ 9,207,754 |oevvennnnnn 5,666,176 [01/25/2021 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeennnnnns (17, 721) feuvveeene (2,758,911)| 037833-AL-4 . [6/4/2043 MN4 ...........ooeeeiiiiiiiin, TBFE oo | 9,225,475 |............ 8,425,087

UNITED STATES TREASURY

BASIS SWAP WITH CME GROUP INC RCV SENIORGOVTBND 1 1/4% DUE 5/15/2050

91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ e | 82,874,835 |........... 55,503,341 |........... 22,384,279 [01/25/2021 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ....ccevvee | (155,549).......... (24,216,629) | 912810-SN-9 . N5 ..oeemiiii e A e [ 55,658,890 |........... 46,600,908
BASIS SWAP WITH CME GROUP INC RCV JBS USA LUX SA SENIOR CORP_BND 144A

91278*BC7 ... BOND WITH INTEREST RATE SWAP ...... 14,932,977 |... ..14,850,141 |............ 9,788,476 |01/25/2021 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 . ...(28,028)].. .. (4,363,524) [ 46590X-AJ-5 . [6 1/2% DUE 12/1/2052 JD1 . 2.CFE ... ...14,878,169 ...14,152,000
BASIS SWAP WITH CME GROUP | CONOCOPHILLIPS CO SENIOR C

91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ e | 10,608,387 |........... 10,816,7% |............ 5,530,930 |01/25/2021 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ....ecevves v [GEACARD] (3,099,848) | 20826F-BD-7 . |4.025% DUE 3/15/2062 MS15 ........... TFFE e foeeeee 10,836,705 |............ 8,630,778
BASIS SWAP WITH CME GROUP INC RCV BOEING CO BOEINGCO 5.93% DUE

91278*BC7 ... BOND WITH INTEREST RATE SWAP ...... 20,581,624 |... ..24,301,289 |... .. 14,369,679 [01/25/2021 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 . ...(38,630)].. ...(6,014,100) [ 097023-CX-1 . [5/1/2060 MN1 ... 2.CFE ... ... 24,339,919 ...20,383,779
BASIS SWAP WITH CME GROUP | APPLE INC SENIOF

91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ e e 6,560,554 |............ 6,804,200 |............ 4,313,194 [01/25/2021 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ....ecevies v (12,314) et (1,917,042)| 037833-BH-2 . |DUE 5/13/2045 MN13 .......oeeenneeennee TBFE e s 6,816,514 |............ 6,230,236
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV MARS INC SENIOR CORP_BND 3 3/4% DUE

126078YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... |2.B Z cevveniiiiiiiiiiiiiiins |oevviiinnns 24,965,149 |........... 25,093,538 |........... 20,001,788 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeererreeennns 128,389 |ovvveniinnns 373,079 | BHM1KD-F6-6 . [9/27/2046 MS27 .....evvvvvvivnnnnnns TFFE i [ 24,965,149 |........... 19,628,709
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV MADISON GAS AND ELECTRIC CO

12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B Z wereeeeeeieieeeeeeeenn Joeeeennnnns 14,979,089 |........... 15,056,122 |........... 14,544,182 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [ceeeeeeeerennnnn 77,083 |oeeeeeeeeenes 223,848 |BHMOJG-4J-7 . |CORP_BND 5.26% DUE 12/20/2040 JD20 | 1.E .eeeeeiimiiiieeeceeieeeee Jeeeeins 14,979,089 |........... 14,320,334
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ALLETE INC CORP_BND 5.82% DUE

126078YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... |2.B Z weevriiiiiiiiieiiiiininns Jovenins 4,993,030 |............ 5,018,708 |............ 5,017,457 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeerrrerrnnnns 25,678 |.oevveeiiinnnn 74,616 [BH0J5-8U-2 . [4/15/2040 AO15 .....ceeevvvenniiiinnnn TEFE o | 4,993,030 |.......on... 4,942,841
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV UNITEDSTATESTREASURY SENIORGOVTBND

12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B Z wereeeeeeieieeeeeeeenn Joeeeennnnns 64,909,386 |........... 43,927,074 |........... 37,468,858 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeueeeeeenes 333,812 [|eeeeiiinns 970,006 |912810-SN-9 . (1 1/4% DUE 5/15/2050 MN15 ........... A e [ 43,593,262 |........... 36,498,852
CREDIT DEFAULT SWAP WITH TRANSCANADA PIPELINES LTD SENIOR
INTERCONT INENTAL EXCHANGE INC RCV (CORP_BND 7 1/4% DUE 8/15/2038 FA15

12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... |2.B Z weevririiviiiiiiiiiinnnns Joveniins 3,968,460 |............ 3,987,784 |............ 4,478,996 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeerrrerrnnnns 20,409 |eevvinniiinnns 59,305 [89352H-AE-9 . | eeerrriiiiiiiiie e 2AFE o [ 3,967,375 |..ccvvunnnns 4,419,691
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ORACLE CORPORATION SENIOR CORP_BND

12607@YT1 ... BOND WITH CREDIT DEFAULT SWAP .... 13,800,734 |... .. 14,034,515 |...........10,067,677 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... ...206,238 | 68389X-BX-2 . [3.6% DUE 4/1/2050 AO1 . .. 13,963,542 .... 9,861,439
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV OHIO UNIVERSITY SENIOR MUNITAX_BND

126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... |2.B Z ceveeniiiiiiiiiiiiiiiinn |oevviinnnns 13,481,180 |........... 13,550,510 |.eevennnnnn 13,011,112 (09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeerrrerrnnnns 69,330 |oeevenniiinns 201,463 |677704-A6-5 . [REV 5.59% DUE 12/1/2114 D1 ......... TEFE i [ 13,481,180 |........... 12,809,649
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV COMMONSPIRIT HEALTH SECUREDCORPBND

12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B Z wereeeeeeieieeeeeeeenn Joeeeennnnns 20,264,710 |oeeunnnnnne 22,862,474 |........... 16,739,263 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeennes 104,216 |.....cceveeenns 302,836 | 20268J-AC-7 . |4.187% DUE 10/1/2049 AO1 ............ TGFE e foeeeeee 22,758,258 |........... 16,436,427
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV BEST FOODS INC SENIOR CORP_BND 5.6%

126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... |2.B Z weevririiviiiiiiiiiinnnns Joveniins 9,986,059 |............ 7,397,599 |............ 9,051,481 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeerrrerrnnnns 51,356 |oevvenniiiinnns 149,232 | 126140-AK-1 . |DUE 10/15/2097 AO15 ...covvvnviinnnnn TFFE o | 7,346,243 |............ 8,902,249
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV APPLEINC SENIOR CORP_BND 3 3/4% DUE

12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B Z weeeieeeeieeeeeeeei e 9,986,059 |.....unnnnnn 9,138,570 |.eevvunnnnn. 8,792,924 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeerennnnn 51,356 |oeevenneeaeens 149,232 |037833-DG-2 . [11/13/2047 MN13 ...eeeveeiiiiieees TBFE e s 9,087,214 |............ 8,643,692
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV APTIV PLC SENIOR CORP_BND 4.15% DUE

126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B Z weevriiiiiiniieiiiiinnnns Joveiiis 6,066,531 |............ 6,113,845 |............ 4,708,240 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [ceeeerrrerrennns 31,199 | 90,658 | 00217G-AC-7 . [5/1/2052 MNT ......ovvvvininniiiiiinnnns 2BFE i [ 6,082,646 |............ 4,617,582
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ALTRIA GROUP INC SENIOR CORP_BND

12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B Z weeeeeeeeieeeeeeeen e 6,097,488 |............ 6,082,575 |oeeveunnnnns 4,574,296 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |ceeeeeeeeeennnnn 31,358 |oeeeeiieieeeee 91,121 | 022095-BK-8 . |4.45% DUE 5/6/2050 MN6 ............... 2B FE coeieeeeeeeeeeeeen o 6,051,217 |oeeeeneneees 4,483,175
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV AMGEN INC SENIORCORPBND 5 3/4% DUE

126076YT1 ... BOND WITH CREDIT DEFAULT SWAP .... 22,246,943 |... .. 22,155,346 |........... 22,900,591 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... ... 332,458 | 031162-DU-1 . [3/2/2063 MS2 ... ... 22,040,936 ... 22,568,133
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ELEVANCEHEALTHINC SENIORCORPBND 5

12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B Z wereeeeeeieieeeeeeeenn Joeeeennnnns 10,889,798 |........... 10,906,271 |........... 10,722,895 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeerennnnn 56,003 |oeeveuneaaenes 162,737 [28622H-AC-5 . [1/8% DUE 2/15/2053 FA15 .............. BFE o e 10,850,268 |........... 10,560, 158
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV INTEL CORPORATION SENIORCORPBND

126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... |2.B Z iivevviiiiiinininiiinnns fovviinnnnns 14,228,138 |........... 14,294,780 |........... 14,906,292 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oceeeeiieirnnnns JER VAT 212,625 |458140-CK-4 . 15.9% DUE 2/10/2063 FA10 .............. TFFE i [ 14,221,600 |........... 14,693,667
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV WARNERMEDIA HOLDINGS INC SENIOR
12607@YT1 ... BOND WITH CREDIT DEFAULT SWAP .... ... 3,145,609 |... ...2,517,404 |............ 2,608,314 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... 55003V-BE-2 . |CORP BND 5.141% DUE 3/15/2052 MS15 |2.C FE ....2,501,227 ....2,561,306
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV TSMC ARIZONA CORP SENIOR CORP_BND 3
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... [2.B Z «ooooreeeerre | 5,991,636 |............ 5,944,761 |............ 4,693,401 |09/20/2022 ... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeiinnnnnne 30,813 | 89,530 |872898-AE-1 . |1/4% DUE 10/25/2051 AQ25 ............ LV PP N 5,913,948 |............ 4,603,862
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP SENIORGOVTBND 1 3/8% DUE 8/15/2050
91283#HD8 .......... BOND WITH INTEREST RATE SWAP ...... TFZ s o 90,640,000 |........... 86,671,089 |........... 14,661,240 | 06/04/2020 ..... 06/08/2050 ..... 1.13 PAY ULB3 06/08/2050 (38,005,557) [912810-SP-4 . [FA15 ..oovvviiiiiiiiiiiiiiieiieeeeeceeees TA s [ 86,671,089 |........... 52,666,797
BASIS SWAP WITH CME GROUP HSBC USA INC SUB CORP_BND 7.2% DUE
91283#HD8 ... BOND WITH INTEREST RATE SWAP ...... 19,360,000 |... ..15,004,674 |........... 13,133,002 |06/04/2020 ..... 06/08/2050 ..... 1.13 PAY ULB3 06/08/2050 .. ...(8,117,692) | 760719-BH-6 . |7/15/2097 JJ15 ... . ...15,094,674 ...21,250,694
BASIS SWAP WITH CME GROUP CSX CORP SENIOR C
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... 107 s o, 1,921,057 |............ 1,989,974 |............ 1,651,593 |09/21/2018 ..... 09/25/2048 ... [3.19 PAY ULB3 09/25/2048 ........... [eeeeereeeennnnnn (1,073) [eeeenenninnns (125,592) [ 126408-HN-6 . [11/15/2048 MN15 ........cooeeiiiiiinnins [2AFE o o 1,991,047 |t 1,777,185
BASIS SWAP WITH CME GROUP MPLX LP SENIOR CORP_BND 4.95% DUE
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... 107 s o, 5,079,126 |............ 5,025,686 |............ 3,081,619 [09/21/2018 ..... 09/25/2048 ... [3.19 PAY ULB3 09/25/2048 ........... [oeeeereennnnnnnn (2,837)[ceeeiinnnnnns (332,055) [ 55336V-BT-6 . [3/14/2052 MS14 .......eevvvvvnnnnnnnnnne BFE s foeei 5,028,523 |............ 4,313,674
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP ISENIORGOVTBND 1 7/8% DUE 11/15/2051
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... L N 8,192,139 |............ 7,911,148 |............ 4,871,879 109/21/2018 ..... 09/25/2048 ... 13.19 PAY ULB3 09/25/2048 ........... [oeeveeennnnnnne (4,576) [evvvvernnnnns (535,573)[912810-TB~4 . MN15 ....ooovvrrriiiiiiiiiis TA e e 7,915,724 |............ 5,407,452
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... Y N 33,870,400 |........... 33,447,210 |........... 20,874,436 [09/21/2018 ..... 09/25/2048 ... [3.19 PAY ULB3 09/25/2048 ........... [oeeeeuennnnnne (18,919)........... (2,214,328) [ 912810-S2-2 . [GOVT_BND 2% DUE 8/15/2051 FA1S ..... 1A i e 33,466,129 |........... 23,088,764
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP INC RCV SENIORGOVTBND 1 1/4% DUE 5/15/2050
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... L R RN 33,479,635 |........... 22,466,283 |........... 16,636,975 | 09/21/2018 ..... 09/25/2048 ... 3.19 PAY ULB3 09/25/2048 ........... [ceereeennnnnee (18,701)|........... (2,188,781)| 912810-SN-9 . N5 ..o TA s [ 22,484,984 |........... 18,825,756
BASIS SWAP WITH CME GROUP INC RCV UNITED PARCEL SERVICE INC SENIOR
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... L R N 2,457,642 |............ 2,465,864 |............ 2,421,022 |09/21/2018 ..... 09/25/2048 ... 13.19 PAY ULB3 09/25/2048 ........... [oeeeeeennnnnnee [ITE) ] . (160,672)| 911312-BIi-5 . (CORP_BND 5.3% DUE 4/1/2050 AO1 ..... L = =R N 2,467,237 |....oeueeeee 2,581,694
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91283#DNO .......... BOND WITH INTEREST RATE SWAP ...... 1.0 Z s o, 589,401 |...........l 577,058 [oevvvveeennnns 437,005 |06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3  06/10/2029 ........... [eeeeeeeeeennnnnnnnnnnnns foeveiiiiiinnnns (59,957)|912810-SA-7 . |GOVT_BND 3% DUE 2/15/2048 FA15 ..... TA s [ 577,058 |.ocoeeeeeeenns 496,962
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP INC RCV ISENIORGOVTBND 3% DUE 2/15/2049 FA15
912834DNO .......... BOND WITH INTEREST RATE SWAP ...... L N 1,928,960 |............ 1,939,890 |............ 1,435,021 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [oeeeerremnnnnnnnnnnnnns fovverinnnnnns (196,223) | 912810-SF=6 . [oeevvnreeieriieiieiiiiee e TA i [ 1,939,890 |............ 1,631,244
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP INC RCV SENIORGOVTBND 1 1/4% DUE 5/15/2050
91283#DNO .......... BOND WITH INTEREST RATE SWAP ...... L R RN 87,252,366 |........... 58,598,848 |........... 40,186,635 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [eeeeeereeennnnnnnnnnnns foeveeinnnns (8,875,779)| 912810-SN-9 . N5 ..o TA s [ 58,508,848 |........... 49,062,414
BASIS SWAP WITH CME GROUP INC RCV CVS HEALTH CORP SENIOR CORP_BND
91283#DNO ......... BOND WITH INTEREST RATE SWAP ...... R RN 10,229,282 |........... 13,024,260 |............ 8,388, 188 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... [oceeeeevennnnnnnnnnnnns Joveennnnns (1,040,578) | 126650-CZ-1 . |5.05% DUE 3/25/2048 MS25 ............ 2BFE o | 13,024,260 |............ 9,428,766
9999999999 - Totals 598,777,379 395,019,116 XXX XXX XXX 966,051 (100,486,840)| XXX XXX XXX 597,811,328 495,505,956
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY ..........c.cooveveueuieiiieeeieieee e e 3 603,212,292 |...ooveeeeeeeeeeeeeee 3 629,248,867 |.....ooeeeeeeeeeeeeeeeeeee oo |t eene feeeee e eee e oo e 5 | 603,212,292
Add: Opened or Acquired Transactions..............ccccceeeceecforereninninieciceccies oo o o e e Lo e [ [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..........c...ccoooocermeineinrecic o, D0, RN SR 36,101,747 |............. 0.0 SRR ISR 1,669,601 |............... Do e SO OSSR NP Do e S USSR TRIUR O Do e G NS 37,771,348
Less: Closed or Disposed of Transactions..............cccceeee i i e [ [ [ [ [ [ [
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y - V) N O OO N RO N RO N OO UT U AU OO OO OO URURURUR NEUROR OO ORURURORPRN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 10,065,172 XXX 32,141,089 XXX XXX XXX 42,206,261
Ending Inventory 5 629,248,867 5 598,777,379 5 598,777,379
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN T4 ... uieieieieeeaees ettt e eesees et ee e eee s eseeseeseese e ee e e e e s e eE 848428428 e e e e ee e e bbb nienseniens | seeeesensensinai 75,032,810

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.ouevevrcucueveeeeecececeeens eeeeeenenenees 31,160,000

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s s s s s s s et eseasssssnssseseseseseannnsnsneneneninense s 106,192,810
Part D, SECHON 1, COIUMN B ......euiueeereereeeeceeeceeeeeeseese s ees s es e e e e ee e e e s e s e s es s e e e e e e e e e ee s s se e esetnes eeeeesssssnaions 298,211,757

Part D, SECHON 1, COIUMN 7 ..o eeeese s ese s e e ee e e e s e s s s e e e e e e e e e e nsen s sseeseaseenesnnnes eosessenninnis (198,052,572)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cvoueuiiiiieieieieteteteece ettt s s es st esessn s s snssesesesesnnensnsnaese s 6,033,625

Fair Value Check

Part A, Section 1, Column 16 (44,314,634)

Part B, SECHON 1, COIUMN 13 ... . oottt ettt ettt ettt ettt et et et et et et et et et e e e e et et et et e e s e e e e e ee e e e e seanen oaneaessesreaneas (2,655,000)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s et et et et easss s s sesesesesesnnnsnsseneseseninenenes e (46,969,634)
Part D, SECHON 1, COIUMN G ..ot eeeesees s ees s es e e e s s e s s a2 s e e s sseanes eesessssscnaiens 247,608,080

Part D, SECHON 1, COIUMMN T0 ....eueueueaeiseeaceeeeeeeeeese s s eseeseeseeseeseesee e e e eeseeeeesees s ees e eseesee e e e e e e e e et eesensees e s e s eesesseesesnanes eesssssnsinnis (294,577,714)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt ettt e sbeebesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......cuuieieriiceerseceeeseseesse ettt ettt een | seiesesnsinieas 293,047,565
Part B, SECHON 1, COIIMN 20 ......cuuieuiurieeeseceeesecesesseseesseseessesesessesesesse e se e ss e s s se s s se s b bbbt s st nsesbentans | snsissesssinieas 32,996,900
Part D, SECHON 1, COIUMN T2 ...ttt sosesinsinsineas 326,044,465
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiceeee ettt snesnennenens i
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiieeeieieeeeeeseee ettt eaeass s sesesesesesssnnas [ereeeeseeeeenens 903,114,680 |.......ccoo.c 525,141,341

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 7,694,722,778 |........... 8,284,604 ,981

3. ACCTUAN OF GISCOUNL ....eetiecacteeeeeei ettt csssee e e e eseaesesee e eseseseeee 2 eseseeeeee e e seseeee e e e e s esesee e s s e sesesesessassesesesesssnsnsesesesnnnannns [orsensnacacasees 11,376,637 |.ooceoeee 5,003,623

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens

5. Total gain (I0SS) ON QISPOSAIS .......c.ceeiiiereteeeeeeieeeeie et et ettt et et et a s s s st et e s easa s s sesesesesesessasassssesesesesssssnssesesesessssasannas |oeesesesenenensasnsesssenensennnns oeesensssnsesenenens (140,449)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 7,892,809,406 |............ 7,911,489,325

7. Deduct amortization OF PrEMIUM ...............coueuiuieiie i tetetet et ee et ettt et et e e e ee st et et etesesesessesssesesesesesessasesssesesesesesessssasssesssesesesens [seesssessseseseneneeannsnsannnes [oeseeeseanenesneneenaeas 5,491

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceerrieiererereeeeeeeeeieieeseeeeeesesens [eeeeeeeeeeeens 716,404,689 |................ 903,114,680
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 716,404,689 903,114,680
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1



STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
770000606 ... SUWANEE ... . 04/01/2022 .. ....9,744,499
770000632 ... NASHVILLE .. . 04/01/2022 .. .. 28,113,913
770000689 ... BLOOMINGDALE . .03/01/2022 .. 25,891,454
7700006% ... BRASELTON ... . 03/25/2022 .. .9,569,079

770000697 ... WOODSTOCK . 03/28/2022 .. ...15,335,241
770000727 ... MCCOOK ... . 08/22/2022 ..
770000749 .... COTTAGE GROVE .. . 12/02/2022 ..
770000750 . ROCHESTER .. . 12/02/2022 ..
770000751 . EAST HANOVER . . 04/20/2023 .. .. 36,675,969
770000752 .. LAKELAND I .. e L 11/22/2022 .. . . ...36,312,625
0599999 Mortgages in good standlng Commercial mortgages-all other 451,517 17 443,673 232,746,825
0899999. Total Mortgages in good standing 451,517 17,443,673 232,746,825

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 451,517 17,443,673 232,746,825

[AVE|

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

770000209 .
770000297 .
770000298 ...

.. [MULTI-CITY
. [muLTi-ciTy
MULTI-CITY ..

.06/24/2014 ..
.04/14/2011 ..
04/14/2011

..06/01/2023
.04/01/2023
....04/01/2023 .....
...04/01/2023 .....

1,152,709 |. 1,514 1,514 1,146,273 |. 1,146,273

770000302 .... SANTA BARBARA . 04/14/2011 .

770000380 ... L= (073 Y AN | DO AP N 08/07/2013 ....06/01/2023 ..... U UTT A

770000528 .....ocoiiiiiiiiiiiennn SEATTLE ..o e WA | o, 09/07/2018 .....|...... 05/01/2023 ..... R I R O P R AP PP PP (ST

0199999. Mortgages closed by repayment 18,387,055 1,514 1,514 18,292,108 18,292,108
770000038 .... ONTARIO ... R OO R 11/18/2015 ..o s [ 2,083 |.... ...2,983 [...
770000039 .... ONTARIO ... JUUT O R 1/18/2015 oo [ 3,090 |....

770000126 .... SIMI VALLEY ... [ O R 09/05/2007

77000029 ... RN FOU R RN 03/18/2011

770000326 .... R OO R 1173072011

770000328 .... e e e 01/08/2020

770000348 ... CARLSBAD ... 04/03/2012

770000367 . .. [MULTI-CITY .05/10/2019 ..

770000372 . . | FALLS CHURCH .04/28/2015 ..

770000373 ... BOSTON 04/28/2015




Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

AIE

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
770000378 ... BOSTON ... 04/28/2015 ....14,150 |.... ... 14,150 |.
770000383 .... BOSTON ... 09/13/2013 ....31,035 |.... ...31,035 |.
770000384 .... NENPORT BEACH . 09/19/2013 ....31,425 |....
770000386 . .. [DALLAS .... .10/03/2013 .. .34,289 |.
770000391 . .. | TIMONIUM . .01/15/2014 .. 106,792 |.
770000401 . . | CHARLESTON .05/10/2019 .. .40,851 |.
770000409 .... LAUREL 05/10/2019 ....34,915 |....
770000410 ... GLEN MILLS .. 05/10/2019 ....47,933 |....
770000421 ... WESTMINSTER 08/27/2015 ....67,541 |....
770000432 .... PALO ALTO ... 11/05/2015 oo e s 4,434 ...
770000434 .... PALO ALTO ... 11/05/2015 oo e 4,954 ...
770000435 ... ONTARIO 11/18/2015
770000440 .... MULTI-CITY .. 12/08/2015
770000447 ... SAN ANTONIO o e e e i, 03/01/2016
770000452 . .. | TACOMA ... .03/23/2016 ..
770000460 . .. [MULTI-CITY 12/22/2016 ..
770000469 . . |MULTI-CITY 11/01/2016 ..
770000472 ... ELKRIDGE ... fevvevevveneeeeeee M s s e 11/22/2016
770000475 .... LOGAN TOUNSHIP ...eveveviviiiieceiniines Jevvnnneeeeene N e s 12/01/2016
770000479 ... CHARLESTON ..o feeeeeiiiiiiieeeee S oo s 01/20/2017
770000481 ... [0 R RPN b SO N 02/16/2017
770000489 ... SAN DIEGO ...evvvvvvveveeeneeneevnnnnninnnnns fevvenvnnnnnnnnens Chuviiiiiiiiiiinns Joeneeees s [ 04/26/2017 . . .
770000505 .....envvvvvvnnnnnrenennnn [JERICHD wevnniiiiiiiiiiiiiiiieens [ Y o s 08/31/2017 258,984 |.... 258,984 |. .. 258,984 |...
770000516 .... ARLINGTON ..vvvvveveereeeereierevnnennennnns feeveeeeeemmeeeees evnnnnnennnnenns Joeeeeees vnnnnns 06/28/2018 285,542 |.... 285,542 |.
770000517 ... L0 R b S RN 06/28/2018 ....99,272 |.... ....99,272 .
770000524 . .. | DAVENPORT .07/25/2018 .. 31,742 |. 31,742 |.
770000541 . .. | WILMINGTON .05/10/2019 .. .50,343 |. .50,343 |.
770000546 . .. | DEER PARK .09/30/2019 .. 65,876 |. 65,876 |.
770000556 . .. |MULTI-CITY .02/11/2020 .. .55,860 |. .55,860 |.
770000563 . . | FREDERICK 11/01/2019 .. .25,869 |. .25,869 |.
770000580 ... DAVENPORT ... 03/17/2020 ....19,622 |.... ....19,622 |.
770000624 .... 0GDEN ..o feeveeeeeeeeeeee Ui s s s 03/01/2021 ... 68,814 |.... ... 68,814 |.
770000675 ... TRVINE ©oiiiiiiiiieiiviniieneevennineeees feevvnineeeeenns A e e s 12/01/2021 ....27,838 [.... ....27,838 |.
77000069 ... MINNEAPOLIS ..o [ N e i [ 12/17/2021 ....58,720 |.... ....58,720 |.
770000726 ... coee e U e 05/18/2022 ...34,805 |.... ...34,805 |.
BHMO1JCE9 .....oevvvvvnnnnnneeees N FPPPPPPPPPPPPPTY || COPPPPPTPPPPPPPOR FPUUUpUPR N PPN 05/10/2019 ..o fvvvvrrnnnns veiiiiiiin | 36,401 | e o e e Lo e 36,401
0299999. Mortgages with partial repayments 3,090,597 3,090,597 3,090,597
0599999 - Totals 21,477,652 1,514 1,514 21,382,705 21,382,705
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BHM1JL-JQ-2 .........| AEA INVESTORS SMALL BUSINESS FUND 11 LP .... NEW YORK .| AEA INVESTORS .... . eveeeenns [-..08/15/2016 ... 12,640 ... 1,992,658 |... ...0.000
BHW2ES-7S-9 ..|AG ABC STRUCTURED NOTE LP (EQUITY) ... NEW YORK CITY ANGELO GORDON ... ..06/28/2022 . (1,383,157)|.. .. 14,700,000 0.000
BHM1ZK-V7-4 . ..| APOLLO INVESTMENT FUND IX LP ..... NEW YORK ... APOLLO GLOBAL MANAGEMENT . ..03/15/2019 . .. 38,831 |.. 6,691,515 0.000
BHM1NO-07-5 . ..| ARLINGTON CAPITAL PARTNERS IV LP CHEVY CHASE ARLINGTON CAPITAL PARTNERS . ..12/19/2016 . . 128,571 |.. 609,475 0.000
BHM1UW-77-0 . ..| BRYNIOOD PARTNERS VIII LP ... GREENWICH .. BRYNWOOD PARTNERS ..... ..08/27/2018 . 17,895 e e 485 0.000
BHM00Z-Y1-1 . ..|BUNKER HILL CAPITAL LP ....... BOSTON ... BUNKER HILL CAPITAL ..12/23/2005 . L 99,711 .. .3,598,949 0.000
BHMOLK-HQ-5 .........| CAROUSEL CAPITAL PARTNERS IV LP . CHARLOTTE CAROUSEL CAPITAL ... ..12/19/2017 . .. 75,541 |.. 653,614 0.000
BHMANX-L3-9 .........| CAROUSEL CAPITAL PARTNERS V LP CHARLOTTE .. CAROUSEL CAPITAL ..03/23/2018 . 32,436 ... 446,536 0.000
BHV298-JB-3 .........| CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE CAROUSEL CAPITAL ... ..04/21/2021 . 17,513 |.. 3,069,470 0.000
BHW018-0Z-2 . ..| CHARLESBANK EQUITY FUND VI LP . BOSTON ... CHARLESBANK CAPITAL PARTNERS ..11/24/2010 . 2,478 |.. .. (7,067,643) 0.000
BHV2AU-AF-2 .........[CIVC PARTNERS FUND VI LP ........ CHICAGO .. CIVC PARTNERS ............ ..07/21/2021 . . 184,434 |.. ...866,120 0.000
BHM1GH-0-3 . ..|ENCORE CONSUMER CAPITAL FUND 111 LP SAN FRANCISCO ENCORE CONSUMER CAPITAL ..03/06/2018 . .288,858 |.. 756,731 0.000
BHV14X-G2-8 . ..|FS EQUITY PARTNERS VII LP ... LOS ANGELES FREEMAN SPOGLI ........... ..06/16/2016 . .. 37,932 |.. ... 334,913 0.000
BHM1JX-C1-8 . ..| GAMUT INVESTMENT FUND | LP NEW YORK GAMUT CAPITAL MANAGEMENT, L.P. ..09/15/2017 . . 167,652 |.. 2,206,669 0.000
BHM1VF-GN-1 .| HEARTWOOD PARTNERS |11 LP NORWALK .. HEARTWOOD PARTNERS ... ..05/30/2018 . 710,958 |.. 2,405,682 0.000
BHM1Q2-BC-5 .........|MPE PARTNERS I LP . |BOSTON ... ..| MPE PARTNERS . |....12/20/2017 ... 1,593,150 |... ...0.000
BHM1SN-JU-9 ......... | ONE ROCK CAPITAL PARTNERS Il LP .... NEW YORK ... .| ONE ROCK CAPITAL PARTNERS ....10/30/2017 ... 3,976,009 |... ...0.000
BHW1T8-E2-8 . ..|PANMLICO CAPITAL IV LP ... CHARLOTTE PAMLICO CAPITAL .... ..06/25/2018 . ... 178,120 0.000
BH\29A-RG-8 ..|PAMLICO CAPITAL V LP . CHARLOTTE PAMLICO CAPITAL . ..04/27/2021 . 3,359,040 0.000
BHM2K9-KH-3 .........| SAW MILL CAPITAL CVR LP ... .. | BRIARCLIFF MANOR .. .| SAW MILL CAPITAL ... . |....02/24/2023 ... 1,743,638 |... ...0.000
BHM1M5-PC-7 .........| SILVER OAK SERVICES PARTNERS Il LP .. . | EVANSTON ... .| SILVER OAK SERVICES PARTNERS .. ....04/17/2017 ... .... 139,500 ... 967,502 |... ...0.000
BHV1K1-G4-6 . ..| STRATEGIC PARTNERS FUND VII LP ... NEW YORK THE BLACKSTONE GROUP . ..09/22/2017 . 232,817 |.. 6,550,347 0.000
BHW1X3-6F-4 . ..| TAILWIND CAPITAL PARTNERS |11 LP NEW YORK TAILWIND CAPITAL ... ..06/24/2019 . . 954,142 |.. 2,138,946 0.000
BHMATJ-8F-2 . ..| TRINITY HUNT PARTNERS V LP ........ DALLAS ... TRINITY HUNT PARTNERS ..12/20/2019 . .300,932 |.. 2,730,816 0.000
BHM1PZ-KU-3 .........|UNION CAPITAL EQUITY PARTNERS Il LP GREENWICH .. UNION CAPITAL . ..07/26/2018 . .539,500 |.. 1,004,360 0.000
BHM19E-G1-7 . ..|UPFRONT GROWTH | LP ..... SANTA MONICA . UPFRONT VENTURES ..09/02/2015 . .. 13,265 |.. ... 834,742 0.000
BHM1SZ-U2-1 .| UPFRONT GROWTH I LP . SANTA MONICA . UPFRONT VENTURES ..03/29/2018 . 4,600,095 0.000
BHM1KJ-Y0-5 . ..|UPFRONT [V ANCILLARY LP SANTA CLARA .. UPFRONT VENTURES ..03/17/2017 . 3,381,811 0.000
BHM197-VC-1 . ..|UPFRONT V LP SANTA MONICA . UPFRONT VENTURES ..05/15/2017 . 2,778,791 0.000
BHM1SY-OW-2 .........|UPFRONT VI LP .. SANTA MONICA . UPFRONT VENTURES ..12/19/2017 . 1,806,276 0.000
BHVM1UE-C8-2 .........| VMG PARTNERS IV LP . SAN FRANCISCO VMG PARTNERS .. ..06/05/2019 . B . 1,191,954 0.000
BHW2BV-56-5 .........| VMG PARTNERS V LP .. SAN FRANCISCO VMG PARTNERS .. ..10/14/2021 . . 443,703 |.. 2,260,696 0.000
BHM1QG-HQ-7 ..|WIND POINT PARTNERS VIII1 A LP . CHICAGO .. WINDPOINT PARTNER ..09/25/2018 . L311,142 .. 3,256,291 0.000
BHMOJA-JE-5 .. .| BRYNWOOD PARTNERS VI LP ... GREENW I CH BRYNWOOD PARTNERS .. ..12/23/2013 . . 0.000
BHM1DD-U1-8 .........[SLS MSOUTH HOLDINGS LLC ... ATLANTA ... .| SLS MSOUTH HOLDINGS LLC ...09/14/2015 ... ...0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 76,217,758
BHV2HE-FA-7 . ..‘SIXTH ST CMS DYN CRD NT IS LLC CFO ..‘DIRECT WITH ISSUER ...... ‘ ..11/08/2022 ... ... 1,624,295 |... ...0.000
BHV2LK-6H-3 .........[SIXTH STREET LENDING PARTNERS .. | SIXTH STREET PARTNERS .. .. ..06/27/2023 ... , .. 14,004,452 |... ...0.000
2099999. Joint Venture Interests - Common Stock - Affiliated 905,548 302,304 15,718,747
BHM14W-AN-0 ......... |BRO0KDALE ON THE PARK ..iivvveiiiiiiiiiiiin i |NAPEHVILLE ........................................... || |BRO0KDALE ON THE PARK ...iiivveeniiiiiiiiiiniciiine e | ....................... 01/13/2015 .. foeeeeee e i [ 232,513 [ o
2199999. Joint Venture Interests - Real Estate - Unaffiliated 232,513
6099999. Total - Unaffiliated 5,641, 160 76,217,758
6199999. Total - Affiliated 905,548 302,304 15,718,747
6299999 - Totals 905,548 5,943,464 91,936,505




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1'€03

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BHW1JL-J0-2 AEA INVESTORS SMALL BUSINESS FUND III LP ... |NEW YORK ... .| DISTRIBUTION ... ...08/15/2016 ...|....05/30/2023 ...|.... 9,438,637 |... .. . |-... 9,438,637 |.... 1,700,353 |...

BHM1ZK-V7-4 . APOLLO INVESTMENT FUND IX LP .. . [ NEW YORK . N .| DISTRIBUTION . .06/09/2023 .. . 539,250

BHMO3W-XD-0 . APOLLO INVESTMENT FUND VII LP . NEW YORK . .| DISTRIBUTION . .06/27/2023 .. 8,001
BHM1NO-07-5 . ARLINGTON CAPITAL PARTNERS IV LP ... CHEVY CHASE .| DISTRIBUTION . .06/29/2023 .. .. 39,117
BHMO2K-M8-0 . BLACKSTONE CAPITAL PARTNERS V-AC L.P. NEW YORK . .| DISTRIBUTION . .05/08/2023 .. .70
BHM1JY-L4-0 . BLACKSTONE CAPITAL PARTNERS VIl LP NEW YORK . .| DISTRIBUTION . .06/22/2023 .. .630,486
BHMOOZ-Y1-1 . BUNKER HILL CAPITAL LP ... BOSTON ... .| DISTRIBUTION . .04/17/2023 .. .2719,370

BHMO2X-9R-5 ..... [CARLYLE PARTNERS V LP .. WASHINGTON . .| DISTRIBUTION . .06/30/2023 .. .. 29,411
BHMOLK-HQ-5 ..... |CAROUSEL CAPITAL PARTNER CHARLOTTE .. .| DISTRIBUTION . .05/12/2023 .. .. 12,023
BHMNX-L3-9 ..... [CAROUSEL CAPITAL PARTNERS V LP CHARLOTTE .| DISTRIBUTION . .05/12/2023 .. .. 23,063
BHMO18-0Z-2 . CHARLESBANK EQUITY FUND VI LP . BOSTON ... .| DISTRIBUTION . .05/05/2023 .. .307,299

BHM2AL-CS-2 ..... |COVENTURE - SPOTTER ..... NEW YORK .
BOAOAG-VB-3 ..... DOM 111 LP MENLO PARK .
DRAWBRIDGE SPECIAL OPPORTUNITIES FUND -
BHMO37-87-6 ..... LIFE: 2009 RCA
BHM1JX-C1-8 ..... GAMUT INVESTMENT FUND | LP ..
BHMVF-GN-1 ... HEARTIOOD PARTNERS 111 LP
KKR REAL ESTATE CREDIT OPPORTUNITY PARTNERS
BHM1S8-E4-5 ..... L.P.

.| DISTRIBUTION .
.| DISTRIBUTION ...

.06/12/2023 ..

. . .580,278
...01/22/2001 ...}....06/30/2023 ...|.

..51,647 |...

. [NEW YORK ...
NEW YORK ...
NORWALK

....|DISTRIBUTION ....
.| DISTRIBUTION ...
DISTRIBUTION

....07/31/2008 ...|....06/01/2023 ...|....... 334,698 |...
....09/15/2017 ...|....04/24/2023 ...|....... 108,773 |...
...05/30/2018 ...|....05/26/2023 ...|....... 412,679

NEW YORK ... .| DISTRIBUTION ...

. ...10/26/2017 ...|....06/09/2023 ...|.
.| DISTRIBUTION ...

K .488,955 ...
...09/18/2020 ...|....06/29/2023 ...|.

BHM23L-7W-7 ..... LEXINGTON CAPITAL PARTNERS IX LP ... |NEW YORK ... E .322,512 (...
BHM1NU-BT-9 LEXINGTON MIDDLE MARKET INVESTORS IV LP .... |NEW YORK ... ....|DISTRIBUTION ... ...03/27/2019 ...|....06/29/2023 ...|....... 534,605 |...
BHMO16-JV-5 . LINCOLNSHIRE EQUITY FUND I11 LP . NEW YORK . .| DISTRIBUTION . .04/07/2023 .. .2,144,429

BHM1B4-26-0 .

. [LINEAGE CAPITAL 11 LP ...........
BHM1K2-P8-5 .....

MONOMOY CAPITAL PARTNERS |11 LP .

BOSTON
NEW YORK .

.| DISTRIBUTION .
.| DISTRIBUTION .

.06/15/2023 ..
.06/15/2023 ..

1,045,440
.806, 138

BHM2D4-E5-5 MONOMOY CAPITAL PARTNERS IV LP NEW YORK . .| DISTRIBUTION . .06/16/2023 .. ..51,260 , ,
BHM102-BC-5 MPE PARTNERS |1 LP ............... BOSTON .| DISTRIBUTION . .06/28/2023 .. 1,515,372 B 1 515,372 |.... 1,381,983
BHM1SN-JU-9 ONE ROCK CAPITAL PARTNERS Il LP . NEW YORK . .| DISTRIBUTION . . .06/14/2023 .. 1,018,459 o |---- 1,018,459 .
BHM1T8-E2-8 ..... PAMLICO CAPITAL IV LP CHARLOTTE .. .| DISTRIBUTION ... ...06/25/2018 ...|....04/24/2023 ...|........ 13,928 |... P U 13,928 |....

PINCO PRIVATE INCOME FUND ONSHORE FEEDER LLC
BHM2ES-9X-6 NEWPORT BEACH ... .... | DISTRIBUTION ... ...04/01/2022 ...|....05/15/2023 ...|.... 1,071,897 |... o |- 1,071,697 ...
BHM23R-CZ-1 PLASTIC TECHNOLOGY HOLDINGS LLC . CLEVELAND ..... .| DISTRIBUTION . .06/09/2023 .. . 204,432 .. 204,432
BHM2K9-KH-3 SAW MILL CAPITAL CVR LP . BRIARCL IFF MANOR .| DISTRIBUTION . .06/13/2023 .. . 121,545 121,545
BHM1JV-Y9-1 SAW MILL CAPITAL PARTNERS BRIARCLIFF MANOR .| DISTRIBUTION . .06/14/2023 .. .. 93,051 ... 93,051
BHM1MS-PC-7 SILVER OAK SERVICES PARTNERS 111 LP EVANSTON . .| DISTRIBUTION . .06/26/2023 .. . 243,583 .. 243,583 |.
BHM1DD-U1-8 ..... |SLS MSOUTH HOLDINGS LLC ...... ATLANTA .. .| DISTRIBUTION . . .04/07/2023 .. .. 38,867 38,867 |.
BHM28X-85-2 ..... SPT CAPITAL MANAGEMENT LP ... . | GREENWICH .. .... | DISTRIBUTION ... ....04/28/2021 ...|....06/30/2023 ...|. ... 495 ...
BHM1K1-G4-6 STRATEGIC PARTNERS FUND VII LP .. .. | NEW YORK ....|DISTRIBUTION ... ...09/22/2017 ...|....05/23/2023 ...|....... 481,584 |...
BHM19E-G1-7 . UPFRONT GROWTH | LP . | SANTA MONICA . .| DISTRIBUTION . .06/29/2023 .. .. 25,383

BHM1SZ-U2-1 ..... [UPFRONT GROWTH |1 LP .
BHM1KJ-Y0-5 ..... UPFRONT IV ANCILLARY LP
BHM197-VC-1 UPFRONT V LP ...
BHM1SY-QW-2 ..... |UPFRONT VI LP .
BHM1UE-C8-2 ..... [VMG PARTNERS IV LP SAN FRANCISCO
BHM2BV-56-5 ..... VMG _PARTNERS V LP SAN FRANCISCO .

SANTA MONICA .
SANTA CLARA
. | SANTA MONICA ....
SANTA MONICA .

.| DISTRIBUTION .
.... | DISTRIBUTION ...
....|DISTRIBUTION ...

.| DISTRIBUTION .
.| DISTRIBUTION .
.| DISTRIBUTION ....

. .06/29/2023 ..
....03/17/2017 ...|....06/29/2023 ...|.
...05/16/2017 ...|....04/06/2023 ...|.
.04/06/2023 ..
. .05/31/2023 ..
...10/14/2021 ...]....05/04/2023 ...].

.. 85,634

1999999. Joint Venture Interests - Common Stock - Unafflllated

BHM2FV-LR-7 ..... [SIXTH STREET OPPORTUNITIES V FUND ............ [ SAN FRANCISCO ...vvvveececeenes | CA......... [DISTRIBUTION ..voeveccececerieiecrenee [....09/29/2022 ...]....04/28/2023 ...

2099999. Joint Venture Interests - Common Stock - Affiliated 234,253

BHITNB-HR-9 ARBORS OF WATERMARK COLUNBLS ... ... | DISTRIBUTION ... ...02/24/2017 ...]....06/28/2023 ...|........ 95,901 [... ,
BHU14H-AN-0 ..... |BROOKDALE ON THE PARK .. NAPERVILLE . .| DISTRIBUTION . .06/14/2023 .. .129,870 ..120,870 |.
BHUTD3-EP-5 ..... |CARMEL CENTER (JV EQUITY) LOUISVILLE . .| DISTRIBUTION . .06/28/2023 .. .. 32,022 32,022 |.
BHV1HO-6G-7 . MAPLE KNOLL (JV EQUITY) WESTFILED .. .| DISTRIBUTION . .06/14/2023 .. .. 54,900 54,900 |.
BHI1CC-4R-3 MCBEE STATION ..o GREENVILLE . .[DISTRIBUTION . .04/24/2023 .. .. 12,600 12,600 |.
BHUTJJ-EN-O ..... |MERITEX INVESTMENT ENTITY MINNEAPOL IS .[DISTRIBUTION . . .04/26/2023 .. .. 15,165 15,165 |.
BHM193-0C4 ... MERITEX METROAIRS . PLAINFIELD ... .[DISTRIBUTION ... ...03/25/2015 ....|....04/26/2023 ........... 29,640 |.. 29,640

2199999. Joint Venture Interests Real Estate - Unafflllated 370,098 370,098 225,063
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6099999. Total - Unaffiliated 23,612,843 23,612,843 | 8,811,519
6199999. Total - Affiliated 234,253 234,253 234,253
6299999 - Totals 23,847,096 23,847,096 9,045,772
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38378F-TP-5 ......... GNMA_13-5 AGENCY_CMO _13-5  3.000% 01/2 eerreeeieeeeiiieeeeeeneeeeeeeenneeeeeereneeeeeennnnneeee | cevvvnnninnnes Joennid 06/01/2023 ..... INTEREST CAPITALIZATION
38379F-YH-6 ......... GOVERNMENT NATIONAL MORTGAGE A SENIORAGE ........coiiiiivvuniiiiiiuunniiiiiinniiiniiienininernsnnnes | aeeevennnnnenes |ouunsd 06/01/2023 ..... INTEREST CAPITALIZATION .9,
0109999999. Subtotal - Bonds - U.S. Governments 9,128 9,128
28504D-AD-5 ......... JELECTRICITE DE FRANCE SA SENIORCORPBNDTA ....viuveuvisesesessseseeseeseesesseessssessesnseseananns | J..... 05/17/2023 ..... [BA SECURITIES . veiveesiesiesiesiessessessessessesseseessessessassessassesesssessessessessessessessesessesees Joruesuersessessessessesnessesnesees |oreereeruerseseeseases 4,966,150 |..oeevniiiiiiiinnnnnnns 5,000,000
0309999999. Subtotal - Bonds - All Other Governments 4,966,150 5,000,000
00237@-AA-1 ......... ASLAIRCRAFT INVESTMENTDESIGN ABS  8.659% ....ccevvvnniiiiiiiiiniiiiiiiiinnnecirninsneeriniineeeennnns | ceeeeennineens fonnid 04/04/2023 ..... 2 R RO [ 3 1110V 16,600,000
202795-dY-7 ......... COMMONWEALTH EDISON COMPANY SECUREDCORPB ........eeeeerrunneeermnnnereermnnnnereeennnnaeeeennnnnnenees | sevvvnnnnnnnnns Joennad 06/14/2023 ..... CITICORP SECURITIES MARKETS ....eeeeeeenieeeeeeenie e e e eeenn e e e e eemnne e e e eennne e e e eennnaneseennnnnns [eeeernnnnnaseeennnnnaseernnnnnneees Joeeennnnneeeeennnnneeee 1,990,640 |oooiiiiiiiiiiiiis 2,000,000 |...
30303\-8J-4 ......... META PLATFORMS INC SENIORCORPBND  4.450 ........euviiiiiiininiiiiiiiiiieeiiriineeeennninesecenninns | oeeeeennnnneees fonnid 06/14/2023 ..... HUTCHINSON SHOCKEY ERLEY & CO ..vvvvveiniiiiiiiie i eciiii s rrrni s sreniis s nnnnnnnees [oreessninnnnnsrnsnnnnnesnnnnnnees foevennnnnneennnnnen 2,983,240 |, 3,000,000 |...
345370-CA-6 ......... FORD MOTOR COMPANY SENIOR CORP_BND 7.4 ...eeieiieieieeeeeeieeeeeeeene e e eeen e e eeenn e eeennn | eevvvnnnninnens Jeennid 04/01/2023 ..... BANK OF AMERICA ....
55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC SENIOR CORP BND ......eecevvuuniririininniriiiiiieeeeenniineeeesnnaneeennns | seeeeennnnnenes fonnid 05/01/2023 ..... TAXABLE EXCHANGE .. .. 3,107,503 |. .
55903V-BE-2 WARNERMEDIA HOLDINGS INC SENIOR CORP BND ......eeeeereueieeeemnnineeeeenneneeeeeenneeeeennnnneeeenns | cevvvnnnnnnnnns Joennid 05/01/2023 ..... TAXABLE EXCHANGE .. ... 13,758,189 |. .... 17,312,000 |...
55903V-BF-9 . .. | WARNERMEDIA HOLDINGS INC SENIORCORPBND . TAXABLE EXCHANGE .. . 17,615,159 |. . 22,248,000 |.
641423-CF-3 . .. |NEVADA POWER COMPANY SECURED CORP BND .. CITICORP SECURITIES MARKETS
69356F-A*-2 . ..|PINCO COMMERCIAL REAL ESTATE D SENIORCOR . VARIOUS ....ovvvvviiiieiiinnn
744448-CY-5 . ..|PUBLIC SERVICE COMPANY OF COLO SECURED C . J.P. MORGAN SECURITIES INC .
91324P-EL-2 . .| UNITEDHEALTH GROUP INC SENIOR CORP BND ... WELLS FARGO ADVISORS ......

BAY2WO-KN-8 .........
BAY2WZ-Z2-1
BAY2XN-Q9-2 .........
BHMANJ-HX-9 .........
BHM20D-PF-5 .........
BHM28F-T6-8 .........
BHM2LQ-1P-7 .........
BHM2LQ-10-5 .........
BHM2LQ-1S-1 .
BHM2LQ-1T-9 .
BHM2LQ-1U-6 .
BRYKEC-AV-8
13648T-AC-1
13648T-AE-7 .
13648T-AF-4 .
13648T-AG-2
13648T-AH-0
716973-AG-7 .
716973-AH-5 .
902613-AX-6 .
902613-AY-4 .
902613-BB-3 .

APCOHOLDINGSLLC WHOLECMO

COMPLETE AUTOMATION SOLUTIONS
COMPLETE AUTOMATION SOLUTIONS

UBS GROUP AG SENIORCORPBND

EVERETTCASHVUTUAL INSURANCE SENI0RCORPBND .
8.600% 03/31/ ...
BONACCORDCAP I TALPARTNERSISS CORPBND 7.

SRSUBCORPB ...
CORPBND 1 ...

AUTOMATION SOLUTIONS INC SRSUBCORPBND 1 .
COMMONWEALTH EDISON COMPANY ~ CORP BND
NEVADA POWER COMPANY CORP BND
..|PUBLIC SERVICE COMPANY OF COLO CORP BND .
..|META PLATFORMS INC CORP BND
.| UNITEDHEALTH GROUP INC  CORP BND
BONACCORDCAP I TALPARTNERSIL  CORP BND 7 ...
CANADIAN PACIFIC RAILWAY COMPA SENIORCOR ....
..| CANADIAN PACIFIC RAILWAY COMPA SENIORCOR .
.| CANADIAN PACIFIC RAILWAY COMPA SENIORCOR .
CANADIAN PACIFIC RAILWAY COMPA SENIORCOR ....
CANADIAN PACIFIC RAILWAY COMPA SENIORCOR ....
..|PFIZER INVESTMENT ENTERPRISES
..|PFIZER INVESTMENT ENTERPRISES
..|UBS GROUP AG SENIORCORPBND
.| UBS GROUP AG SENIORCORPBND

2.816% 08 .
3.415 .

SENIORCORP .
SENIORCORP .
3.750% 03/2 .
4.875% 05/1 .
4.550% 04/1 ..

4.314% ...

ooooor>>>>;

05/24/2023
06/15/2023
06/21/2023
06/30/2023
04/01/2023
06/30/2023

...06/14/2023
...06/14/2023

06/21/2023
04/19/2023

04/19/2023
04/19/2023
05/16/2023
05/16/2023

JVB FINANCIAL GROUP, LLC ...
DIRECT ...
DIRECT ....
INTEREST CAPITALIZATION
INTEREST CAPITALIZATION
INTEREST CAPITALIZATION ..

DIRECT ...
DIRECT .
DIRECT .
DIRECT .
DIRECT ...
TAXABLE EXCHANGE ..
TAXABLE EXCHANGE
TAXABLE EXCHANGE
TAXABLE EXCHANGE ..
TAXABLE EXCHANGE
CITICORP SECURITIES MARKETS
CITICORP SECURITIES MARKETS
TAX FREE EXCHANGE ....
TAX FREE EXCHANGE .
TAX FREE EXCHANGE ...

.... 13,700,000 |.
..... 2,600,000 |.
... 56,923 |.
..... 1,406 |.

.... 13,700,000 |...
..... 2,600,000 |...

mmmm:

mmmm

xR s s 1 1 I

m

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

128,262,229

136,558, 357

698, 180

BHV2HE-FB-5 .........[SIXTH STREET CMS DYNAMIC CREDI SENIORABS ... ] ) R 1,713,056 [.ooevvevenniiiiinnnnns 1,713,056 |...
BHV2LK-6G-5 .........[ SIXTHSTREETLENDINGPARTNERS SENIOR CORP B .... 0= AP PP FEPPTTT PPN 4,172,063 |.oevveiiiiiniiies 4,172,063 |...
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 5,885,119 5,885,119

BRYBZA-3W-5 ......... CERBERUS 2112 LEVERED LLC TERM_LOAN 0. eeeereiieieeieieeeeeeeee e e eeenn e e e eenne e eeennnes | evvvvinnnnnnns Jeennid 06/30/2023 ..... TAX FREE EXCHANGE ... .eeeeeeeeee e e e e eeee e e e e e e e e e e e s e e e eemne s e e e e ennsn e e e e eennaneeeennnnanns [oeeeennnnnaseeeennnnaeeeennnnnaaes [reeernnnnaneeeennnnnns 15,064,642 |.ooveneieeiniins 14,815,000

BRYD2S-61-3 ......... BRINLEYPDSPVILLC TERM/LOAN ~ 8.591% 10/1 .eevvveniiiiiiiiiiiiiiiiieneccciineeccvviieeecvnnies | eeeeeennieeens ol 05/15/2023 ..... DIRECT 4,444,500 |. 4,444,500 |...
BRYGIG-KF-8 ......... APC NF HLDGS | LLC TERM LOAN  0.000% 0 ..eeueeeeeeneieeeeeenneeeeeennneeeeeenneeeeeeennnneeeeee | cevvvnnnnnnnnns Joennid 06/30/2023 ..... TAX FREE EXCHANGE . .... 15,000,000 |. .... 15,000,000 |...
BRYHNC-LH-4 ......... BANKERSHEALTHCAREGROUPLLC SECURED TERM L ..vvvvveniiiiiiiiiiiiiinineecceniineeeernnineeennnnines | oeeeeennnnnenns fonnid 06/12/2023 ..... DIRECT .... ....60,000,026 |. ... 57,142,882 |...
BRYHRM-9T-6 ......... BRINLEYPDSPVILLC LOAN/TERM  8.321% 10/1 .eeeeeeeieeeeie e eeeeee e eeeeene e eeennnnes | cevvvvnninnnns Jeennid 05/15/2023 ..... VARIOUS ... .... 10,555,500 |. .... 10,555,500 |...
BRYKOQ-WC-0 ......... BRINLEYPDSPVILLC TERM LOAN  0.000% 10/ ..eevniviiiiiiiiieiiiiieeecciiiineeeceinieeecennineeees | eeeeeenninneees fonnid L0 LY 1) ) RO RO 4,500,000 [oeuviiiiinnnnnniiennns 4,500,000 |...
BRYKOQ-WC-0 ......... BRINLEYPDSPVILLC TERM LOAN  0.000% 10/ ...eiieirrnuueeerennnuaaerennnnnsaeeeennnnsssernnnnnaaeeee | seeevenssnnenes |oennnd 06/30/2023 ..... TAX FREE EXCHANGE ... ...iieieesuuneeeerrununsaeennnesasaennnnnnsaeeennnunasaennnnnnsaeennnnnsssenennnnnsaee renennnnnseeennnnnnsseennnnnnneneee |oerennnssseennnnnnseees 6,154,871 |. 6,055,500 |...
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
BRYKOR-04-1 ......... BRINLEYPDSPVILLC TERM LOAN  0.000% 10/ .eeeeeeeeeneieeeeemeieeeeeennieeeeeenneeeeeeennnneeeeee | eevvvnnniinnnns Joennnd 05/15/2028 ... | DIRECT et e e e ee e e et e e e e e e e e e e e e e e e e e e e e e e eenna e e e eennnaneeeennnnnnaeeennnnnnns reernnnnaereeennnnaneeeernnnaaeees Jrernninaeeeennaaas 4,444,500 voen 4,444,500 |....
BRYKOR-04-1 ......... BRINLEYPDSPVILLC TERM LOAN  0.000% 10/ ..eevniviiiiiiiiiiiiiiineeccriiineeeceinieeecenninneeees | eeeevenninneees fonnndd 06/30/2023 ..... ... 14,815,000 |....
BRYKLM-MN-3 ......... CANOPUSAV | AT | ONNO2DES | GNAT SECURED TERM ....eeeeeeneeeeeennieeeeeennieeeeeenns e e e eennnneeeeennnns | eevvvnnnninnens Jeennad 06/27/2023 .....
BRYKNC-NK-8 ......... TIGERGLOBALPIP14HOLDINGS SECURED TERM LO ...vvuvniiiiivuiniiiiiiiiiiiiiiiiiiiiniiiinisesscennnnneneee | aeeeeennnnnenes |oannsd 06/29/2023 ..... .11,000, ...11,000,000 |....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 147,125,806 143,672,882 XXX
2509999997. Total - Bonds - Part 3 286,248,432 291,125,486 698, 180 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 286,248,432 291,125,486 698, 180 XXX
BHW1F4-AF-7 ......... JENSEN HUGHES HOLDINGS CORP PFD_EQUITY | ...... 06/30/2023 ... | DIRECT ..eeeeeeiee e e eeet e e e e e e e e e e e e e e e e s e e e e enn e e e e e e nnn e e e e e e nna e e e e ennna e e eeennnns [eeeeernnnaeeeennnnaaan 1,577.360 |....
BHW2E1-L6-0 ......... HUM CAPITAL INC PFD_EQUITY . [T PRI 06/13/2023 ..... 565.000 |....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 149,854 XXX XXX
4509999997. Total - Preferred Stocks - Part 3 149,854 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 149,854 XXX XXX
BHW2H1-5L-2 ......... |HUM CAPITAL INC HUMCAPITALING ....ieeeeuuuneeeernnnnsaeennnnusaaeeennnaasaesennnnnnsasennnnnaaeennnnnn | ..................... 06/01/2023 ..... L0130 PP PP PP FEPPPPPPTPPPTRN 66,254.000 |..nnuiiieiiinnanieeeneiaaas (ST T AP PP PPPPP N TTTTTTTTTerUrNN
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 663 XXX XXX
5989999997. Total - Common Stocks - Part 3 663 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 663 XXX XXX
5999999999. Total - Preferred and Common Stocks 150,517 XXX XXX
6009999999 - Totals 286,398,949 XXX 698,180 XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36179U-CA-8 | GOVERNMENTNATIONALMORTGAGEA POOL# MA5465 .... |....... . 06/01/2023 . | PAYDOUN ... ..3,726 .3,726 .3,711 .3,726 |.. . 09/20/2048 . [1.A ........
..36200Q-JD-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 569160 .... |....... . 06/01/2023 . | PAYDOUN ... . 03/15/2082 . [1.A ........
..362000-WP-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 569554 .... |....... . 06/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36200W-TB-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 574846 .... |....... . 06/01/2023 . | PAYDOUN ... . 11/15/2031 . [1.A ........
..36201C-PY-4 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 579239 .... |....... . 06/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36201E-3C-2 | GOVERNMENTNATIONALMORTGAGEA POOL# 581395 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36201F-PK~7 | GOVERNMENTNATIONALMORTGAGEA POOL# 581926 .... |....... . 06/01/2023 . | PAYDOUN ... . 05/15/2082 . [1.A ........
..36201F-06-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 581977 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2032 . [1.A ........
..36201J-EW-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 584349 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36201U-AH-7 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 593208 ... 06/01/2023 . | PAYDOUN . 08/15/2032 . [1.A .
..36202E-3E-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 004397 .. 06/01/2023 . | PAYDOUN . 03/20/2039 . [1.A .
..36202F-CN-4 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 004577 .. 06/01/2023 . | PAYDOUN . 11/20/2039 . [1.A .
..36202F-DB-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 004598 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/20/2039 . [1.A ........
..36202F-EH-5 | GOVERNMENTNATIONALMORTGAGEA POOL#004636 ..... |....... . 06/01/2023 . | PAYDOUN ... . 02/20/2040 . (1.A ........
..36202F-Gli-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 004713 ... |....... . 06/01/2023 . | PAYDOUN ... . 06/20/2040 . [1.A ........
..36202F-HY-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 004747 .... |....... . 06/01/2023 . | PAYDOUN ... . 07/20/2040 . [1.A ........
..36202F-LP-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 004834 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/20/2040 . [1.A ........
..36209A-6R-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 466280 .... |....... . 06/01/2023 . | PAYDOUN ... . 07/15/2030 . [1.A ........
..36209E-VR-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 469624 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/15/2028 . [1.A ........
..362098-TU-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 480363 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2028 . [1.A ........
..3620A1-X7-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 716302 .. 06/01/2023 . | PAYDOUN . 06/15/2039 . (1.
..3620A8-LU-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 722239 ... 06/01/2023 . | PAYDOUN . 08/15/2039 . (1.
..3620A9-SH-5 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 723320 ... 06/01/2023 . | PAYDOUN . 09/15/2039 . (1.
..3620AC-3Z-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 726316 .... . |- 06/01/2023 . | PAYDOUN . 09/15/2039 . (1.
..3620AC-4G-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 726323 ... . |- 06/01/2023 . | PAYDOUN . 09/15/2039 . (1.
..3620AR-JT-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 737474 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/20/2040 . (1.
..36212J-R-3 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 535356 .... |....... . 06/01/2023 . | PAYDOUN ... . 08/15/2030 . [1.A ........
..36213D-3C-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 551695 .... |....... . 06/01/2023 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..36213E-YA-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 552505 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..362135-EB-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 562730 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2031 . [1.A ........
..36213T-6Y-4 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 564387 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/15/2031 . [1.A ........
..36213V-R2-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 565805 .. 06/01/2023 . | PAYDOUN . 11/15/2031 . (1.
..36213X-T5-3 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 567672 .. 06/01/2023 . | PAYDOUN . 05/15/2082 . (1.
..36225B-G7-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 781122 .. 06/01/2023 . | PAYDOUN . 12/15/2029 . (1.
..36225B-LL-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 781231 .. 06/01/2023 . | PAYDOUN . 12/15/2030 . (1.
..36225B-NC-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 781287 .. 06/01/2023 . | PAYDOUN . 05/15/2031 . (1.
..36225B-Phl-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 ... [....... . 06/01/2023 . | PAYDOUN ... . 09/15/2031 . (1.
..36225B-TE-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 781449 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2032 . [1.A ........
..38378N-H0-9 | GNMA_13-175 SENIORCMBS13-175  0.189% 05 .... |....... . 06/01/2023 . | PAYDOUN ... . 05/16/2055 . [1.A ........
..38378U-FY-8 | GNMA AGENCY_CMO _13-150  2.750% 10/16/4 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/16/2043 . [1.A ........
..38378X-TX-9 | GNMA_14-148 SENIORCMBS14-148  0.450% 10 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/16/2056 . [1.A ........
..38379F-NB-1 | GNMA SENIORAGENCYCMO15-176C  3.000% 09/ .... |....... . 06/01/2023 . | PAYDOUN ... . 09/20/2045 . [1.A ........
..38379T-F7-9 | GNMA SENIORAGENCYCMO16-9D  3.000% 01/20 .... . |- 06/01/2023 . [ PAYDOUN ... . 01/20/2046 . [1.A ........
..38379X-M6-4 |GNMA SENIOR AGENCY_CMO _16-99A  3.000% ..... . |- 06/01/2023 . | PAYDOUN ... . 07/20/2046 . [1.A ........
..38380J-8R-2 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .. 06/01/2023 . | PAYDOUN . 01/16/2060 . [1.A .
..38380J-DIV-5 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... . 06/01/2023 . | PAYDOUN ... . 12/16/2059 . [1.A ........
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..38380J-ND-6 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... .3,486 |.... ... (3,486) | . (3,486) |... . 04/16/2060 . [1.A ........
..38380M-E9-8 |GNMA SENIORCMBS19-8  0.759% 11/16/60 ........ [....... . 06/01/2023 . | PAYDOUN ... . 11/16/2060 . [1.A ........
..38380M-G5-4 | GNMA SENIORCMBS19-14  0.831% 11/16/60 ...... |....... . 06/01/2023 . | PAYDOUN ... . 11/16/2060 . [1.A ........
..38380M-K7-5 |GNMA SENIORCMBS19-17  0.655% 12/16/60 ....... [....... . 06/01/2023 . | PAYDOUN ... . 12/16/2060 . [1.A ........
..38380N-56-0 | GNMA_20-25 SENIORCMBS20-25 ~ 0.740% 01/1 ... |....... . 06/01/2023 . | PAYDOUN ... . . (2,516) |... . 01/16/2062 . [1.A ........
.. 38380N-KC-2 | GNMA_20-25 SENIORCMBS19-105  0.722% 08/ .... |....... . 06/01/2023 . | PAYDOUN ... o | ... 459 ... .. . 08/16/2061 . [1.A ........
..912828-VB-3 | UNITEDSTATESTREASURY SENIORGOVTBND 1.7 .... [....... . 05/15/2023 . |MATURITY ..oovvvvnnnnnnnnne Joovereiiiiiieieeeees |oeeeees 892,500 |........... 892,500 |........... 862,692 |........... 891,278 ..o o 1,222 | fovennnnn 1,222 o o 892,500 [..oooeeiiennnn . 05/15/2023 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,035,504 1,035,504 1,069,919 1,048,909 (13,404) (13,404) 1,035,504 12,334 XXX XXX
..G28288-AC-5 |DP WORLD CRESCENT LTD SUKUK CORP_BND 3 .... |D..... . 05/19/2023 . | VARIOUS ...oovvvvviiiiiiiins oo s 8,715,773 |........ 9,146,000 |........ 9,730,521 |........9,660,057 [..eevvreurnnnnn foeeenn (27,985) | = (27,985) | e 9,632,072 |.. . . 07/18/2029 . [2.C FE ....
REDEMPT [ON
..G70464-AC-9 |PERU REPUBLIC OF SECURED CORP BND 0.0 .... |D..... . 05/31/2023 . 248,904 217,429 |...........237,065 |.... ... 11,839 | . 11,839 |... ....248,904 |.. . 06/02/2025 . 2.B FE ..
..P3143N-AY-0 | CORPORACION NACIONAL DEL COBRE SENIOR CO ..... . . 05/19/2023 . | VARIOUS ..2,139,000 ..2,264,003 |. 12,241,740 |. (8,867) |. . (8,867) .2,232,873 . .. . 08/01/2027 . [1.F FE ..
..P3143N-BH-6 | CORPORACION NACIONAL DEL COBRE SENIOR CO ..... . 05/19/2023 . | VARIOUS . 7,659,750 ..8,580,000 ..8,781,887 |. .8,758,315 |. .(9,426) | ..(9,426) K .8,748,889 (1,089,139) |.. . 01/14/2030 . [1.G FE ..
..Y7138A-AE-0 | PERTAMINA PERSERO PT SENIOR CORP BND 4 .... . 05/20/2023 . | MATURITY . o [ 2,044,000 |........ 2,044,000 |........ 2,124,472 |........2,066,502 |.... coo Jeeeen.. (22,502) | e o (22,502) |... e L 2,044,000 |.. coe Lo i . 05/20/2023 . [2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 20,701,377 22,157,904 23,118,312 22,963,679 (56,941) (56,941) 22,906,738 (2,205,361) | (2,205,361) XXX XXX
..072024-NT-5 |BAY AREA TOLL AUTHORITY SUB MUNITAX BND ..... [....... . 05/02/2023 . | CALL 107.8815 ... |eveevveiiiniiiiiiins forninns 4,498,657 |........ 4,170,000 |........ 5,022,098 |........ 4,921,390 |oovvveiiiiiiinns e 15,279 |ovvveiiiiiiiies o 15,279 |ovvvviiiiiiiies e 4,936,668 [........cooeeees |oennn (766,668) |...... (766,668) . 04/01/2030 . (1.D FE ....
REDEMPT [ON 0.0000
..13033D-AH-8 | CALIFORNIA HOUSING FINANCE AGE MUNIBNDRE .... |....... TR P O AN 62,283 [..cccunnnne 4,233 [ooeiiinnnns 3,796 [ e (3,795) |evvveiiiiiiiens fevniinns [E ALY 1 PO AP AR R R R 215 |. 03/25/2035 . (1.B FE ....
REDEMPT [ON
..13033D-AK-1 | CALIFORNIA HOUSING FINANCE AGE MUNIBNDRE .... |....... . 06/20/2023 . | .eevieiiiiiiiiii R ...58, s ...3,945 |.... v eeeennnnn(3,945) [ v e (3,945) ... I . . . 08/20/2036 .
..20270C-7B-4 | ENERGY NORTHWEST SENIOR MUNITAX_BND REV ..... weeee.. |- 05/3172023 . | CALL K .. 905,084 ..895, ,041, K .1,025,489 |. (6,729) | . K , K , . 07/01/2030 .
..31283H-0X-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 06/01/2023 . | PAYDOWN . 03/01/2032 .
..31283H-X8-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 06/01/2023 . | PAYDOUN ... . 08/01/2033 .
..31292G-TN-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 06/01/2023 . | PAYDOUN ... . 10/01/2027 .
..31202G-Y5-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 06/01/2023 . | PAYDOUN ... . 03/01/2029 .
.. 31202H-4H-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2033 .
..31296P-TL-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A15 ... |....... . 06/01/2023 . | PAYDOUN ... . 10/01/2033 .
..31298F-JL-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# C46 .. 06/01/2023 . | PAYDOUN . 01/01/2031 .
..3131XH-M5-2 | FEDERALHOMELOANMORTGAGECOR POOL# ZL2180 ... 06/01/2023 . | PAYDOUN . 10/01/2041 .
..3132VQ-N5-1 | FEDERAL HOME LOAN MORTGAGE COR POOL#Q640 .... 06/01/2023 . | PAYDOUN . 06/01/2049 .
..313598-J7-8 | FANNIE MAE FNMA_01-5 AGENCYCMOO1-5 7.0 .... 06/01/2023 . | PAYDOUN . 03/25/2031 .
..31362J-UN-3 | FEDERALNAT |ONALMORTGAGEASSO POOL# 062689 .. 06/01/2023 . | PAYDOUN . 06/01/2028 .
..3136AJ-T6-3 |FANNIE MAE FNMA_14-2 SENIOR AGENCY_CMO _ .... [....... . 06/01/2023 . | PAYDOUN ... . 01/25/2043 .
..3136AP-V7-4 | FNMA SENIOR AGENCY_CMO _15-58  3.000% O .... |....... . 06/01/2023 . | PAYDOUN ... . 08/25/2045 .
..3136AQ-U0-1 | FANNIEMAE-ACES FNMA_15-M17 SENIOR AGENCY .... [....... . 06/01/2023 . | PAYDOUN ... . 04/25/2043 .
..3136AT-CN-2 | FNMA SENIOR AGENCY_CMO _16-50A  2.000% ..... [....... . 06/01/2023 . | PAYDOUN ... . 08/25/2046 .
..31371H-VJ-4 | FEDERALNAT [ONALMORTGAGEASSO POOL#252717 ..... |....... . 06/01/2023 . | PAYDOUN ... . 09/01/2029 .
..31371L-CD-9 | FEDERALNAT |ONALMORTGAGEASSO POOL# 254868 .... |....... . 06/01/2023 . | PAYDOUN ... . 09/01/2033 .
..31371L-DH-9 | FEDERALNAT |ONALMORTGAGEASSO POOL# 254904 ... . |- 06/01/2023 . | PAYDOUN ... . 10/01/2033 .
..3137F7-2J-3 | FHLMCMULT IFAMILYSTRUCTUREDP SENIORCMBSQO ... . |- 06/01/2023 . | PAYDOUN ... . 10/25/2085 .
..31383J-IE-6 | FEDERALNAT |ONALMORTGAGEASSO POOL# 504745 ... 06/01/2023 . | PAYDOUN . 07/01/2029 .
..31383M-0B-2 | FEDERALNAT |ONALMORTGAGEASSO POOL# 507250 ... 06/01/2023 . | PAYDOUN . 12/01/2028 .
..31386-ZB-9 | FEDERALNAT |ONALMORTGAGEASSO POOL#567838 ..... 06/01/2023 . | PAYDOUN . 10/01/2030 .
..3138Y5-IIF-9 | FEDERALNAT IONALMORTGAGEASSO POOL# AX4245 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2044 .
..31390B-IIE-4 | FEDERALNAT [ONALMORTGAGEASSO POOL# 641545 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/01/2032 .
..31390P-GK~7 | FEDERALNAT |ONALMORTGAGEASSO POOL#651902 ..... |....... . 06/01/2023 . | PAYDOUN ... . 08/01/2032 .
..31391W-5H-0 | FEDERALNAT [ONALMORTGAGEASSO POOL# 679548 ... |....... . 06/01/2023 . | PAYDOUN . 04/01/2033 .




[ACIE

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..313921-A5-7 |FANNIE MAE FNMA_01-65 AGENCYCM001-65 5 .... [....... . 06/25/2023 . | PAYDOUN ... ....2,228 2,250 (... e (22)). . (22))... .2,28 |.. . 11/25/2031 .
..31392D-11Q-1 | FANNIEMAE WHOLE LOAN FNW_03-W2 SENIORAGE .... |....... . 06/26/2023 . | PAYDOUN ... ....2,837 ....2,838 |... e (D] .2,837 |.. . 08/25/2032 .
..31397L-TB-5 |FNMA SENIORAGENCYCMO08-49C ~ 5.000% 04/2 .... |....... . 06/01/2023 . | PAYDOUN ... L (T4))... . 04/25/2038 .
..31400J-SJ-9 | FEDERALNAT |ONALMORTGAGEASSO POOL#689121 ..... |....... . 06/01/2023 . | PAYDOUN ... . 02/01/2033 .
..31401B-4L-6 | FEDERALNAT [ONALMORTGAGEASSO POOL# 703827 .... |....... . 06/01/2023 . | PAYDOUN ... . 05/01/2033 .
..31401B-NS-0 | FEDERALNAT |ONALMORTGAGEASSO POOL# 703401 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/01/2033 .
..31402C-U6-7 | FEDERALNAT [ONALMORTGAGEASSO POOL#725205 ...... [....... . 06/01/2023 . | PAYDOUN ... . 03/01/2034 .
..31402E-AQ-1 | FEDERALNAT [ONALMORTGAGEASSO POOL# 726415 .... |....... . 06/01/2023 . | PAYDOUN ... . 07/01/2033 .
..31402R-UN-7 | FEDERALNAT [ONALMORTGAGEASSO POOL# 735989 .... |....... . 06/01/2023 . | PAYDOUN ... . 02/01/2035 .
..31403F-JW-5 | FEDERALNAT |ONALMORTGAGEASSO POOL# 747377 .. 06/01/2023 . | PAYDOUN . 10/01/2033 .
..31404B-S0-6 | FEDERALNAT |ONALMORTGAGEASSO POOL# 763827 .. 06/01/2023 . | PAYDOUN . 02/01/2034 .
..31405A-U9-2 | FEDERALNAT |ONALMORTGAGEASSO POOL# 783708 .. 06/01/2023 . | PAYDOUN . 06/01/2034 .
..31406A-6Y-3 | FEDERALNAT |ONALMORTGAGEASSO POOL# 804687 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2034 .
..31406D-EL-6 | FEDERALNAT |ONALMORTGAGEASSO POOL# 806639 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2034 .
..31410G-RA-3 | FEDERALNAT [ONALMORTGAGEASSO P0OL#888881 ..... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2087 .
..31415Q-P9-1 | FEDERALNAT |ONALMORTGAGEASSO POOL# 986148 .... |....... . 06/01/2023 . | PAYDOUN ... . 01/01/2038 .
..31416B-VH-8 | FEDERALNAT [ONALMORTGAGEASSO POOL# 995316 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2034 .
..31418)1-A2-8 | FEDERALNAT |ONALMORTGAGEASSO POOL# AD0024 .... |....... . 06/01/2023 . | PAYDOUN ... . 08/01/2037 .
..31418M-PU-0 | FEDERALNAT [ONALMORTGAGEASSO POOL# AD0434 .... |....... . 06/01/2023 . | PAYDOUN ... . 03/01/2037 .
..31418P-6N-0 | FEDERALNAT |ONALMORTGAGEASSO POOL#AD2676 ..... |....... . 06/01/2023 . | PAYDOUN ... . 03/01/2025 .
..31419A-BJ-5 | FEDERALNAT |ONALMORTGAGEASSO POOL#AE0040 ... 06/01/2023 . | PAYDOUN . 06/01/2025 .
..31419A-VB-0 | FEDERALNAT |ONALMORTGAGEASSO POOL# AE0609 .. 06/01/2023 . | PAYDOUN , K . 04/01/2037 .
.. 35563P-HH-5 | SEASONED CREDIT RISK TRANSFER SENIOR AGE .. 06/01/2023 . [ PAYDOUN ... 21,491 K 21,043 |. | . 03/25/2058 .
..38122N-B7-6 | GOLDEN STATE TOBACCO SECURITIZ MUNITAXB .... . |- 06/01/2023 . | CALL 100.0000 . 1,335,000 ..1,340,000 |. 1,339,812 |. . .1,339,871 (4,871) |. . (4,871) .. . 06/01/2046 .
.. 442435-47-3 | HOUSTON CITY OF MUNITAX_BND REV ~ 3.428% .... |....... . 05/15/2023 . |MATURITY ..oovvvnvniiiiinnn e | 2,290,000 |........2,290,000 |........ 2,375,761 |........2,313,284 [ [ (23,284) | | (28,284) [ [ 2,290,000 |.. . 05/15/2023 .
REDEMPT [ON 100.0000
..487312-AA-8 | KEENAN FORT DETRICK ENERGY LLC MUNITAX B .... [....... . 05/15/2023 . | uvvvrriiiiniiiiie ....25,432 25,432 ). 25,432 ... K . . 05/15/2083 . [1.F FE ....
.. 544435-C3-2 | LOS ANGELES DEPARTMENT OF AIRP SUB MUNIT 05/15/2023 . | CALL 100.0000 .. 120,000 ..159,100 |. ..157,005 |. (1,383) | . (1,383) .156,622 . (35,622) |. . 05/15/2039 . (1.D FE ....
..604146-BM-1 | MINNESOTA STATE OF MUNITAX_BND REV 5. 06/26/2023 . | CALL 100.0000 . 2,940,000 .. 3,005,056 |. .2,985,781 |. .. (45,8%4) |. (45,894) . 2,939,887 113 | . 06/01/2043 . (1.B FE ....
..626207-YF-5 |MUNICIPAL ELEC AUTH GA SENIOR MUNITAX_BN 04/01/2023 . | CALL 100.0000 32,000 48,021 |. . (137)). . (137) . (15,885) |. . 04/01/2057 . [1.G FE ....
..626207-YM-0 | MUNICIPAL ELEC AUTH GA SENIOR MUNITAX BN .... |[....... . 04/01/2023 . | CALL 100.0000 ..... ... 77,000 ...93,481 |.... ... (373) ] ... (373)]... . (16,107) . 04/01/2057 . [1.F FE .
REDEMPT [ON 100.0000
. 67178K-AA-8 | OAK RIDGE TENN INDL DEV BRD MUNITAXBND ..... |....... L 06/15/2023 . | uvvvviiiiiiiiinniniiiiiniinns e | 337,983 |...........337,983 |...........303,761 |...........382,893 |....cooeriiiins fernnnne (44,910) |.ooeeeeeeeeeenns |eeens (44,910) [.ooeeeiiiiiiiies e l337,983 | e . 12/15/2082 . (1.D FE .
..67766W-0G-0 |OHIO ST WTR DEV AUTH SENIORMUNITAXBNDREV .... . |- 06/02/2023 . | CALL 101.7410 ..... . 7,798,448 ... (1,017,448) |. ... (1,017,448) |... (133,448) |...... (133,448) . 12/01/2034 . [1.A FE .
..783186-NJ-4 | RUTGERS UNIVERSITY NEW JERSEY SENIOR MUN ... 05/01/2023 . | CALL 100.0000 .. 155,000 K ... (1,733) ] . (1,733) . (16,945) |. (16,945) |.. . 05/01/2029 . [1.E FE .
..80168N-EP-0 | SANTA CLARA VY CALIF TRANSN AU MUNITAX B .... . 04/01/2023 . | CALL 100.0000 ..... .. 450,000 ..524,765 |.... .. (3,401) ). e (3,401) ). ... (71,365) )....... (71,365) . 04/01/2032 . [1.C FE .
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,137,317 22,995,235 (1,145,547) (1,145,547) 21,849,686 (1,184,558) | (1,184,558) XXX
..00237@-AA-1 | ASLAIRCRAFT INVESTMENTDESIGN ABS ~ 8.659% .... . 06/15/2023 . | PAYDOUN ... 117,788 |.. . 10/31/2028 .
..00252F-CV-1 | AAMES MORTGAGE INVESTMENT TRUS MEZZANINA . 06/26/2023 . | PAYDOUN 32,114 . 10/25/2035 .
..00841X-BJ-8 | ABMT_15-2 WHOLECMO15-2 ~ 3.611% 03/25/45 .. 06/01/2023 . | PAYDOUN 20,455 . 03/25/2045 .
..00842A-AD-1 | ABMT_15-4 SENIORWHOLECMO15-4144A  3.500 06/01/2023 . | PAYDOUN . 8,349 . 06/25/2045 .
..030728-G3-3 | AMERIQUEST MORTGAGE SECURITES ABSO5-R6 ....... [....... . 06/26/2023 . | PAYDOUN ... . 08/25/2035 .
..030725-QC-2 | AMERIQUEST MORTGAGE SECURITIES ABSO4-R3 ..... |....... . 06/26/2023 . | PAYDOUN ... . 05/25/2034 .
..030728-RX-5 | AMERIQUEST MORTGAGE SECURITES ABSO4-R5 ....... [....... . 06/26/2023 . | PAYDOUN ... . 07/25/2034 .
..03072S-UA-1 | AMERIQUEST MORTGAGE SECURITES ABSO4-R8 ....... [....... . 06/26/2023 . | PAYDOUN ... . 09/25/2034 .
..056081/-AQ-7 |BX_21-SOAR SUBCMBS21-SOAR144A  7.543% 0 ... |[....... . 04/17/2023 . | PAYDOUN ... . 06/15/2038 .
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..07383F-6S-2 |BEAR STERNS COMM MOR SEC SENIORCMBSOS-PY .... |....... . 06/01/2023 . | PAYDOUN ... . 06/11/2041 . |6. FE .....
..07386H-ME-8 |BEAR STEARNS ALT-A TRUST BALTA SUBWHOLEC .... |....... . 06/26/2023 . | PAYDOUN ... . 09/25/2034 . [1.A FM .
..110122-DE-5 |BRISTOL-MYERS SQUIBB CO SENIORCORPBND ........ |[....... . 05/19/2023 . | VARIOUS ... .7,408,693 |.... . 02/20/2028 . 1.F FE .
.. 124891-LG-7 | CBASS ABS05-CB3  3.833% 06/25/35 ........ceevn [eennnn . 05/25/2023 . | PAYDOUN ... ... 12,340 |.... . 06/25/2035 . [1.A FM .
.. 124890-MZ-4 | CBASS SUBABS05-CBS ~ 5.750% 08/25/35 ......... [....... . 06/26/2023 . | PAYDOUN ... ...32,815 |.... . 08/25/2035 . [1.A FM .
..12510H-AB-6 | CAUTO_20~1A SENIOR ABS_ABS _20-1 144A ........ [....... . 06/15/2023 . | PAYDOUN ... 1,617 . 02/15/2050 . [1.A FE .
..12510H-AD-2 | CAPITAL AUTOMOTIVE REIT CAUTO SENIORABS2 .... |....... . 06/15/2023 . | PAYDOUN ... ....2,200 |.... K . 02/15/2050 . [1.E FE .
..12512J-AV-6 | CD COMMERCIAL MORTGAGE TRUST C LCFCRUTSE .... |....... . 06/01/2023 . | PAYDOUN ... L7137 ... (4,600) | . (4,600) ... . 08/17/2061 . [1.A ........
..12531W-BC-5 | CFCRE_16-C3 SENIORCMBS16-C3  0.981% 01/ ... |[....... . 06/01/2023 . | PAYDOUN ... L1214 .. (1,214) ). . (1,214) ... . 01/10/2048 . [1.A FE .
..12532A-AY-5 | CFCRE COMMERCIAL MORTGAGE TRUS LCFCRUTSE ... 05/01/2023 . | PAYDOUN 59,355 |. (1,487) |. . (1,487) . 11/10/2049 . (1.A ........
..12532B-AH-0 | CFCRE_16-C7 SENIORSENIORCMBS16-C7  0.65 ... 06/01/2023 . | PAYDOUN ....686 |. . 12/10/2054 . [1.A FE .
.. 12546G-AA-8 | CHNMT_22-5 WHOLECM022-5144A  6.000% 01/ .... 06/01/2023 . | PAYDOUN . 186,746 |. . 01/25/2058 . [1.F FE .
.. 12591K-AF-2 | COMMERCIAL MORTGAGE PASS THROU SENIORCMB .... |....... . 04/01/2023 . | PAYDOUN ... . 10/10/2046 . (1.B FE .
.. 12591K-AF-2 | COMMERCIAL MORTGAGE PASS THROU SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 10/10/2046 . |1.D FE
..12591U-AG-8 | COMM MORTGAGE TRUST COMM_14-UB SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 03/10/2047 . [1.A FE .
.. 12592L-BK~7 | COMM MORTGAGE TRUST COMM_14-CR SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 11/10/2047 . (1.A FE .
..12592P-BG-7 | COMM_14-UBS6 SENIORCMBS14-UBS6  0.831% ..... |....... . 06/01/2023 . | PAYDOUN ... . 08/25/2048 . [1.A FE .
.. 12592X-BE-5 | COMM MORTGAGE TRUST COMM_15-CR SUBSENIOR .... |....... . 06/01/2023 . | PAYDOUN ... . 03/12/2048 . [1.A FE .
..12593J-BG-0 | COMM MORTGAGE TRUST COMM_15-CR SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 08/10/2048 . [1.A FE .
.. 12595V-AC-1 | COMMMORTGAGETRUSTCOMM_18-CO LCFCRUTSENIO .... |....... . 06/01/2023 . | PAYDOUN ... . 05/12/2051 . [1.A ........
..126171-AP-2 | COMMERCIAL MORTGAGE PASS-THROU SENIORCMB ... 06/01/2023 . | PAYDOUN . 06/10/2044 . |6. PLGI
..126238-A0-3 | COMM MORTGAGE TRUST COMM_12-CR SUBSUBCMB ... 06/01/2023 . | PAYDOUN . 12/10/2045 . (1.
.. 12625K-AM-7 | COMM MORTGAGE TRUST COMM_13-CR SUBSUBCVB ... 06/01/2023 . | PAYDOUN . 06/10/2046 . (1.
..12626B-AQ-7 | COMM MORTGAGE TRUST COMM_13-CR SUBSUBCMB ... . |- 06/01/2023 . | PAYDOUN . 08/10/2046 . (1.
..12635F-AS-3 | CSAIL COMMERCIAL MORTGAGE TRUS LCFCRUTSE ... . |- 06/01/2023 . | PAYDOUN . 08/15/2048 . (1.
..12635F-AV-6 | CSAIL COMMERCIAL MORTGAGE TRUS SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 08/15/2048 . (1.
.. 12647M-BY-0 | CSMC_13-6 SENIORWHOLECMO13-6144A  3.500 .... |....... . 06/01/2023 . | PAYDOUN . 08/25/2043 . [1.A ........
REDEMPT [ON 100.0000
..126650-AY-6 | CVS HEALTH CORP SECURED CORP_BND  5.361 ... |....... . 06/12/2023 . | .. . 10/10/2027 . (2.B ........
..126650-BY-5 | CVS HEALTH CORP SECURED CORP_BND 144A ........ |[....... . 06/10/2023 . | .evvvvvnnnnnninnnnnniiniiniins e e 19,161 [ 19,161 [ 22,706 (o 22,414 [ [t (3,283) | e [K325) 1 R R 19,161 [ovveiiiiiiiiiins [ oo 473 |. 01/10/2034 . (2.B FE
.. 126659-AA-9 | CVS PASSTHROUGH TRUST SECURED CORP BND 1 ..... [....... . 06/10/2023 . . 07/10/2031 . |2.B FE
..13033D-AF-2 | CAHF_21-1 ABS21-1  0.797% 11/20/35 .......... [....... . 06/01/2023 . | PAYDOUN ... . 11/20/2035 . |2.A FE
..17307G-UV-8 | CMLTI_2005-5 ABS05-0P4  6.080% 07/25/35 .... |....... . 06/26/2023 . | PAYDOUN ... . 07/25/2035 . [1.A FM .
..17321L-AA-7 | CITIGROUP MORTGAGE LOAN TRUST WHOLECMO13 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/25/2043 . [1.A ........
.. 17325G-AC-0 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUTSEN .... |....... . 04/01/2023 . | PAYDOUN ... . 11/15/2049 . [1.A ........
.. 17325H-BN-3 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUTSEN .... |....... . 06/01/2023 . | PAYDOUN ... . 04/14/2050 . [1.A ........
..17326C-AY-0 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUTSEN .... |....... . 06/01/2023 . | PAYDOUN ... . 08/15/2050 . [1.A ........
..200474-BD-5 | COMM_15-LC19 SENIORSENIORCMBS15-LC19 1 ... 06/01/2023 . | PAYDOUN K . 02/10/2048 . [1.A FE .
..202795-JY-7 | COMMONWEALTH EDISON COMPANY SECUREDCORPB .. 06/14/2023 . [DIRECT . ..2,000,000 . 1,990,697 . (13,913) |. . 02/01/2053 . [1.F FE .
..225418-N4-6 | CS FIRST BOSTON MORTGAGE SECUR SENIOR SE .... 06/01/2023 . | PAYDOUN . 10/15/2039 . |6. FE .....
..23312L-Ali-8 | DBJPM_2016-C1 SENIORSENIORCMBS16-C1 1. ... 06/01/2023 . | PAYDOUN . (1,828) . 05/10/2049 . [1.A FE .
..23312V-AE-6 | DEUTSCHE BANK COMMERCIAL MORTG LCFCRUTSE ... 06/01/2023 . | PAYDOUN ..559,586 ..577,632 |. ..571,640 |. (12,054) .559,586 . 08/12/2049 . (1.A ........
..23312V-AG-1 | DEUTSCHE BANK COMMERCIAL MORTG SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... ...82,088 |............27,375 |.... .. (27,375) ... . 08/12/2049 . [1.A FE .
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STANDARD CHARTERED BANK
..260543-BJ-1 | DOW CHEMICAL COMPANY THE SENIORCORPBND ...... |....... L 05/18/2023 . | .evveiiiiiiiiiiiiniiininininnn e [ 7,841,352 |........ 7,018,000 |........ 9,403,839 |........ 9,124,339 |..oooeeeeiniinns e (110,481) [ s (110,481) [cevvveeiiiiinnns fernnnns 9,013,858 [...ccoeeiinnnn ... (1,172,506) |... (1,172,506) |........... 288,981 |. 11/01/2029 . |2.A FE ....

..26857L-AB-8 |ELFI| GRADUATE LOAN PROGRAM ELF SUB ABS_A .... |....... . 06/25/2023 . [PAYDOIN ... ... 99,337 ...99,337 .. 1,224 |. 08/25/2045 . |1.C FE ....
..269330-AA-4 | ENERGY EFFICIENT EQUITY INC E3 ABS19-114 .. 06/20/2023 . | PAYDOUN 77,774 77,774 1,240 (. 09/20/2055 . |1.A FE ....
..20445F-BZ-0 | MORTGAGE LOAN TRUST EMLT_03-1 MEZZANINAB . 06/26/2023 . | PAYDOUN 69,674 69,674 U 1,027 (. 12/25/2034 . |1.AFM ...
..30303M-8J-4 | META PLATFORMS INC SENIORCORPBND ~ 4.450 06/14/2023 . | DIRECT . ..3,000,000 . (27,581) | .50,063 |. 08/15/2052 . | 1.E FE ....
..31659T-DV-4 |FMIC ABS05-2  5.885% 12/26/35 ... 06/26/2023 . | PAYDOUN . 12/25/2035 . |[1.A FM ...
..32027N-LA-7 | FFML ABSO4-F7 ~ 6.008% 09/25/34 .. 06/26/2023 . | PAYDOIN . 09/25/2034 . |1.A FM .

..32027N-W-0 | FIRST FRANKLIN MORTGAGE LOAN F SENIORABS .... |....... . 06/26/2023 . [ PAYDOIN ... . 10/25/2035 . |1.A FM .

..33851T-BS-5 | FSMT_21-11IN SUBIHOLECMO21-11IN144A 3. ... |....... . 06/01/2023 . [ PAYDOIN ... . . 11/25/2051 . |1.F ........
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST FSMT_1 SUPSENHHO ... |....... . 06/01/2023 . [ PAYDOIN ... ...82,687 |.... . 10/25/2049 . |1.A ........
..345370-CA-6 | FORD MOTOR COMPANY SENIOR CORP BND 7.4 .... |....... . 06/01/2023 . [ VARIOUS ... .5,662,168 |.... . 07/16/2031 . |3.B FE ....
..36170U-AC-5 | GFORC SENIORCMBS05-RRA144A  0.170% 08/2 .... |....... . 04/01/2023 . [ PAYDOIN ... . 08/22/2036 . |6. PLGI ...

.3,497,712 |....

..36197X-AQ-7 | GS MORTGAGE SECURITIES TRUST G SUBSUBCMB .... |....... . 05/01/2023 . [ PAYDOIN ... . 06/10/2046 . [1.A ........
..362341-GM-5 | GSR MORTGAGE LOAN TRUST GSR_05 SUBABSOS- .... . |- 06/26/2023 . [PAYDOIN ... ...66,542 |.... . 08/25/2035 .
..36245E-AE-8 | GSAMP_O06-HE7 SENIORABSO6-HE7 ~ 5.610% 10 .... . 06/26/2023 . [PAYDOIN ... ... 47,869 |.... . 10/25/2046 .
..36250H-AG-8 | GSMS_14-GC26 SENIORCMBS14-GC26  0.911% ... 06/01/2023 . | PAYDOUN 5,405 |. . 11/10/2047 .
..36250V-AC-6 | GS MORTGAGE SECURITIES TRUST G LCFCRUTSE .... 04/01/2023 . | PAYDOIN 21,250 |. . 10/10/2048 .
..36251P-AC-8 | GS MORTGAGE SECURITIES TRUST G LCFCRUTSE .... 05/01/2023 . | PAYDOUN 7,90 |. . 10/10/2049 .
.. 36252H-AC-5 | GS MORTGAGE SECURITIES TRUST G LOFCRUTSE .... |....... . 05/01/2023 . [PAYDOIN ... w175 . 03/10/2050 .
..36253P-AB-8 | GS MORTGAGE SECURITIES CORP Il LCFCRUTSE .... |....... . 05/01/2023 . [PAYDOIN ... ....2,883 |.... . 05/10/2050 .
..36258K-BB-3 | GSMBS_20-INV1 WHOLECMO20-INV1144A  3.50 .... |....... . 06/01/2023 . [ PAYDOIN ... ...34.214 ... . 10/25/2050 .
..36258K-BE-7 | GSMBS_20-INV1 SUBWHOLECMO20-INV1144A 3 .... |....... . 06/01/2023 . [ PAYDONN .eeenne.... 78,083 ... . . . 10/25/2050 .
..373298-CF-3 | GEORGIA-PACIFIC LLC SENIOR CORP_BND ~ 8. .... |....... . 05/24/2023 . [ CALL 101.4380 ... foreeeeeiiniii [0 12,368,335 ..l 12,193,000 |[....... 13,848,687 |.......13,040,671 [.......ccccniis | . (321,399) |... e 12,719,272 ). . 01/15/2024 .
..377372-AN-7 | GLAXOSMITHKLINE CAPITAL INC SENIOR CORP_ .... |....... . 05/18/2023 . [DEUTSCHE BANK AG ........ |oeeeeeeiiiieieniis [o0nn2,284,127 [l 2,294,000 |........ 2,554,805 |.... . (15,349) | e 2,500,562 |.. . 05/15/2028 .
..378272-AF-5 | GLENCORE FUNDING LLC SENIOR CORP_BND 144 .... |....... . 05/30/2023 . [MATURITY ...ooovveviinnnns [oeeemniiiinenennns e 4,403,000 ... 4,403,000 |........ 4,578,768 |.... < (51,837) o [ 4,403,000 |.. . 05/30/2023 .
..42770U-AA-1 | HERO_15-2A ABS_ABS _15-2A 144A  3.990% ..... |....... . 06/20/2023 . [PAYDOIN ... ....6,342 ....6,477 |.... -(201) |... .6,342 |.. . 09/20/2040 .
..437084-JU-1 | HOME EQUITY ASSET TRUST HEAT_O ABS05-2 . 04/25/2023 . | PAYDOIN .3,13 .2,837 |. .9 .3,133 . 07/25/2035 .
..43730X-AE-4 | HPA_21-3 SUBSENIORCMBS21-3144A  3.198% 06/01/2023 . | PAYDOUN . 9,524 9,524 |. .9,524 . 01/17/2041 .
..43732V-AG-1 | HOME PARTNERS OF AMERICA TRUST SENIORCHB ... . 06/01/2023 . [ PAYDOIN ... ...67,459 ...67,458 |.... .1 ..67,459 |.. . 12/17/2026 .
SOUTHTRUST SECURITIES
..438506-AS-6 | HONEYWELL INC SENIOR CORP_BND ~ 6.625% 0 ... |....... . 05/19/2023 . [INC weevveeeiiiiiieiieiins [eeeeeiiiieeeeenn [0 4,022,872 . 3,711,000 |........ 4,661,202 |........ 4,522,819 |.... (85,014 s [ 4,467,804 |oooeeiiiiiiins s (444,932) |...... (444,932) . 06/15/2028 .
..459200-AS-0 | INTERNATIONAL BUSINESS MACHINE SENIORCOR .... |....... |- 05/19/2023 . [ VARIOUS ..2,749,000 ..3,443,123 |. .3,333,712 |. R . 3,290,254 . 01/15/2028 .
..46361T-AC-6 | IRVINE CORE OFFICE TRUST ICOT LCFSENIORC .... |....... . 05/10/2023 . [PAYDOUN .......ccvvvvneeess [eeneeiinniennennns [+, 2,600,000 ... 2,600,000 |........ 2,553,208 |........2,563,203 |.ccoeiiiiiiiii [eeeeennn 46,797 i [ 46,797 s e 2,600,000 |.. . 05/15/2048 .
..46361T-AL-6 | IRVINE CORE OFFICE TRUST ICOT SUBSUBCMBS .... |....... . 05/10/2023 . [ PAYDOIN ... ..762,069 |.... 765,000 |.. . 05/15/2048 .
..46590M-AQ-3 | JPMORGAN CHASE COMMERCIAL MORT LCFCRUTSE .... |....... . 06/01/2023 . | PAYDOUN ... .309,967 |.. . 08/15/2049 .
..46590R-AD-1 | JPMORGAN CHASE COMMERCIAL MORT LCFCRUTSE .... |....... . 06/01/2023 . [ PAYDOIN ... 612,246 |.. . 08/15/2049 .
..46625M-5P-0 | JPMCC SENIORCMBS04-PNC1144A  0.000% 06/ ... |....... . 06/01/2023 . [ PAYDOIN ... . 06/12/2041 .
..46625Y-JP-9 | JPMCC_05-CB11 SENIORCMBS05-CB11144A 0. ... |....... . 06/01/2023 . [ PAYDOIN ... .. . 08/12/2037 .
..46639N-AV-3 | JPMBB COMMERCIAL MORTGAGE SECU SUBSUBCIB .... 06/01/2023 . | PAYDOIN ... ..912,267 .912,374 . 07/15/2045 .
..46639Y-AN-7 | JP MORGAN CHASE COMMERCIAL MOR SUBSUBCMB .... 06/23/2023 . | DEUTSCHE BANK AG 1,210,428 |. 1,212,207 . 04/15/2046 .
..46640J-AX-5 | JPMCCMSC_13-C13 SUB SUB_CMBS _13-C13 4 .... 06/01/2023 . | PAYDOIN ... 1,217,361 . 1,224,516 . 01/15/2046 .
..46642\-BF-2 | JPMBB COMMERCIAL MORTGAGE SECU SENIORSEN .... 06/01/2023 . | PAYDOUN . .1,870 |. . 09/15/2047 .
..46645L-AX-5 | JPMBB COMMERCIAL MORTGAGE SECU LCFCRUTSE .... 04/01/2023 . | PAYDOUN .. 432,539 ..447,262 |. .432,539 . 03/15/2049 .
..46646R-AH-6 | JPNDB COMMERCIAL MORTGAGE SECU LCFCRUTSE ... |....... . 06/01/2023 . [ PAYDOIN ... o [ 813,197 [ ..........830,420 |.... 813,197 |.. . 12/15/2049 .
..478111-AB-3 | JOHNS HOPKINS HEALTH SYSTEM CO SENIORCOR ..... | ....... . 05/15/2023 . [MATURITY ...oovveevvinnnns Joveeeniiiiiiiennin fovees 4,968,000 |........ 4,968,000 |........ 5,086,934 |........ 5,000,328 |...ooooverieees foonnnn (32,828) )i [ (82,328) )i fen 4,968,000 . 05/15/2023 .
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..485170-AS-3 | KANSAS CITY SQUTHERN SENIORCORPBND 4.9 ..... [....... . 04/19/2023 . | TAXABLE EXCHANGE ........ .... 182,000 230,734 |...........229,295 |[.... ... (429) | ... (429)]... 4,505 |. 08/15/2045 . |2.B FE ....
..485170-BB-9 | KANSAS CITY SQUTHERN SENIORCORPBND ~ 4.7 .... |....... . 04/19/2023 . | TAXABLE EXCHANGE ........ .... 146,000 ... 178,789 |.......... 177,976 |.... . (283) ). e (283) ). . 05/01/2048 . (2.B FE ....
..485170-BC-7 |KANSAS CITY SOUTHERN SENIORCORPBND 4.2 ..... [....... . 04/19/2023 . | TAXABLE EXCHANGE ........ ...58,400 |.... . 11/15/2069 . (2.B FE ....
..485170-BD-5 |KANSAS CITY SQUTHERN SENIORCORPBND 2.8 .... |....... . 04/19/2023 . | TAXABLE EXCHANGE ........ . . ........ 1,787,108 |.... . 11/15/2029 . (2.B FE ....
..485170-BE-3 | KANSAS CITY SQUTHERN SENIORCORPBND 3.5 ..... [....... . 04/19/2023 . | TAXABLE EXCHANGE ........ .... 178,000 ... 187,158 |...........186,950 |.... . 05/01/2050 . (2.B FE ....
..501044-BZ-3 |KROGER CO SENIOR CORP_BND ~ 7.500% 04/01 .... |....... . 05/19/2023 . | GOLDMAN SACHS & CO. ... ..5,972,000 ..8,326,760 |........8,008,472 |.... . 04/01/2031 . [2.A FE ....
..52607B-AA-1 |LBZZ_21-1A ABS21-1A144A  1.460% 06/15/2 .... |....... . 06/15/2023 . | PAYDOUN ... ..218,492 |.... . 06/15/2026 . [1.E FE ....
..548661-AK-3 | LOWES COMPANIES INC SENIOR CORPBND 6. .... |[....... . 05/19/2023 . | DAIWA .8,991,519 |.... ... (1,100,018) . 03/15/2029 . [2.A FE ....
..55281B-AA-7 |MCFCL_17-6-2A SENIORABS6144A  6.975% 07 .... |....... . 04/20/2023 . | PAYDOUN ... .. 716,486 eeeeee... 716,486 ... . 07/20/2030 . (1.A FE ....
..55281B-A0-2 | MCFCL_17-6-2A SENIORABS6144A  6.975% 07 .. 04/20/2023 . | PAYDOUN ... .. 239,692 ..239,692 ..239,692 |. ..239,692 |. .239,692 o . 07/20/2030 . [1.A FE ....
..55903V-AL-7 | WARNERMEDIA HOLDINGS INC SENIOR CORP_BND .... 05/01/2023 . [ TAXABLE EXCHANGE . 3,107,503 ..3,500,000 ..3,138,608 |. .3,151,970 |. .3,161,977 . (54,474) |. (54,474) |.. . 03/15/2082 . [2.C FE ....
..55003V-AQ-6 | WARNERMEDIA HOLDINGS INC SENIOR CORP_BND .. 05/01/2023 . | TAXABLE EXCHANGE 13,758,189 .17,312,000 .17,378,863 |. 17,378,085 |. 17,377,714 (3,619,525) |... (3,619,525) |.. . 03/15/2062 . (2.C FE ....
..57631T-AA-1 |MASTT_22-1A ABS22-1A  6.895% 12/15/47 ....... [....... . 06/15/2023 . | PAYDOUN L. 756,491 | 756,491 |........... 756,484 |...........756,481 .10 ) 756,491 | e [ .22, . 12/15/2047 . (1.G FE ....

.2,218 ...

..61690Y-BV-3 | MORGAN STANLEY CAPITAL | TRUST SENIORCMB .... |....... . 06/01/2023 . [ PAYDOIN ... .6,188 |.... . (2,218) |... . 11715/2049 . |1.A FE ...
..61691N-AD-7 | MORGAN STANLEY CAPITAL | TRUST LCFCRUTSE .... |....... . 06/01/2023 . [ PAYDOIN ... . 12/15/2050 . [1.A ........
..61744C-YB-6 | MORGAN STANLEY ABS CAPITAL | M ABS0B-NC1 .... |....... . 06/26/2023 . [PAYDOIN ... . 12/25/2035 . |1.A FM ...
..617451-FU-8 | MORGAN STANELY CAPITAL | TRUST SENIOR SE .... |....... . 04/01/2023 . [ PAYDOIN ... . 03/12/2044 . |6. PLGI ...
..61763X-AG-1 | WF-RBS COMMERCIAL MORTGAGE TRU SENIORCMB .... |....... . 06/01/2023 . [PAYDONN ..ooevenniiiiinenn feeneeniiiiiinieiis [ o . 10/15/2047 . |1.A FE ...
..61764X-BH-7 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .... |....... . 06/01/2023 . [ PAYDOIN ... ... 140,681 . 03/15/2048 . |1.A ........
..61764X-BK-0 | MORGAN STANLEY BAML TRUST MSBA SENIORSEN .... |....... . 06/01/2023 . [ PAYDOIN ... . 03/15/2048 . |1.B FE .
..61765L-AV-2 | MORGAN STANLEY BAML TRUST MSBA SENIORCMB .. 06/01/2023 . | PAYDOUN . 05/15/2048 . |1.A FE .
..61766R-BA-3 | MORGANSTANLEYBAMLTRUSTMSBA SENIORSENIORC .. 06/01/2023 . | PAYDOUN . 11/15/2049 . |1.A FE .
..61913P-AS-1 | MORTGAGEIT TRUST MHL_05-1 WHOLECMOO5-1 .... 06/25/2023 . | PAYDOUN .2,309 . 02/25/2035 . |1.A FM .
..629682-AA-3 | NADG_19-1 ABS19-1144A  3.368% 12/28/49 - |- 06/28/2023 . [ PAYDONN 16,300 16,300 16,300 E . 12/28/2049 . |1.F FE .
..641423-CF-3 | NEVADA POWER COMPANY SECURED CORP BND ... weeennr |- 06/14/2023 . | DIRECT . ,135,821 ..2,000,000 .2,164,605 .(28,784) | . 05/01/2053 . |1.F FE .
..64352V-LM-1 | NEW CENTURY HOME EQUITY LOAN T MEZZANINA .... |....... . 06/26/2023 . | PAYDOUN ... ... 99,682 . 07/25/2035 . |1.A FM .
..64829X-AT-9 |NRZT_2018-5A SUBWHOLECMO18-5144A  4.250 .... |....... . 06/01/2023 . [ PAYDOIN ... ... 45,515 . 12/25/2057 . |1.A ........
..64830G-AB-2 | NEW RESIDENTIAL MORTGAGE LOAN SENIORWHOL .... |....... . 06/01/2023 . [ PAYDOIN ... . 12/25/2057 . |1.A ........
..64830K-BA-4 | NEW RESIDENTIAL MORTGAGE LOAN ABS18-3A14 .... |....... . 06/01/2023 . [ PAYDOIN ... . 05/25/2058 . [1.A ........
..67118A-AQ-8 | OPGT_21-PORT SUBCMBS21-PORT144A  7.141% ... |....... . 04/15/2023 . [PAYDOIN ... . 10/15/2036 . [1.A ........
..67118A-AS-4 | OPGT_21-PORT SUBCMBS21-PORT144A  7.591% ... |....... . 04/15/2023 . [ PAYDOIN ... 194,830 |.... . 10/15/2036 . [1.A ........
..69376B-AA-4 | PACEF_20-1A ABS20  3.000% 09/20/55 .......... |.eeeees . 06/20/2023 . [PAYDOIN ... 100,423 |.... . 09/20/2055 . |1.A FE .
J.P. MORGAN SECURITIES
..713448-EG-9 |PEPSICO INC SENIOR CORP_BND  7.000% 03/ ... |..ee.. . 05/19/2023 . [ INC ..vvvveeeeiiiiiineiens [ e 2,132,357 |....... 19,643,000 |....... 26,496,639 |.......25,589,855 |......ccooiiiis [o0nnn (368,920 |niiiiiiiiis [ (358,929) [c.vvvvvvvnnnnnnn [0 25,230,925 |l ... (3,098,568) |... (3,098,568) |........ 1,000,702 |. 03/01/2029 . (1.E FE ....
..72650T-AA-6 | PLAINS END FINANCING LLC SENIOR CORPBND .... |....... L 04/15/2023 . [ eeeeiieeiiiiieee e e [ 158,620 [l 158,620 |.......... 160,966 |........... 159,748 |ovvvvvieieiis [ (1,126) [oeveeeiiiiins s (1,126) [orveeeeiiiiis | 158,620 . 04/15/2028 . |3.A FE ....
..731020-AA-4 | POLAR TANKERS INC SENIOR CORP_BND 144A ....... |....... . 05/10/2023 . e [ 47,221 .. . 05/10/2037 . |1.F FE ...
..744448-CY-5 |PUBLIC SERVICE COMPANY OF COLO SECURED C .... |....... . 06/14/2023 . [DIRECT .... . 2,921,678 .2,930,918 |.. . 04/01/2053 . |1.E FE ...
.. T54050-AF-9 | RESIDENTIAL ASSET SECURITIES C MEZZANINA .... |....... . 06/26/2023 . [PAYDOIN ... .. 22,707 .. . 11/25/2035 . [1.A FM ...
..75513E-CS-8 | RAYTHEON TECHNOLOGIES CORPORAT SENIORCOR ..... | ....... . 06/17/2023 . [ SUNTRUST .. .7,826,088 |.. . 02/27/2053 . |2.A FE ....
..761128-20-1 | RAMP 2006-RS1 Al3 ABS06-RS2  5.750% 03/ .... |..eenn . 06/26/2023 . [PAYDOIN ... ..60,562 |.. . 03/25/2036 . |1.A FM .
..76112B-YX-2 | RAMP 2006-RS1 AI3 MEZZANINABS05-EFC3 5 ... |....... . 04/25/2023 . [PAYDOIN ... ..54,563 |.. . 08/25/2035 . [1.A FM ...
..78432B-AB-5 | SG CAPITAL PARTNERS SGR_19-3 SENIORWHOLE .... |....... . 06/01/2023 . [ PAYDOIN ... .110,483 |.. . 09/25/2059 . [1.A ........
..784328-AC-3 | SG CAPITAL PARTNERS SGR_19-3 ABS19-3144A .... |....... . 06/01/2023 . [ PAYDOIN ... .156,99 |.. . 09/25/2059 . [1.A ........
..78432Y-AC-3 | SGR_21-2 SENIORWHOLECMO21-2144A  2.096% .... |....... . 06/01/2023 . [PAYDOUN ...ooevevvvvneenes foveeeniiinnieneennn foee... 107,189 ...l 107,159 |.......... 107,158 [.......... 107,158 [oooieeiiiiins v foreiiiiiiiis v o o 107,159 . 12/25/2061 . |1.F FE .
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..80281H-AC-8 | SCART_21-C SUBABS21-C144A  2.970% 06/15 .... |....... . 06/15/2023 . | PAYDOUN ... ... 50,043 ...50,043 ...50,817 |.... .. (774) ). (774) ... . 06/15/2028 . [2.A PL ....
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SEMT_13 SENIORWHO .... |....... . 06/01/2023 . | PAYDOUN ... ... 24,687 ...24,687 ... 24,327 |.... ... 360 | . 07/25/2043 . [1.A ........
..81746N-CB-2 | SEMT_16-3 WHOLECMO16-3144A  3.615% 11/2 ... |....... . 06/01/2023 . | PAYDOUN ... ... 55,168 ...55,168 ...56,007 |.... ... (930) | . 11/25/2046 . [1.A ........
..81746N-CC-0 | SEMT_16-3 WHOLECMO16-3144A  3.615% 11/2 ... [....... . 06/01/2023 . | PAYDOUN ... ... 41,376 ...41,376 .. 41,027 ... L. 349 ). . 11/25/2046 . [1.A ........
..817460-CB-5 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .... |....... . 06/01/2023 . | PAYDOUN ... ... 49,138 ...49,138 ...49,2%6 |.... .. (98)] . 02/25/2048 . [1.A ........
..81746Q-CC-3 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .... |....... . 06/01/2023 . | PAYDOUN ... .. 31,036 .29 | . 02/25/2048 . [1.A ........

REDEMPT [ON 100.0000
..83416W-AB-9 | SOLAR STAR FUNDING LLC SECURED CORPBND ...... [....... . 06/30/2023 . .. (6,879) | . (6,879) ... . 06/30/2035 . (2.B FE ....

..83611M-DH-8 | SVHE MEZZANINABS05-01  5.825% 06/25/35 ..... |....... . 06/26/2023 . [ PAYDOIN ... . ...1,629 |... . 06/25/2035 . |1.A FM .
..B86358E-MR-4 | STRUCTURED ASSET INVESTMENT LO ABS04-9 ....... |....... . 06/26/2023 . [PAYDOIN ... ...34,7% 1,564 |... . 10/25/2034 . |1.A FM .
..86350U-AE-Q | SASCO_06-OPT1 SENIORABS06-OPT1  5.410% ..... |....... . 06/26/2023 . [ PAYDOIN ... ...28,064 . . 185 |... . . . 04/25/2036 . |1.A FM .
..87267T-AC-5 | TOORAK MORTGAGE TRUST TRK_21-1 SENIORWHO .... |....... . 06/01/2023 . [ PAYDOIN ... ..365,909 |.... .. 665 |... ....366,574 |.. . 11/25/2056 . |1.F FE ...
..90139#-AA-Q | TWIN BROOK CAP FDG VIII DSPV ABS ~ 7.927 .... |....... . 06/06/2023 . [DIRECT .... .6,393,044 |.... .(368) |... .6,392,676 |.. .5,330 . 06/09/2026 . |1.E PL ...
..90139*-AA-3 | TWIN BROOK CAP FDG VII DSPV ABS = 7.927% .... |....... . 06/06/2023 . [DIRECT .... .6,465,037 |.... ... (269) ... .6,464,769 |.. .5,298 . 06/09/2026 . [1.E PL .
..90276G-AU-6 | UBSCMT_17-C3 SENIORCMBS17-C3  1.262% 08 .... . |- 06/01/2023 . [PAYDOIN ... ...27,320 |.... (27,320) |... . 08/15/2050 . |1.A FE .
..90276Y-AF-0 | UBSCM_19-C16 SUPSENSENIORCMBS19-C16 1. .... - |- 06/01/2023 . [PAYDOIN ... .. 13,572 ... (13,572) |... .. . 04/15/2052 . |1.A FE .
..90349G-AN-5 | UBS-BARCLAYS COMMERCIAL MORTGA SUBSUBCWB .... . 06/01/2023 . [ PAYDOIN ... .2,000,771 e (771 ). .2,0080,000 |.. . 04/10/2046 . [1.A ........
REDEMPTION 100.0000
..90931G-AA-7 | UNITEDAIRLINESP-TTR UNITEDAIRLINESPASSTH .... |....... . 04/15/2023 . . (3,816) |... ....143,400 |.. . 04/15/2029 . |1.G FE .
..91324P-EL-2 | UNITEDHEALTH GROUP INC SENIOR CORP BND ....... |....... . 06/14/2023 . [DIRECT .... . 05/15/2062 . |1.F FE .
..92890K-AZ-8 | WF-RBS COMMERCIAL MORTGAGE TRU LCFCRUTSE .... |....... . 06/01/2023 . [ PAYDOIN ... .. (1,282) . . 09/15/2057 . |1.A ........
.. 92022F-45-4 | WAMU_05-AR6 SENIORWHOLECMO05-AR13  5.87 .. 06/25/2023 . | PAYDOUN .. 420 |. . 10/25/2045 . |1.A FM .
..92925C-BD-3 | WAMU MORTGAGE PASS-THROUGH CER WHOLE_CMO .... 06/26/2023 . | PAYDOUN 1,577 . 12/25/2045 . |1.A FM .
..92938C-AG-2 | WiF-RBS COMMERCIAL MORTGAGE TRU SENIOR SE .... 06/01/2023 . | PAYDOUN ....ovvvenainininns o Lo s [onen160,332 [ o e, K . 08/15/2046 . |1.B FE .
..92938G-AG-3 | WIF-RBS COMMERCIAL MORTGAGE TRU SENIORSEN .... 06/01/2023 . | PAYDOUN (7,983) | . 12/15/2046 . |1.A FE .
..92938V-Ali-5 | WF-RBS COMMERCIAL MORTGAGE TRU SENIORSEN .... 06/01/2023 . | PAYDOUN ... (786) | . 03/15/2047 . |1.A FE ...
..92939F-BA-6 | WIF-RBS COMMERCIAL MORTGAGE TRU SENIORSEN .... |....... . 06/01/2023 . [ PAYDOIN ... . ....(2,384) |. . 08/15/2047 . |1.A FE ...
..94988\I-AA-8 | WELLS FARGO COMMERCIAL MORTGAG LCFSENIOR .... |....... . 04/01/2023 . [PAYDOIN ... 1,978,376 |.... ....21,624 |, . 04/16/2035 . |1.A ........
..94989A-AX-3 |WELLS FARGO COMMERCIAL MORTGAG SENIOR SE .... |....... . 06/01/2023 . [ PAYDOIN ... ....5,604 |.... ....(5,694) |. . 12/15/2047 . |1.A FE .
..94989C-BA-8 | WELLS FARGO COMMERCIAL MORTGAG SUBCMBSTS ... |....... . 06/01/2023 . [ PAYDOIN ... . 11,487 ... . 02/15/2048 . |1.A FE .
..94989E-AH-0 | WELLS FARGO COMMERCIAL MORTGAG SENIORSEN .... |....... . 06/01/2023 . [ PAYDOIN ... ... 17,962 |.... . 04/15/2050 . |1.A FE .
..94989T-BC-7 | WFCM_15-LC22 SENIORCMBS15-LC22  0.898% ...... | ...c... . 06/01/2023 . [ PAYDOIN ... ....3,82%6 |.... . 09/15/2058 . |1.A FE .
..95000G-BB-9 | WELLS FARGO COMMERCIAL MORTGAG SENIORCMB ... . |- 06/01/2023 . [PAYDOIN ... ...2,320 |.... . 08/15/2049 . |1.A FE .
..95000L-BC-6 | WELLS FARGO COMMERCIAL MORTGAG SENIORSEN .... - |- 06/01/2023 . [PAYDOIN ... L2772 ... . 03/15/2059 . |1.A FE .
..962210-AH-6 | WiF-RBS COMMERCIAL MORTGAGE TRU SENIORCMB .... . 06/01/2023 . [ PAYDOIN ... ....815 ... . 12/15/2046 . |1.A FE .
REDEMPTION 100.0000
..BOAOGB-8L-2 |LEGG MASON MORTGAGE CAPITAL CORPBND 6 ... |....... . 06/01/2023 . ....269,652 |........... 269,652 |........... 276,237 |...........271,269 |.... . (1,618) |... ....269,652 |.. . 08/01/2027 . |2.B ........
..BAY24V-CY-6 | WARNERMEDIA HOLDINGS INC SENIOR CORP_BND .... |....... . 05/01/2023 . [ TAXABLE EXCHANGE 17,615,159 |....... 22,248,000 |....... 22,530,686 |.......22,528,751 ... (534)]... 22,528,217 |.. . 03/15/2062 . |2.C FE ....
REDEMPT ION 100.0000
..BHMO37-XM-5 |NEPTUNE REGIONAL TRANSMISSION SENIOR COR .... |....... . 06/30/2023 . | evviiiiniiiiiininiiniinninnns e | 84,483 |............ 84,483 |............ 93,003 |.....ceenn. 87,648 [oeeiiiiiiies s (3,165) |.eeeiiiiiaeaas [ (3,165) |.eeeiiiiiaeees e 84,483 . 06/30/2027 . |2.A FE ....

REDEMPT ION 100.0000

..BHMOJ7-RU-7 | INDUSTRIAL DEVELOPMENT AUTHORI CORP_BND ...... - |- 0671072023 . | .. . 12/10/2032 . |1.B ........

..BHOLD-SH-6 | WALGREEN LEASE PASS THROUGH TR CORP_BND ...... . 06/25/2023 . [ VARIOUS ... . 12/25/2036 . [1.C ........
REDEMPTION 100.0000

..BHOME-2P-6 | SOUTHIEST POWER POOL INC CORP_BND  3.25 ..... |....... . 06/30/2023 . [ ..eviiiiiiiiiiiee e ....125,000 |........... 125,000 |........... 125,000 |...........125,000 |.... ....125,000 |.. . 09/30/2024 . |1.F ........

..BHWO0T4-1H-0 | BANNER SEVENTEEN LLC SENIOR CORP BND 3 ... |....... . 06/07/2023 . [CALL 100.0000 ..... 12,500,000 |....... 12,500,000 |....... 12,500,000 |.......12,500,000 |.... 12,500,000 |.. . 07/11/2023 . |2.C FE ....
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REDEMPT [ON 100.0000
..BHM103-77-7 | SOUTHWEST POWER POOL INC SENIOR CORP_BND ..... |....... . 06/30/2023 . | evviiiiniiiiiininiiniinninnns e | 28,22 |l 28,222 |oeerernnnns 20,942 fo..oeennnne AN T IO RN (1,203) |eeveeeiiiiiiies e (1,203) |eveeiiiiiiiiins e, 7 O O N 680 |[. 12/30/2042 . |1.F FE ....
..BHM12F-UQ-0 | ARTHUR J GALLAGHER & CO CORP_BND  4.130 .... |....... . 06/24/2023 . |MATURITY L.ovvvviiiiiiiinnn Jooeeneeiiiieeeeens | 1,000,000 |........ 1,000,000 |........... 992,570 |........... 999,431 |oovvviiiiiiiiins fernenininnns [151J  FN L1514 R 1,000,000 [.eevevveeevennnn forvmmnnnnniiinns fooviiiis e 20,650 |. 06/24/2023 . |2.B PL ....
REDEMPT [ON 100.0000
..BHM13H-CT-9 | VIRGINIA INTERNATIONAL GATEWAY CORP BND ..... |....... . 06/30/2023 . | .evvviririiiiiiniiiiiiiininins e [ 17,912 |........... 17,912 |l 17,912 |l 17,912 | e o fos e e 17,912 o o s 352 |. 06/30/2030 . |1.F PL ....
..BHM19G-X7-0 |BANNER SEVENTEEN LLC SENIOR CORPBND 3 ... |....... . 06/07/2023 . | CALL 100.0000 ..... [oeeeeererrrrenennnns fornnns 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..eevvrrrrrrnnns forvrrnnnnniiiinn o fe e e 8,000,000 |.eeeviiiiineins fevreriiiiiiiiens feiiiiiiiiiiinn o 165,724 |. 07/11/2023 . |2.C FE ....
REDEMPT [ON 100.0000
..BHM1B1-QJ-2 | WINSUPPLY INC SENIOR CORP_BND ~ 4.020% 0 .... |....... . 06/18/2023 . | .. ..700,000 .... 700,000 .... 700,000 |.......... 700,000 |.... ... 700,000 |.. . 06/18/2027 . (2.B ........
..BHM1DB-PO-0 |BEAR SWAMP FINANCE LP SENIOR CORPBND ........ [....... . 06/30/2023 . 313,322 |........... 313,322 |........... 313,322 |oeveeeenns LK IR: 7720 FOUU R (S R R A 313,322 . 10/08/2025 . [2.C PL
..BHM1DG-00-9 | GUADALUPE VALLEY ELECTRIC COOP GUADALUPE .... |....... . 06/01/2023 . | evvvennnniiniiiinniiiiinninns e e 100,000 |.......... 100,000 |[.......... 100,000 |.......... L P N N 100,000 . 12/01/2045 . (1.D FE .
REDEMPT [ON 100.0000
..BHM1F9-B7-3 | STONEHENGE CAPITAL FUND CONNEC SENIOR CO .... - 06/15/2023 . [ .eeeniiiiiin e [, 9,197 |overiinnnns 9,197 |l 9,197 |oeiiiennnn 9197 |, ...9,197 |.. . 12/15/2025 .
..BHM1JL-WD-6 | CARMAX AUTO SUPERSTORES INC SENIOR CORP_ ..... 04/27/2023 . [MATURITY . . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. K .2,000,000 . 04/27/2023 .
..BHM1JY-K3-3 |BGO DIVERSIFIED US PROPERTY FU SENIOR CO .... . 06/29/2023 . |MATURITY L.oovvvviniiiiinnn Joeeeeeeiieieeeeeenns | 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...eovmrmmrnnnns foovmiiiiiiiiiins Jooveiiiis s e foiinnn 1,000,000 |. . 06/29/2023 .
REDEMPT [ON
..BHMN1-D7-9 | BFC HONEYWELL FEDERAL RECEIVAB SECURED C .... |....... . 06/01/2023 . | evvveninninniininiiiiinniinns e e 104,333 |........... 104,333 |........... 104,333 |........... X O Y N (RN R 104,333 . 12/01/2041 . (1.D ........
REDEMPT [ON 100.0000
..BHM1SD-8U-3 |UFI JCGS KWAJALEIN FEDERAL REC SENIOR CO .... |[....... L 04/01/2023 . | evvviiiiiniiiiiiiiiiiiiininns e e 381,023 |....oeenns 381,023 [...veeeeee 381,023 [........... 3 7 P Y N B 7 O P 14,479 |. 04/01/2039 . (1.D ........
REDEMPT [ON 100.0000
..BHW1SQ-DP-9 | SPOWER FINANCE | LLC SENIOR CORPBND 4 .... |....... . 06/30/2023 . | .. U R R 246,538 |........... 246,538 |........... 246,538 |........... R O P Y N 248,538 [ovvvvvviiiiininn foriiins e e 5,609 |. 12/31/2036 . |3.C FE
REDEMPT [ON 100.0000
..BHM1TO-2R-3 | ALASKA VENTURES LLC SENIORCORPBND ~ 4.67 .... |....... . 06/30/2023 . | everiiinininiiiiniiiiiiininnn e [ 79,861 | 79,861 |l 79,861 [ SR L O O e O R R PO O S N 1,865 |. 06/30/2033 . [2.C PL ....
..BHM1UJ-BH-2 | LONGWOOD ENERGY PARTNERS LLC SENIOR CORP .... |....... . 06/30/2023 . | evveiinnininiiiiniiininnninnn e [ 31,8490 |00031,849 031,849 [ 31,849 oo s e e e e . O P N 715 |. 06/30/2061 . 2.A FE ....
..BHMAWC-Z9-7 |MARI JONE LTD & MARI BOYLE LTD SENIOR CO .... |....... . 06/30/2023 . | evvieiiininniiininiininininnn e [ 342190 |034,219 |l 34219 34,219 [ovvniiiiiiii o e e e e B 1 P 955 |. 06/30/2031 .|2.CPL ....
..BHM1WC-ZA-4 |MARI JONE LTD & MARI BOYLE LTD SENIOR CO .... |....... . 06/30/2023 . | evveeiiniinnniinininninininnn e [ 342190 034,219 34219 [ 34,219 [ovvniiiiiiii o e e e e B 1 P 955 |. 06/30/2031 .|2.CPL ....
..BHM1XJ-J7-3 | AMAZON SAN BERNARDINO AIR CARG SENIOR CO .... |....... . 06/12/2023 . | evveeiiininiiiniinininiiiinns e [ 36,092 |0l 36,002 ).l 36,002 | L 7 P U (SR R B 2 O P 683 |. 03/10/2041 . [1.E ........
..BHM217-XU-5 | GRIDFLEX GENERATION LLC SENIOR CORP_BND ...... [....... . 06/30/2023 . | evvrnininiinniiininininiiiinn e e 1281120 124112 124112 124,112 . 12/31/2030 . [2.C PL
..BHM22S-P8-6 | BOWIE ACQUISITIONS LLC LN1 CORP_BND 3. ... [....... . 06/30/2023 . ..586,927 |.... . 09/30/2038 . |2.C FE
..BHM2DZ-03-8 | VICOF |1 TRUST ABS_ABS  4.000% 02/10/30 .... [....... . 04/20/2023 . 1,467,834 |.... . 02/10/2030 . [1.G PL .
..BRTHW1-DJ-9 | CVS CAREMARK CTL 9-2009 CVSCAREMARKCTLO- .... |....... . 06/10/2023 . | .evvvvrnrnnnnnininnnnniiininns e e 24811 24,811 | 24811 [ 24811 | s e e e e P33 T U R (U RN 814 |. 10/10/2031 . [2.B ........
REDEMPT [ON 100.0000
..BRTHII1-F3-2 | VERIZON CORPORATE SERVICES GRO VERIZONCO .... . 06/15/2023 . . I . K ...619 |. 05/15/2035 . [2.A ........
..00080Q-AD-7 | ABN AMRO BANK NV SUB CORP_BND 144A 7.7 .... . 05/15/2023 . |MATURITY . . 1,250,000 .. 1,250,000 ..1,277,702 |. 1,261,277 | (1,277) |. . (1,217) .1,250,000 .48,438 |. 06/15/2023 . [2.B FE ...
..04363U-AD-8 |PACIFIC NATIONAL FINANCE PTY L SENIOR CO .... . 04/07/2023 . |MATURITY . 3,393,000 .. 3,393,000 ..3,561,191 |. . 3,428,544 |. (35,544) |. (35,544) . 3,393,000 101,790 |. 04/07/2023 . [2.C FE ...
..046353-Ali-8 | ASTRAZENECA PLC SENIOR CORP_BND  1.375% .... . 05/19/2023 . | VARIOUS 10,893,894 .13,515,000 11,180,149 |. 11,346,368 |. .96,893 |. ..96,893 11,443,251 147,920 |. 08/06/2030 . |1.G FE ..
..07335C-AK-0 |BENEFIT STREET PARTNERS CLO LT SENIORCMB .... VTN V{07 T I N[0 ) R R A RN 6,520 |. ... 4,147 . (4,147) ). . (4,147) ...367 |. 08/15/2052 . [1.A FE ..
.. 225433-AC-5 | CREDIT SUISSE GROUP FUNDING GU SENIOR CO . 06/12/2023 . | TAX FREE EXCHANGE . . 5,810,856 ..5,620,000 ..5,961,246 |. .5,857,680 |. .. (46,824) |. (46,824) .5,810,856 149,867 |. 03/26/2025 . (2.B FE ...
..225433-AF-8 | CREDIT SUISSE GROUP FUNDING GU SENIOR CO . 06/12/2023 . | TAX FREE EXCHANGE . . 1,041,281 ..833,000 .. 1,050,496 |. 1,044,155 |. ... (2,874) . . (2,874) .1,041,281 . 05/15/2045 . 2.B FE ...
.. 225433-AR-2 | CREDIT SUISSE GROUP FUNDING GU SENIOR CO ..... |- 06/12/2023 . [ TAX FREE EXCHANGE . 12,000,065 . 11,246,000 12,367,114 |. 12,114,398 |. . (114,332) | . (114,332) 12,000,065 . 04/17/2026 . 2.B FE ..
..38218G-AA-0 | GOODGREEN TRUST GOODG_18-1A ABS ABS _18- .... |D..... . 06/15/2023 . | PAYDOUN ... 55,315 55,315 |.iieeeeeens 55,309 P TR [ R (SN 5| K . 10/15/2053 . [1.A FE ..
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
REDEMPT [ON 100.0000
..532522-AA-7 [LIMA METRO LINE 2 FINANCE LTD SECURED CO .... |D..... . 04/05/2023 . | .eeneeieiiiieeeeeiniineeees i feeeen 32,011 [ 32,011 [ooeeinnnnns 36,533 [.oeeeenee 36,185 |ooeeeeeeiieiens |t (4,975) |vveeiiiiiiiiies i (VA 1 AU N 72 O Y SR N 940 |. 07/05/2034 . [2.C FE ....
REDEMPT [ON 100.0000
..BHMOM6-4A-4 | NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .... |[D..... . 06/30/2023 . . , o (S R A R 62,500 . 06/30/2035 . [2.C FE .
..BHMONS-7F-1 | KONINKLIJKE VOPAK NV SENIOR CORPBND 3 .... |[D..... . 06/19/2023 . | MATURITY . R 10,000,000 10,000,000 |..eevvvviiiiiins fevvvvvnvnininine fovniiiiiiiis fo e e 10,000,000 . 06/19/2023 . [2.B ........
REDEMPT [ON 100.0000
..BHMONW-8E-4 | SBM BALEIA AZUL SARL SENIOR CORP BND 5 .... [D..... L 06/15/2023 . | .evvvviinniiiiiinininiiiniinns | | 164,220 |...........164,220 |...........162,734 [........... 164,220 |ooooeiiiiiiiiies v e e o o 164,220 . 09/15/2027 . |3.C FE
REDEMPT [ON 100.0000
..BHMOTS-P2-4 | CARIBBEAN UTILITIES COMPANY LT SENIOR CO .... . 05/31/2023 . | .. .. 909,091 ..909,001 |.. .909,001 . 05/30/2033 . 1.G FE .
..BHM1JP-0C-4 |MEGGITT PLC SENIOR CORP_BND ~ 3.310% 07/ .... . 06/23/2023 . | CA PO . 4,000,000 .4,000,000 |.... .4,000,000 |.. . 07/06/2023 . [3.A ........
REDEMPT [ON 100.0000
..BHM1V5-97-6 |EOLICA MESA LA PAZ S DE RL DE SENIOR COR .... [D..... . 06/20/2023 . .. 33,651 . 12/20/2044 . [2.C FE .
..BRYBZ9-Us-5 [SLR LLC SLR_22-2 ABS22-2144A  5.750% 12 ... [D..... |- 06/25/2023 . 055,666 . 12/30/2052 . [1.E PL .
..654897-AA-4 |LIMA METRO LINE 2 FINANCE LTD SECURED CO .... |D..... . 04/05/2023 . | .uvvvriiiiiiiiiiiiiiiiiiiiiins |oeeeeeieeeeeeeeeeens | 49,223 |............ 49,228 |..oooeenn. 56,177 Joveeeeeennns 55,643 [.oovveeininnnnn oo (6,419) |.oooveviiiiiinns fovnnnes (6,419) |..oovveiiiiiiins fovvenennnns 49,228 |ouvvvveiiiiiiine fovnniiiiiiiiis Lo e 1,446 |. 07/05/2034 . [2.C ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 260,234,401 265,841,486 287,067,358 261,199,120 156 (1,456,890) (1,456,734) 279,212,882 (19,153,817) | (19,153,817) 8,773,344 XXX XXX
..BHM2HE-FB-5 |SIXTH STREET CMS DYNAMIC CREDI SENIORABS ... | | 06/01/2023 . | PAYDOUN ... 1,684 |. 12/31/2042 . [2.B Z .....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 1,684 XXX XXX
REDEMPT [ON 100.0000
..BHM29T-OM-4 [ STRATEGIC PARTNERS FUND VIII T TERM_LOAN .... |....... L 04/17/2023 . | eeeneeeiiiiieeeeeieieeeees i e 2,727,749 |........ 2,721,749 |........ 2,727,749 |........ 2 . O O P O (RN 2,727,749 |ovvvvvviviininnn fonniiiiins fos e 48,933 |. 03/10/2026 . |1.F PL .
REDEMPT [ON 100.0000
..BHM2CA-G9-2 | HARBOURVEST STRUCTURED SOLUTIO TERM_LOAN .... |....... . 06/30/2023 . | .evveiiiiiiniiiiiinniiniinnins e | 1,043,278 |........ 1,043,278 |........ 1,043,278 |........ 1,043,278 |..cooeeiiiiiiins e o o o s 1,043,278 |.. . 09/20/2026 . (1.G PL .
..BHM2F8-HK-8 |WHLP IV RP LP SECURED TERM_LOAN 8.69 .... [....... . 06/07/2023 . | evvrriinnnnnnininniiiiininnns e | 952,285 |........... 952,285 |........... 951,333 [ooevveeenns 951,480 [..ovvvvvininins e LIV O RN VST O RN 952,285 . 03/23/2026 . (1.G PL .
..BRYOKT-FP-7 | CERBERUS 2112 LEVERED LLC TERM_LOAN 7. ... [....... . 06/30/2023 . | TAX FREE EXCHANGE ....... |oeeeeerrriiinnnnnnns |oees 14,815,000 |....... 14,815,000 |....... 14,815,000 |....... 14,815,000 [ooeeieiiiiiiiins Jooveiiiiiiis o e foiii s 14,815,000 . 10/07/2031 . (1.D ........
REDEMPT [ON 100.0000
..BRYD2S-61-3 |BRINLEYPDSPVILLC TERM/LOAN ~ 8.591% 10/1 ... [....... . 06/08/2023 . | .uvvvrvrininiiiiinnininininins e | 4,444,500 |........ 4,444,500 |........ 4,444,500 |ooooeiiiiiiiiins | e e e e e 4,444,500 . 10/14/2082 . [1.F ........
..BRYD2S-61-3 |BRINLEYPDSPVILLC TERM/LOAN ~ 8.591% 10/1 .... [....... . 06/30/2023 . | TAX FREE EXCHANGE ....... |oeeeeeeerinenennnns |oees 14,815,000 |....... 14,815,000 |....... L O P O U R R 14,815,000 |.. . 10/14/2082 . (1.F ........
..BRYFF8-6Y-6 | APCHOLDINGSILP TERM LOAN  0.000% 03/31 .... |....... . 06/30/2023 . | TAX FREE EXCHANGE ....... |oeeorrrrriiinnnnnnns |oees 15,000,000 |....... 15,000,000 |....... 15,000,000 |..evvveverrrirriinns forvemmmmnnennnns oo s e e e 15,000,000 |.. . 03/31/2083 . [1.G ........
REDEMPT [ON 100.0000
..BRYHRV-9T-6 |BRINLEYPDSPVILLC LOAN/TERM ~ 8.321% 10/1 .... [....... . 06/08/2023 . | .uvvrevrrinnriiiiinninininiins e | 4,500,000 |........ 4,500,000 |........ 4,500,000 [ooeeeiiiiiiiiiiiiins oo e e e e e 4,500,000 |.. . 10/14/2082 . [1.F ........
..BRYHRV-9T-6 |BRINLEYPDSPVILLC LOAN/TERM  8.321% 10/1 ... [....... . 06/30/2023 . | TAX FREE EXCHANGE ....... |oeeereeereerenennns |oeeees 6,055,500 |........ 6,055,500 |........ 6,055,500 |.... P PO ST 6,055,500 |.. . 10/14/2082 . [1.F ........
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 64,353,312 64,353,312 64,352,360 19,537,507 805 805 64,353,312 1,602,172 XXX XXX
2509999997. Total - Bonds - Part 4 367,461,911 374,174,098 399,130,124 327,744,450 156 (2,671,977) (2,671,821) 389,368, 122 (22,543,736) | (22,543,736) 12,067,729 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 367,461,911 374,174,098 399,130,124 327,744,450 156 (2,671,977) (2,671,821) 389,368, 122 (22,543,736) | (22,543,736) 12,067,729 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
..BHM2H1-5L-2 |HUM CAPITAL INC HUMCAPITALING ..oovvvvvveereeees | ....... | 06/13/2023 . |TAX FREE EXCHANGE ....... | ........... 565.000 [..oooeeiiiiinnnns 6 | e [T 1,893 |........ (1.887) [oeeeeeiiiiiiiens e e, (1,887) [ouvvvennnnnnnns fooviiiiiiiiiii [ O O A AP FETOUTUUUUORRTY [PTTTTeeeryrry
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 6 XXX 6 1,893 (1,887) (1,887) 6 XXX XXX
5989999997. Total - Common Stocks - Part 4 6 XXX 6 1,893 (1,887) (1,887) 6 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 6 XXX 6 1,893 (1,887) (1,887) 6 XXX XXX
5999999999. Total - Preferred and Common Stocks 6 XXX 6 1,893 (1,887) (1,887) 6 XXX XXX
6009999999 - Totals 367,461,917 XXX 399,130, 130 327,746,343 (1,731)| (2,671,977) (2,673,708) 389,368,128 (22,543,736) | (22,543,736) 12,067,729 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
CALL OPTION JUN25 SPX |VAGLB HEDGE - MACRO JP MORGAN CHASE
C @ 4160 BHM25HDS6 ... | HEDGE N/A ... . |Equity/Index [BANK ... 7HBGLXDRUGQFUS7RNES7  |. 06/05/2020 |. 06/30/2025 |......... 14,400 |...... 59,904,000 ..............4160 |...... 2,160,000 F A 9,851,736 [..vvuneenns [ 9,851,736 |...... 3,868,848 |. .2 ..
CALL OPTION 10Y RTR
3.400000 03-NOV-2032 | VAGLB HEDGE - MACRO Interest
BHM2J3EF9 .............. HEDGE ....ccvvveneeens N/A et Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 11/03/2022 |. 11/03/2082 |.eeevveneveeenn founnn 200,000,000 |............ 0.034]..... 10,950,000 [-eeevmnmeeeeennn foneeeeeemineees foeees 12,183,348 [..eeveeeen |onen 12,183,348 |...... 1,366,548 [.oeeeeeeieeeeenn [ eeeeenieees feeeeneeeeeeeeee foeeee | 2 e
CITIBANK NA 10Y RTR
3.000000 15-NOV-2032 | VAGLB HEDGE - MACRO Interest
BHV2J7B48 .............. HEDGE .....ccvvvnnennns N/A s Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/15/2022 |. 11/15/2082 |..cevvvvnnviiinn fennns 200,000,000 |...cuunnnnnens 0.03[...... 8,720,000 [.oeevvvvnnniieienn forvneneiiiniins foeees 9,777,544 | .oovvnn [ 9,777,544 |...... 1,036,945 [oonnniiiiiinnns v [ e | e 2 s
BARCLAYS BANK PLC 10Y
RTR 3.000000 22-NOV- | VAGLB HEDGE - MACRO Interest
2032 BHW2JA480 ........ HEDGE ....cevvveneeeens N/A et Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/21/2022 |. 11/22/2082 |.eeevveeneeeenn fenenn 200,000,000 |-.evveenneeees 0.03[...... 9,516,000 [-eeeevnneeeeeenn [oemneeeeeeneiaes foeees 9,775,342 | .oovvvn fenennn 9,775,342 |...... 1,087,842 [ e oo e | 2 e
CALL OPTION 10Y RTR
3.000000 29-NOV-2032 | VAGLB HEDGE - MACRO Interest
BHM2JDWY7 ........ceeens HEDGE ......cvvvnnnenens N/A s Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 11/28/2022 |. 11/29/2082 |....evvvvvrvvnnn fennns 200,000,000 |...cuunnennens 0.03[..... 10,975,000 [.ovevvveneveeenn fernniiiiininnns oo 9,773,110 [.eveeneeees [ 9,773,110 |...... 1,038,790 |ovvveneeeviennns foereiii e e | s 2 s
CALL OPTION 10Y RTR
2.750000 01-DEC-2032 | VAGLB HEDGE - MACRO Interest SMBC CAPITAL
BHVM2JENC2 .............. HEDGE ....ccvvveineeens N/A et Rate........... MARKETS ..oeveeeeeeee TVJBSHLIZLORGWGDTNO3  |. 12/01/2022 |. 12/01/2082 |..eevveuneeeenn feunnn 200,000,000 |........... 0.0275 |...... 9,390,000 [-..eeeeeeennnnees foeermmneeeeennnn feeees 8,437,216 [..vveneenes [onnens 8,437,216 |......... 848,417 |..eeeeeieieeees e o [ | 2 e
CALL OPTION 10Y RTR
2.750000 06-DEC-2032 | VAGLB HEDGE - MACRO Interest
BHV2JG693 .............. HEDGE .....ccvvvnnenens N/A s Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 12/06/2022 |. 12/06/2032 |.....evvvvvvenn founns 200,000,000 |........... 0.0275 |..... 10,385,000 [.ovvvveenneerennn fornnniiiiininnns foeees 8,440,544 | ..ooovnnnnn [ennnnn 8,440,544 |......... 853,145 |.evvveiieiiiinnn oo e [ 2 s
CALL OPTION 10Y RTR
2.750000 07-DEC-2032 | VAGLB HEDGE - MACRO Interest
BHV2JG7FS8 ... .... | HEDGE N/A . . |Rate... . |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 12/07/2022 |. 12/07/2032 |.... N PP 200,000,000 ...0.0275 |..... 11,190,000 JN PO 8,438,104 [...oeeee [onnnne 8,438,104 |.........851,103 |. 2 ..
CALL OPTION 10Y RTR
2.750000 13-DEC-2032 |VAGLB HEDGE - MACRO Interest SMBC CAPITAL
BHM2JJOMT .............. HEDGE .....ccvvvnnenens N/A s Rate........... MARKETS .....eevnnens TVJBSHLIZLORGWGDTNO3  |. 12/12/2022 |. 12/13/2082 |...evvvvnnrvvinn fennns 200,000,000 |........... 0.0275 |.... 10,100,000 [....cevvuunvirrens founnnireiinnnnns foeeens 8,438,966 [........... [...... 8,438,966 |......... 853,566 [...ueieviennnnnns fevrninieeeiiiins [ e | e 2 s
CALL OPTION 10Y RTR
2.750000 15-DEC-2032 |VAGLB HEDGE - MACRO Interest
BHM2JL205 .............. HEDGE ....covvveieeens N/A et Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2082 |.eeevveeneeeennn feunnn 200,000,000 |........... 0.0275 |..... 10,356,000 [-eeevvneneeeeeenn formmeeeeeeneiaes foeees 8,434,076 [....evveee fonnnee 8,434,076 |......... 849,275 | [ e e 2 e
CALL OPTION 10Y RTR
3.000000 20-DEC-2032 | VAGLB HEDGE - MACRO Interest SMBC CAPITAL
BHM2UNIPS .............. HEDGE .....ccvvvnnenens N/A s Rate........... MARKETS .....eeevnnns TVJBSHLIZLORGWGDTNO3  |. 12/20/2022 |. 12/20/2082 |.....evvevvvvnnn founns 200,000,000 |...cuunnennees 0.03[..... 10,940,000 [.oevvvvvenerrinnn fornnnieiiiniinns foeees 9,766,242 | ..covvvnnnn fennnnn 9,766,242 |...... 1,039,442 [oeeniiiiiiieinns v [ e | e 2 s
CALL OPTION SEP23 SPX [VAGLB HEDGE - MACRO GOLDMAN SACHS & CO.
C 8 4500 BHM2KNWLO .. [HEDGE ........cocoon.s NA v Equity/Index | .ovveereieiiiannns 1122LROWP2IHZNBBEKS28 . 03/14/2023 |. 09/15/2023 |....... 100,000 |.....450,000,000.............. 4500 [ooviviiiiis fones 3,252,000 [oovoviiiiiiins [ 8,702,722 [.ovceenns o 8,702,722 |...... 5,450,722 [.vovviveiieies | oo foreeisiesien | ceeeeeas 2 s
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 104,682,000 3,252,000 112,018,950 [ XXX 112,018,950 19,004,063 XXX XXX
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2800 BHM1W5QB7 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 07/12/2018 |. 06/20/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,870,904 |......... 161,859 [.oevveiiieieies fevee 1,736,602 [..cceeeeens o 1,736,602 |..... (8,360, 797)[ceeveveneeees fevnnnieeiiiins [ e | e 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 2800 BHM1W5VS4 ... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK .........eeeeens 7HBGLXDRUGQFUS7RNES7  |. 07/13/2018 |. 06/20/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,963,514 |......... 162,748 [ | 1,736,594 [..oveeeeens [ 1,736,59% [..... (3,361,891)[...ccevenenniiens fevnniiiiiiiins [ e | e 2 s
PUT OPTION JUN25 RTY P|VAGLB HEDGE - MACRO
@ 1670 BHMTWHUEO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 08/02/2018 |. 06/20/2025 |........ 60,000 |..... 100,200,000 [.............. 1670 |..... 15,847,127 |......... VN0 R RN 5,071,564 [..oeeeeen [onnnns 5,071,564 |..... (5,467, 767)[...oevvveneennes fevnniiiiiinins [ e | e 2 s
PUT OPTION JUN26 MXEA |VAGLB HEDGE - MACRO CREDIT SUISSE
P @ 1920 BHM1WPA0 .. |HEDGE ..........coeeeenn N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLN8C3868 |. 08/16/2018 |. 06/19/2026 |......... 52,100 |..... 100,032,000 |...cvvnnnnnens 1920 |..... 16,602,681 |........ 116,517 | e 6,219,953 | ..oovvnnnns [ennnnn 6,219,953 |..... (ISR R RPN R PN S 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 2850 BHM1WPABO ..... HEDGE ......cvvvnnenens N/A s Equity/Index | INTERN ............... W22LROWP2HZNBBBKS528  |. 08/16/2018 |. 06/16/2028 |......... 35,100 |..... 100,035,000 |...cvvvnnnnens 2850 |..... 20,007,832 |......... 159,866 |[.....ccvvvnnrenns fovnnnn 5,093,182 | ..ccvvvunns [ennnns 5,093,182 |..... (3,604,646)[......cccvvnvvenns fornnnnniiiiins [ e | e 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 2850 BHM1WRZLS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... W22LROWP2HZNBBBKS528  |. 08/21/2018 . 06/16/2028 |......... 35,100 |..... 100,035,000 |...cvvnnnnnens 2850 |..... 19,756,529 |......... 157,859 [cevvviiiieeiies v 5,093,220 | ..cevvnnnnn feunnnn 5,093,220 |..... (8,602,630)[...ccvvvnnniiens feenniieiiiiins [ e | e 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 2900 BHM1X3664 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... W22LROWP2HZNBBBKS528 | 09/17/2018 |. 06/16/2028 |......... 34,500 |..... 100,050,000 [.............. 2900 |..... 19,412,060 |......... 165,106 [..oevvvvennienes Joveenn 5,236,009 | ...cevvnnnn feunnnn 5,236,009 |..... (3,675,136)[..ccevvvvnneeees fevnniiiiciiins [ e | e 2 s
PUT OPTION DEC25 SPX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 2750 BHM1XUR6T ..... HEDGE .....covvvnnenens N/A s Equity/Index |..ceeerrieernnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 11/09/2018 |. 12/19/2025 |......... 36,500 |..... 100,375,000 |..cevvnnnnnens 2750 |..... 16,493,366 |......... 137,939 |vveeiiieiiiii o 2,213,182 | eeeeei [ 2,213,132 ..... (3,493,931)]..ccevvvnniievinnn freereeeeinninenns fvveninneveienns fooe | s 2 s
PUT OPTION JUN25 NDX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 12750 BHM2OVTHS ... [HEDGE ......coooveveeess NA v Equity/Index | .ooveeriieiiicnnns BATYDEB6GKNZ0031MB27 |. 06/07/2021 |. 06/30/2025 |.......... 1,120 |...... 14,280,000 ]............ 12750 |...... 1,810,589 |.......... 7,087 [ | 523,441 [ oo | 523,441 |..... (1,702,694)]. v oo feoeeieeieees feoeieiiiii | e 2 e




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
PUT OPTION JUN24 NDX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 12500 BHM29VTJ4 .... |HEDGE ........eeunnnnnnns N/A s Equity/Index |..oeeerrieernnninnnnnns BATYDEB6GKMZ0031MB27  |. 06/07/2021 |. 06/28/2024 |.......... 1,320 |...... 16,500,000 |....cuunnn.. 12500 |...... 1,787,180 |.......... IV 22 F RPN 108,282 [.eveneeees oo 108,282 |..... (2,076,001)[...ccevennnennes fevnnieiiiiins [ e | e 2 s
PUT OPTION JUN24 SPX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 3900 BHW29z5D4 ..... N/A . . |Equity/Index . BATYDEB6GKMZO031MB27 |. 06/16/2021 |. 06/28/2024 |........ 17,040 |...... 66,456,000 ...3900 [...... 6,276,657 ...499,634 | ... ....499,634 |..... (4,459,958)|. 2.
PUT OPTION JUN28 SPX P
@ 3500 BHM2ASYTT ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |.06/16/2028 |.......... 1,805 |....... 6,317,500 f......ccevnnnn 3500 |......... 837,248 |..uvuee e 6,689 [ s 448 162 [ .evveneeens [ornnn 448,162 |....... (TR VLC)) A FPRRUUR RO R TN 2 s
PUT OPTION JUN24 SPX P
@ 3500 BHM2ASYUS ..... N/A . .|Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.07/14/2021 |.06/21/2024 |..........3,384 [...... 11,844,000 ..948,638 |.......... 16,291 |... P FEPT 175,881 |..ccce eeen.. 175,881 L, (57 LY FP RN RN RN 2.
PUT OPTION JUN27 SPX P
@ 3500 BHM2ASYVE ..... HEDGE .....ccvvvnnenens CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |.06/18/2027 |.......... 1,805....... 6,317,500 |.............. 3500 |......... 773,765 |........... L2 V) PO KN 385,237 | .eeeeiiin [ 385,237 |....... (305,419)].cevveneiviinnnnn foorereniniiiiens [ v [ e |2
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASYW4 ..... HEDGE ......cvvvnnnenens CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |. 06/19/2026 |.......... 2,143 ....... 7,500,500 |.....cvvunnnns 3500 |......... 831,527 |.uuunnnnnne 5,836 |ouvvuniiiiinnnnnns foerennnnn 355,986 | .oevvrnnnnn fernnnns 355,986 |....... (390,422)..cvvneeiiiinnnns foovrrinniniiiens [ e [ e |2
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASYX2 ..... HEDGE .....ccvvvnneeens CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |. 06/20/2025 |.......... 2,406 |....... 8,421,000 |.......cuunn.. 3500 |......... 816,557 |........... AR <) PO N 270,781 oo 270,781 |....... [ TR YD AR RPN RN RN [T b
PUT OPTION JUN26 NDX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 12500 BHM2ATQ27 .... |HEDGE ........evvnnnnnns BANK .ovviiiiiie 7HBGLXDRUGQFUS7RNES7  |. 07/15/2021 |. 06/30/2026 |............ 960 12,000,000 |...cevunnnns 12500 |...... 1,456,360 |.......... 10,106 |oevvennieeiinnnnn foeeennnd 646,486 |........... [ 646,486 |..... (1,256,932)].cvvvneeviennnnns foorrrvnnnneeeeens feerenennciininnns v [ e |2
PUT OPTION JUN27 NDX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 12500 BHM2B33P7 .... |HEDGE .........eevrennns INTERN .oveee ES8DKGMJYYYJLNSC3868 |. 08/09/2021 |. 06/30/2027 |............ 800 10,000,000 ............ 12500 |...... 1,180,020 |........... L7 R 668,321 [..eveneeens o 668,321 |....... (964,132)..cvvvneevvnnnnns foorerininiiiins [ v [ e |2
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 4000 BHM2B3SK6 ..... HEDGE .....ccvvvnnenens INTERN .oveee ES8DKGMJYYYJLNSC3868 |. 08/05/2021 |. 06/30/2026 |......... 12,400 49,600,000 |.....ccuunnnns 4000 |...... 6,355,747 |.......... L3 (VO S RN 2,764,392 | .cooennnn [ennnnn 2,764,392 |..... (3,150,204)].cevveiieiinnnnns foorrrrnnnneeeeens feeeneenciinienns v [ e |2
PUT OPTION JUN27 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 4000 BHM2B3LP7 ..... HEDGE .....ccvvvnneeens INTERN .ovveee ES8DKGMJYYYJLNSC3868 |. 08/06/2021 |. 06/30/2027 |........ 10,600 42,400,000 |.............. 4000 |...... 5,835,569 |.......... 39,927 |ovvvniiiiiiin oo 3,035,491 | .eeevvinnnn [ennnnn 3,035,491 |..... (2,426,676)[......ccevnnvvinns founnnnniiininns [ e | e |2
PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHMZ2BN118 ..... HEDGE .....ccvvvnnenens HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54  |. 09/20/2021 |. 09/17/2027 |.......... 4,000 10,400,000 |....euvvennene 2600 |......... 906,466 |........... (S5 5T PO I 392,597 | eeeeeii [ 392,597 |....... (829,708)[...eevevvenneens feevnneeeeeninnns foorevvinnninees e | e |2
PUT OPTION SEP26 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN126 ..... HEDGE .....ccvvvnnenens BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/20/2021 [. 09/18/2026 |.......... 4,800 12,480,000 |.....cuvveeeen 2600 |......... 947,768 |........... (2150 PO KN 341,829 | .ooeenis [ 341,829 |....... (398,159)]..cvveneeevinnnnn foovervinniieiins [ e [ e |2
PUT OPTION SEP23 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 2600 BHM2BN142 ..... HEDGE .....ccvvvnnenens BANK .ovviiiiiie 7HBGLXDRUGQFUSRNES7  |. 09/21/2021 |. 09/15/2023 |.......... 6,000 15,600,000 |....uunvennene 2600 |......... 573,863 |.......... TR ) PO F, 7,22 | e o 7,22 ])....... [QICIEN0Y)) A FPPRRURR RN RN [NRRUUUIR b
PUT OPTION SEP24 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 2600 BHM2BN159 ..... HEDGE .....ccvvvnnenens INTERN .oveee W22LROWP2|HZNBBBKS528  |. 09/21/2021 |. 09/20/2024 |.......... 6,000 15,600,000 |...ceunnnnnene 2600 |......... 823,183 |.......... 12,309 [ceveniiiiiniiees foeeennnnn 120,650 [.eueneeeees [ 120,650 |....... (350, 710)[.. e eeveeveieens Jeevnneeeeeviiens fooveevinninees e | e |2
PUT OPTION SEP28 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHMZ2BN1AS ..... HEDGE ......cvvvnnnenens HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54  |. 09/20/2021 |. 09/15/2028 |.......... 4,000 10,400,000 |....euvvennene 2600 |......... 990,034 |........... 5. PO I 476,219 [ .eveeeeens o 476,219 |....... (330,442)].ccvvnneiiiinnnns [ [ e [ e |2
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN1C4 ..... HEDGE ......cvvvnnnenens BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/21/2021 |. 09/19/2025 |.......... 5,600 14,560,000 |......uvvneeee 2600 |......... 937,239 ..o LR 722 PO KN 245,443 [.eeeeeeeii | 245,443 |....... (426,958)]...vvveneeiennnnns foovrrinniniiiiins [ e [ e |2
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHMZBNGKO ..... HEDGE .....ccvvvnnenens BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/22/2021 |.06/18/2026 |.......... 4,857 16,999,500 [.....cvvennnns 3500 |...... 1,908,669 |.......... 13,395 [oeeiiiiiiiiens e 806,111 ........... 806,111 ....... (885,207)[.veeveennniens fevnnnreeeeininns foorevviniiniees e | e |2
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 3500 BHV2BNGN4 ..... HEDGE .....ccvvvnnenens BANK .ovviiiiiie 7HBGLXDRUGQFUSRNES7  |. 09/23/2021 |. 06/20/2025 |.......... 5,594 19,579,000 |....ccvvunnnns 3500 |...... 1,866,579 |.......... 17,900 [ Jevnns 629,574 | .coverie [ 629,574 |..... (1,041,846)[.....ccovvnnennnns [ [ e | v |2 i
PUT OPTION JUN24 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2BNGP9 ..... HEDGE .....ccvvvnnenens SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/23/2021 [. 06/21/2024 |.......... 7,616 26,656,000 |.....c00unnnns 3500 |...... 2,133,648 |.......... 36,641 [cooiiiiiiiieiins | 395,837 | .eeeerins [ 395,837 |..... (1,332,856)]..vvvveeveennnns fooveevnnnneeinins foeeennencinnnenns v [ e |2
PUT OPTION JUN27 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2BNGQ7 ..... HEDGE ......cvvvnnnenens BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 09/22/2021 |.06/17/2027 |.......... 4,195 14,682,500 [.....ccvvnnnns 3500 |...... 1,842,432 |.......... 12,597 [oeveeiiiiiiiens oo 894,789 | ... 894,789 |....... (WA TURT.3) R FORRUUU R R,
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2BNGRS ..... HEDGE .....ccvvvnnenens SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/22/2021 |.06/16/2028 |.......... 4,195 14,682,500 [.....ccvvnnnns 3500 |...... 1,992,857 |.......... LT 1 PO R 1,041,566 |.......coe. |- 1,041,566 |....... [(CICTA01:1)) R IR RPN AU UUUUUOR [N
PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRGZS ..... HSBC BANK PLC ...... MP6152YZBEUUXPYFY54  |. 09/27/2021 |. 09/17/2027 |..........4,000 10,400,000 ..840,451 ...392,606 |... ....392,606 |....... (329,242)[.
PUT OPTION SEP28 SPX P
@ 2600 BHM2BRH3S ..... HEDGE .....ccvvvnnenens HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54  |. 09/27/2021 |. 09/15/2028 |.......... 4,000 10,400,000 |....euvvennene 2600 |......... 938,463 |..euuneeen . 1917 [ s 476,230 [.evveneeens o 476,230 |....... (830,005)[...eeveveneneens Jeennnneeeeennnnns foorrvviniininees e | e |2
PUT OPTION SEP25 SPX P
@ 2600 BHM2BRHEY ..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 09/28/2021 |. 09/19/2025 |..........5,600 14,560,000 ..926,825 ...245,444 | ... L. 245,444 ). (426,865)|.
PUT OPTION SEP26 SPX P
@ 2600 BHM2BRHSS ..... HEDGE ......cvvvnnnenens HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 09/27/2021 |. 09/18/2026 |.......... 4,800 12,480,000 |.....cuvveeeen 2600 |......... 885,337 |..vuueenn 6,058 [ s 341,840 [.eeveneens [ 341,840 |....... (397,729)].ccvveeeiiinnnns [ [ v [ e |2
PUT OPTION SEP23 SPX P
@ 2600 BHM2BRHBO ..... HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 09/29/2021 |. 09/15/2023 |..........6,000 15,600,000 ..565,249 |.......... LT (VN R 7,228 e o e 1,223 ). (168,849)|.
PUT OPTION SEP24 SPX P
@ 2600 BHM2BRHCS ..... HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 09/28/2021 |. 09/20/2024 |.......... 6,000 15,600,000]......0vveeees 2600 |......... 797,805 |.......... 11,929 | oo 120,655 [..eeeeeinn [ 120,655 |....... (350,328)].ccvvvnniiiiinnnns fooveriininniiiins Joviiinniiiininnns foovevninnniiiinn | e [2 o
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO

@ 2600 BHM2BSJUI ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 09/29/2021 |.09/17/2027 |.......... 4,000 |...... 10,400,000 |....euvvennene 2600 |......... 872,279 |.uuunnnnnn [T L VN U I, 392,602 | ... 392,602 |....... (7T T ) F RN R RN

PUT OPTION SEP28 SPX P|VAGLB HEDGE - MACRO

@ 2600 BHM2BSJLA ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 09/29/2021 |.09/15/2028 |.......... 4,000 |...... 10,400,000 |....euvvennene 2600 |......... 959,123 |........... 8,001 [ooeiiiiiiiiieies Jevninns LY( T2 I 476,225 |....... (330, 181)[.eeeeeeeinnins Jeevnireeeeiinin [ e | e 2 s

PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO

@ 2600 BHM2BSJPS ..... N/A . . |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2021 |. 09/19/2025 |..........4,800 [...... 12,480,000 ..783,435 ...6,956 |.. ...210,382 | ... ....210,382 |....... (365,786)|.

PUT OPTION SEP24 SPX P

@ 2600 BHM2BSJS9 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UKS573 [. 10/01/2021 |. 09/20/2024 |........ 10,000 |...... 26,000,000 |....cc0unnnnns 2600 |...... 1,385,886 |.......... 20,723 |oeeveieiiiiinnn [ 201,080 [.eeeeeeennn Jovnennns 201,080 |....... ((S:C P70 A FPRUR RN RN [N 2 s

PUT OPTION SEP26 SPX P

@ 2600 BHM2BSJVZ ..... N/A . . |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2021 |. 09/18/2026 |..........4,400 [...... 11,440,000 ..856,829 ... 313,346 |....... (364,897)|. 2.

PUT OPTION SEP23 SPX P

@ 2600 BHM2BSJWO ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UKS573 [. 10/01/2021 |. 09/15/2023 |........ 10,000 |...... 26,000,000 |....cccunnnnns 2600 |......... 969,964 |.......... 22,839 |oeveeeiiiiini [ 12,086 [.eneeeeeens o 12,036 |....... (282,074)[..eiveiviinins Jevniineeeeiiins [ e | e 2 s

PUT OPTION 0CT23 SPX P|VAGLB HEDGE - MACRO

@ 3500 BHW2J1S04 ..... HEDGE .. .. [NA ...........|Equity/Index [BANK OF AMERICA ... BATYDEB6GKMZO031MB27 |. 10/31/2022 |. 10/20/2023 |....... 100,000 |..... 350,000,000..............3500 |..... 19,645,000 [..oovvvvennenienns fooveeneiiiinnenns |oeenn 1,047,987 [ | 1,047,987 |... (14,465,008)[......cccvvvnvvens fovvmmnrniiinnnns [ o | e 2.

PUT OPTION NOV27 SPX P[VAGLB HEDGE - MACRO GOLDMAN SACHS INTL

@ 2300 BHMRJ2XVS ... HEDGE vovovevevevenennne 77— Equity/Index 1122LROWP2IHZNBBBKS28 . 11/02/2022 |. 11/30/2027 |........ 50,000 |...... 115,000,000 |.............. 2300 |...... 2,051,500 [..vevevereriens [ o 76,724 | ceveveene [ 76,724 |....... (759,570). v veveveevereeres feevereeeereeeeees foeeeeeeeeens foreeeeeeeeeeies | eveeeeens 2 e

PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO

@ 3725 BHW2J3CD6 ..... HEDGE .....ccvvvnnenens N/A s Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 11/03/2022 |. 11/30/2027 |........ 50,000 |..... 186,250,000 |...evvvnnnnens 3725 |..... 15,152,195 [ooeniiiiiiinens [ fos 3,878,086 |...ccevvnnn |oennee 3,878,086 |.... (8,616,806)].....cevvevennnns fovrevmnnnniiriennn fooneniiiiiiiennns v [ et 2 s

PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO

@ 3775 BHM2J3HNO ... HEDGE .....ccvvvnnenens N/A s Equi ty/Index 7HBGLXDRUGQFUSRNES7  |. 11/04/2022 |. 11/30/2027 |....... 100,000 |..... 377,500,000 [.....ccvnnnnns 3775 |..... 30,378,790 [ooovvevvieieeies Joereeneeiiiiins o 8,520,157 [.evenneeens [ 8,520,157 |... (18,056, 311)]..ccevvveniiivinnn oo v [ | e 2 s

PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO

@ 2275 BHW2J4EAS ..... HEDGE .....ccvvvnneeens N/A s Equi ty/Index BATYDEB6GKMZ0031MB27  |. 11/07/2022 |. 11/30/2027 |....... 100,000 |..... 227,500,000 [....ccvvnnnnns 2275 |...... 4,400,000 [.oeeeevnenninieenn fornneeeiiiiins foeveinnnn 137,826 [.vveneeees oo 137,826 |..... (1,428,686)[......cccvvnveees fouvnnniniiiinns [ o | e 2 s

PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO

@ 3775 BHM2J4ET7 ..... HEDGE .. . [NA L . |Equity/Index . BATYDEB6GKMZ0031MB27  |. 11/07/2022 |. 11/30/2027 |........ 50,000 |..... 188,750,000 15,208,000 F A 4,260,078 [ ... [onnnne 4,260,078 |..... (9,028, 156)f. 2.

PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO

@ 2300 BHW2J4MC5 ... HEDGE .....ccvvvnnenens N/A s Equi ty/Index BATYDEB6GKMZ0031MB27  |. 11/08/2022 |. 11/30/2027 |....... 100,000 |..... 230,000,000 [.....ccuunnnns 2300 |...... 4,353,000 [..eneeeirinnnnnns foevennnneeiiinnn [ 163,447 | covvenee [ 153,447 |..... (1,519, 141 [ [ e | e 2 s

PUT OPTION NOV27 NDX P|VAGLB HEDGE - MACRO

@ 6800 BHM2J5TTS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |..ceeerrieernnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/30/2027 |........ 17,115 |..... 116,382,000 |...cvvvnnnnens 6800 |...... 3,010,871 [oeeeeiiiiiieiies [ foeeeiinens 27,595 | ceeeeiin [ 27,5% |..... (1,171,230 i [ e | s 2 s

PUT OPTION NOV27 NDX P[VAGLB HEDGE - MACRO BANK OF AVERICA NA

@ 11350 BHM2JSTUS ... |HEDGE ........eevnnnnnens N/A s Equity/Index |.... ... BATYDEBBGKMZO031MB27 | 11/10/2022 |. 11/30/2027 |........ 17,115 |..... 194,265,250 |............ 11350 |..... 18,236,546 [...ooeeeevvninens [evenniineiiiinnn foes 2,525,784 | .covvrennn [ennnnn 2,525,784 |....(15,035,393)[.....ceevvnniiins foennniniiiiins [ e

PUT OPTION NOV27 RTY P|VAGLB HEDGE - MACRO JP MORGAN CHASE

@ 1825 BHM2J5TVS ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BANK ........ceennenns 7HBGLXDRUGQFUS7RNES7  |. 11/10/2022 |. 11/30/2027 |....... 213,000 |..... 388,725,000 [....ccvvnnnnns 1825 |..... 34,466,808 |.......ccvvvvvvnes fovvnnnniniiiinnnn [ 18,781,196 |.ooeeeennns |oveee 18,781,196 |....(15,224,595)[.....cevvnneriinnn fooerreriiiniinnens fovvvniinnnieeenns [ | e 2 s

PUT OPTION NOV27 RTY P|VAGLB HEDGE - MACRO GOLDMAN SACHS

@ 1100 BHM2J5TWT ..... N/A . . |Equity/Index [ INTERN .... ... W22LROWP2IHZNBB6KS528 | 11/10/2022 |. 11/30/2027 |....... 106,500 |..... 117,150,000 ..............1100 |...... 2,848,939 ...189,464 | ... ....189,464 |....... (987,305)(.

PUT OPTION DEC23 SPX P JP MORGAN

@ 4300 BHW2J8RUT ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK ........ceeeens 7HBGLXDRUGQFUSTRNES7  |. 11/17/2022 |. 12/15/2023 |....... 100,000 |..... 430,000,000 [......c0unnnns 4300 |..... 48,548,788 |...... 1,068,161 |evveeeiiiiiinns oo 8,904,958 | ....oeunnnn [ennnnn 8,904,958 |... (41,503,025)]......c0uvvvivinnn feonrerriiinininns v [ | i 2 s

PUT OPTION DEC23 SPX P|VAGLB HEDGE - MACRO WELLS FARGO BANK,

@ 4300 BHM2J8TOS ..... . [NA L . |Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 |. 11/17/2022 |. 12/15/2023 |....... 100,000 |..... 430,000,000 ..............4300 |..... 46,294,012 |...... 1,018,551 |... F A 8,905,187 [..euueeens [onnnns 8,905,187 |....(41,453,242)|. 2.

PUT OPTION SEP23 MXEA

P @ 2300 BHM2KNY20 ... |HEDGE ..........ennens N/A s Equity/Index |BANK OF AMERICA ... BATYDEBGGKMZOO31MB27 [. 03/15/2023 |. 09/15/2023 |........ 40,000 |...... 92,000,000 |...ccevuunnnns 2300 |.eeeeeeeeriinnnn o 13,413,120 [orvvinieeis | 6,132,199 | ..coevnnnns [ennnnn 6,132,199 |..... (7,280,921 ceveeveneeees fevreeiiiiins [ e | e 2 s

PUT OPTION SEP23 RTY P[VAGLB HEDGE - MACRO GOLDMAN SACHS INTL

@ 2000 BHMKNYTY ... HEDGE ..vvoveveeveeeenene NA v Equity/Index | vveveeveeeveeriennnns 1122LROWP2IHZNBBBKS28 . 03/15/2023 |. 09/16/2023 |........ 40,000 |...... 80,000,000 |.............. 2000 v [ 10,560,889 [.....veveverenes fearene 4,583,830 [..oveene [ovee 4,583,830 [...... (5,977,089 .vvevevevrrns oo oo foeees | e 2 e

PUT OPTION JUL23 SPX P [VAGLB HEDGE - MACRO GOLDMAN SACHS & C0.

@ 3950 BHW2LHC42 ..... HEDGE .....cccvvnnnnnns N/A Lt Equity/Index |.cooeeerirurnnnnnnnnns FORBUP27PHTHYVLBNG30 |. 05/25/2023 |. 07/21/2023 |....... 100,000 |..... 395,000,000 f....cccuunnnns 3950 |..ivveniiiiiiinnn [t 4,639,420 |...ouniiiiiinnnn fooniinnnn 85,476 [ .eeeeenn s 85,476 |..... (4,553,944 ..cvvvennniniinnn foonnnniiiiiinnnns v foiii | i 2 s
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 441,157,703 32,478,304 119,033,850 | XXX 119,033,850 | (248,102, 206), XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 545,839,703 35,730,304 231,052,800 [ XXX 231,052,800 | (229,008, 143) XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 104,682,000 3,252,000 112,018,950 [ XXX 112,018,950 19,004,063 XXX XXX
0449999999. Total Purchased Options - Put Options 441,157,703 32,478,304 119,033,850 | XXX 119,033,850 | (248,102,206 ) XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0499999999. Total Purchased Options 545,839,703 35,730,304 231,052,800 | XXX 231,052,800 | (229,008, 143) XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1400 BHM1W5QA9 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 | 07/12/2018 |. 06/20/2025 |......... 35,700 |...... 49,980,000 |.............. 1400 |..... (2,992,836)[.........(28,713)[.cevvrrrrrrinianns |oeees (2231 I (224,619)|......... VAT 151V IN O FORRRR R RN N 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 1400 BHM1WSVT2 ..... HEDGE .. N/A . . |Equity/Index [BANK ... 7HBGLXDRUGQFUS7RNES7  |. 07/13/2018 |. 06/20/2025 |......... 35,700 |...... 49,980,000 .............. 1400 |..... (3,089,379)| P R (224,610)( .evvenneens [ (224,610))....0ee e 476,083 [ooeeeeieeeviens feeeeeeciiineees v [ | e 2.
PUT OPTION JUN25 RTY P|VAGLB HEl
@ 835 BHMAWHUD? ...... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 08/02/2018 |. 06/20/2025 |........ 60,000 |...... 50,100,000 |..ccvvunnnnenns 835 |..... (2,612,585)).........(25,086)[......ccceeennnn fornnnns (338,440)] ..eevvvnnnn feunnnnn (338,440)|...... 1,008,370 |.evvveneeeeeinnnn fooreviins e e [ s 2 s
PUT OPTION JUN26 MXEA |VAGLB HEDGE - MACRO CREDIT SUISSE
P @ 960 BHM1WPA38 .... |HEDGE .........eeuvnnnns N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLN8C3868 |. 08/16/2018 |. 06/19/2026 |......... 52,100 |...... 50,016,000 |....cuuunnnnens 960 |..... (2,771,510)f..00vven (19,450). e e [E-TE TR )] I R (875,599)|......... Fo1c VO .8 R FR R R RN [N 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 1425 BH1WPAAZ ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... W22LROWP2HZNBBBKS528  |. 08/16/2018 |. 06/16/2028 |......... 35,100 |...... 50,017,500 |...ccvvunnnnns 1425)..... (4,735,954).........(37,841)|.ccevrrrrrriiiiins | (885,263)[ .evvunenes fornnnne (885,263)|......... £V R N R RN [N 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 1425 BHW1WR7MG ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 08/21/2018 |. 06/16/2028 |......... 35,100 |...... 50,017,500 |...cevvunnnnns 1425)..... (4,526,712)).........(36,169)[......cceeennn fernnnns (885,295)] ..eevvvnnnn feunnnnn (885,295)]........ (G102 R RN R R RN 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 1450 BHM1X3672 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... W22LROWP2HZNBBBKS528 | 09/17/2018 |. 06/16/2028 |......... 34,500 |...... 50,025,000 |.............. 1450 |..... (4,598,691)).........(36,745)[....cccnnnnnnnns fennnns (912,215)] ceeeeviienn fevennns (912,215)]......... 875,257 [cennivvieninnnns fevnnineeeeiinins [ e | e 2 s
PUT OPTION DEC25 SPX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 1375 BHM1XURSS ..... HEDGE .. N/A . . |Equity/Index |.... . BATYDEB6GKMZO031MB27  |. 11/09/2018 |. 12/19/2025 |......... 36,500 |...... 50,187,500 (3,051,266)|......... (25,518)|... P R (290,002) ... (290,002)|.........548,150 |.
PUT OPTION DEC23 SPX P|VAGLB HEl JP M
@ 3150 BHW2J8RT4 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK .........eeeens 7HBGLXDRUGQFUSTRNES7  |. 11/17/2022 |. 12/15/2023 |....... 100,000 |..... 315,000,000 [......cvunnnns 3150 |... (12,026,898)....... (264,613)[..eeeviiiinnnns oo (1,137,452)] ceevvennnnn fennn (1,137,452)f...... 9,440,406 |...evnneiiiinnnn [ e e | s 2 s
PUT OPTION DEC23 SPX P|VAGLB HEDGE - MACRO WELLS FARGO BANK,
@ 3150 BHM2J8T13 ..... HEDGE .. .. [NA ...........|Equity/Index [N. ... ... KB1H1DSPRFMYMCUFXTO9 |. 11/17/2022 |. 12/15/2023 |....... 100,000 |..... 315,000,000 .. (11,107,699)....... (244,39)... i R (1,137,545)] v fennns (1,137,545)f....... 9,420,113 |. 2.
PUT OPTION SEP23 SPX P|VAGLB HEDGE - MACRO c0.
@ 2800 BHM2KNWVS ... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 09/15/2023 |....... 100,000 |..... 280,000,000 |...cuunnennens 2800 [ouneiriiinniinns foees (2,439,640))...0vvneeeiinnnnns foreeens (170, 743)[ cevvnneeeas o (170,743)|...... 2,268,897 [.iiviiiiiniins v [ e | e 2 s
PUT OPTION SEP23 MXEA |VAGLB HEDGE - MACRO
P @ 1500 BHM2KNY38 .. |HEDGE ..........cooeeens N/A s Equity/Index |BANK OF AMERICA ... BATYDEBGGKMZOO31MB27 [. 03/15/2023 |. 09/15/2023 |........ 40,000 |...... 60,000,000 |.....unnnnnens LIV R RN (304,565)]...cvvnnieeiinnnn forreneens (62,244)] cevvvvnnns [ (62,244)......... 282,321 |oeveiieeniinnnn [ e [ 2 s
PUT OPTION SEP23 RTY P[VAGLB HEDGE - MACRO GOLDMAN SACHS INTL
@ 1350 BHRKNYSS ..... HEDGE ..vvvevvveecenens NA v Equity/Index | .ooveereiniiiannns 1122LRONP2IHZNBBBKS28 . 03/15/2023 |. 09/15/2023 |........ 40,000 |...... 54,000,000 .............. 1350 [ovveiecicien | (1,213,956)]ovevcvcecnnnnes o (74,732 e | (74,732)....... 1,189,224 v oo oo e | e, 2 s
0659999999. Subtotal - Written Options - Hedging Other - Put Options (51,513,530 (4,706, 305) (7,218,759) XXX (7,218,759 28,597,737 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (51,513,530 (4,706, 305) (7,218,759) XXX (7,218,759 28,597,737 XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options (51,513,530 (4,706, 305) (7,218,759) XXX (7,218,759 28,597,737 XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options (51,513,530 (4,706, 305) (7,218,759) XXX (7,218,759 28,597,737 XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 1.71 PAY
SOFR 03/07/2032 CONVERTING VARIABLE Interest
BHV2EEPPG .............. ASSET TO FIXED ........ D PART 1 .... |Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 03/03/2022 |. 03/07/2032 |......evvnvvvven founnns 75,000,000 |.. 1.706%[5.06%] [.vveneeeeemnnnnns foorevmnnnnieiinnns fonns (1,171,082)] e [ oo L. (10,454,867)[....ccvvnnniiiinnn foneeieviiniinns e [ e 1,105,656 | .......... 1007100 ........
BASIS SWAP WITH CME
GROUP INC ROV 1.41PAY, | (e s
SOFR 10/14/2028 CONVERTING VARIABLE Interest 1.4105%[5.3516%
BHM2KXPQS .............. ASSET TO FIXED ........ D PART 1 .... |Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/14/2028 |........ovvvven founnns 50,000,000(] e feererrreeeeens o e U (CTET(TATS F T R R R 575,320 .[1007100 ........
BASIS SWAP WITH CME
GROUP INC ROV 1.41PAY, | (e s
ULB3 07/14/2023 CONVERTING VARIABLE Interest 1.4105%[5.2513%
BHM2KXWRS ... ASSET TO FIXED ........ D PART 1 .... |Rate... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 07/14/2023 |.... I 50,000,000 ] . ....(68,389)... .[100/100 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (1,589,087 XXX (16,899,973 1,729,938 [ XXX XXX
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 5.97 PAY 5.38 W9801LCS7 - VATTENFALL| JP MORGAN CHASE
04/29/2024 BHMOOV7F9 | TREASLRY AB ............ D PART 1 .... |Currency..... BANK oevviiiiiie 7HBGLXDRUGQFUSRNES7  |. 08/25/2004 |. 04/29/2024 |.......evvvvvven founnns 12,223,235].5.972%[5.375%] [c..evvviiinnenns v [ 58,438 |...... 1,160,000 | ...cvvvnnns fonnnnn 1,184,494 [ | [LENVV0)) R IR RN 45,631 .[1007100 ........
CURRENCY SWAP WITH
HSBC BANK USA NA RCV
5.75 PAY 5.38 W9801LCS7 - VATTENFALL|
04/29/2024 BHMOOXJ88 | TREASURY AB ... . |D PART 1 .... [Currency..... HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 | 10/18/2004 |. 04/29/2024 |........cevvvven founnns 15,511,267 [.. 5.750[5.375%] |vvvvvnnvevvinnnns [ e 78,574 | 1,932,000 [.eneeeeennn | 2,241,845 ... . (283,200)|..... .[100/100 ..
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA| G7995PAA7 - SOUTH
RCV 5.79 PAY 5.50 EASTERN POWER NETWORKS JP MORGAN CHASE
06/05/2026 BHMOOXPC2 | PLC D PART 1 .... |Currency..... BANK ... 7HBGLXDRUGQFUSRNES7  |. 10/20/2004 |. 06/05/2026 |........evvveen feunnns 21,920,860 |....5.785%[5.5%] |.. ...201,652 |...... 6,625,395 | ..oevnnnnns [ennnnn 4,390,174 |... . (881,910)).... . 1007100 ..
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 3.00 PAY 0.98 D8286#AA8 - SIRONA JP MORGAN CHASE
10/27/2024 BHM1KHTD7  DENTAL SERVICES GMBH |D PART 1 .... |Currency..... BANK ... 7HBGLXDRUGQFUSTRNES7  |. 10/05/2016 . 10/27/2024 |.....evvnvvvnnn fenns 3,364,500 |.3.0025%[0.98%] [.....ccvvvnvrenes Jovnennenriiinnnnns [orreennn.. 34,200 |.......... 91,500 | ... ... 107,747 |... e (66,750)). v [ [ 17,201 1007100 ..
CURRENCY SWAP WITH
CITIBANK NA RCV 3.20
PAY 1.34 10/31/2026 | 031100HE2 - AMETEK INC|
BHMTKJXBY ..ovvveeiiees | D PART 1 .... |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 10/14/2016 |. 10/31/2026 |......euvvvvvvnn fennnnns 3,303,000..... B 2%[1.34%] oevveniiiiiiiiinn o v 30,49 |.......... 30,000 f.eeuneeenns o 121,271 | [ [(CISIRCV[0) R KPR RN 21,412 oo 1007100 ........
CURRENCY SWAP WITH
CITIBANK NA RCV 4.00
PAY 1.84 12/07/2027 | B9550@AA9 - UMICORE SA
BHMAQBN2T ..ovvveiiees | D PART 1 .... |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFATE | 04/05/2017 . 12/07/2027 |..eevvvenvivvnnn feoenens 5,331,572|....... AL 84%] | [ [ 57,231 |....... (123,429)] cevvvnnn [ 150,792 [oevnveviviinees foeeene [RRETVAI0)! R IR RN 52,685 | .......... 1007100 ........
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA|03063#AD6 - AMERICOLD
RCV 3.11 PAY 1.62 REALTY OPERATING JP MORGAN CHASE
01/07/2031 BHM27DRQ2 | PARTNER ........cceennnns D PART 1 .... |Currency..... BANK oivvviniiiins 7HBGLXDRUGQFUS7RNES7  |. 10/30/2020 |.01/07/2031 |....evvvnniinnn fovnnns 15,178,759 [3.10625%[1.62%] |..evvenvvvvvnnnnns foovvvvnniiniiiinns oo 121,683 |......... 995,759 | .ooevennnnn fonnnns 1,620,325 |.evvenniiiiiininn o (308, 750)[. . oevevvnnniiiins Jorenniiiiinninns foeeeennns 178,351 [ ..oeennins 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 582,274 10,711,225 | XXX 9,716,648 (1,992,660 481,474 ] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (1,006,813 10,711,225 [ XXX (7,183,325 (1,992,660 2,211,412 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 1.77 PAY
SOFR 02/23/2032 VAGLB HEDGE - MACRO Interest
BHM2EEBUT .............. HEDGE .....ccvvvnnenens N/A s Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 02/18/2022 |. 02/23/2032 |.....evvvnvvvven founnns 10,000,000 [. 1.7745%[5.06%] |...eevvvenrervenn fronererreinninnns foevenns (152,587)|..... (1,339,923)] ...ceevvnnn |oreee (1,339,923)|.......... LI <TN PR AR KR RN 147,118 .o 2 s
BASIS SWAP WITH CME
GROUP INC RCV 2.09 PAY
SOFR 03/21/2042 VAGLB HEDGE - MACRO Interest
BHM2EM703 .............. HEDGE ......cvvvnnnenens N/A s Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 03/17/2022 |. 03/21/2042 |.....evvvvvvvenn feunns 150,000,000 |. 2.0855%[5.06%] [.....cevvvnvreees Jounnneriiiinnnns [ (2,059,587)|... (27,740,860)| ........... [.. . (27,740,860)......... 688,642 [....oivviiiinenns v [ e 3,246,468 | .......... 2 s
BASIS SWAP WITH CME
GROUP INC RCV 2.09 PAY
SOFR 03/21/2042 VAGLB HEDGE - MACRO Interest
BHM2EM737 .............. HEDGE .....ccvvvnnenens N/A s Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 03/17/2022 |. 03/21/2042 |.....evvvvvvvenn feunns 150,000,000 [.. 2.086%[5.06%] [.....cevvveevreees fonnririiiiinnns [ (2,059,210))... (27,730,648) ... ... (27,730,648)......... (611 72 T R KRR R RN 3,246,468 A2
BASIS SWAP WITH CME
GROUP INC RCV 3.35 PAY
SOFR 12/22/2032 VAGLB HEDGE - MACRO Interest
BHM2JNVXT ... .... |HEDGE N/A ... . |Rate... LCZ7XYGSLJUHFXXNXD88  |. 12/20/2022 |. 12/22/2032 |.....evvervvvenn founns 380,000,000 |....3.35%[5.06%] |.. (2,746,677)..... (6,785,980)(..cuvveees |nnne (6,785,980),..... (1,405, 146)[.....covvnneninns foneieiiniiines foeveeiineecinns foes 5,852,392 .2 ..
BASIS SWAP WITH CME
GROUP INC RCV 3.35 PAY
SOFR 12/22/2032 VAGLB HEDGE - MACRO Interest
BHVM2UNII32 ... ... |HEDGE ..... .. [NA ...........|Rate... .. [CME .. LCZ7XYGSLJUHFXXNXD88 |. 12/20/2022 |. 12/22/2032 |......ouvvvvenn onnns 195,000,000 .. 3.349%[5.06%] |.. (1,410,459)....... (3,497,702)] .eevvvnnnnn fennnn (8,497,702)|....... (720,257)].eeiivinnnnnnns Jvvvninnneciinnns [ Joenens 3,003,201 [ ..eeennennf2L.is
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (8,428,520) (67,095, 113) XXX (67,095, 113 (729,283) 15,495,647 | XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

CALL OPTION JUN25 SPX |VAGLB HEDGE - MACRO Interest JP MORGAN CHASE 3916. 9799804687

@ 3916.98 BHM295TN2 . |HEDGE .........eennneens N/A et Rate........... BANK oveeiiieeee 7HBGLXDRUGQFUS7RNES7  |. 03/31/2021 |. 06/30/2025 |......euueeveeen feunnnn 56,404,51215 [ e e | (10,523,219)] ....ceveeen ... (10,523,219)f..... (8,291,902)]- -+ eeeeeenns foeeeemmmieeeeeenn feeeeeeeenneees feeeennans 399,113 | ..o 2 e

GOLDMANSACHS INTERNAT 10

NAL SEP23 SPX @ 3995.5(VAGLB HEDGE - MACRO Interest GOLDMAN SACHS & C0.

BHV2KNWMS .............. HEDGE .....cccvvnnnnnns N/A Lt Rate......cooo | evnneniniiiiiieens W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 09/15/2023 |.....evvvvvvvenn fonnns 399,550,000]........... 3995.5 [.oiiiiiiiiniiiins fonniiiii [ .. (48,340,099)] ........... ... (48,340,000)[... (48,340,099)].....uuvivvinnnnns foovrvnnniininiiinn foviiiniiiiiininns foovennnd CAVR-T T 2 s
1149999999. Subtotal - Swaps - Hedging Other - Total Return (58,863,318)] XXX (58,863,318)  (56,632,001) 1,316,685 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (8,428,520) (125,958,431)) XXX (125,958, 431 (57,361,284) 16,812,332 [ XXX XXX

BASIS SWAP WITH CME

GROUP INC RCV 3.19 PAY

SOFR 09/25/2048 Interest

BHM2KXNX2 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/25/2048 |........covvvven feunnns 85,000,000 [3. 185%[5.3516%] |..vvuurevernnnnns foovrennnnn 21,086 [oiiiiiiiinnens s PAVR® T 2 I (5,061,538)[....cccvvvnnnnenns foevnnnnniiiiinins [ (1)) A R 2,135,917 [ ovveniiis | i

BASIS SWAP WITH CME

GROUP INC RCV 1.13 PAY

SOFR 06/08/2050 Interest

BHV2KXP6 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/08/2050 |........ovvvvenn founns 110,000,000 [1.129%[5.3516%] [....eevvvvnnvrvenn fonneiieiiinnes foovviniiiiivins o oo L (45,204, 411)] e [ e [ e 2,855,708 [ .eeveneeen| e

BASIS SWAP WITH CME

GROUP INC ROV .49 PAY| | (e s

SOFR 01/27/2041 Interest 1.4865%[5.0716%

BHV2KXPBS .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... CME oo LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/27/2041 |...evvvvnnrvvnnn feunns 145,000,000]] e e LT RN 39,294 L (41,974,856 ..ceeeieicien [ e [ e 3,040,835

BASIS SWAP WITH CME

GROUP INC RCV 2.13 PAY

SOFR 06/10/2029 Interest

BHM2KXPHS ... .... |ASSET REPLICATION .... |D PART 1 .... |Rate... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |.... P 50,000,000 [2. 132%[5.3116%] |.vvveerevrennnns foorervnnniniiinns o v [ s (4,748,053)f... 609,851

BASIS SWAP WITH CME

GROUP INC RCV 2.14 PAY

SOFR 06/10/2029 Interest

BHV2KXPP7 ... ... |ASSET REPLICATION .... |D PART 1 .... |Rate... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |.... P 50,000,000 [2. 135%[5.3116%] |.vvveervvrennnnns foorervnnniniiiinn o i [ o (4,740,517)f... 609,851

BASIS SWAP W1 ME

GROUP INC RCV 3.19 PAY

ULB3 09/25/2023 Interest

BHM2KXWS3 ... ... |ASSET REPLICATION .... |D PART 1 .... |Rate... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/25/2023 |.... P 85,000,000 |3.185%[5.5419%] |..evvvnevviinnnnns foeeees (122,548)|....... (461,566)|... (495,463)|... 207,492 | e | e

BASIS SWAP W1 ME

GROUP INC ROV .49 PAY| | e

ULB3 07/27/2023 Interest 1.4865%[5.2916%

BHM2KXWET .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 07/27/2023 |.....evvevvvenn founns 145,000,000(1  feeees [ (1,125,997)|...... (2,208,601)....... (311,446)( ...cevvees |ennnn (RIS TR IS R ERTPRI AR 814,551 [oveiiiiiiiienns foeeeinnnn 197,185 [ woveeeeein | e

BASIS SWAP WITH CME

GROUP INC RCV 1.13 PAY

ULB3 09/08/2023 Interest

BHM2KXWT79 ............ ASSET REPLICATION .... |D PART 1 .... [Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/08/2023 |........cvvvvenn founns 110,000,000 [1.129%[5.5133%] [...oevvvennirnins Jovniieiciiins [ (1,004,973).ceeeiiiiienns | eereeeiinnn feeeenns [ECRECTR:K:C)) RO FORRRPPR RUUPPRUUUR NPT IR 240,860 [ ..oovnern| cereeeiies

BASIS SWAP WITH CME

GROUP INC RCV 2.14 PAY

ULB3 09/11/2023 Interest

BHM2KXWJS .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/11/2023 |......evvvvvvven founnns 50,000,000 [2.135%[5.5397%] |.evvvunrrrernnnnns foovrennniiiieeens feunenns (7 TR ETS)) R TR [EZAIR-T10) R RPN NI PR RN 111,803 | coveeeeiit | e

BASIS SWAP WITH CME

GROUP INC RCV 2.13 PAY

ULB3 09/11/2023 Interest

BHM2KXWQ7 ...eoennnnnnns ASSET REPLICATION .... |D PART 1 .... [Rate........... CME ..o LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/11/2023 |......evvvvvvven fovnnns 50,000,000 [2.132%[5.5397%] |..eveneiiiinnnnnns foovrvnnnininiiinns foviennnns (35,980))...nvevvvnnnninee |oeeeeeinnns Jouennns (342,128)]..eeeeeciiiinnes fvvvennniniiiiinns foonniniiiiiins o [ 111,803 | cooeevennn]| e
1179999999. Subtotal - Swaps - Replication - Interest Rate (1,188,195) (4,026,276 (319,630)] XXX (104,222,841 868,564 10,121,305 [ XXX XXX

CREDIT DEFAULT SWAP

WITH INTERCONT INENTAL

EXCHANGE INC RCV 1.00

PAY 100.00 06/20/2028

Z961CUNOT ......ceeeees ASSET REPLICATION .... |D PART 1 .... [Credit........ 1CE s 549300R41G1TIPZT5U32  |. 03/20/2023 |. 06/20/2028 |.....eveeeeeeenn fonnns 250,000,000........... A%RL0%] |eeeeeeeeieniaes foeeees 1,356,183 |......... 715,278 |...... 1,285,683 [....cccvvnn |oenee 3,736,000 [..oeevvnneieeennn foaeeeriiiiieees feeennas (70,500)f-- e eeeevennnnes ... 250,000,000 [ .ieeoooini| ceiiiiiiiininnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

SCHEDULE DB - PART A - SECTION 1

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1189999999. Subtotal - Swaps - Replication - Credit Default 1,356,183 715,278 1,285,683 | XXX 3,736,000 (70,500), 250,000,000 | XXX XXX

BASIS SWAP WITH CME

GROUP INC ROV 2.56 PAY| | s

SOFR 10/03/2047 2.5585%(5.3516%

BHV2KXNWA .............. ASSET LIABILITY GAP . |D PART 1 .... [Duration..... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |......evvvvvvvnn feunnns 70,000,00011 [ e [ ... (11,308,472) ... ... (11,303,472)[... (11,303,472))c.ceuvviiiinnnnns |oevvnnneeeiiinns [ e 1,724,499 B I

BASIS SWAP WITH CME

GROUP INC RCV 2.56 PAY

SOFR 10/03/2047

BHM2KXNYO ... .... | ASSET LIABILITY GAP . |D PART 1 .... [Duration..... CVE .. LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.... P 52,000,000 |2.564%(5.3516%] |.. P P (8,351,123)] .evvvvnnnns fennnn (8,361,123)|..... (8,351,123)].cevveieeiiininns foorreniiinieieens e oo 1,281,056 .5 ..

BASIS SWAP WITH CME

GROUP INC ROV 2.51 PAY| | s

SOFR 10/05/2067 2.5085%[5.3516%

BHM2KXPS1 ... ... |ASSET LIABILITY GAP . |D PART 1 .... |Duration..... CVE .. LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/05/2067 |.... P 250,000,000 (] P (2,999,602)] ...cvvnnnnn fennnn (2,999,602)..... (2,999,602)]...cvunieveinnnnns foovrevniininiiins e oo 8,319,395 .5 ..

BASIS SWAP W1 ME

GROUP INC ROV 2.57 PAY| | s

SOFR 10/03/2047 2.5685%[5.1016%

BHM2KXPE2 .... ... |ASSET LIABILITY GAP . |D PART 1 .... |Duration..... CVE .. LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.... P 75,000,000 |] o |-.. (11,990,910) ... ... (11,990,910)[... (11,990,910))...euvrvvivennnnns Joevvnnneeiiiinns [ e 1,847,678 | .......... 5.

BASIS SWAP W1 ME

GROUP INC RCV 2.56 PAY

ULB3 10/03/2023

BHM2KXWE4 .............. ASSET LIABILITY GAP . |D PART 1 .... [Duration..... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2023 |.......evvvvvven founnns 52,000,000 [2.564%[5.1766%] |..vvveneeevrmnnnns foorervmnnniininns founnnns (339,564)......... 271,812 [ v o 271,812 |......... 271,812 [eeneieiiiiiennes v [ e 132,644 | .......... [

BASIS SWAP WITH CME

GROUP INC ROV 2.56 PAY| | s

ULB3 10/03/2023 2.5585%(5. 1766%

BHM2KXWHT .............. ASSET LIABILITY GAP . |D PART 1 .... [Duration..... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2023 |.......eevvvvven founnns 70,000,00011 [ e e (458,046)|......... 364,944 | .oooeni [ 364,944 |......... 364,944 |..ooveniiiiiiinn o e [ 178,560 | .......... [

BASIS SWAP WITH CME

GROUP INC ROV 2.57 PAY| | s

ULB3 10/03/2023 2.5685%[5. 1766%

BHM2KXWVE .............. ASSET LIABILITY GAP . |D PART 1 .... [Duration..... CME ..o LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2023 |........cevvvven fovnnns 75,000,000(] e [ foeeans (488,931)).......... 392,876 |..eeeneeenn o 392,876 |......... 392,876 [...oiiiiiiiinnns v [ o 191,314 .......... 5 s
1199999999. Subtotal - Swaps - Replication - Foreign Exchange (1,286,541)  (33,615,475) XXX (33,615,475)  (33,615,475) 13,675,146 | XXX XXX
1229999999. Subtotal - Swaps - Replication 167,988 (4,597,539 (32,649,422) XXX (134,102,316 (33,615,475) 798,064 273,7%,451 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate (1,188,195) (14,043,883 (67,414,743 XXX (188,217,927 (729,283) 868,564 27,346,890 | XXX XXX
1369999999. Total Swaps - Credit Default 1,356, 183 715,278 1,285,683 | XXX 3,736,000 (70,500) 250,000,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange (704,267 (22,904,250) XXX (23,898,827 (33,615,475) (1,992,660 14,156,620 [ XXX XXX
1389999999. Total Swaps - Total Return (58,863,318)] XXX (58,863,318 (56,632,001) 1,316,685 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 167,988 |  (14,032,872) (147,896,628) XXX (267,244,072]  (90,976,759) (1,992,660 798,064 292,820,195 [ XXX XXX

CALL OPTION SEPT 23

NDX @ 15074.2091 VAGLB HEDGE - MACRO Interest GOLDMAN SACHS & CO.

BHV2LTVMS ... HEDGE .. N/A . . |Rate... . FORBUP27PHTHYVLBNG30  |. 06/22/2023 |. 09/15/2023 |.... +...2,000 [15074.208984375 |.....eeeeeeemnnnn foreeeeeeeeeees e o (488,880)| ... (488,880)....... (488,880)|. 2 ..

CALL OPTION SEf

RTY @ 1882.294 VAGLB HEDGE - MACRO Interest J.P. MORGAN ZBUT11VBOBEZRVTHTBO7

BHV2LTVR4 .............. HEDGE .....ccvvvnnenens N/A s Rate........... SECLRITI oviiiiiiies e . 06/21/2023 . 09/15/2023 |...ovvvnnivvinnn foeieiinnnns 17,500 [ 1882.2939453125 |....vvvvvvvvnnnnns foovevnnneeeennns [ e [IZ01:7)) (R N (364,082)|....... (364,082)[...cevvvvvnnnens Joevvnnneeeerinnns [ e 75,647 [ ceveennnns 2 s

CALL OPTION SEPT 23 | | [ s

MXEA @ 2144.3703 VAGLB HEDGE - MACRO Interest J.P. MORGAN ZBUT11VBOGEZRVTHT8O7 2144.3703613281

BHM2LTVTO ...oeeeeeeee HEDGE .....cvvvenniieens N/A s Rate........... SECURITI ieiiiiiies i eciniines . 06/22/2023 . 09/15/2028 |...evvueiieennn foeeeieennes 16,7502 |eieieeeieiies foreerenieeeeeeen feeeeeeeeeeieees feeeennns (51,641 .eeennins oo (51,641)f......... (51,641 eeeeeeneeeeen Jmneeeeeeniiees foreernnnenreeeeen freneeeees 82,487 .oovnnnnnt 2 i
1439999999. Subtotal - Forwards - Hedging Other (904,603) XXX (904,603 (904,603) 227,370 | XXX XXX
1479999999. Subtotal - Forwards (904,603) XXX (904,603 (904,603) 227,370 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (1,006,813 10,711,225 [ XXX (7,183,325 (1,992,660 2,211,412 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 494,326,173 31,023,999 (8,428,520 96,971,007 | XXX 96,971,007 | (258,676,293) 17,039,702 | XXX XXX
1719999999. Subtotal - Replication 167,988 (4,597,539 (32,649,422)) XXX (134,102,316 (33,615,475) 798,064 273,796,451 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

2 3 4 5 6

7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 494,326,173 31,191,987 (14,032,872 75,032,810 XXX (44,314,634) (292,291,768) (1,992,660 798,064 293,047,565 [ XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimun death benefit (GMDB) and guaranteed minimum withdrawal benefit (GMWB) liabilities and contract revenues. For the six months ending June 30, 2023, the hedge has been
0002 .... B oS CEToR VTN Vo oA H T O S F=ToX PSRRI

0005 ...

. |This derivative is part of a hedge program designed to decrease portfolio spread duration to approach a targeted level.

For the six months ending June 30, 2023, the hedge has been effective at achieving its objective. ...




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
VAGLB HEDGE - MACRO Interest
{ (V< S R 2,416 |......... 2,416,000 [US 10YR NOTE SEP 23 |HEDGE .................. N/A s Rate........... .09/20/2023 .[CBT ...evvvvrrnnnnnnns 549300EX04Q20BFQTQ27  |.05/30/2023 .|..... 113.6803 |..... 112.2656 |............ 339,750 [oeoieiiiiiiiiiiiiiies e e e ... (3,417,906)|.... (3,417,906)|........ 4,832,000 [2 .ooooeiniinnnn e 1,000
VAGLB HEDGE - MACRO Interest
USU3 ......... |.. L2310 | 2,311,000 [US LONG BOND SEP 23 .| HEDGE .... N/A . Rate.. .09/20/2023 .[CBT .....eevvvennnenee 549300EX04Q20BFQTQ27  |.05/30/2023 .|..... 127.2179 |..... 126.9063 |......... 1,733,250 |..oovvevvvnnnnnniinns fovviiiiiiiiiiiins Joveviiiiiiiiine o foees (720, 156)|....... (720, 156)]........ 9,012,900 |2 ..
1539999999. Subtotal - Long Futures - Hedging Other 2,073,000 (4,138,062)]  (4,138,062) 13,844,900
1579999999. Subtotal - Long Futures 2,073,000 (4,138,062) (4,138,062) 13,844,900
VAGLB HEDGE - MACRO
=511 R 1,260 [o.oeennnnneee 63,000 | S&P500 EMINI SEP 23 |HEDGE ............eeee. N/A s Equity/Index |.09/15/2023 .|CME ..........cceeee LCZ7XYGSLJUHFXXNXDB8  |.06/22/2023 .|...4,373.3409 |...4,488.2500 |........ (3,307,500) [....enmmmnnnnnnnnnnn Jooveeieiiiinienns s e | (7,239,275)f..... (7,239,275)|....... 14,112,000 {2 coovveviiiiiiiienn | e 50
NASDAQ 100 E-MINI SEP|VAGLB HEDGE - MACRO
NOUB oo v 300 [..ooennnnnnnes 6,000 123 .....ooeiiiiiiinnn HEDGE ...oooeeeennnnn N/A oo Equi ty/Index |.09/15/2023 .|OME .................. LCZ7XYGSLJUHFXXNXDB8 |.06/12/2023 .|..14,737.6742 |. 15,337.0000 |........ (1,420,500) [....cunmemnnniiies fooveeiiiiiiiieens Lo Joeiiiiiiiiiiinns oo (3,595,955)|..... (3,595,955)]........ 5,040,000 |2 ...ooooiiiinennn i, 20
1609999999. Subtotal - Short Futures - Hedging Other (4,728,000) (10,835,230)]  (10,835,230) 19, 152,000 XXX XXX
1649999999. Subtotal - Short Futures (4,728,000) (10,835,230)|  (10,835,230) 19,152,000 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (2,655,000) (14,973,292)  (14,973,292) 32,996,900 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (2,655,000) (14,973,292)]  (14,973,292) 32,996,900 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
S S . O 1 Tl FEPPP Uy PR 15,210,000 |..ooeeeeeeeeieee 15,950,000 |..ooeeeeieeiiiee 31,160,000
Total Net Cash Deposits 15,210,000 15,950,000 31,160,000
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimun death benefit (GMDB) and guaranteed minimum withdrawal benefit (GMWB) liabilities and contract revenues. For the six months ended June 30, 2023, the hedge has been
0002 ..ccvvevnnnes Lo o LI Vo T I ) 1o 7 PPN




803

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 31,160,000 31,160,000

BANK OF AMERICA ... BATYDEBBGKMZOO31MB27 . |.... . s . .. 17,629,405 . (352,246)].... .. 17,629,405 (352,246)[.... 17,277,159 |...

BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 . |. . 27,763,000 |[. .9,011,372 39,167,364 |.oeeeeneeeeeeeee e N .2,392,992 39,167,364 ) . 11,404,364

CITIBANK NA .......... ES70DZWZ7FF32TWEFATE . |. . 26,580,000 |[. .4,249,674 32,067,483 |.. . (123,429)|. 1,114,380 32,309, 546 o) .5,729,546

CREDIT SUISSE INTERN . ... E58DKGMJYYYJLNBC3868 . |.... .. 27,391,680 |... .. 12,688,157 ... (875,59)].... .. 12,688, 157 (875,599)].... . 11,812,558 |...

GOLDMAN SACHS & CO. ... . W22LROWP2HZNBB6KS528 . ... 8,788,198 .. (48,999,722).... ... 8,788,198 |.... .. (48,999,722)[....

GOLDMAN SACHS INTERN . W22LROWP2|HZNBBBK528 . .. 55,859,566 20,393,079 |.. . (2,757,505)). 20,393,079 .(2,757,505)). . 17,635,574

HSBC BANK PLC ....... MP6 15ZYZBEUSUXPYFY54 . .. 33,356,347 10,947,536 |.. . (563,059) . 11,257,381 (563,059)|. . 10,694,322 .
J.P. MORGAN SECLRITI . ZBUTAAVBOBEZRVTUTBO7 oo Ve o Yl s o e .. (15, 728) [eeee e (415,728) e . 158,134 |..
JP MORGAN CHASE BANK . THBGLXDRUGQFUS7RNE7 . 61,828,663 |.. 60,158,749

(11,885,281)|. . 48,273,468 . 745,733 |..
) .8,974,424

.2,829,958

(11,885,281)].
| 26,642,424
..2,829,968

TVJ8SHL IZLORGIGDTNOS .
O02RNE8 IBXPAROTD8PU41 .

26,642,424 |..
..2,829,958 |..

SMBC CAPITAL MARKETS .
SOCIETE GENERALE ...

I AR

WELLS FARGO BANK, N. . ... KB1H1DSPRFMYMCUFXTO9 . |........ .. .. . 8,905,187 .(1,137,5;1'5) . 8,905,187 | .... ....(1,137,5X5) 7,767,642 |...
0299999999. Total NAIC 1 Designation 72,011,000 265,469,741 241,887,454 (67,110,109) 12,481,796 240,769,448 (66,986,680) 142,399,015 2,025,529 80,097

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 25,164,303 (130,942, 463) 6,838,632 (227,591,034) 324,018,936 224,274,401

0999999999 - Gross Totals 72,011,000 265,469,741 298,211,757 (198,052,572) 43,641,796 247,608,080 (294,577,714) 142,399,015 326,044,465 224,354,498
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 298,211,757 (198,052, 572)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BANK OF AMERICA, N.A ... .... BATYDEBBGKMZOO31MB27 . | Treasury. . |912810-RD-2 ... UNITED STATES TREASURY .... 62,000 |... ...11/15/2043 ...|...... IV.......

BANK OF AMERICA, N.A . . BATYDEBBGKMZ0031MB27 . | Treasury. 912810-SP-4 UNITED STATES TREASLRY .. .6,946,703 .. 11,897,000 ...08/15/2050 ..

BANK OF AMERICA, N.A ... .... BATYDEBBGKMZOO31MB27 . | Treasury. .. |912810-82-2 UNITED STATES TREASURY . 10,812,006 |... .. 15,741,000 |... . ...08/15/2051 ...

BANK OF AMERICA, N.A . . BATYDEBBGKMZO031MB27 . | Treasury. . |912810-TB-4 UNITED STATES TREASLRY .. .6,533,627 |... ....9,898,000 |... ....9,569,063 |....11/15/2051 ...|.

BARCLAYS CAPITAL INC .. AC28XWW I 3WIBK2824319 .. [ CaSh....eeeerreeeeeeeeeie e et eeer e eeeennees | e CASH e 200, 140,866 . 200, 140,866 . 200,140,866 |...

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. [ Treasury. 912810-SN-9 UNITED STATES TREASURY . 60,079,292 . 106,973,000 .. 74,999,061 |....05/15/2050

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SN-9 UNITED STATES TREASURY .. . 26,877,947 .. 47,857,000 33,552,673 |....05/15/2050 ..

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SP-4 UNITED STATES TREASLRY .. .5,839,037 .. 10,000,000 8,901,018 |....08/15/2050 ..

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SZ-2 UNITED STATES TREASLRY .. . 10,989,905 .. 16,000,000 15,762,950 |....08/15/2051 ..

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. [ Treasury. . [912810-TB-4 ........ UNITED STATES TREASURY 1,320,191 |... ....2,000,000 |... ....1,033,535 |....11/15/2051 ...|.

CREDIT SUISSE INTERN .. E58DKGMJYYYJLNBC3868 .. CASH .3,699,577 |... .3,699,577 |... 3,699,577 |oviiiens e

CREDIT SUISSE INTERN E58DKGMJYYYJLNBC3868 .. | Treasury. 912810-SN-9 UNITED STATES TREASURY .1,293,997 .2,304,000 .1,615,341 |....05/15/2050

CREDIT SUISSE INTERN E58DKGMJYYYJLNBC3868 .. | Treasury. 912810-TB-4 UNITED STATES TREASURY .. . 10,232,143 .. 15,501,000 .. 14,985,860 |....11/15/2051 ..

GOLDMAN SACHS INTERN W22LROWP2|HZNBBBKS28 .. | Treasury. 912810-RD-2 UNITED STATES TREASLRY .. 494,324 ... 516,000 ... 505,865 |....11/15/2043 ..

GOLDMAN SACHS INTERN W22LROWP2|HZNBBBK528 .. | Treasury. 912810-SN-9 UNITED STATES TREASURY .. . 13,352,763 .. 23,775,000 .. 16,668,717 |....05/15/2050 ..

GOLDMAN SACHS INTERN W22LROWP2|HZNBB6KS528 .. | Treasury. 912810-SP-4 UNITED STATES TREASLRY .. .2,715,152 .4,650,000 .4,138,973 |....08/15/2050 ..

GOLDMAN SACHS INTERN W22LROWP2|HZNBBBK528 .. | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. . 10,908,359 .. 15,874,000 .. 15,638,817 |....08/15/2051 ..

GOLDMAN SACHS INTERN .. W22LROWP2|HZNBB6KS528 .. | Treasury. .. |912810-Sz-2 UNITED STATES TREASURY ..21,994,921 |... .. 32,022,000 |... .. 31,547,574 |....08/15/2051 ...

GOLDMAN SACHS INTERN .. W22LROWP2|HZNBBBK528 .. | Treasury. . |912810-TB-4 UNITED STATES TREASURY . 20,311,803 |... .. 30,771,000 |... .. 29,748,396 |....11/15/2051 ...

GOLDMAN SACHS INTERN W22LROWP2|HZNBB6KS528 .. | Treasury. 912810-TB-4 UNITED STATES TREASURY .7,866,360 .. 11,917,000 .. 11,520,966 |....11/15/2051

HSBC BANK PLC MP6 152YZBEUSUXPYFY54 .. . CASH ... 540,000 |... ... 540,000 |...

HSBC BANK PLC MP6 152YZBEUSUXPYFY54 .. | Treasury. . [912810-RD-2 UNITED STATES TREASURY ... 659,008 |... ... 688,000 |... ....11/15/2043 ...

HSBC BANK PLC .. MP6 152YZBEUUXPYFY54 .. | Treasury. 912810-SN-9 UNITED STATES TREASLRY .. .9,253,985 .. 16,477,000 ...05/15/2050 ..

HSBC BANK PLC .. MP6 152YZBEUSUXPYFY54 .. [ Treasury. 912810-SP-4 UNITED STATES TREASLRY .. 867,007 .1,485,000 ....08/15/2050 ..

HSBC BANK PLC .. MP6 152YZBEUUXPYFY54 .. | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. .9,388,126 .. 13,668,000 ...08/15/2051 ..

HSBC BANK PLC .. MP6 152YZBEUSUXPYFY54 .. [ Treasury. 912810-TB-4 UNITED STATES TREASLRY .. .2,235,084 .3,386,000 ...11/15/2051 ..

HSBC BANK PLC ..... MP6 152YZBEUUXPYFY54 .. | Treasury. 91282C-CF-6 UNITED STATES TREASURY 449,100 500,000 ...05/31/2026

JPMORGAN CHASE BANK THBGLXDRUGQFUSZRNED7 .. [ Cash.......cevuuniiriiiiiiniiiiiiiiieecciiineeeceviines | vnneeeeens (A1 N 921,000 921,000 .

JPMORGAN CHASE BANK THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-RD-2 UNITED STATES TREASURY 182,018 190,000 ....11/15/2043

JPMORGAN CHASE BANK THBGLXDRUGQFUS7RNESY .. [ Treasury. 912810-SA-7 UNITED STATES TREASLRY .. 395,536 464,000 ...02/15/2048 ..

JPMORGAN CHASE BANK THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-SF-6 UNITED STATES TREASURY .. 115,317 135,000 ....02/15/2049 ..

SOCIETE GENERALE SA 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-RD-2 UNITED STATES TREASLRY .. 310,389 324,000 ...11/15/2043 ..

SOCIETE GENERALE SA ... (02RNE8IBXP4ROTDBPU4T .. [ Treasury. .. |912810-SN-9 UNITED STATES TREASURY .1,204,697 |... .2,145,000 |... ...05/15/2050 ...

SOCIETE GENERALE SA ... 02RNE8IBXP4ROTDBPU41 .. [ Treasury. . [912810-SP-4 UNITED STATES TREASURY L. 777,760 |... .1,332,000 |... ...08/15/2050 ...

SOCIETE GENERALE SA (02RNE8IBXP4ROTDBPU4T .. [ Treasury. 912810-SZ-2 UNITED STATES TREASURY .. .2,325,052 .3,385,000 .3,334,849 |....08/15/2051 ..

SOCIETE GENERALE SA 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-TB-4 UNITED STATES TREASLRY .. 451,505 ... 684,000 661,269 |....11/15/2051 ..

WELLS FARGO BANK ... KB1H1DSPRFMYMCUFXTO9 .. | Treasury. .. |912810-RD-2 UNITED STATES TREASURY 4,229,532 |... .4,415,000 |... .4,328,286 |....11/15/2043 ...

WELLS FARGO BANK ... KB1H1DSPRFMYMCUFXTO9 .. | Treasury. . [912810-SN-9 ... UNITED STATES TREASURY .8,824,337 |... .. 15,712,000 |... .. 11,015,726 |....05/15/2050 ...

WELLS FARGO BANK . KB1H1DSPRFMYMCUFXTO9 .. | Treasury. 912810-SP-4 UNITED STATES TREASURY .. .6,794,304 .. 11,636,000 10,357,225 |....08/15/2050 ..

WELLS FARGO BANK . KB1H1DSPRFMYMCUFXTO9 .. | Treasury. 912810-SZ-2 UNITED STATES TREASLRY .. .2,167,072 .3, 155,000 .3,108,257 |....08/15/2051 ..

WELLS FARGO BANK ... KB1H1DSPRFMYMCUFXTO9 .. | Treasury. . |912810-82-2 UNITED STATES TREASURY s .4,464,649 |... .6,500,000 |... .6,403,698 |....08/15/2051 ...

WELLS FARGO BANK KB1H1DSPRFMYMCUFXTO9 .. | Treasury 912810-TB4 ........ UNITED STATES TREASURY .....iiiiuuunsiiiiiiuunniiiiiininissiiiiineseresnnnssessennnnnssneees foonsesseessnnneeeeeannns 1,646,604 |....ooovvvnnnniiiinnnnn 2,343,000 |..evenniiiiiiiinns 2,265,136 |....11/15/2051 ...

0199999999 - Total 480,565,630 651,683,443 578,591,807 XXX

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BARCLAYS BANK PLC ..eeviiiiiiiiiie e GEGSEF7VJPSI70UKS573 .. [ Cash......ccvvuuniiiiiiiiiiiiiiiinecccciiieeeccviins | v, L0 NN 27,763,000 [ouevnveerrnnnnnnns 27,763,000 [ceuveeerennnnn D,9. ¢ SRR VSRR R IV.......

CITIBANK NA et eeieete e e e e eeee s e e e eene s e e e eeens s s s e ee e s s s e ernnnnaeeeennnnaseeennnns E570DZWZ7FF32THEFATE . [ Cash.....eeeeueenieeeiinnieeeeeeinneeeeenninnseeennnines | ernnneesssssnnnenenes CASH .-ttt ettt et e eeun e e e e eeeneeeeeeennaeeeennnnaaeerrnnnnaeeernnnnaeeeeernnnaaaeennn [snnaaesereennnaaaeeees 26,580,000 |....oiiieenniiaeeens 26,580,000 [....oeiennnnn D0 OO FTOTTURPPPPTY R IV.......
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Collateral Pledged to Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)
SWBC CAPITAL MARKETS . TVJBSHL IZLORGIGDTNOS .. | Cash CASH 17,668,000 17,668,000 |.. XXX V.......

72,011,000

72,011,000




(1=

STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)
..... 0001 .......| Interest rate hedge ......cc.ccoeveiviicncciiccnncnnn |- (49,510,684) 1,675,868 |.........ccoceeer oo 1,675,868

....(10,849,906)|..... 38,660,778 |..... 38,660,778 |.... (12,196,088)|....... 2,168,934 |............. 100.0 |....... 2,168,934 |.... (43,486,878).... (10,849,906)|....... 2,168,934 [....cooeiinnn ....(13,018,840)|......

.... (54,829,850)

(49,510,684)

(10,849,906)] 38,660,778 38,660,778 |  (12,196,088) 2,168,934 XXX 2,168,934 | (43,486,878)| (10,849,906) 2,168,934 (13,018,840)

1,675,868

1,675,868

(54,829,850)




STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

JP Morgan Chase Bank N.A ...... New York,NY ....ccoovvvevevereeees fo e 1002000 [ e [ 306,905 |..oceeeenne 440,412 | 649,982
JP Morgan Chase Bank N.A ... New York, NY ..o fo 1002000 [ e [ 1,619,467 |............ 1,937,414 |............... 969,390
THE BANK OF NEW YORK MELLON . New York, NY ..o fornoe 1002000 [ e v 94,603,914 |........ 253,830,334 |........ 196,177,618 |..
THE BANK OF NEW YORK MELLON . New York, NY ..o fornoe 1002000 [ e e 6,495,422 |.......... 5,111,142 |.......... 5,263,882 |..
Federal Home Loan Bank of
Boston ..o Boston,MA .....ooiieee o 1002000 [ e [ 1,766,322 |............... 627,848 |.......... 1,015,886 |..
Bank of America .......ccccooomunne New York, NY ..o e 2002000 [ [ e 2,009,004 |........... 1,538,927 |............... 444 572
Bank of America New York, NY ... 02000 | e [ 5,930,420 |.. ..1,013,008 |.. 1,421,855
JP Morgan Chase Bank N.A ...... New York, NY ... 02000 | e [ 130,690,000 |............ 1,715,321 |.. 1,715,321
JP Morgan Chase Bank N.A ...... New York, NY ... 202000 | e [ 889,522 |....... 137,067,123 |.. 77,866,299
JP Morgan Chase Bank N.A ...... New York, NY ... .]--.0.000 |.. 2,122,254
JP Morgan Chase Bank N.A ...... New York, NY ... en0.000 [ e e e o 879,714 |..
THE BANK OF NEW YORK MELLON . New York, NY ...cocoooivvecccc fornone. ...0.000 |.. 1,278,493 |..
JP Morgan Chase GB .. New York, NY ... ...0.000 |..
Bank of America ...........cco..... New York, NY oo o 0,000 [ e e 377,800 328,690 o
Svenska Handelsbanken AB
CDCASH Maturity date
772172023 ..o New York, NY ..o fo 105330 [ [ 7,356 |.cooone 5,000,000 |........... 5,000,000 |........... 5,000,000 |..
Mufg Bank LTD New York Branch
CDCASH Matutity date 8/1/2023
................................................. New York, NY .o oo (25,210 [ |ovieeeee.e....44,708 ............ 5,000,000 |........... 5,000,000 |........... 5,000,000 |..
0199998. Deposits in ... 75 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 536,685 1,029,303 1,026,940
0199999. Totals - Open Depositories XXX [ XXX 52,064 255,846,967 416,573,101 300,832,206
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX

0299999. Totals - Suspended Depositories XXX [ XXX

0399999. Total Cash on Deposit XXX | XXX 52,064 255,846,967 416,573,101 300,832,206
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash XXX | XXX 52,064 255,846,967 416,573,101 300,832,206

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Description Code Date Acquired Rate of Interest Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999

. Total - U.S. Government Bonds

0309999999

. Total - All Other Government Bonds

0509999999

. Total - U.S. States, Territories and Po ions Bonds

0709999999

. Total - U.S. Political Subdivisions Bonds

0909999999

. Total - U.S. Special Revenues Bonds

AMERICAN ELECTRIC POWER COMPAN CPCASH144 .
AMERICAN HONDA FINANCE CORPORA CPCASH
BMW US CAPITAL LLC CPCASH ...
DAIMLER TRUCK FINANCE NORTH AM CPCASH
FIDELITY NATIONAL INFORMATION CPCASH ...
FIDELITY NATIONAL INFORMATION CPCASH ...
HEWLETT PACKARD ENTERPRISE CO CPCASH ...
MERCEDES-BENZ FINANCE NORTH AM CPCASH ..
MERCK & CO INC CPCASH
MONDELEZ INTERNATIONAL INC CPCASH144A
NATIONAL SECURITIES CLEARING C CPCASH144 ....
NEXTERAENERGYCAPITALHOLDING CPCASH ...
NISOURCE INC CPCASH .................
NOVARTIS FINANCE CORP CP CASH
NTTF INANCEAMERICASINC CPCASH .....

PENSKE TRUCK LEASING CO LP CPCASH144A ..
S&P GLOBAL INC CPCASH ...
VIl CREDIT INC CPCASH ....
CANADIAN NATIONAL RAILWAY COMP CP CASH
CANADIAN NATIONAL RAILWAY COMP CPCASH144 ....
CANADIAN PACIFIC RAILWAY COMPA CPCASH ..
QUEBEC PROVINCE OF CPCASH

.. |HALEON UK CAPITAL PLC CPCASH ......eeeeeiuiiiieeeiiiiiieeeeeiiieeeees

06/08/2023 .. . 07/10/2023 .

06/07/2023 .. ..07/24/2023 .. .9,965,182
06/12/2023 .. . 07/10/2023 . .9,087,115
06/22/2023 .. . 07/21/2023 .. .9,970,238

... 06/12/2023
... 06/22/2023
... 05/15/2023
... 06/15/2023
... 06/13/2023
... 05/17/2023
... 06/26/2023
.. 06/21/2023

. 07/17/2023 .
. 07/19/2023 ..
. 07/31/2023 ..
. 07/17/2023 .
..07/24/2023 ..
. 07/20/2023 ..
. 07/11/2023 .
..07/24/2023 ..

06/13/2023 .. . 07/05/2023 .. .9,994,018
06/23/2023 .. . 07/17/2023 . .9,977,308
06/15/2023 .. ..07/25/2023 .. .9,965,119

.. 06/20/2023

. . 07/05/2023 ..
.. 06/22/2023

...................... 06/05/2023 .......... 07/10/2023

.9,986,380

.9,994,068 |...

. . 07/06/2023 ... .9,992,629 |...
... 06/16/2023 . 07/17/2023 ... .9,975,946 |...
... 06/09/2023 . 07/07/2023 . .4,995,586 |...
... 06/13/2023 . 07/14/2023 .. .4,990,496 |...
... 06/14/2023 . 07/05/2023 .. 9,993,985 |...
.. 06/07/2023 . 07/06/2023 .

...25,485
...34,375

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 201,592,837 515,380
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 201,592,837 515,380
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
...................... |ICMINVESTMENTPARTNERSIILLC ES O [P 1 .. 2 T O (LI £ I O L . L O PP P AP P PPPPPPPPPN 1) I3
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 4,500,000 1,325 121,932
1909999999. Subtotal - Unaffiliated Bank Loans 4,500,000 1,325 121,932
2419999999. Total - Issuer Obligations 201,592,837 515,380
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans 4,500,000 1,325 121,932
2509999999. Total Bonds 206,092,837 1,325 637,312
4812A0-37-5 ....... JPMORGAN PRIME MMKT FD = CAP -..eeeeteieeeeeetee e e e eeeee e e e e eee e e e e eee e e e e eees e e e e e e eea e e e e e enm e e e e emes e e e e eeeaa e e eenneaa e e eennnn e eeeennnn e eeennnnaeeeennen ‘ ........... ‘ ........... 06/30/2023 ...covevnn |oeeennnee e [0 R Y 100,026,135 |eeeeeeeeeeeeeneee e e eeeenee e eeeernees [oreeee e e 143,230
481202-23-9 ........ JPMORGAN US TREASURY PLUS STIFFUND ... iiiuuuuniiiiiuuuniiiiissts st sstttai st s s tesss s e s e eaa s s e e esa s e s e ea s s s e e aaae e s e e eeasssssassesnasssesnnnnssssssnnnnnsssssnnns | oesennnnnes [sesersnnnns 06/30/2023 .....oeevn |oevinnnniiiiiiiiiees 0.000 fooeeiiiiiiiiiiiies e o 183,609,601 |..evueiiiiiiiiiiiiiiiiiiiniiiiiiiinies frririiirriii e 1,699,074
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 283,635,736 1,842,304
481200-67-0 ....... I L O [ [ 06/30/2023 ......... | [ e PR N 1,740,224
8309999999. Subtotal - All Other Money Market Mutual Funds 226,676,116 1,740,224
8609999999 - Total Cash Equivalents 716,404,689 1,325 4,219,840
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