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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 [er e 4,045,207,603 |......ooooveieereririceeine [ 4,045,207,603 |............ 4,138,348,506
2. Stocks:
2.1 Preferred SOCKS ......ooue et ee e eee e eee e e e eee e eensenan e e e e ee e foeereee e eeeeee e ee e ene foeereee oo ene e ee e 24,626,000
2.2 COMMON STOCKS ..ot [orerensieeniens 19,294,962 |.......ccevnnee 2,640,943 | 16,654,019 ..o 16,717,111
3. Mortgage loans on real estate:
B FIFSEIENS e [ 885,193,274 | e 885,193,274 |..ccovvenenn 994,929,174
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
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($
[ J 260,880,647 ) and short-term
investments ($ ..o 60,000,000 ) ..ooeiiieeee [ 365,384,382 | [ 355,384,382 |....cocnve. 308,374,219
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 88,154,427 | e 88,154,427 |.cooovee. 88,064,702
7. Derivatives ............... ..126,328,869 |.. ..126,328,869 |.. ..324,672,074
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 592,336,360 592,336,360 595,830,414
9. Receivables fOr SECUMLIES ..........ccruiiriucieieiiccieiee et [roseieseneennas 54,327,201 oo [ 54,327,201 |..ccvvvinne 41,047,217
10. Securities lending reinvested collateral @Ssets ...........cocoiiiiiiieiiineiierees e [ [ [
11.  Aggregate write-ins for iNVESted @SSELS .........ccccevviveveveiiiiiieeiee e [orereeerienenns 389,049,682 |.....coveeieiericnienes [ 389,049,682 |................ 104,826,113
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 6,555,276,760 |.....c.crveneee. 2,640,943 |............ 6,552,635,817 |............ 6,637,435,530
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 ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 46,201,571 | 2,250 | 46,199,321 | 50,857,847
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|.............c.oe..... 72,987 | [ 72,987 | 57,392
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 26,685,350 |.veeeeeeeieeee e e 26,685,350 |..ccveueneen. 27,909,110
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccooeeveees |ooveveeveenns 129,905,946 |....c.oovoveeeeveeeeeeeeeeeeeees e 129,905,946 |................. 33,544,029
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 2,639,424 | ..o e, 2,639,424 ..o 6,228,345
18.2 Net deferred tax asset 79,067,397 |.. 30,835,379 |.. 48,232,018 |. 50,724,082
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvevevevererereeicceceieeieeeees |rerereseeeeeeenens 376,434 | [ 376,434 | 376,434
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 ................cccoceeeiieiiiees oo o [ [ 72,980
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |o.ccccoeorrrrnennnes L T R OURRRORRRR 471 |, 1,388
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 76,327,005 |...coovvennnee 13,167,328 |...cocvvvneee. 63,159,677 |..cvevevrene. 43,070,623
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,916,557,585 |....covreneeee 46,645,900 |............ 6,869,911,685 |............ 6,850,277,760
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ens [eerennasens 23,100, 741,372 |..ooooiiieeinececinnis Joeeieienns 23,100,741,372 |.......... 22,177,651,722
28. Total (Lines 26 and 27) 30,017,298,957 46,645,900 29,970,653,057 29,027,929,482
DETAILS OF WRITE-INS
1101, Derivative collateral ... [ 389,049,682 |.....coieeieierienienee [ 389,049,682 |............... 104,826,113
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) 389,049,682 389,049,682 104,826,113
2501. Disbursements and items not allocated ... s, 76,327,005 [..oovoveorneeeee. 13,167,328 |...cooovrrrennes (IR Iy A 43,070,623
20T R T R T NPT TSP TSP TP PO TRPOTPP PPN
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) 76,327,005 13,167,328 63,159,677 43,070,623




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,526,836,704 1SS $ .ooorririeieieieerieieiene 0 included in Line 6.3
(including $ ...cevnv. 2,546,179,792  MOGCO RESEIVE) .........ouveviiveieieieee e s st ssssanaeas e 4,526,836,704 |........... 4,644,794,090
2. Aggregate reserve for accident and health contracts (including $ ... 0 Modco Reserve) ..20,241,262 |.. ... 20,343,233
3. Liability for deposit-type contracts (including $ 1,363,633 ModCO RESEIVE)........oveeieeiiieee e 162,842,049 |.. 169,982,853
4. Contract claims:
B LIFE o b bR bbbt b et b bbb 17,888,978
4.2 ACCHAENE ANA NBAIN .......cvet ettt 207,807
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
FETaTe IV 0T Y11 OO OO URRURURRRRSRUSRRURU IUURRTRURIRURURURUUR - o B < B IUUUUURUUUUURRRR 1,590
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 $  eeoeoeeureeeeeene 104,771 accident and health premiums ............ccccooevevees oeeeenencicccens 104,771 [ 127,374
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCelEd CONMFACES ..........oiuiiiiiiiiieee ettt e e et e b e e b e e b e e e e e st e eneeeneeeneenneenaes
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ...
Service Act
9.3 Other amounts payable on reinsurance, including $ ........ccceeveveiencennee.
ceded 33,478,360 |..........c...... 28,770,054
9.4 Interest Maintenance Reserve 38,467,238 |................. 44 552 487
10. Commissions to agents due or accrued-life and annuity contracts $
B e 0 and deposit-type contract funds $  ......... 17,538,797 |................. 17,202,996
11.  Commissions and expense allowances payable On reinSUranCe aSSUMEA .........cccuecuiiiiiiriieiieerieesteesieesie e eee e seesreesieesreens [eeeesee s s sieees [oeseeiaesieesiee s
12, General EXPENSES AUE OF BCCIUEH ...........cceiveueiveueiteteeseteetetiteseeetessatesestessesesestese st esesebessasessasessssessssesessesessesessesessasensssensssensssens [ressenennesennans 17,711,728 ... 16,790,265
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @llOWANCES) ............ccoveveueurueuiiinirieieieeeeeseeeseseeee et esseseseseseesens [eeeeeeeeeeeiene (30,661,516)|......ccccnnce (29,215,545)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............c.eeveurueiiririeieieieiee s [ (1,208, 182) ...183,278
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) .
15.2 Net deferred tax ability ..ottt
16.  UNEarned iNVESIMENT INCOME ...........oueuiueiieieieeieieticeseeet ettt sttt se st s sse st et s ssss et es s s snseses et sssssassesessssssnsnsesas [eeesssscsesnsnnnnas 3,357,979 oo 3,329,179
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 14,610,127 |.. . 14,164,900
18.  Amounts held for agents' account, including $ 31,044  agents' credit balanCes ...........c.covevveeeeeeveieiieeen [ 35,756 |.. ... 34,373
19. Remittances and items not allocated .. 16,163,155 |. ...9,087,955
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 ) reiNSUrers ......... |oeeeeeens 112,122,596 |................ 115,537,175
24.04 Payable to parent, subsidiaries and affiliates ................cccceeeieieiiiiicietcieeeee e 10,139,873 |
24.05 Drafts outstanding 41,924 698 |. .40,064,896
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt be et be e be e s smnesneesnees [ereesae e e s e s snesies oaesiseeeesiee s s e sae e
24.07 FUNAS held UNGET COINSUIANCE ........eiiuiiitiiitieiteeiteeite ettt ettt e ste e bt e sbeesbe e bt e bt eabeaaeeeaeesheeeheeehe e bt e mbeembeemseeaeesanesaeesbeenbeenbees [soeesaesanesatesaeesaessaessaeeins e
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen .151,647,897 |.. .82,797,458
24.09 Payable for securities ..... .375,346,466 |.. 328,457,512
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 255,929,095 225,648,259
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 5,937,469,642 5,901,648,589
27.  From Separate ACCOUNLS SALEMENL ...........c.ceviuiiiiiiiiiieieteteteeee et et et e st es et et st s et es e s s et esesesesesessss s ssssasasesesessssssssssesesesesesns frennesesas 23,100,741,372 |.......... 22 177,651,722
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 29,038,211,014 28,079,300,311
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 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNGAS ...........c.ccuiieiiiiiiiiietetceceee ettt es s sesess s s s [eeeeeneneneenes 144,046,534 |............... 152,270,975
G2 ¥ o) (UL g To] (T RSP R TP
33. Gross paid in and contributed surplus
34. Aggregate write-ins for SPecial SUMPIUS FUNAS ..........oiuiiiie ettt et e e e s e e seeseseesnneeneeene [oreessnessesiaesiaessaesaesaesies oaeeeessesaesaessanesaeesaeenes
35, UNASSIGNEA fUNAS (SUIPIUS) .......uvvveeececececcieeetete ettt ea ettt es e s e e s s st es et essasa s s st esesesesessasssssssesesesessssassssasasans |eeesenenensnnes 700,463,948 |................ 708,426,635
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 $ ........cccoeuvrrieererinens in Separate Accounts Statement) .............. 929,942,043 946,129,171
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 932,442,043 948,629,171
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 29,970,653,057 29,027,929,482
DETAILS OF WRITE-INS
2501.  Derivative collateral Tiability .ottt [oeseseneeens 192,012,940 |..ooveeeeeen 67,775,933
2502. Other liabilities - abandoned property Unpaid fUNAS .........ccocoiiiiiiiioieecc e [eeeeeeee s 45,860,272 |................. 43,915,866
2503. Payable for repurchase agremMents ...ttt [esenene s 23,741,112 | 117,625,113
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cuiueueuiriiiiiiriiieieieieieest st s s e (5,685,229).....cceec. (3,668,653)
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 255,929,095 225,648,259
3101, GAIN ON INTOFCE TEIMSUMANCE ....viieieieitetiicetiet ettt b e bbbt ee bbbttt bbbttt b et tes [oeteteneneaeaas 144,046,534 |................ 152,270,975
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) 144,046,534
3401.
3402.
3403.
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)




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 32,982,241 oo 20,222,066 |................. 53,657,635
2. Considerations for supplementary contracts with life contingencies................ccccceeeereveieieveeeeeeeeees e (28,401) [ (79,407) |- (240,660)
3. Netinvestment INCOME ..o ..135,001,665 |.. ..129,433,530 |.. ..264,978,097
4. Amortization of Interest Maintenance RESErve (IMR) ............c.cccieieieievereeeeeeeeeeee ettt oo 895,558 |.. ..2,000,071 |.. .. 3,374,716
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 56,049,734 |......cccceeee 64,220,116 |................ 122,225,247
7. Reserve adjustments on reiNSUrance CEAEA .............cocvoveviviveveuieieeeeeeieieeieseseees st e (624,029,528)|.......... (1,006,983,011)|........... (1,774,178,634)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.cvvrueuereiiieeeeeieiieesesese st sesese s sesese et s s sesesns [eesnscacecees 226,959,948 |........c..... 248,093,181 |................ 487,028,149
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 26,006,635 29,575,212 46,087,923
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens (146,162, 148) (513,518,242) (797,067,527)
10, DA DENETIS .....euiuereeieiicieieteeete ettt s e s s e s e e e s e s eseses s e e sesesesessnsesesesesenssnsesesesnofoesssesesnnnansneeen (646,742)|....cocveenne 3,173,834 | 3,110,152
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeierierieneeneeneenes fooviiiic ..
12, ANNUILY DENETILS ©..veiiececeetieee ittt s st e e e s e e s eees et s s es e ns et e s s s eensee e e 106,460,617 |....ccvnenee 113,780,260 |................ 222,433,926
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeeeeveveveveieeeens oo 123,806 151,665 |...ooeeeccicine 298,761
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ............ccovoeiiiiiiiiiiiiini e [ [
15.  Surrender benefits and withdrawals for life contracts ..................... 587,422,117 ..572,535,271 ..1,117,014,637
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 3,446,610 |....coooneneeee 3,682,689 |......coovnveee. 7,202,718
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 585,121 [ 605,628 |.......cc......... 1,197,427
19. Increase in aggregate reserves for life and accident and health contracts (118,059,357) (18,077,671) (135,623,991)
20.  Totals (LINES 10 10 1) .uuiiiiiurieeeieeeicieieeeteeeeesesseeeseeseseseseeeesseseseeesesssesesesesesssssesesesessssesssesesesnsnnsnss ornnansssssnnns 579,332,172 | 675,851,676 |............ 1,215,633,630
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 52,213,123 59,976,624 |................ 113,082,362
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 2,871,439 | 3,065,372 |...covennnee 5,785,326
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 41,009,724 |....oeeene 41,418,380 |..ccocoee..e. 83,024,619
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 2,642,232 oo 1,339,505 oo 2,269,054
25. Increase in loading on deferred and uncollected PremiumS ............cocvoveveueueuceieeieieeeeeeeeseeee e e 3,610 oo (5,769)]..
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.cccceveveveveveueeeeeeeieieieseeeans [ (1,060,798,086)|.......... (1,114,559, 306)
27. Aggregate write-ins for deductions ... (59,029,520) (72,239,427) (127,795,617)
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns (441,755,306) (405,152,945) (834,952,510)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 295,593,158 |.............. (108,365,297 |....coeveeencee 37,884,983
30. Dividends to policyholders and refunds to members 33,073 11,562 (31,828)
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceiviiiriuireriiiiiceeteieisessesese s essesese st ss st s |oescecseesnenas 295,560,085 |.............. (108,376,859)|................. 37,916,811
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 18,704,209 (29,859,909) (24,113,001)
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) ..........cccoeueveeeieneuererenns freccccnnes 276,855,876 |......cccoenc (78,516,950 ................. 62,029,812
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeriieene (33,426) (excluding taxes of $  .oeoveeeerenns (1,424,192)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (20,055,274) 113,108,780 (64,448,103)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 256,800,602 34,591,830 (2,418,291)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 948,629,171 772,444,198 772,444,198
37, NELINCOME (LINE 35) ..uueieiiiiucieieeeeeieeaeeee e e e eses e e essseseseeeeassssesesesessnsesesesesasssssesesessnsssesesesass fersnnnansneen 256,800,602 |................. 34,591,830 .o (2,418,291)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (1,809,907) (259,347,112)|.. ...80,101,313 |.. ..178,330, 164
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccovvevevevereueeeeeeie e e T14,428 | 90,737 | (66,229)
40. Change in net deferred INCOME tAX ...........ococeueuereieeceeeeeeeeeeeeeeeaeee e se e e s st s s s saeas e s s s nanaeen ... 26,533,408 |.. 30,010, 166) ..(29,476,801)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(30,503,406)|.. .31,151,965 ... 31,799,182
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (inCrease) or dBCrease .............covovevereoerererirsneeeerinreees [eeeeeeeeeseeeeee [ 29,658,787
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e (2,160,606)|.......cocvenvne (5,153,795)|...cevenne (7,952,711)
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 (8,224,442) (11,844,564) (23,689,128)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (16,187,128) 98,927,320 176,184,973
55. Capital and surplus, as of statement date (Lines 36 + 54) 932,442,043 871,371,518 948,629,171
DETAILS OF WRITE-INS
08.301. Other investment management fEES ........cocooioioioioeiiccicce e | 25,513,939 | 29,145,501 [l 45,459,051
08.302. MiSCEIIANBOUS TNCOME .......oeeeeeeeeeeeeeeeee et ae e eae s e saneeeneeeeneesenneeeneeseas |oreeeeeeeneeeaeenens 273,283 | 198,821 | 250,867
08.303. Separate ACCOUNT T0AUS .......ocoovovoieeeeeececccee ettt ettt 219,413 [, 230,890 .o 378,005
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 26,006,635 29,575,212 46,087,923
2701. Miscellaneous deductions ................. 1,735,453 ....(135,532)].. ....(356,603)
2702. IMR adjustment on reinsurance CEUBA .............oooioiioioieioiieeececccecee et e 167,986 |.. ..(14,967,041)(.. ..(20,735,675)
2703. MODCO adjustment ..o ..(60,932,959)].. ..(57,136,854)].. (106,703,339)
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiiiinieeseesieeseeseesde e [ e s
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (59,029,520) (72,239,427) (127,795,617)
5301. Gain 0N iNTOICE FEINSUIANCE ......cocvieieeeeieeee ettt ettt ee et s st eenseennseeseeeereeeseeanetens foeeeeaeeseaeenens (8,224 ,442)|................ (11,844 ,564)|................ (23,689, 128)
D302, ittt oo ea et e e et e oo et e e ae e e e et e e e an et e eaneeeaneeeaneeeeaneeenneeenneeeaneeennneeennneennneeenns|oeneeeanneeenneeeneeesaneeannnees [oeneeeeneeeaneeenaneenneeeaaneees [ereeeinne e e e e e e e e e e eneeeas
5303. ...
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) (8,224,442) (11,844,564) (23,689,128)




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 ...........cuiieiiieiieiicieee ettt [oressinessnees (63,614,294)]......cocecne. 29,204,022 |...ooocvviene 69,239,339
2. NetiNVESIMENT INCOME ...ttt [ 141,245,642 |................ 139,924,163 |................ 277,363,687
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 300,791,875 330,043,945 631,652,191
4. TOtal (LINES 110 B) ..ot 378,423,223 499,172,130 978,255,217
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 1,319,087,848 |............ 1,467,907,011 |........... 3,137,055,811
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............cc.c.. oeeeeenne (1,059,352,115)|.......... (1,118,308,503)|........... (2,132,913,293)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 39,841,194 | 57,624,350 |...cceuenen 100,634,547
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 13,657,670 2,798,620 (32,346,128)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 313,234,597 410,021,478 1,072,430,937
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 65,188,626 89,150,652 (94,175,720)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 178,895,593 987,671,514 1,487,473,862
12,2 SEOCKS ...ttt sttt n s aeiens [erreaesen et 623,091 [ 351,911 |.. 1,027,964
12.3 Mortgage loans ... 140,651,645 33,686,865 |.. ... 94,776,584
L o =T e (= OO OO A O S
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 18,922,989 |.....ccocevneee 17,325,694 |......c.coec. 32,281,378
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevreeeeienennnnnns 2,213 | (98,281) v (103,578)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 46,888,954 128,824,621 69,628,991
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvveveveuceeeieeeeeiee et esesen s [oevereseinnnas 385,984,485 |............ 1,167,762,324 |........... 1,685,085,201
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oeeenne s 67,242,989 |.....ccovvnnne 757,987,711 [ 955,896, 139
13,2 SEOCKS ...ttt n s aeiene [oereaesen et 615,921 |...ccoviine 2,453,872 |.coovericne 2,485,870
13.3 MOMGAGE I0BNS ...ttt [eeaeseeenennaees 29,124,142 | 165,489,575 |..........c.... 279,402,635
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 18,884,304 |...cccvvinnne. 26,170,321 |...cooveenene 46,309,349
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 311,068,334 115,927,279 158,936,868
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 426,935,690 1,068,028,758 1,443,030,861
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 89,725 (1,119,726) (3,267,743)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (41,040,930) 100,853,292 245,322,084
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 (7,140,804)......occvnve. (7,067,910) |- ecvcvvenne (13,785,214)
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 30,003,271 (94,702,843) (52,462,114)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 22,862,467 (101,770,753) (66,247,328)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 47,010,163 |ocveerienee. 88,233,191 | 84,899,036
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 308,374,219 |..c.cooeneee. 223,475,184 |................ 223,475,184
19.2 End of period (Line 18 plus Line 19.1) 355,384,382 311,708,375 308,374,219
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash proceeds from invested asset exchanges - bonds and other invested assets ......... [ (42,333,282)................ (16,642,588) |................ (65,993,960)
20.0002. Non-cash acquisitions from invested asset exchanges - bonds and other invested assets .... [......cccccc... (42,333,282)|....cccvcveee (16,642,588)|................ (65,993,960)
20.0003. Non-cash ceded premiums fOr reiNSUFANCE ........ccoceeeiiiiririeieieieieeeeeeete s ....(167,986)|.. ... 14,967,041 |.. .... 20,735,675
20.0004. Non-cash transfer of funds witheld for unauthorized reinsurance .. ..(11,208,458) |.. ...(13,148,500)
20.0005. Non-cash transfer of IMR liability for reinSurance ... (14,967,041) [...cocooee...... 20,735,675
20.0006. Non-cash IMR reserve transferred on reinsurance ... s (167,986) [ 14,967,041 ..o (20,735,675)
20.0007. Non-cash payable 0N FEINSUIFANCE ......ccccoieieiiivirieieieiiiie sttt nenesesenennsnnns [oerereenennnenens 3, 288,992 | (3,758,582) |......cocev. (7,587,175)




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

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)

................ 314,045,887

................. 69,938,108

................ 324,716,072

................. 73,674,249

................ 681,008,917

................ 137,363,832

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 and Annuity 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 and Annuity Insurance Company (the “Company” or “TLA”) 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 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 did not obtain reinsurance reserve credit for this reinsurance treaty, the Company'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 # | F/S Page | F/S Line #l 2023 2022
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX [$ 256,800,602 | $ (2,418,291)
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 (28,695,221) 7,516,210
(28,695,221) 7,516,210
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 285495823 ($ (9,934,501)
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX [$ 932,442,043 |$ 948,629,171
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 3 1 5,567,956 34,263,177
5,567,956 34,263,177
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX [$ 926,874,087 |$ 914,365,994

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 has no OTTI recognized on loan-backed securities as of June 30, 2023.



STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

4. 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 eamnings 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 $ 3,592,824

2. 12 Months or Longer $ 75,337,230
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 81,882,175

2. 12 Months or Longer $ 736,437,332

5. As of June 30, 2023 loan-backed securities in an unrealized loss position comprised 369 securities, primarily related to commercial mortgage-backed securities
("CMBS"), residential mortgage-backed securities ("RMBS"), collateralized loan obligations ("CLO"), and corporate bonds in basic industry, 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 June 30, 2023.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

2.

3.

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 fransfers 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 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 Aggregate write-ins for liabilities on the Company's 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

First Quarter

2

Second Quarter

3
Third Quarter

4
Fourth Quarter

a. Bilateral (YES/NO)

Yes

Yes

b. Tri-Party (YES/NO)

No

No

Original (Flow) & Residual Maturity

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

. Maximum Amount

. Open - No Maturity

R=2]

. Overnight

. 2days to 1 week

Al N

. >1 week to 1 month

. >1 month to 3 months

. >3 months to 1 year

117,625,113

24,721,113

. >1year

T |IN | |o

. 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

. >3 months to 1 year

78,763,213

23,741,113

~N o o |~ |w N

. > 1year

7.1




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

4. Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.
5. Securities "Sold" Under Repo - Secured Borrowing

The Company has no securities sold under repurchase agreement transactions accounted for as secured borrowings.
6. Securities Sold Under Repo - Secured Borrowing by NAIC Designation

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

7. Collateral Received - Secured Borrowing

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount

1. Cash $ 117625113 ($ 24,721,113 ($ —1$ —
2. Securities (FV) — — — —
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 78763213|%  23741,113|$ —1|$ —

2. Securities (FV) — — — —

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

1 2 3 4 5 6 7 8

Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted

Cash $ —|$ 23,741,113 [ $ —1$ —|$ —|$ —|$ —1$ -

Bonds - FV — — — — — — — —
LB&SS-FV — — — — — — — —

Preferred stock - FV — — — — — — — —
Common stock — — — — — — — —

Mortgage loans - FV — — — — — — — _
Real estate - FV — — — — — — — —
Derivatives - FV — — — — — — — —

sla[~]e [ e[ [=

i. | Other invested assets - FV — — — — — — — _
j. | Total collateral assets - FV | $ —|$ 23,741,113 [ $ —1$ —1% —|$ —|$ —|9% —

9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

2]

a. Overnight and continuous
b. 30 days or less —
c. 31to 90 days 23,741,113
d. >90 days —

10. Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost |  Fair Value
. 30daysorless |$ —1$ —
. 3110 60 days 23,741,113 23,741,113
. 610 90 days — —
. 910 120 days — —
. 121 t0 180 days — —
181 to 365 days — -
. 1to2years — —
. 2to 3 years — —
. >3 years — —

ST |™|o|la|lo ||

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

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount
1. Cash $ 117625113 ($ 24,721,113 ($ —1$ —
2. Securities (FV) — — — —

b. Ending Balance
1. Cash § 78763213($ 23,741,113 ($ —1$ —
2. Securities (FV) — — — —
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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.
. 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 - Derivative Instruments
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 $ 49,144
2024 23,788
2025 209,802
2026 22,805
Thereafter 32,307
Total Future Settled Premiums | $ 337,846
(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 $ 337,846 | $ (233,596)| $ (233,596)
December 31,2022 |$ 318,452 | § 155,365 | § 155,365

Note 9 - Income Taxes
No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

D.  On January 27, 2023, TLA loaned $60mm to TR Re, Ltd. ("TR Re") per the new intercompany liquidity agreement. The interest rate of this loan is 4.5% and the
maturity date is January 26, 2024.

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 of June 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 $237 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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2.

a. FHLB Capital Stock - Aggregate Totals

1. June 30, 2023

Total 2+3

General Account

Separate Accounts

Membership Stock - Class A $

—|9$

—Is _

o|®

Membership Stock - Class B

3,443,100

3,443,100 -

Activity Stock

Excess Stock

Aggregate Total (a+b+c+d) $

3,443,100 | §

3,443,100 | § —

~[oJa]e

Actual or estimated borrowing capacity as
determined by the insurer

233,000,000 | $

233,000,000 | $ —

2. December 31, 2022

Total 2+3

General Account

Separate Accounts

Membership Stock - Class A

—|$

—|s —

o|®

Membership Stock - Class B

3,443,100

3,443,100 —

Activity Stock

Excess Stock

Aggregate Total (atb+c+d)

3,443,100 | $

3,443,100 | § -

—~[e [a]e

Actual or estimated borrowing capacity as
determined by the insurer

237,000,000

237,000,000 | $ —

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

Current Period

Membership Stock (2+3+4+5+6)

Total Not Eligible for
Redemption

Eligible for Redemption

Less Than 6
Months

6 Months to Less than 1

1to Less than 3

Year Years 3to 5 Years

1 Class A $ —|$

—|$ —|$

2 Class B

3,443,100

3,443,100 —

Collateral Pledged to FHLB
a. Amount Pledged as of June 30, 2023

1
Fair Value

Aggregate Total

2
Carrying Value Borrowing

Current Year Total General and Separate Accounts
(Total Collateral Pledged (Lines 2 + 3)

$ 186,698,213 | §

196,150,528 | $ —

Current Year General Account: Total Collateral
Pledged

186,698,213

196,150,528 —

Current Year Separate Account: Total Collateral
Pledged

Total Collateral Pledged

Prior Year-end Total General and Separate Accounts:

$ 186,029,443 | §

198,182,721 —

b. Maximum Amount Pledged During Reporting Period

1
Fair Value

3
Amount Borrowed at
Time of Maximum

2
Carrying Value Collateral

Current Year Total General and Separate Accounts
(Maximum Collateral Pledged (Lines 2 + 3)

$ 186,698,213 | §

196,150,528 | $ —

Current Year General Account Maximum Collateral
Pledged

186,698,213

196,150,528 —

Current Year Separate Account Maximum Collateral
Pledged

Prior Year-end Total General and Separate Accounts
Maximum Collateral Pledged

$ 186,029,443 | §

198,182,721 —

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

Defined Benefit Plans

The Company has no direct plans.
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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 5
: Maximum
Ultimate ;
Nature and Financial Pote(;tll.:allthurrneount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyuarantor 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 Mqake Guarantee
Effective February 1, 2018, TLA guaranteed the obligations
of Talcott Resolution Comprehensive Employee Benefit .
Service Company ("TCB"), a wholly-owned subsidiary, with Increase in Trﬁaﬁlﬁgﬁgtgﬁg ﬁjfgliﬁte
respect to certain structured settlement liability obligations to Investments in SCA addition to oli(? holder
provide an increased level of security to claimants under Dividends to reserves Th% aym ent or
such structured settlements; these obligations were $ ; Unlimited (1) : payment
assumed from Talcott Resolution Life Insurance Company Stocé(gr?tlggﬁi éﬁ?p'tal pﬁgg;?::gcig Igt:( :; ﬂ".z
(‘TL") on February 1, 2018. As of June 30, 2023 and Expense, or Other ur?likel that this guarantee
December 31, 2022, no liability was recorded for this P ' w)illl be tri gred
guarantee, as TCB was able to meet these policyholder ggered.
obligations.
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

Note 15

No significant change.
Gain Contingencies

No significant change.

Claims related extra contractual obligations and bad faith losses stemming from lawsuits

No significant change.
Joint and Several Liabilities
No significant change.

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 TL with the United States Securities and Exchange Commission.

- 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.

C.

The Company had no transfer or servicing of financial assets.

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

Note 20

No significant change.

- 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.
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The Company's investment managers Hartford Investment Management Company (“HIMCO”) 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
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.

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

Common stocks - unaffiliated $ 5375|% —|$ 34439 —13 8,818

Cash equivalents 213,172 — — — 213,172

Total bonds and stocks 218,547 — 3,443 — 221,990
Derivative assets

Macro hedge program — — 84,177 — 84,177
Total derivative assets — — 84,177 — 84,177
Separate Account assets [1] 23,100,750 — 23,100,750
Total assets accounted for at fair value $ 23,319,297 | $ —|$ 87,620 $ —|$ 23,406,917

b. Liabilities accounted for at fair value

Derivative liabilities

Interest rate derivatives $ —|$ 48,100 | $ —|$ —|$ 48,100

Macro hedge program — 85,453 274,569 — 360,022
Total liabilities accounted for at fair value $ —|$ 133,553 | $ 274,569 | $ —|$ 408,122

a.  Excludes approximately $8 thousand 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.

Foreign government/government agencies - Primary inputs also include observations of credit default swap curves related to the issuer and political events
in emerging market economies.

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.

Separate Account Assets

Non-guaranteed Separate Account assets are primarily invested in mutual funds and are valued by the underlying mutual funds in accordance to their valuation policies
and procedures.
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Assets and Liabilities Measured at Fair Value Using Significant Unobservable Inputs (Level 3)

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

30, 2023:
Total Gains and
Beginning | Transfers | Transfers | (Losses) Included in: Ending
Balance into out of Net Balance
As of Prior Level 3 | Level3 | Income | Surplus As of Current
(Amounts in thousands) Quarter End [2] [2] 1 Purchases Sales Settlements | Quarter End
Assets
Common stocks - unaffiliated $ 3443($ —1$ —1% —1$ —1$ —18 —1$ —1$ 3,443
Total bonds and stocks 3,443 — — — — — — — 3,443
Total assets $ 344319 —1$ —1$ —1$ —13 —1$ —|$ —1|$ 3,443
Liabilities
Derivatives
Macro hedge program $ 172,739 | $ —|9% —1$ —|$(366,430)|$  4,638|% (1,723)|$ 384($  (190,392)
Total derivatives [3] $ 172,739 ($ —1$ —|[$ —|9$(366,430)|$  4638($ (1,723)|$ 384|$  (190,392)
Total liabilities $ 172,739 | $ —|$ —1$ — | $(366,430)| $ 46388  (1,723)($ 384($  (190,392)

[11  Allamounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.

[2] 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 stock
carrying value based on the lower of cost and market requirement.

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

Other Fair Value Disclosures

Not applicable.

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

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
above.

(Amounts in thousands) June 30, 2023
Not
Practicable
Aggregate Admitted Net Asset (Carrying

Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets

Bonds - unaffiliated $ 3,690,566 ($ 4,045208 ($ —|[$ 3,021,546 ($ 669,020 | § —|$ —

Common stocks - unaffiliated 8,818 8,818 5,375 — 3,443 — —

Mortgage loans 800,970 885,193 — — 800,970 — —

Cash, cash equivalents and short-term

investments - unaffiliated 295,384 295,384 247,675 47,709 — — —

Cash, cash equivalents and short-term

investments - affiliated 60,000 60,000 — — 60,000 — —

Derivative related assets 130,034 126,329 — 5,657 124,377 — —

Contract loans 88,154 88,154 — — 88,154 — —

Surplus debentures 41,150 41,838 — 41,150 — — —

Low-income housing tax credits — — — — — — —
Separate Account assets [1] 23,100,750 23,100,750 23,100,750 — — — —
Total assets $ 28215826 % 28,651,674 |% 23,353,800 $ 3,116,061 [$ 1,745,964 ($ —1% —
Liabilities

Liability for deposit-type contracts $  (162,842)$  (162,842)|$ —1$ —|$  (162,842)|$ —1$ —

Derivative related liabilities (196,020) (151,648) — (189,680) (6,340) — —

Separate Account liabilities (23,100,750)|  (23,100,750)]  (23,100,750) — — — —
Total liabilities $ (23,459,612)| $ (23,415,239) $ (23,100,750)|$  (189,680)[$  (169,182)$ —1|$ —
[1]  Excludes approximately $8 thousand at June 30, 2023, of investment sales receivable net of investment purchases payable that are not subject to SSAP

No. 100.
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(Amounts in thousands)

December 31, 2022

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 372669 |$ 4,138,349 ($ —|$ 3,259,227|%  467,469|% —1$ —
Preferred stocks - unaffiliated 24,626 24,626 — 24,626 — — —
Common stocks - unaffiliated 9,037 9,037 5,594 — 3,443 — —
Mortgage loans 907,343 994,929 — — 907,343 — —
Cash, cash equivalents and short-term
investments - unaffiliated 308,374 308,374 193,508 114,866 — - -
Derivative related assets 327,677 324,672 — 45,087 282,590 — —
Contract loans 88,065 88,065 — — 88,065 — —
Surplus debentures 41,174 41,838 — 24,825 16,349 — —
Low-income housing tax credits 8 8 — — 8 — —
Separate Account assets [1] 22,171,530 22,171,530 22,171,530 — — — —
Total assets $ 27,604,530 |$ 28,101,428 |$ 22,370,632 |$ 3,468,631|% 1,765,267 |$ —1$ —
Liabilities
Liability for deposit-type contracts $  (169,983)[$  (169,983)| $ —1$ —|$  (169,983) $ —
Derivative related liabilities (137,350) (82,797) — (105,841) (31,509) — —
Separate Account liabilities (22,171,530)|  (22,171,530)] (22,171,530) — — — —
Total liabilities $ (22,478,863)| $ (22,424,310)| $ (22,171,530)|$  (105,841)[$  (201,492) $ —1$ —

[11  Excludes approximately $7 million, at December 31, 2022, of investment sales receivable net of investment purchases payable that are not subject to SSAP

No. 100.

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.

The carrying amounts of the liability for deposit-type contracts and Separate Account liabilities approximate their fair values.

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

Note 21 - Other Items
No significant change.

Note 22 - Events Subsequent

On July 6, 2023, TLA paid a dividend of $94,800,000 to TL, 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

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 $5,567,956 and $34,263,177, respectively.

b.  For the periods ended June 30, 2023 and December 31, 2022, the total amount of reinsurance credit taken for this agreement was $7,048,045 and

$43,371,111, 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

Reserves as of December 31, 2022 were $5.0 million. As of June 30, 2023, $0.1 million has been paid for incurred claims and claim adjustment expenses attributable to
insured events of prior years. Reserves remaining for prior years are now $4.9 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Accident and Health lines of insurance. As a result, there has been a $0.0 million prior-year development from December 31, 2022 to June 30, 2023. The
change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional information becomes

known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

No significant change.
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 and Annuity Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred Dy the MOGEI AGE? .........c.c.cvcceeueieieeeeeceete et ee ettt e e ae et esee s ae e e e s enseseaetesesenssssaeses et ensnseaesesesanssssansesesansnsssssasasansnsnaesesanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ...ttt 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 o =Ty Lo L PR RURUS PR

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]

]



STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

The Company has $506,237,866 of cash and bonds pledged as collateral for derivative activity; $3,443,100 of FHLB capital stock;

$196,150,528, pledged as collateral for FHLB activity; $41,500,000 of securities pledged for repurchase activity. ..........cccovvecicioinrnnieenns

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

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 .$ 3.
14.22 Preferred Stock .$ $.
14.23 Common Stock . .$ ..10,324,184 5. 10,477,017
14.24 Short-Term Investments ...... 5. 5. ..60,000,000
14.25 Mortgage Loans on Real Estate 5 5.
14.26 All Other $ .. 3.
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... .8 $..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........ccooiiiiiiiiiiieeeeee e $ B e
15.1 Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........cc.ciiiiiiiiiiieieeeeee s Yes[ X] No[ ]

15.2 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.

Yes [ X] No[ 1 NAT ]

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........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 $
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase Bank N.A. .......... 4 Chase Metro Tech Center 16th Floor Brooklyn NY 11245
The Bank of New York Mellon 101 Barclay Street 8 West New York NY 10286
Federal Home Loan Bank of Boston ...........ccccccooioioiiioiiiciciicccceeeee 800 Boylston St. Boston MA 02199 ........ocoovmmemiieceeeeeeee e
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... 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 ..
PGIM INC. oo
Sixth Street Insurance Solutions, LP
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 assets?..... 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?. 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 ........
105676 .. PGIM INC. o 5493009SX8QJBZY1GB87 .
317703 Sixth Street Insurance Solutions, LP 549300XV81PTBGKNGO44 .
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? ............ceeuruiiiiiiirieieieieie ettt se e et e st esese e e st et esesesese e st esesesenenene 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 SECUIMHIES? ...........cceeuiiriiiriririetetetesetse sttt ese ettt st esesesese s s sesebesese e s sessesesesesesese s sessssesesenis 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? .............ccccoeiiiiiie Yes[ 1 No[X]
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 T 4 T T o= T 1= USSR B
B B oY o T L= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvevieieieeee ettt ettt ettt s e et s et et e b et e s e ae e s s s et e s e b et et e ss e s e s et et et et esesess s ss et esesesesesnssasasesasesesesn B 885,193,274
1.14 Total Mortgages in GO0 SANGING .......c.o.ovvreeeeeeeeeeeee et teteeeeeeaeeete s s s saeae s et es s s e seteseses s sssesesessssasaesesessassssssesensssassssssannans $ 885,193,274

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 $ 885,193,274

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 and Annuity 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 and Annuity Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 6 7
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 2,889,208 |............... 202,372 [oooiien 449 [ 119,089 3,211,118 [
2. AlASKA it AK oo L e 384,620 [....oovvveireiieiens e85 o 34,689 | 419,3%
3. Arizona ..... . AZ 7,019,614 930,444 7,982,542
4. Arkansas .. .. AR 3,280,468 277,967 . 3,575,925
5. California .. CA 38,719,426 6,769,274 46,108,158 |..
6. Colorado ...... .. CO 6,562,253 ..565,701 .. 7,148,393 |..
7. Connecticut .. . CT 5,780,038 ..508,714 ..6,392,706 |..
8. Delaware ............. .. DE 1,600,757 103,926 1,707,303
9. District of Columbia . DC 664,764 34,309 |33 | 7,850 [ 706,956 |..
10. Florida .. .32,832,593 |..
11.  Georgia .. 9,396,843 |..
12.  Hawaii .. ..1,994,111 |..
13. Idaho .... ...1,585,299 |..
14. lllinois ... 19,751,017
15.  Indiana . .5,096,523
16. lowa ..... 5,175,964
17. Kansas . 3,863,697
18, Kentucky ....cccoveeeverereeeeeeeeeeeeeseseseeenes KY o L [, 3,505,637 .. 767,522 | 1,628 | 32,644 | 4,307,431
19.  LOUISIANA ....cecveeeveieieeeieeseeseeseenisienees. LA o L o5, 767,699 |................ 446,405 |..................2,502 |............... 100,674 |........... 6,317,280
20.  MaiNe ..occoovveeereeereiseieeeseeseeseesenienenes. ME e Lo e 554,290 [ 72,385 [ 128 [ 129,213 [ 756,016 |..
21.  Maryland . .12,928,583 |..
22, Massachusetts ..........ccoceeeveeereeereeereeceieieee. MA - e Lo 4,694,515 [000002,524,990 [ [, 187,458 [ 7,406,963
23, MIChigan ..o ML b . 8,228,245 ... 1,663,105 el 4,357 .l 130,658 10,016,365
24.  Minnesota . .. MN .10,259,104 |..
25.  Mississippi .. MS .. .. 2,234,671 |..
26, MiSSOUI -..cueenieneenieieieie e MO oo L [ 7,644,914 2,411,470 | 2,107 | 22,973 | 10,081,464
27, MONEANA ..ouieeeeiee e MT oo L fe 513,968 . 991,101 309 | 1,830 | 1,107,208
28. Nebraska .. .. NE ...3,561,296 |..
29. Nevada ........ ~ NV .. .. 2,376,206 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L foe 1,183,396 [.0299,486 | v, 10,260 | 1,493,142
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b [ 7,966,869 |.................859,857 |69 [ 181,506 | 9,008,391
32.  New Mexico . NM 1,791,131
33. New York ..... .. 5,520,098 |..
34. North Carolina .. .19,833,672 |..
35.  North Dakota ...1,976,961 |..
36.  OhiO ............. .10,629,428 |..
37. Oklahoma . .. 4,220,145 |..
38. Oregon......... .. 3,506,257 |..
39. Pennsylvania ... .17,663,716 |..
40. Rhode IS1and .........cccceevvveereereeniseneniennees RE e L [ 0.640,278 [ 2,324 0339 o 7,391 | 650,332
41.  South Carolina . 5,808,360
42.  South Dakota ... 2,439,745
43. Tennessee ... . 8,279,095
44, Texas ....... 29,981,990 |..
45. Utah ..... 1,589,728 |. .. 1,776,667 |..
46. Vermont ....551,977 |. ...1,007,461 |..
47, VIrginia .oceveeeeeeeseeseeeseeeseseseseseseseneeenees. VA e L [0, 8,289,283 ...l 1,997,474 | 588 | 72,014 10,359,359 [.o.oveviieiirieiins
48.  Washington .........cccceeeeeeneereceneereeieneeeee. WA el [, 5,615,383 ..o 1,254,299 . 608 el 131,970 7,002,210
49.  West Virginia ..2,035,875 |..
50. Wisconsin .... . .. 8,853,035 |..
51, WYOMING .evovreieieieieeeieeeeesieesieeseeeneeeenes. WY o Lo 489,225 [0 3,225 [ e 2,100 [ 494,550
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......cccccoceneeennne .. CAN 269,717 |.
58. Aggregate Other Aliens . oT ....669,557 |. . .
59. Subtotal ... e XX e 313,582,648 |.......... 62,326,104 |................ 81,271 .o 7,610,453 |........ 383,600,476 |....cocoeveeiiirirennn
90. Reporting entity contributions for employee benefits
PlaNS. ... e e e e KKK s foi [ | i [ |
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ceeeeeeereeeeeeeens foorees XX oo oo BAB | e e [ 548 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoceeueeeeeeeeinneees foees XXX eciii oo i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 856, 150 1,551 |. ..858,373
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oeeoiiiniiiis Jiis i e .
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 314,439,346 |. ..62,327,655 |. .. 384,459,397 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ...21,196,976 |. ... 3,208,337 |. ....25,497,550 |..
97  Totals (All Business).... . 335,636,322 |. ..65,535,992 |. .. 8,702, .. 409,956,947 |..
98. Less Reinsurance Cede 335,358,951 32,322,778 9,327,597 377,009,326
99. Totals (All Business) less Reinsurance Ceded 277,311 33,213,214 (624,907) 32,947,621
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ..669,557 |..
58002. ...
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccoceevevviviiiiniiinnniecienesneees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 669,557 669,557
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevevieviiiiniiininiieeee e XXX foreei e e e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above)

(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
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 and Annuity 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 RE........ 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 L CTe] e NIA....... 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 NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... G YES ]

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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. .............. SEE EXPLANATION

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. ... NO

Explanation:

The only new policies or certificates that would otherwise be subject to VM-20 being issued or assumed by the company are due to
election of policy benefits or features from existing policies or certificates valued under VM-A and VM-C and the company was
exempted from, or otherwise not subject to, the requirements of VM-20 in the prior year.

Bar Code:

MR EA GO
71 1 5 4§ 2 0 2 § 4 9 0 0
RN RAERA IR AR
71 1 5 4§ 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
71 1 5 4§ 2 0 2 § 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
71 1 5 8§ 2 0 2 § 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
71 1 5 4§ 2 0 2 § 4 4 8 0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]
71 1 5 9§ 2 0 2 8§ 2 2 2 0 0

0
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— —
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—
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2

Current December 31

Statement Date Prior Year
2504, Provision for fUTUIE iVidENAS ...ttt e e st nens [ereneneeeenenenas 1,579,527 |.ooovrrane 1,014,758
2505. Interest on policy or contract funds due OF CCTUBH .......c.c.oiiiieiiiieiiccecec e [oeeeiee et 18,461 |... .. 17,784
2506. Accrued interest on derivatives in a liability position ... (1,482,844)... .... 670,256
2507, MiSClTanEOUS THaDiTiTIES oottt st sese e e s s s s enenens [oresennssnesenas (5,800,373) ] v (5,371,451)
2597.  Summary of remaining write-ins for Line 25 from overflow page (5,685,229) (3,668,653)

15




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c.coiuiiiiiiieieei et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized

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

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

................ 994,929,174

4,442,539
24,681,603
889,200
914,495

140,651,645

885,193,274

............... 809,966,090

...255,573,385
... 23,829,250

....(703)
... 94,776,584

994,929,174

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiee ettt

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

595,830,409

592,336,354

559,789,331

595,830,409

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ..........ccoeiiiiiiiiiiiiiieceee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

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

12)

............ 4,182,336,129
134,838,192
5,437,303
3,860,597

(544,554)
4,064,502,564
2,640,943
4,061,861,621

.. (8,267,738)]...

............ 4,685,359,006
............ 1,024,375,969
................... 4,764,791
... (6,082,876)
... 47,867,533
............ 1,557,208,685
... 17,450,203
.... (1,876,950)

4,179,691,625

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 [ 2,477,780,113 |..ocoinee 368,906,865 |................ 433,631,570 |.ceeeneee 36,576,553 |............ 2,477,780,113 |........... 2,449,631,9671 |o.ovoeoceccene [ 2,450,755,090
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 1,690,499,347 |............... 199,627,518 |.............. 211,488,984 |............... (35,713,699) ............ 1,690,499,347 |........... 1,642,924 ,182 | o 1,732,546,041
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 62,353,566 |..ecveeeeeiieieieireeenes [ 1,408,363 |.coceeeeeene (962,511) ] v 62,353,566 |....ccerenve. 59,982,692 |.....oooiereeeeeeeeeeee [ 69,831,842
. INAIC 4 () oottt b bkt h ekt h £ b £ bR e b e ekt e b etk et bttt b et bt eaeae s e r e 37,567 [oeeeiceiririecieirininies [t [ (3,784) .. 37,567 | 33,783 | oo 41,198
5. INAIC B () ettt b bt b et b et b et b et eas [eR ettt [ebere e 340,340 | [ (] ] TV ISR 340,338 | [
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 40,020 41,122 4,738 40,020 3,636 40,956
7. Total Bonds 4,230,710,612 568,874,723 646,570,039 (98,705) 4,230,710,612 4,152,916,591 4,253,215, 126
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 18,108,500
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
12, NAIC 5 oottt ettt et s b b et s s et e s AR R AR Rt s e AR h e R R Rttt ekt s e s eses e st et et e s esesenenen [eeeeeneteieann et et sa et eine [eresnnen e nn s s ennes[oeeeseeaen et eieins [oeseennee e en e e [oee e e e enens [eeeeeinann e snn e [oreeee s snenenes [erer e
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, TOtal Preferred STOCK ........c.ciiiiiieieict ettt 24,626,000
15. Total Bonds and Preferred Stock 4,230,710,612 568,874,723 646,570,039 (98,705) 4,230,710,612 4,152,916,591 4,277,841,126

(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:

NAIC 1 §

38,720,649 ; NAIC2 $

68,988,344 ; NAIC3 $

NAIC4 $ e i NAICS § e ; NAICG $..........




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 60,000,000 XXX 60,000,000
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 5,999,595 |..oooiiine 41,538,752
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 62,999,943 | 23,911,891
3. ACCTURN OF GISCOUNL .....eeeieceieteee et eeeees s s eeees e e sseseseee e eseaeseeee e e s eseseeee a2 eaeseeee a5 2 e aesee e e ee e e s eseeeees e snansesesesssnsesesesesnnnsesesnen [oemanicicasessennacicaeesnnas Y A 3,528
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ......ceuuiiuiiiiiiiiiiiti ettt ettt ettt e et e e ae e te e bt e bt e aeeeaeeeaeeeaeeeseenseeseenseenseanseanseeneeeneenseenneenseenseennens |otessssssisisssisesieesinesiaeaes [oaessesaeseesaessaessneesae s
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 8,999,595 | 59,443,806
7. Deduct amortization OF PrEMIUM .............c.ccueuiuiiieee et tetet et ee ettt ettt s e se s et ss et esebesesesss e s et esesesesessss s esssesesesesesesnssssasesesesesesnns [sesaseseseseseseneneeasnsesnsenns [oeseseseneenennneneeeas 10,770
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) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 60,000,000 |...ccevrenencee 5,999,595
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) 60,000,000 5,999,595
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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) ........ccuiveeiveveriiriisisetetessssssesesesssssessssesesassssssesessssssssssesesesassssssesesasassnsns sesesesesssssnes 241,874,616
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueuiiiiiieieieieiiieeiesese st ese sttt et ses et et s s s e s et s sssssses et et s ssssesesesesssssesesesessansnseses fatsteetesssnenes 61,934,051
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.veuruereriieiesesesestsssese e sssssssesesessssssssesese st ssssesese s s ssssesese s s s sses et s s s s e s et et s s sses et e s s sansnsesesesans ebesisntasees (267,893,604)

SSAP NO. 108 AUJUSEMENTS ......eiitiitiitiitiit ettt bbbt bbb bbb E b H e E £ E £ H £ E €S E £ E £ E e E e E £ e bR e b E e Rt E e b e bt e bt bbbt bt e bbb nne e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiiieieiteteieistes sttt ee sttt st st e sesese bt ssesses bbb s s ses e b e b s s eeses e s e b s s e s es b e b s s ssses b et st s e sesebesssnnsntes febebesssntscsneetanas 562,116
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiuiieeeieiieeeietete ettt sttt et et s s esesese s s s s ssese st s s s s e s et es s sssnseses et ssssnsssesessssnsnsesenens tatstiesesisnenes 49,256,518
AAMIOTEIZATION ...+ttt s a2 a e b h £ oo s e E s E oo EeE e E oS E e e s h e R E e R E £ A h e R h R R e R R R R s R bbbttt e teebeneeh et (70,500)
..................... (715,196)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvuruiueiiiiieeieieieieeseieseisisssese et ssssssesesessssanaes | esseesesssnsnes (13,565,035)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiitiei bbbttt a et et h et e b oo b e e b e e bt e b e e e b e e as e eh e e 4 b oo 1 E £ e b e e bt et e e e bt e et e eb s e s bt e nbeenbeeabeenbe eeabeeareenteenteareaeeaeearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvviuiuiuiiiiiiiieteteiie ettt ettt et bbb bbb s s s bbb s sssnsesebesassnns ehebessenessees (13,565,035)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........c.iiuiiieeuieeieeie ettt ettt ettt e eaeeeaeeeaeess e e st e s e esseembeeaseenseeneeaaees Sasessaesseeasessaeasaeasseannens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............coccueueieriereceereieeeesecaes ceeseeeeseeeneenns 8,000,000
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ..........cccceeieriiiiiiis v,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiiiiie ittt see s eesseese e se s s b s e e seabesaesssessessressressresareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinUS ............ccccoeveveveeeies covverereenenenas (5,393,932)
(5,393,932)

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 ..........cccceiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ecuiiiiiieiiie sttt ettt see s eesseesres s e e s e e b e s e s b sae e seabessesssessiessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeieies covrerereenenenas (5,393,932)
3.24 Section 1, Column 19, Prior YEAr PIUS .......cccciiiiiiiiieiiesiee st eseeieeies e
3.25 SSAP NO. 108 QQJUSIMENLS ........cocvevivieieieieietetetceceee ettt eteseae et ssess eseeassesesaeaebeses et aesesnanene seesesesesenneas (5,393,932) ..cocoeveene (5,393,932)
10 o) o) =TI (I Lo iy o T UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ...
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM .....cuiiiiiieiiieiieeie ettt ettt eniees shesssessbeesressre e b e sassans i
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiieiieie et ree s be e s e s e e sbe e abe s bessbesbeeaesassassaassaeesreas
5103 o) =TI (g Lo oy o g UL I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT YA .........oiuiiitiiitiei ettt ettt b e et eh e e eae e sheeeh e e bt ekt e bt ea bt em bt ea et ea e e eheesheeebeeabeebeen Seemeeeaeesaessaeeaesaeaaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YA .........ooiiiiiiee ettt et e et e et e s Sesseeaaeesaessaesaesaesaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cceuerereeeeeeeeeeeeeeeeeeeeetesesesesesesesesesasaesesesesssssesssesesassssssssesassanas <eesassssssesesanns 8,000,000
Deduct total NONAAMIEA @MOUNLS ...ttt e e e e e e e e e e e e e oo e oo e e e e S e e £ R e £ R e SR e £ R e e R e e R e e e e e R e e R e e R e e R e s h e s e e e eesaeeeeseeeeesae s maeeseeseenseneesseeeeeneeneeaees

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovirueueieieeeeceeteteeeeeecaeteteseeeescaete et esesssaesesesesesssaesesesessssssesesesassssssesesasesssssassasesananas Sansesesssesasnnas 8,000,000
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

GoIs

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 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 COMMONSPIRIT HEALTH SECUREDCORPBND
91283#DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 5,893,862 |............ 5,900,571 [.uvnnnnnes 4,180,875 | 06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 ........... [ccccouununnnnne 6,709 |..eevvvrnnnns (599,585) [ 20268J-AC-7 . [4.187% DUE 10/1/2049 AO1 ............ L = RN 5,893,862 |............ 4,780,430
CREDIT ACCEPTANCE AUTO LOAN TR SUB
BASIS SWAP WITH CME GROUP IABS_ABS _21-3A 144A 1.63% DUE
912834DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 2,445,586 |............ 2,448,219 |............ 2,007,402 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... [cccerernnnnnnee 2,784 | (248,778)| 22535G-AC-6 . [9/15/2030 MO-15 .....oevvvrrvriiiennnns L = =R N 2,445,435 |............ 2,256,180
BASIS SWAP WITH CME GROUP ENERGY TRANSFER OPERATING LP SENIOR
91283#DP5 .. BOND WITH INTEREST RATE SWAP ...... 14,673,514 |... .. 15,355,532 |........... 13,367,715 [06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 .. ...(1,492,669)| 29273R-AR-0 . |CORP_BND 6 1/2% DUE 2/1/2042 FA1 .. [2.C FE ...15,338,828 ... 14,860,384
BASIS SWAP WITH CME GROUP FKH_21-SFR1 SENIORCMBS21-SFR1144A
912834DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 5,062,338 |....ceenennn 5,968,171 |............ 4,488,238 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... [cccerrennnnnnee 6,787 [.eunnnnnne (606,521)| 33767W-AL-7 . [2.489% DUE 8/17/2038 MO-1 ........... 2.0FE oo e 5,061,384 |............ 5,004,759
MORGAN STANLEY BAML TRUST MSBA
BASIS SWAP WITH CME GROUP INC RCV ILCFCRUTSENIORCMBS15-C25 3.372% DUE
91283#DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 6,162,876 |............ 6,179,158 |............ 5,234,198 | 06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 ........... [cccoounnnnnnnne 7,016 [oounnnnnnn (626,921)| 61765T-AE-3 . [10/15/2048 MO-1 .....eevvvrrvrrrrennnns TA e e 6,172,142 |............ 5,861,119
NEW YORK CITY WATER AND SEWER
BASIS SWAP WITH CME GROUP INC RCV IMUNITAX_BND REV 6.011% DUE
912834DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 3,012,937 |ooevveeenns 4,850,048 |............ 4,067,578 | 06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 ........... [ccceerrennnnnnee 4454 |............. (398,045)| 64972F-L2-0 . [6/15/2042 D15 ......cceeeeieeiinnnnnns L = =R N 4,845,594 |............ 4,465,623
CONT INENTAL CREDIT CARD ABS LL
BASIS SWAP WITH CME GROUP INC RCV ABS21-A144A 3.49% DUE 12/17/2029 MO~
91283#DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 9,782,343 |..evvvennns 9,792,258 |....cevenes 7,772,301 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... [cccoouunnnnnnne 11,136 [onnnnnnnne (995,112) | 66981P-AE-8 . |15 ...ovvvnniiiiiie L 5 Y N 9,781,122 |.........es 8,767,413
PANAMA REPUBLIC OF ~GOVERNMENT
BASIS SWAP WITH CME GROUP INC RCV SENIOR CORP_BND 4.3% DUE 4/29/2053
912834DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 195,647 |l 193,602 |....coeeeennns 125,339 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... [cceeerrennnnnnnnnee 23 | (19,902)|698299-BB-9 . [A029 .......evvrrrrrnniniiiiiiiiiiae 2BFE o 193,379 |..ooeeeieenns 145,241
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP GOVT_BND 3 3/4% DUE 11/15/2043 MN15
91283#DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 2,382,000 |............ 2,337,909 |..oovvennns 2,034,175 |06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 (242,310) | 912810-RD-2 . [ceevunreeieriieieeeirie e TA i [ 2,335,197 |oevvnnnnns 2,276,485
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP GOVT_BND 2 7/8% DUE 11/15/2046 MN15
912834DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 1,345,072 |............ 1,286,126 |..oevvveennnnns 971,753 |06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 (136,828)| 912810-RU-4 . [...evvvrriiiiiiiiiiiiiiie TA e [ 1,284,595 |............ 1,108,581
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP SENIORGOVTBND 2 3/8% DUE 5/15/2051
91283#DP5 .. BOND WITH INTEREST RATE SWAP ...... ... 1,560,284 |... .. 1,595,208 |............ 1,001,314 [06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 .. (158,720)| 912810-SX-7 . fUN15 .. 1A ... .... 1,503,432 .... 1,160,034
BASIS SWAP WITH CME GROUP UNITED
91283#DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 37,662,020 |........... 36,972,148 |........... 21,842,251 [06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... [cccourunnnnnnne 2,873 |l (3,831,183)(912810-SZ-2 . |GOVT_BND 2% DUE 8/15/2051 FA15 ..... 1A i e 36,929,275 |........... 25,673,434
UNITEDHEALTH GROUP INC SENIOR
BASIS SWAP WITH CME GROUP INC RCV ICORP_BND 6 7/8% DUE 2/15/2038 FA15
912834DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 6,065,053 |............ 7,570,177 ool 6,601,834 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... [cccerrennnnnnnee 6,904 [...covvnnnns (616,970) | 91324P-BK-7 . [c.vvvvvrrrnnnnnniniiiiiiiiiiie L = =R N 7,563,273 |..eevennneee 7,218,804
WELLS FARGO COMMERCIAL MORTGAG
BASIS SWAP WITH CME GROUP INC RCV SUBSUBCMBS 16-LC24 3.621% DUE
91283#DP5 .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 1,956,469 |............ 1,983,774 |............ 1,619,596 |06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 ........... [ccccornnnnnnnne 2,227 |ooeeeeeen (199,022) | 95000H-BL-5 . [10/15/2049 MO-1 .........coeerrrrnrnins TA e e 1,951,647 |l 1,718,618
BAYER US FINANCE 1 LLC SENIOR
BASIS SWAP WITH CME GROUP INC RCV ICORP_BND 144A 4.7% DUE 7/15/2064
91278%BBY .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o 14,259,363 |........... 11,513,783 |............ 7,539,089 |12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 ........c. [oeennnnnnnnnns 18,798 |........... (3,907,194) [ 07274N-BH-5 . |JJ15 ..o 2BFE (o 11,494,985 |........... 11,446,283
BASIS SWAP WITH CME GROUP INC RCV FEDEX CORP SENIOR CORP_BND 7.6% DUE
91278%BBY .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o 15,198,747 |........... 17,947,980 |........... 13,561,108 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3 12/17/2049 ........... [oeeennnnnnnnns 20,036 |........... (4,164,594) [ 313309-AP-1 . [7/1/2097 JJ1 .ooooeiiiiiiiiiiiis 2BFE (o 17,927,944 |........... 17,725,702
BASIS SWAP WITH CME GROUP INC RCV TEXAS HEALTH RESOURCES SENIOR
91278%BBY .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 5,817,435 |............ 5,825,104 |............ 3,505,586 |12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 ........co. [oeeninnnnnnnns 7,669 |........... (1,594,030) | 882484-AA-6 . |CORP_BND 4.33% DUE 11/15/2055 MN15 [ 1.C FE ..ovvnennnis oo 5,817,435 |............ 5,099,616
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP INC RCV SENIORGOVTBND 2 3/8% DUE 5/15/2051
91278*BBY .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 11,951,851 |........... 12,221,525 |....oeeeeees 5,611,006 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3 12/17/2049 ........c.. [oeennnnnnnnnnns 15,756 |cvvvveeenns (3,274,915)[912810-SX-7 . IN15 ....oooeeriiiiiii 1A i e 12,205,769 |............ 8,885,921
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91278*BBY .... BOND WITH INTEREST RATE SWAP ...... 16,860,734 |... ..16,554,921 |............ 6,873,627 [12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3 12/17/2049 ........... ...(4,619,903)|912810-SZ-2 . |GOVT_BND 2% DUE 8/15/2051 FA15 ..... 1A ... ... 16,532,694 ... 11,493,620
WELLS FARGO COMMERCIAL MORTGAG
BASIS SWAP WITH CME GROUP INC RCV ILCFCRUTSENI ORCMBS16-L.C25 3.374% DUE
91278%BBY .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 7,007,755 |............ 7,040,398 |............ 4,568,803 |12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 .......cc. [oeeiinnninnnne 9,238 |........... (1,920, 188)| 95000J-AU-2 . (12/15/2059 MO-1 .....covvvvvviiiinnnnns TA s [ 7,031,155 |..........e. 6,488,991
BIO MED GROUND LEASE TRUST 201
BASIS SWAP WITH CME GROUP INC RCV ISECURED CORP_BND 3 7/8% DUE
91278*BBY .......... BOND WITH INTEREST RATE SWAP ...... 1B Z s o, 28,904,115 [........... 28,942,218 |........... 15,203,833 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 ........ce. [onnnnnnnnnnnnns 38,103 |........... (7,919,988) | BHI1K9-N5-8 . 9/15/2061 MO-15 ......cooerriiinniiiins L P RN 28,904,115 [.....eeen 23,123,821
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ALLETE INC SECURED CORP_BND 5.69%
12607@Y83 .......... BOND WITH CREDIT DEFAULT SHAP ..... 2B7 i |, 20,481,892 |........... 29,633,509 |........... 20,944,734 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |....c......... 151,617 [...oeeeeeeeeeee 440,577 |BHWO1E-HR-9 . |DUE 3/1/2036 MS1 ........cceeeennnnnns TEFE coiiiiiiiiiiiiiiiiiinns e, 20,481,892 |........... 29,504, 157
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 YANKEE GAS SERVICES CO CORP_BND

12607@YS3 ... BOND WITH CREDIT DEFAULT SWAP ..... ... 3,685,237 |... 3,704,189 |............ 2,539,757 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... BHV262-3R-1 . [2.9% DUE 9/15/2050 MS15 ... 1.F .. .... 3,685,237 .... 2,484,685
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV LONGWOOD ENERGY PARTNERS LLC SENIOR

126070YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 13,738,840 |........... 13,809,495 |........... 11,633,760 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeerrrerrnnnns 70,655 |oovveeniiiens 205,313 |BHM1UJ-BH-2 . |CORP_BND 4.49% DUE 6/30/2051 JD30 . |2.A FE .eevviiiiiiiiiiiiiiiinns v 13,738,840 |........... 11,428,447
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV WILMINGTON INVESTMENTS INC SENIOR

126070YS3 ......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e e 9,213,091 |ooeeennnnnnn 9,260,471 |.eevvunnnnes 8,479,029 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeeeeeerennnnn 47,380 |oeeeenneaenee 137,680 [BHM1PZ-LA-6 . [CORP_BND 4.69% DUE 6/15/2029 JD15 . [2.B .oeeerremeereeemneneeeeeens [ 9,213,091 |.cevvrnnnnns 8,341,349
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY
INTERCONT INENTAL EXCHANGE INC RCV ISENIORGOVTBND 1 7/8% DUE 11/15/2051

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 41,458,911 |........... 40,325,428 |........... 27,985,682 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeereeennns 213,212 | 619,562 |912810-TB-4 . N5 ....oeiiiiiiiiiiiiiiiieeeeee TA i [ 40,112,216 |........... 27,366, 120
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY
INTERCONT INENTAL EXCHANGE INC RCV ISENIORGOVTBND 1 7/8% DUE 2/15/2051

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e e 10,595,085 |............ 9,738,169 |............ 7,173,832 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeeeennnnn 54,488 |............... 158,333 1912810-SU-3 . [FA15 .oeieeieiiee e A e | 9,683,681 |............ 7,015,499
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY
INTERCONT INENTAL EXCHANGE INC RCV ISENIORGOVTBND 1 1/4% DUE 5/15/2050

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 46,564,530 |........... 35,358,795 |........... 26,879,313 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeenreeennns 239,469 [......covvnnnns 695,860 [912810-SN-9 . [IN15 ....cooiiiiiiiiiiiiiiee s TA i [ 35,119,326 |........... 26,183,453
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY SENIOR
INTERCONT INENTAL EXCHANGE INC RCV (GOVT_BND 3 3/4% DUE 11/15/2043 NN15

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e s 25,291,778 |..ccevennnn 24,924,891 |........... 24,549,392 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeeeeenes 130,069 |..oeeveeennnnns 377,960 [912810-RD-2 . [ocoiiiiiveieniiiiiiiin e A e [ 24,794,822 |........... 24,171,432
CREDIT DEFAULT SWAP WITH TRICON RESIDENTIAL TRUST TCN_2
INTERCONT INENTAL EXCHANGE INC RCV ISUBSUBCMBS22-SFR1144A 5.739% DUE

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 2,303,273 |............ 2,314,356 |............ 2,206,928 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [ceeeeiiinnnnnne 11,845 [oeeiiiiinnnnns 34,420 (89616Q-AF-8 . [4/17/2039 MO-1 ...oovvvnniiiiiiinnnns 2.0FE i [ 2,302,511 |.oeveennnns 2,172,508
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV S&P GLOBAL INC SENIORCORPBND 3.9%

12607@YS3 ... BOND WITH CREDIT DEFAULT SWAP ..... ...3,136,136 |... 3,101,502 |............ 2,638,234 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... 78409V-BM-5 . [DUE 3/1/2062 MS1 ... . GFE .. .... 3,085,374 .... 2,591,368
CREDIT DEFAULT SWAP WITH PG&E WILDFIRE RECOVI
INTERCONT INENTAL EXCHANGE INC RCV ISENIOR ABS_ABS _22-B 5.099% DUE

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 7,338,227 |ovevvnnnnnns 7,377,779 |oeeeeennennn 7,532,039 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeerrrerrnnnns 37,739 |oeeeeiieiene 109,662 [693342-AK-3 . [6/1/2054 D1 ....oevvvvvnniiiiiininns TAFE o | 7,340,040 |eeunnnnnnnn 7,422,377
CREDIT DEFAULT SWAP WITH OGLETHORPE POMWER CORPORATION
INTERCONT INENTAL EXCHANGE INC RCV ISECURED MUNITAX_BND REV 144A 5.534%

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e s 12,806,197 |........... 12,872,056 |........... 13,177,952 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |ceeeeeeeerennnnn 65,859 |oeevuuniaeenne 191,376 [67704L-AA-9 . [DUE 1/1/2035 JJT ...eoreviiiiieeeeee 2AFE cooeeeeeeeeeen foeeeeee 12,806,197 |........... 12,986,576
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV IDAHO POWER COMPANY SECURED

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 10,710,219 |........... 10,810,156 |........... 11,237,815 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeerrrerrnnnns 55,080 |..eevunniiinnns 160,054 [45138L-AS-2 . [CORP_BND 6.3% DUE 6/15/2037 JD15 .. |1.F FE .vivriviiiniiiniinnn [ 10,755,076 |........... 11,077,761
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV DUKE ENERGY CAROLINAS LLC SECURED

12607@YS3 ......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e e 8,568,175 |............ 8,608,329 |...eeunnnnn. 9,102,323 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeerennnnn 44,064 | 128,043 | 26442C-AB-0 . |[CORP_BND 6% DUE 1/15/2038 JJ15 ..... TFFE e | 8,564,265 |............ 8,974,280
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV NATIONAL GRID USA SENIOR CORP_BND

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 10,666,917 |........... 10,721,774 |........... 10,963,255 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [ceeeerrrerrennns 54,857 |oevenniiiinn 159,406 | 49337V-AJ-9 . [5.803% DUE 4/1/2035 AO1 .............. 2BFE i [ 10,666,917 |........... 10,803,849
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV CONOCOPHILLIPS CO SENIOR CORP_BND

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B 7 i s 14,441,521 |........... 14,826,607 |........... 11,965, 156 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oceeeeeeeeennnns 74,269 |oeeveeeiannns 215,814 | 20826F-BD-7 . |4.025% DUE 3/15/2062 MS15 ........... 1FFE i [ 14,752,338 |....oennnnt 11,749,342

9999999999 - Totals 439,836,331 340,086,822 XXX XXX XXX 1,531,346 (33,837,440) XXX XXX XXX 438,304,985 373,924,262
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 KT 455,200,171 [oooeeeeeeee K7 468,616,040 ..o eceeeiee oo eeeeeeeeeeeeeeeeeeees |t eens e e eeeeeen |oeeeeeer e es KT — 455,200, 171
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 13,415,869 |............. Do e SO OSSR NP Do e SO OSSR NP Do e S USSR TRIUR O Do e N FOR 13,415,869
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 XXX 28,779,708 XXX XXX XXX 28,779,708
Ending Inventory 3 468,616,040 3 439,836,332 3 439,836,332
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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, COIMM 14...... ettt eeseeseesee e ee s eseesees e e e e £ e84 £8 458282 s et en et enrens | eeseesenscnasens (13,565,032)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeioieieieieieieees cererenesesneneens 8,000,000

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt sa e s st esesesessasannseseseseseansnneneneneneneeines e (5,565,032)
Part D, SECHON 1, COIUMN B ......euieeeereeseicece e ceeeeeeeees s ses s e e e e e ee e e es e s e s es s e e ee e e e sentnes eeseesssscnaions 134,328,869

Part D, SECHON 1, COIUMN 7 ..o eeeese s es s ees e e ee e e e s e s s s e e e et ee e e e s e eeseaseenesnanes eesesisnsinans (151,647,897)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cveuiuieiieeieieietetetceee ettt s s es s esesessn s sssssetesessnensnsnaeiene s 11,753,996

Fair Value Check

Part A, Section 1, Column 16 (64,591,927)

Part B, SECHON 1, COIUMN 13 ... ..ottt ettt ettt ettt et et ettt et et et et et et et e e et e e et e e e e e e e e e e e e eeee e e seanen ateeteeresreereas (2,130,750)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s st et et et easas s s sesesesesssnnnsssseneneseninenenes e (66,722,677)
Part D, SECHON 1, COIUMN G ...t ceeee s ese s e e s s s s e e en et n e e e eseanes eeseesssssnaions 130,018,035

Part D, SECHON 1, COIUMMN T0 ....vueueueeaeeseeaeeeeeeeeeese s eseesees e e e e e e sesse e e esees s eeseeseesee e e e e e e e e e e et e eesessessessesseaseesesnnanes eesesssasinais (196,740,712)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .oouiiiiiiiiii ittt sttt ettt sre e b sbessbeenesnesnennesiees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ...ttt see bbb ss ettt eniee sosessnsinsineas 265,072,217
Part B, SECHON 1, COIMN 20 ......cuuiuuieieiiieiieesetseseteesee e seesse e e s s sse s bbb bbbttt enies | sosessesinsinsineas 7,560,000
Part D, SECHON 1, COIUMMN T2 ...ttt sosesinsinsineas 272,632,217
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiicee ettt nennenneneene i
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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.cucueueiieeeeieieeeeeeeeee ettt eaeass s s sesesesesssnnas [ereseeseeeennens 293,201,271 [ 170,146,500

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 2,309,859,059 |............ 3,823,929,831

3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 2,591,034 |...cooviee 1,286,103

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

5. Total gain (I0SS) ON QISPOSAIS ........c.c.ciiiieieieeeeeeieieeie et et eeeaea st et et e s e s e s s st sesesesesessssasssseseseseseasssasssesesesesessssssasseseseseseas [seseseseseseseseneseasnsasnsenns [oesesennneennnnsnnaeeas (1,911)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 2,344,770, 717 |..ocoee 3,702,159,230

7. Deduct amortization OF PrEMIUM .............c.ceueueuiiiieeeeeetetet et ettt e ettt es e e s et es et e se s et e s sss s ssssesesesesessss s esssesesesesessssssasssasssesesesnns [oeeasssesesesesenenesaeanesennaes [oeseseseneneneneneseseeeeeenens 22

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) ..........cceceiiriiierererereeeeeeeeeeeeieeeeeesenens [eeeeeeeeeeeenens 260,880,647 |......cccoenv 293,201,271
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) 260,880,647 293,201,271
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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
770000598 ... SHAWNEE . 12/01/72021 .. ... 8.760 |.. ....9,880,703
770000623 ... WASHINGTON ... . 10/03/2022 .. .. 8.610 |.. ...26,99,795
770000681 ... ENGLEWOOD .. . 09/10/2021 .. .. 12,684,331
7700006% ... BRASELTON .. . 10/03/2022 .. ....4,710,933
770000697 ... WOODSTOCK . 10/03/2022 .. .6,817,439
770000727 ... MCCOOK ... . 10/05/2022 ..
770000744 ... DANIA BEACH . 06/13/2023 ..
770000749 . COTTAGE GROVE . 12/02/2022 ..
770000750 . ROCHESTER .. . 12/02/2022 .. . 11 611,054
770000751 . EAST HANOVER . . 04/20/2023 .. 27,024,399
770000752 . LAKELAND [ s . 09/26/2022 .. . . . . 45,868,579
0599999 Mortgages in good standlng Commercial mortgages-all other 1,142,539 14 089, 181 260 081,827
0899999. Total Mortgages in good standing 1,142,539 14,089, 181 260,081,827
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 1,142,539 14,089, 181 260,081,827

[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 . .. |MULTI-CITY ... 08/21/2008 .. ..06/01/2023 . 16,359,795 |. . 16,247,108 |........ 16,247,108
770000297 . . |MULTI-CITY .05/10/2019 .. .04/01/2023

770000298 ... MULTI-CITY .. 04/14/2011 ...04/01/2023 .....

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

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

770000528 . SEATTLE 09/07/2018 ...05/01/2023 ...

0199999 Mortgages closed by repayment

770000046 .....oovveeriiriinenens BALTIMORE ... [oerienienieniens WD feeeees e [ 11/15/2017

770000328 ... SAN BRUNO .. [SUR SR 01/08/2020 ... 146,248 |...
770000348 ... CARLSBAD ... RV SRUUNRTI R 04/03/2012 197,673 |.... 197,673 |. ... 197,673 |...
770000394 ... IRVINE ... [SUR SR 02/01/2018 .. 318,523 |.... .. 318,523 |. .. 318,523 |...
770000396 ... NE YORK . RV SRUUNRTI R 05/10/2019 ...34,958 |.... ...34,958 |

770000418 ... SAN DIEGO ... [SUR SR 02/01/2018 199,118 |....

770000467 ... CHARLOTTE ... RV SRR R 02/01/2018 178,022 |....

770000469 ... MULTI-CITY .. I S 11/01/2016 ...50,493 |....

770000502 . .. | FORT WoRTH ... 02/01/2018 ..

770000516 . . | ARLINGTON .. 06/28/2018 ..

770000520 ... HOUSTON 04/27/2018
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

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
770000526 ..........cceeeeiieeennns [ L O ) ) A RN 08/29/2018
770000532 CIMULTISCITY o e US| 08/15/2018 ....
770000534 .. MULTI-CITY ... ...09/24/2018 .
770000543 .. | WAKE FOREST 06/13/2019 ...
770000544 | MOUNT PLEASENT ...ooeeeieeeeeee [ SO e L 06/20/2019 ....
770000556 .. MULTI-CITY ... ...02/11/2020
770000560 o [SAN JOSE oo [ CAe [ [ 10/01/2019 ...
770000592 | RICHMOND ..eeeieeeeeeeeeeeeeeeeeeeeeeeees [ VAL e 09/25/2020 ...
770000658 .. .. 07/01/72021
770000676 .. [ NEWPORT BEACH ... fevvviiiiiiinnee Chiiiiiiiiiis s i fovee 12/01/2021 ...
770000677 . [NEWPORT BEACH ... fovvvnnvnnninen Chuciiiiiiiins e s [ 12/01/2021 ...
770000699 .. MINNEAPOLIS .. ... 12/17/72021
770000726 .. OGDEN ... ...05/18/2022 .
0299999. Mortgages with partial repayments 2, 247 762 2,247,762 2, 247 762
0599999 - Totals 33,970,939 (4,843) (4,843) 33,768,999 33,768,999
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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
BHM025-L7-6 . ..| AEA INVESTORS 2006 FUND LP NEW YORK ... .| AEA INVESTORS ... . eeeeens 221172072020 .. 3... ....1,133 1,285,764 |... ...0.000
BHVOJP-76-2 .........| AEA INVESTORS SMALL BUSINESS FUND Il LP NEW YORK ... AEA  INVESTORS .... ..03/29/2018 . .3 13,805 |.. ...280,990 0.000
BHW21P-3U-8 ..| ARLINGTON CAPITAL PARTNERS V LP .......... CHEVY CHASE ARLINGTON CAPITAL PARTNERS . ..08/26/2019 . .3 .766,817 |.. ...820,368 0.000
BHW154-G6-0 . ..|BLACKSTONE STRATEGIC CAPITAL HOLDINGS LP . NEW YORK THE BLACKSTONE GROUP . ..03/01/2018 . 3. 11,653 5,513,801 0.000
BHV298-JB-3 .........| CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE CAROUSEL CAPITAL ..04/21/2021 . .3 L 17,513 .. 3,069,470 0.000
BHW2AU-AF-2 .........|CIVC PARTNERS FUND VI LP .. CHICAGO .. CIVC PARTNERS . ..07/2172021 . .3 . 184,434 |.. ...866,120 0.000
BHW22Z-RJ-4 .. | CORTEC GROUP FUND VII LP NEW YORK CORTEC GROWP ..... .. 1271172019 . .3 .. 47,809 |.. 1,270,640 0.000
BHW273-T4-1 ..| DOVER STREET X LP ..... BOSTON ... HARBOURVEST PARTNERS . ..10/08/2020 . .3 .320,000 |.. 5,560,000 0.000
BHUTAM-CX-1 . ..|DWH EQUITY INVESTORS LP ... ST Louls GRIDIRON CAPITAL ... ..03/29/2018 . .3 .2,665 .... (2,665) 0.000
BHW26R-Z7-5 .........|GRAYCLIFF PRIVATE EQUITY PARTNERS IV LP NEW YORK GRAYCLIFF PARTNERS ..00/11/2020 . .3 642,798 .4,363,293 0.000
BHWOKJ-87-1 ..|GRIDIRON CAPITAL FUND Il LP .... NEW CANAAN . GRIDIRON CAPITAL ... ..03/29/2018 . .3 4,945 |.. 2,694,382 0.000
BHW1CV-9A-3 .........| GRIDIRON CAPITAL FUND I11 LP NEW CANAAN . GRIDIRON CAPITAL ..03/29/2018 . .3 427,266 |.. 8,863,137 0.000
BHW252-W4-1 .........|GRIDIRON CAPITAL FUND IV LP . NEW CANAAN . GRIDIRON CAPITAL ..05/06/2020 . .3 . 243,085 |.. ... 126,526 0.000
BHU27V-84-0 . ..| GRYPHON PARTNERS VI LP ....... LOS ANGELES GRYPHON INVESTORS .. ..12/18/2020 . .3 . 1,036,367 |.. 1,205,185 0.000
BHW22G-6B-6 . .| GUARDIAN CAPITAL PARTNERS FUND |11 LP WAYNE ....... GUARDIAN CAPITAL PARTNERS ..10/31/2019 . .3 .350,000 |.. 4,000,000 0.000
BHVOMG-1V-9 HEARTHOOD PARTNERS |1 LP .. [GREENWICH .. ..|HEARTWOOD PARTNERS . |--..08/29/2018 ... |...... N U N 5,833 ...672,631 |... ...0.000
BHW20C-LC-8 .........|KKR REAL ESTATE CREDIT OPPORTUNITY PARTNERS Il LP . . [NEW YORK ... .| KOHLBERG KRAVIS AND ROBERTS ... ....04/20/2020 ...[...... 13.. .... 2,019,521 .. 1,231,606 |... ...0.000
BHV29R-8N-7 .........[MPE PARTNERS I LP .............. CLEVELAND .. MPE PARTNERS .............. ..06/01/2021 . .3 . 1,141,319 .. 3,028,343 0.000
BHVOLU-T1-5 . ..|MSOUTH EQUITY PARTNERS |1 LP .. WILMINGTON . MSOUTH EQUITY PARTNERS . ..03/29/2018 . .3 ...8,224 |.. ... 543,488 0.000
BHW29Y-QY-8 .........| ONE ROCK CAPITAL PARTNERS 11 LP ... . [NEW YORK ... ..| ONE ROCK CAPITAL PARTNERS ... . |-..06/2172021 ... 3 .... 128,609 3,445,386 |... ...0.000
BHVOME-7Y-2 . ..| PARTHENON INVESTORS IV LP ... . | BOSTON WAL ..| PARTHENON CAPITAL PARTNERS .. ....03/29/2018 ... 3 .... 103,589 ... 126,365 |... ...0.000
BHW252-3H-4 PARTHENON INVESTORS VI LP ... SAN FRANCISCO LCA.. PARTHENON CAPITAL PARTNERS .. ..04/30/2020 . .3 .468,021 |.. 4,307,613 0.000
BHV22R-58-3 REVELSTOKE CAPITAL PARTNERS FUND |1 LP . DENVER ...... . 00.. REVELSTOKE CAPITAL PARTNERS ..11/04/2019 . .3 . 227,451 |.. 2,160,733 0.000
BHW22R-5C-1 UPFRONT GROWTH 111 LP LOS ANGELES LCA.. UPFRONT VENTURES ... .. 12/24/2019 . A . 20,526 1,220,462 0.000
BHVOME-7Z-9 . ..| UPFRONT IV L.P LOS ANGELES .. LCA.. UPFRONT VENTURES ..02/01/2018 . .3 20,262 |.. 9,391,927 0.000
BHV2BE-OL-6 . ..|UPFRONT VII LP ... SANTA MONICA . LCA.. UPFRONT VENTURES ..00/16/2021 . A . 344,004 |.. 3,380,650 0.000
BHV1DU-0C-9 ..| VMG PARTNERS 111 LP SAN FRANCISCO LCA.. VMG PARTNERS .. ..03/29/2018 . .3 .. 35,568 |.. 1,463,010 0.000
BHU2BV-56-5 .. .| VMG PARTNERS V LP ..... SAN FRANCISCO LCA.. VMG PARTNERS .. ..10/14/2021 . .3 443,703 |.. 2,260,696 0.000
BH22J-90-3 .. . [ WIND POINT PARTNERS IX-A LP . CHICAGO .. L. .| WINDPOINT PARTNER . ...02/26/2020 ... 3 .. 84,617 ...849,989 |... ..0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 9,121,617 74,589,810
6099999. Total - Unaffiliated 9,121,617 74,589,810
6199999. Total - Affiliated
6299999 - Totals 9,121,617 74,589,810
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 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
BHM025-L7-6 ..... AEA INVESTORS 2006 FUND LP .........ccevvnnnnes NEW YORK ..oeeeeeeeeeeiiiiniiiiiinns fooeeeenn N, DISTRIBUTION ....oveiiiiiiiiiiiiiiiiiiiiinnees ....11/20/2020 ...|....06/23/2023 ...|....... 159,387 [oueveenieiniiinn Jovveviiiiiiiiine Jooveeennnninns fovs fooviiiiiiiiiiins Joveiiiiiiiiiinns o, 159,387 |....... 210,991 |ovveviiiiiiiens oo Lo o,
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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
BHMOJP-76-2 AEA INVESTORS SMALL BUSINESS FUND 11 LP ..... NEW YORK ... ....|DISTRIBUTION .... ...03/29/2018 ...|....06/15/2023 ...|.... 1,695,645 |... .. e |- ... 1,695,645 |.... 1,551,505 |...
BHV15W-G6-0 . BLACKSTONE STRATEGIC CAPITAL HOLDINGS LP ... [NEW YORK . .[DISTRIBUTION . .05/11/2023 .. 3,913,530 .. 3,913,530 |.
BHMOLL-V8-7 . CENTURY FOCUSED FUND I11 LP . BOSTON .| DISTRIBUTION . .06/29/2023 .. .641,918 ..641,918 |
BHW22Z-RJ-4 CORTEC GROUP FUND VII LP NEW YORK . .[DISTRIBUTION . . . .06/08/2023 .. ..63,117 63,117 |.
BHM273-T4-1 ..... DOVER STREET X LP .. | BOSTON ... .| DISTRIBUTION ... ...10/08/2020 ...|....06/29/2023 ...|....... 130,020 |... 130,020
DRAWBRIDGE SPECIAL OPPORTUNITIES FUND - LIFE
BHM19H-WE-4 & ANNUITY: 2021 RCA .. |NEW YORK . ....|DISTRIBUTION .... ...03/01/2018 ...|....06/30/2023 ...|.... 1,703,658 |... 1,703,658
BHM1AM-CX-1 ..... |DWH EQUITY INVESTORS LP ... ST LOUIS . .[DISTRIBUTION . .04/04/2023 .. .. 22,652
BHW26R-Z7-5 ..... |GRAYCLIFF PRIVATE EQUITY P NEW YORK . .|DISTRIBUTION . .05/26/2023 .. . 231,669 .. 231,
BHMOKJ-87-1 ..... |GRIDIRON CAPITAL FUND Il LP ... NEW CANAAN . .[DISTRIBUTION . .04/11/2023 .. . 103,388 .. 103,388 |.
BHM1CV-9A-3 ..... |GRIDIRON CAPITAL FUND |11 LP NEW CANAAN . .|DISTRIBUTION . .04/28/2023 .. 1,172,085 .. 1,172,065 |.
BHM252-W4-1 GRIDIRON CAPITAL FUND IV LP NEW CANAAN . .[DISTRIBUTION . .05/25/2023 .. . 328,450 .. 328,450 |.
BHM1AE-FF-5 ..... [GSO CREDIT ALPHA FUND LP .. NEW YORK . .|DISTRIBUTION . .05/04/2023 .. ,497,568 .. 1,497,568 |.
BHMO2K-5A-4 ..... [GSO SPECIAL SITUATIONS FUND . NEW YORK . .[DISTRIBUTION . . . .05/04/2023 .. .. 28,324 ... 28,324
BHMOMG-1V-9 HEARTWOOD PARTNERS |1 LP ... .. | GREENWICH .. .|DISTRIBUTION .... ...03/29/2018 ...|....06/16/2023 ...|.... 1,805,743 |... . |... 1,805,743 |...
KKR REAL ESTATE CREDIT OPPORTUNITY PARTNERS
BHV20C-LC-8 TELP e .. |NEW YORK ... ....|DISTRIBUTION .... ...04/20/2020 ...|....06/29/2023 ...|....... 296,497 |...
BHM1AK-95-0 ..... [LEXINGTON CAPITAL PARTNERS VIII LP NEW YORK . .[DISTRIBUTION . .06/29/2023 .. .483,066
BHMOFS-8H-5 ..... [LINCOLNSHIRE EQUITY FUND IV LP .. NEW YORK . .|DISTRIBUTION . . .05/02/2023 ..
BHV2D4-E5-5 MONOMOY CAPITAL PARTNERS IV LP .. NEW YORK ... ....|DISTRIBUTION .... ....12/09/2021 ...|....06/16/2023 ...|.
BHV29R-8N-7 MPE PARTNERS |11 LP CLEVELAND ....|DISTRIBUTION .... ...06/01/2021 ...|....05/24/2023 ...|. B
BHMOLU-T1-5 . MSOUTH EQUITY PARTNERS |1 LP .. WILMINGTON . .[DISTRIBUTION . .04/27/2023 .. .. 1,598,587 |.
BHM205-77-0 . OAKTREE PORTS AMERICA FUND (HSIII) LP LOS ANGELES .|DISTRIBUTION . .04/28/2023 .. . 559,712 ..559,712 |.
BHMOME-7Y-2 ..... |PARTHENON INVESTORS IV LP .......ccvvnens BOSTON ... .| DISTRIBUTION . .05/15/2023 .. . 330,480 .. 330,480 |.
BHV22R-5B-3 .. REVELSTOKE CAPITAL PARTNERS FUND |1 LP . DENVER .|DISTRIBUTION . .04/20/2023 .. .2,836 . ..2,836 |.
BHM1KE-CC-4 ..... [RIVERSIDE MICRO-CAP FUND IV LP .. BOSTON .| DISTRIBUTION . .05/08/2023 .. 2,044,681 . |.... 2,044,681 |.... 1,484,327
BHVOMD-LK-8 . SUMMER STREET CAPITAL I11 LP BUFFALO .. .|DISTRIBUTION . .06/23/2023 .. 1,022,175 o ]eeen 1,022,175 . 970,582
BHWOME-7Z-9 . UPFRONT IV L.P ...... LOS ANGELES .[DISTRIBUTION . .06/29/2023 .. .. 71,009 ... 71,009 |. 70,731
BHMOL1-V7-3 ..... | VMG PARTNERS || LP SAN FRANCISCO .|DISTRIBUTION . .05/03/2023 .. .. 82,927 82,927 |.
BHV2BV-56-5 ..... | VMG PARTNERS V LP .. SAN FRANCISCO .[DISTRIBUTION . . . .05/04/2023 .. s 13,820 |.
BH\22J-9D-3 ... WIND POINT PARTNERS IX-A LP ... .. | CHICAGO .| DISTRIBUTION ... ...02/26/2020 ...|....06/29/2023 ...|........ 27, ieeenn. 27,908 ...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 20,141,564 20,141,564
BHM1S9-UL-7 ..... [PRETIUM SFR FUND 2 ..vvoveeeeeeeeeeeieeieeicennans TNEW YORK voveeeeeeeeieeieeneas | N JDISTRIBUTION &.vveeeeeeeeeeeeeeeeeceneeneans [....04/27/2018 ...]....05/01/2023 ...]....... 375,682 |..ueeeeevnnnns ooremnnnnnnrrene [onnnneerennnnns foorernnnnnneeenn fonneererennnnnns foerennnnnneeeees foaaees 375,682 |.ueeeeennninns oerennnnneeeenn forneeeereniinnns foerrnninneeennn forreeeeeinins
2199999. Joint Venture Interests - Real Estate - Unaffiliated 375,682 375,682
6099999. Total - Unaffiliated 20,517,246 20,517,246 11,628,743
6199999. Total - Affiliated
6299999 - Totals 20,517,246 20,517,246 11,628,743
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
55276V-AG-7 ......... MDGH GMTN RSC LTD SENIOR CORP BND 144A M .....ieeeeeiiiiiinnniieeeennniseeeeeenni e s e e eennnneeeeeennns Deveeevrniiees Jeenend 05/11/2023 ..... 0= AP PP FEPPTTT PPN 1,028,160 [...oevvvneiiieiinnnnns 1,020,000 [-.oiieiiiniaiiiiiniiees 1,020 [1.CFE ..........
0309999999. Subtotal - Bonds - All Other Governments 1,028,160 1,020,000 1,020 XXX
74529-PU-3 ......... JPUERTO RICO SALES TAX FINANCIN SENIOR MU ..eoveoveeureseeseessessensesseneesseseessesneneesnennesnasens | [...... 05/31/2023 ..... JJ.P. MORGAN SECURITIES INC ....oreeueesseseessessesseseessessessaseensansannessessassessessasneseessaneenes Jossessessessesessessesesessorees |ooeessessossosseeoeoses 340,340
0909999999. Subtotal - Bonds - U.S. Special Revenues 340,340
126117-AX-8 ......... CNA FINANCIAL CORP SENIOR CORP BND 5.5 ....eieiieeeiieeeeeiiieeeeeeene e e e eeeni e e eennneeeeeenn | cevvvnnnninnens Jeennid 06/08/2023 ..... DIRECT .... 195,622 |.
302445-AE-1 ......... FLIR SYSTEMS INC SENIORCORPBND  2.500% ......cevvuuniiriimnnniiiiinnineieeinrinneeernnnnseenennnnns | aeeeeennnnnenns fonnid 06/22/2023 ..... DIRECT .... 910,217 |.
302491-AX-3 ......... FMC CORPORATION SENIORCORPBND  5.650% 0 evvveueeeeenniieeeermnnaeeeermnneeeeemnnnneeeennnnnneeees | oevvvnnnninnens Jonnid 06/15/2023 ..... .. 1,638,147 |.
55903V-BE-2 . .. | WARNERMEDIA HOLDINGS INC SENIOR CORP BND . 05/01/2023 TAXABLE EXCHANGE 9,492,133 |. . 11,944,000 |.
55903V-BF-9 . .. | WARNERMEDIA HOLDINGS INC SENIORCORPBND . 05/01/2023 TAXABLE EXCHANGE . 10,564,503 |. . 13,343,000 |.
58013M-EZ-3 . .| MCDONALDS CORPORATION SENIOR CORP_BND ... 06/05/2023 DIRECT .... 1,757,430 |. 1,800,000 |.
581557-BU-8 ......... MCKESSONCORP MCKESSONCORP  5.100% 07/15 ...eeeeeeeeeeeeeeeeie e eeeeene e e e eeen e e eennneneeeeenn | eevvvnnnnnnnes Jeonnid 06/07/2023 ..... DIRECT .... 149,034 |. 150,000 |...
68389X-BE-4 ......... ORACLE CORPORATION SENIOR CORP_BND 3.9 ..iivvviniiiiiiiiiniiiiiiiine e rccnii e eeccnniineeecnnninnees | aeeeeennnnnenns fonnnd 05/30/2023 ..... DIRECT .... ... 85,420 |. ..100,000 |...
863667-AY-7 ......... STRYKER CORPORATION SENIORCORPBND  1.95 ..oeeeiieeeeeie e eeeeee e eeeene e e eeene e e eeenneees | cevvvnnnnnnnns Jeennid 05/19/2023 ..... DIRECT .... ... 82,93 |. ..100,000 |...
BHV24G-LH-4 ......... KKR REAL ESTATE CREDIT OPPORTU SENIOR_CM .... 06/12/2023 DIRECT
716973-AG-7 . ..|PFIZER INVESTMENT ENTERPRISES SENIORCORP . 05/16/2023 CITICORP SECURITIES MARKETS
716973-AH-5 . ..|PFIZER INVESTMENT ENTERPRISES SENIORCORP . 05/16/2023 CITICORP SECURITIES MARKETS
86562\-CH-1 ......... [SUMITOMO MITSUI FINANCIAL GROU SENIORCOR ........eeeeevuuusseereennnnsaeeennnnnsaenennnnnssenennnnnnneee | Devernnnnnnnene [onnees 04/01/2023 ..... DIRECT ... .. 8,158 ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 34,637,774 40,398,754 235,589 XXX
2509999997. Total - Bonds - Part 3 36,006,274 41,758,754 243,027 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 36,006,274 41,758,754 243,027 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
354713-55-4 .........[Franklin Strategic Income R FUND .......ccoommmiiiiiimnii e eeenn e eeeee | eeeeereinii [eeend 06/30/2023 ..... DIRECT WITH ISSUER ...
416649-35-8 . .|Hartford Capital Appreciation R4 Fund .........ccooviiiiiiiiiiiiiiiiiiiiiiiiiicciiinnceniiiens | eervieeeeeeenn fonnd 06/30/2023 ..... DIRECT WITH ISSUER ...
416649-28-3 ......... Hartford Dividend & Growth R4 FUND ....oeeeneieiiiiiii e eeeeee e eeeeen e eeeennnn | cvvninennennnn [eennnd 06/30/2023 ..... DIRECT WITH ISSUER ...
416641-87-6 ......... Hartford Growth Opportunities R4 FUnd ........cooviiviiiniiiiiiiiiiiiiiiiiiciiicciinineeee | cevvieeeeeeenn ol 06/30/2023 ..... DIRECT WITH ISSUER ...
416649-34-1 ......... Hartford High Yield R4 FUND .ooovneeeeieii e eeen e eeenn e eeenne | cvvnineenennnn [eennid 06/30/2023 ..... DIRECT WITH ISSUER ...
416649-39-0 ......... Hartford Small Company R4 FUNd ..........ccooiiiiiiiiiiiiiiiiiiiiinniiiin i rveniinnneens | cenneeeeeennn fonnid 06/30/2023 ..... DIRECT WITH ISSUER ...
416649-25-9 . .. |Hartford Total Return Bond R4 FUNA ......ooemmiiiiiiniiiei e eeeeenneeeeees | cvveieennennes [eennnd 06/30/2023 ..... DIRECT WITH ISSUER ...
55272P-25-7 .. |MFS Total Return Bond R3 Fund . DIRECT WITH ISSUER
552981-46-6 . ..|MFS Total Return R3 Fund DIRECT WITH ISSUER
55273H-64-3 .. .|MFS Value R3 Fund ........... DIRECT WITH ISSUER . N
880208-84-8 .........[Templeton Global Bond R Fund [ETTTTTTOUPPTRN AT 06/30/2023 ..... DIRECT WITH ISSUER ... .. 54 ).
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 20,339
5989999997. Total - Common Stocks - Part 3 20,339
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 20,339
5999999999. Total - Preferred and Common Stocks 20,339
6009999999 - Totals 36,026,613 XXX 243,027 XXX
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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
..36179U-CA-8 | GOVERNMENTNATIONALMORTGAGEA POOL# MA5465 .... |....... . 06/01/2023 . | PAYDOUN ... 424 L4224 . L4241 .. . 09/20/2048 . [1.A ........
..36179U-CB-6 | GOVERNMENTNATIONALMORTGAGEA POOL# MAS466 .... |....... . 06/01/2023 . | PAYDOUN ... .8,053 |.. . 09/20/2048 . [1.A ........
..362000-3L-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 569703 .... |....... . 06/01/2023 . | PAYDOUN ... .86 |.. . 02/15/2082 . [1.A ........
..36200R-YQ-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 570519 .... |....... . 06/01/2023 . | PAYDOUN ... 159 .. . 01/15/2082 . [1.A ........
..36200U-11J-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 573149 .... |....... . 06/01/2023 . | PAYDOUN ... LT 2 |.09/15/2031 . [1.A ........
..36200W-CB-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 574 .... |....... . 06/01/2023 . | PAYDOUN ... 524 .. . 01/15/2082 . [1.A ........
..36200X-JF-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 575462 .... |....... . 06/01/2023 . | PAYDOUN ... .27 .. 6 |. 12/15/2031 . |1.A ........
..36200X-KN-8 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 575501 .... |....... . 06/01/2023 . | PAYDOUN ... 1,083 |.. . 01/15/2082 . [1.A ........
..36201C-6E-9 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 579669 .... |....... . 06/01/2023 . | PAYDOUN ... .28 .. . 03/15/2082 . [1.A ........
..36201C-PY-4 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 579239 .. 06/01/2023 . | PAYDOUN .253 . 01/15/20382 . [1.A .
..36201F-06-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 581977 .. 06/01/2023 . | PAYDOUN .653 . 05/15/2082 . [1.A .
..36201F-UH-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 582084 .. 06/01/2023 . | PAYDOUN . 04/15/2032 . [1.A .
..36201F-UQ-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 582001 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36201F-UR-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 582002 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36201F-X6-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 582201 .... |....... . 06/01/2023 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..36201H-WX-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 583962 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2032 . [1.A ........
..36201J-F6-1 | GOVERNMENTNATIONALMORTGAGEA POOL# 584389 .... |....... . 06/01/2023 . | PAYDOUN ... . 05/15/2082 . [1.A ........
..36201J-FD-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 584364 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36201L-7K-4 | GOVERNMENTNATIONALMORTGAGEA POOL# 586898 .... |....... . 06/01/2023 . | PAYDOUN ... . 08/15/2082 . [1.A ........
..36201M-G8-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 587123 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36201M-JU-7 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 587175 .. 06/01/2023 . | PAYDOUN . 07/15/2082 . (1.
..36201M-LH-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 587228 .. 06/01/2023 . | PAYDOUN . 08/15/2032 . (1.
..36201T-AM-9 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 592312 .. 06/01/2023 . | PAYDOUN . 08/15/2082 . (1.
..36202E-AL-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 003611 ... . |- 06/01/2023 . | PAYDOUN . 09/20/2034 . (1.
..36202F-B4-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 004559 ... . |- 06/01/2023 . | PAYDOUN . 10/20/2039 . (1.
..36202F-DB-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 004598 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/20/2039 . (1.
..36202F-E6-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 004657 .... |....... . 06/01/2023 . | PAYDOUN ... . 03/20/2040 . [1.A ........
..36202F-EH-5 | GOVERNMENTNATONALMORTGAGEA 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-KN-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 004801 .... |....... . 06/01/2023 . | PAYDOUN ... . 09/20/2040 . (1.A ........
..36202F-LP-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 004834 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/20/2040 . [1.A ........
..36203L-C0-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 352079 ... 06/01/2023 . | PAYDOUN . 09/15/2023 . (1.
..36209R-VG-5 | GOVERNMENTNAT|ONALMORTGAGEA POOL# 479515 ... 06/01/2023 . | PAYDOUN . 08/15/2030 . (1.
..36209Y-X4-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 485899 ... 06/01/2023 . | PAYDOUN . 09/15/2031 . (1.
..3620A1-X7-8 | GOVERNMENTNAT I ONALMORTGAGEA 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 | GOVERNMENTNATIONALMORTGAGEA POOL# 723320 .... |....... . 06/01/2023 . | PAYDOUN ... . 09/15/2039 . (1.
..3620AC-3Z-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 726316 .... |....... . 06/01/2023 . | PAYDOUN ... . 09/15/2039 . [1.A ........
..3620AC-4G-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 726323 .... |....... . 06/01/2023 . | PAYDOUN ... . 09/15/2039 . [1.A ........
..36211C-25-0 | GOVERNMENTNATONALMORTGAGEA POOL# 509385 .... |....... . 06/01/2023 . | PAYDOUN ... . 07/15/2029 . [1.A ........
..36213D-3C-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 551695 .... |....... . 06/01/2023 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..36213E-AB-2 | GOVERNMENTNATIONALMORTGAGEA POOL# 551802 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36213E-SK-3 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 552322 ... . |- 06/01/2023 . [ PAYDOUN ... . 01/15/2082 . [1.A ........
..36213E-YS-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 552521 ... . |- 06/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36213G-AL-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 553611 .. 06/01/2023 . | PAYDOUN . 02/15/2082 . [1.A .
..36213G-TY-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 554167 ... . 06/01/2023 . | PAYDOUN ... . 11/15/2031 L [1.A ........
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..36213N-LL-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 559331 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/15/2081 . [1.A ........
..36213U-C9-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 564496 .... |....... . 06/01/2023 . | PAYDOUN ... . 11/15/2031 . [1.A ........
..36213X-8B-1 | GOVERNMENTNATIONALMORTGAGEA POOL# 567614 ... |....... . 06/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36213X-T5-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 567672 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36213X-T6-1 | GOVERNMENTNATIONALMORTGAGEA POOL# 567673 .... |....... . 06/01/2023 . | PAYDOUN ... . 05/15/2082 . [1.A ........
..36225B-ND-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 781288 ... |....... . 06/01/2023 . | PAYDOUN ... . 05/15/2031 . [1.A ........
..36225B-Pl-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 ... [....... . 06/01/2023 . | PAYDOUN ... . 09/15/2031 . [1.A ........
..38380J-DIV-5 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 12/16/2089 . [1.A ........
..38380J-FE-3 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 01/16/2060 . [1.A ........
..38380M-E9-8 | GNMA SENIORCMBS19-8  0.759% 11/16/60 ... 06/01/2023 . | PAYDOUN , K . 11/16/2060 . (1.
..38380M-G5-4 | GNMA SENIORCMBS19-14 ~ 0.831% 11/16/60 . 06/01/2023 . | PAYDOUN . . .803 |. . ) . . 11/16/2060 . (1.
..912828-VB-3 | UNITEDSTATESTREASURY SENIORGOVTBND 1.7 ... . 05/15/2023 . | MATURITY . o o le......575,000 ... ..575,000 ... ..550,346 |...........573,978 |.... e e 1,022 . .575,000 |.. . 05/15/2023 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 711,473 711,473 704,805 718,841 (7,366) 711,473 XXX

HUTCHINSON SHOCKEY ERLEY

1’603

..31424E-AE-2 | UNITED ARAB EMIRATES GOVERMVE SENIORCOR ... [D..... . 05/18/2023 . |& €O .... . 4,138,450 |........ 4,200,000 |........ 4,200,000 |-vevre 4,200,000 |overeieiieens forveieiiieins e oo s e 4,200,000 |.. . 07/07/2052 . |1.D FE ...

..857006-Al-2 | STATE GRID OVERSEAS INVESTMENT SENIOR €O .... [D..... . 05/11/2023 . | DIRECT . I v | 1,052,688 |........ 1,040,000 |........ 1,038,102 |.... . . O A 1,038,975 |.. . 05/02/2028 . |1.E FE ....

0309999999. Subtotal - Bonds - All Other Governments 5,191,138 5,240,000 5,238,102 85 5,238,975 XXX XXX

..736688-FN-7 | PORTLAND ORE CMNTY COLLEGE DIS SENIOR WU ... |....... . 06/01/2023 . | CALL 100.0000 ..o feoverieiriiiiiie oo 440,000 |....e... 440,000 ... 440,000 [..vverrid40,000 [oviviiieiiies ooveriieiines frrreiireiie oevereneienes [ oo 440,000 . 06/01/2027 . |[1.B FE ....
REDEMPT ION 100.0000

..736688-FN-7 | PORTLAND ORE CMNTY COLLEGE DIS SENIOR MU ... [....... . 06/01/2023 . [ .evvrveeiiicnniciinnieniies |oveieiiiieneienens foneiensieniiene feorenisienisienisies Joorsisnsisnenisien foosnensisnsienn foovsrenisneninne |ororensiennies foosrensieninne oesrenesieneniee Jooesienesisnenne foeserensrensrens oovrerenienenies Joorsienesrerinne foorerensienies |ooessieisieniaiens . 06/01/2027 . |1.B FE ....

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 440,000 440,000 440,000 440,000 440,000 10,582 XXX XXX
REDENPT ION 0.0001

..13033D-AH-8 | CALIFORNIA HOUSING FINANCE AGE MUNIBNDRE .... |....... . 06/25/2023 . [ ..vviiieiiiiiiiae e , A3 | 1,910 . 03/25/2035 . |1.B FE ...

REDEMPTION
..13033D-AK-1 | CALIFORNIA HOUSING FINANCE AGE MUNIBNDRE .... |....... . 06/30/2023 . [ ..vviiiiiiiiiiiee e , , 201 | 2,972 . 08/20/2036 .
..130911-XH-8 | CALIFORNIA STATEWIDE CMNTYS DE SENIORMUN .... . 06/01/2023 . [ CALL .1,750,000 |.... . 06/01/2024 .
..31283H-0X-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .. 06/01/2023 . | PAYDOIN ... . . 03/01/2032 .
..31283H-UA-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .. 06/01/2023 . | PAYDOUN . 12/01/2032 .
..31283H-XH-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .. 06/01/2023 . | PAYDOUN . 06/01/2033 .
..31283H-Y5-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 06/01/2023 . [ PAYDOIN ... . 12/01/2033 .
..31288F-6X-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# C77 ... |....... . 06/01/2023 . [ PAYDOIN ... . 03/01/2033 .
..3128JR-LE-4 | FEDERALHOMELOANMORTGAGECOR POOL# 847525 ...... | ....... . 06/01/2023 . [ PAYDOIN ... . 04/01/2034 .
..3128KR-WQ-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# A61 .... |....... . 06/01/2023 . [ PAYDOIN ... . 10/01/2036 .
..3128L0-YL-0 |FEDERAL HOME LOAN MORTGAGE COR POOL# A68 .... |....... . 06/01/2023 . [ PAYDOIN ... . 11/01/2037 .
..3128M5-LF-5 | FEDERAL HOME LOAN MORTGAGE COR POOL#GO36 .... |....... . 06/01/2023 . [ PAYDOIN ... . 12/01/2037 .
..3128M7-BX-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO5 .... |....... . 06/01/2023 . [ PAYDOIN ... . 12/01/2038 .
..31292G-Y5-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO0 .... |....... . 06/01/2023 . [ PAYDOIN ... . 03/01/2029 .
.. 31292H-4H-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 06/01/2023 . | PAYDOUN . 12/01/2033 .
..31292H4-S0-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 06/01/2023 . | PAYDOUN . 11/01/2032 .
..31296J-TJ-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# A10 .. 06/01/2023 . | PAYDOUN . 06/01/2033 .
..31206M-2N-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# A13 ... |....... . 06/01/2023 . [ PAYDOIN ... . 09/01/2033 .
..31296P-TL-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A15 .... |....... . 06/01/2023 . [ PAYDOIN ... . 10/01/2033 .
..31206S-AC-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# A17 .... |....... . 06/01/2023 . [ PAYDOIN ... . 01/01/2034 .
..31206U-EU-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# A19 .... |....... . 06/01/2023 . [ PAYDOIN ... . 03/01/2034 .
..31207A-35-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 06/01/2023 . [ PAYDOIN ... . 06/01/2034 .
..31207A-37-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 06/01/2023 . [ PAYDONN . 06/01/2034 .
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..31207A-5J-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 06/01/2023 . | PAYDOUN ... ... 49,598 ... 49,598 ...48,254 |.... ..49,5%8 |.. 1,191 |. 06/01/2034 . [1.A ........
..31297A-5K-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 06/01/2023 . | PAYDOUN ... ... 5,862 ....5,698 |.... ...5,862 |.. ...123 |. 06/01/2034 . [1.A ........
..31297B-AN-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31298F-JL-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# C46 .... |....... . 06/01/2023 . | PAYDOUN ... . 01/01/2031 . [1.A ........
..3132WP-LD-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# Q49 .... |....... . 06/01/2023 . | PAYDOUN ... . 07/01/2047 . (1.A ........
..3132XX-MY-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q64 .... |....... . 06/01/2023 . | PAYDOUN ... . 03/01/2048 . [1.A ........
..3132Y1-UJ-5 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q57 .... [....... . 06/01/2023 . | PAYDOUN ... . 103,768 |.... . 08/01/2048 . [1.A ........
..3133TH-A5-6 | FREDDIE MAC FHLMC_2104 AGENCYCM02104 6 .... |....... . 06/01/2023 . | PAYDOUN ... ...38,435 |.... . 12/15/2028 . [1.A ........
.. 313598-J3-5 |FANNIE MAE FNMA_01-19 AGENCYCM001-19 6 .... [....... . 06/01/2023 . | PAYDOUN ... ....5,133 |.... . 05/25/2031 . [1.A ........
..313598-JT-8 | FANNIE MAE FNMA_01-5 AGENCYCMOO1-5 7.0 .... 06/01/2023 . | PAYDOUN .3,876 |. . 03/25/2031 . [1.A .
..31362J-UN-3 | FEDERALNAT | ONALMORTGAGEASSO POOL# 062689 .. 06/01/2023 . | PAYDOUN . 06/01/2028 . [1.A .
..31371J-L4-4 | FEDERALNAT |ONALMORTGAGEASSO POOL# 253347 .. 06/01/2023 . | PAYDOUN . 06/01/2030 . [1.A .
..31371J-XA-7 | FEDERALNAT [ONALMORTGAGEASSO POOL#253673 ...... [....... . 06/01/2023 . | PAYDOUN ... . 03/01/2031 . [1.A ........
..31371K-HY-0 | FEDERALNAT IONALMORTGAGEASSO POOL# 254147 .... |....... . 06/01/2023 . | PAYDOUN ... . 01/01/2032 . [1.A ........
..31371L-CD-9 | FEDERALNAT [ONALMORTGAGEASSO POOL# 254868 .... |....... . 06/01/2023 . | PAYDOUN ... . 09/01/2033 . [1.A ........
..31371L-DH-9 | FEDERALNAT IONALMORTGAGEASSO POOL# 254904 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/01/2033 . [1.A ........
..3137F7-2J-3 | FHLMCMULT [FAMILYSTRUCTUREDP SENIORCMBSQO ... |....... . 06/01/2023 . | PAYDOUN ... . 10/25/2085 . [1.A ........
..3137FV-NQ-1 | FHLMCMULT IFAMILYSTRUCTUREDP SUBCMBSO1-2 ..... |....... . 06/01/2023 . | PAYDOUN ... . 09/25/2035 . [1.A ........
..313825-GP-0 | FEDERALNAT [ONALMORTGAGEASSO POOL# 490806 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/01/2029 . [1.A ........
..31383P-2X-3 | FEDERALNAT |ONALMORTGAGEASSO POOL#509390 ...... [....... . 06/01/2023 . | PAYDOUN ... . 09/01/2029 . [1.A ........
..31383R-FV-9 | FEDERALNAT |ONALMORTGAGEASSO POOL# 510580 06/01/2023 . | PAYDOUN . 08/01/2029 . (1.
..31385J-GG-7 | FEDERALNAT IONALMORTGAGEASSO POOL#545699 06/01/2023 . | PAYDOUN . 06/01/2032 . (1.
..31386E-C4-8 | FEDERALNAT |ONALMORTGAGEASSO POOL# 560891 .. 06/01/2023 . | PAYDOUN . 04/01/2031 . (1.
..31386H-MR-9 | FEDERALNAT |ONALMORTGAGEASSO POOL# 563868 .. . |- 06/01/2023 . | PAYDOUN . 01/01/2031 . (1.
..31386-ZB-9 | FEDERALNAT |ONALMORTGAGEASSO POOL#567838 ..... veeee.. |- 06/01/2023 . | PAYDOUN . 10/01/2030 . (1.
..31386P-UJ-0 | FEDERALNAT |ONALMORTGAGEASSO POOL# 569485 .... |....... . 06/01/2023 . | PAYDOUN ... . 01/01/2031 . (1.
..31386R-KK-4 | FEDERALNAT [ONALMORTGAGEASSO POOL#570998 ..... |....... . 06/01/2023 . | PAYDOUN ... . 02/01/2031 . [1.A ........
..31389C-08-5 | FEDERALNAT |ONALMORTGAGEASSO POOL#621579 ..... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2031 . [1.A ........
..3138W5-KA-5 | FEDERALNAT [ONALMORTGAGEASSO POOL# AR7488 .... |....... . 06/01/2023 . | PAYDOUN ... . 03/01/2043 . [1.A ........
..3138116-GB-6 | FEDERALNAT |ONALMORTGAGEASSO POOL# AR8293 .... |....... . 06/01/2023 . | PAYDOUN ... . 05/01/2043 . [1.A ........
..3138lIM-XK-2 | FEDERALNAT [ONALMORTGAGEASSO POOL# AT0681 .... |....... . 06/01/2023 . | PAYDOUN ... . 03/01/2043 . [1.A ........
..3138WP-G2-4 | FEDERALNAT |ONALMORTGAGEASSO POOL# AT2016 .. 06/01/2023 . | PAYDOUN . 04/01/2043 . (1.
..31381Q-A2-8 | FEDERALNAT IONALMORTGAGEASSO POOL# AT2724 ... 06/01/2023 . | PAYDOUN . 05/01/2043 . (1.
..3138WQ-AY-8 | FEDERALNAT |ONALMORTGAGEASSO POOL#AT2722 ..... 06/01/2023 . | PAYDOUN . 05/01/2043 . (1.
..3138WT-RV-0 | FEDERALNAT |ONALMORTGAGEASSO POOL# AT5899 ... 06/01/2023 . | PAYDOUN . 06/01/2043 . (1.
..3138WT-US-3 | FEDERALNAT |ONALMORTGAGEASSO POOL# AT5992 ... 06/01/2023 . | PAYDOUN . 04/01/2043 . (1.
..3138X2-RR-7 | FEDERALNAT [ONALMORTGAGEASSO POOL# AU3195 .... |....... . 06/01/2023 . | PAYDOUN ... . 08/01/2043 . (1.
..3138X2-YC-2 | FEDERALNAT IONALMORTGAGEASSO POOL# AU3406 .... |....... . 06/01/2023 . | PAYDOUN ... . 07/01/2043 . [1.A ........
..31390K-CM-8 | FEDERALNAT [ONALMORTGAGEASSO POOL# 648176 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/01/2032 . [1.A ........
..31390K-1IQ-7 | FEDERALNAT IONALMORTGAGEASSO POOL# 648755 .... |....... . 06/01/2023 . | PAYDOUN ... . 08/01/2032 . [1.A ........
..31390P-GK~7 | FEDERALNAT [ONALMORTGAGEASSO POOL#651902 ..... |....... . 06/01/2023 . | PAYDOUN ... . 08/01/2032 . [1.A ........
..31391U-J2-2 | FEDERALNAT |ONALMORTGAGEASSO POOL# 677181 ... |....... . 06/01/2023 . | PAYDOUN ... . 01/01/2033 . [1.A ........
..31391W-5H-0 | FEDERALNAT |ONALMORTGAGEASSO POOL# 679548 ... . |- 06/01/2023 . [ PAYDOUN ... . 04/01/2083 . [1.A ........
..31392C-KP-8 | FANNIE MAE FNMA_02-15 AGENCYCM002-15 5 .... . |- 06/25/2023 . | PAYDOUN ... . 04/25/2032 . [1.A ........
..31392F-P9-2 | FANNIE MAE FNMA_02-82 AGENCYCM002-82 5 .. 06/25/2023 . | PAYDOUN . 12/25/2032 . [1.A .
..31394A-E2-8 | FNMA SENIORAGENCYCMO04-69C  6.500% 05/2 ... . 06/01/2023 . | PAYDOUN ... . 06/25/2033 . [1.A ........
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..31396X-QJ-6 | FANNIE MAE FNMA_07-89 AGENCYCMOO7-89 5 ... [....... . 06/25/2023 . | PAYDOUN ... L1117 L1117 .. 11,075 |.... L7 . 09/25/2037 .
..31397L-TB-5 |FNMA SENIORAGENCYCMO08-49C ~ 5.000% 04/2 .... |....... . 06/01/2023 . | PAYDOUN ... ...8,540 |.. . 04/25/2038 .
..31400J-PF-0 | FEDERALNAT [ONALMORTGAGEASSO POOL# 689022 .... |....... . 06/01/2023 . | PAYDOUN ... .68 |.. . 05/01/2033 .
..31400J-SJ-9 | FEDERALNAT |ONALMORTGAGEASSO POOL#689121 ..... |....... . 06/01/2023 . | PAYDOUN ... 133 ). . 02/01/2033 .
..314000-TN-3 | FEDERALNAT [ONALMORTGAGEASSO POOL#694557 ...... [....... . 06/01/2023 . | PAYDOUN ... . 04/01/2033 .
..31400R-NT-4 | FEDERALNAT |ONALMORTGAGEASSO POOL# 695302 .... |....... . 06/01/2023 . | PAYDOUN ... . 02/01/2033 .
..31400T-B2-2 | FEDERALNAT [ONALMORTGAGEASSO POOL# 696757 .... |....... . 06/01/2023 . | PAYDOUN ... . 05/01/2033 .
..31401B-NS-0 | FEDERALNAT |ONALMORTGAGEASSO POOL# 703401 .... |....... . 06/01/2023 . | PAYDOUN ... . 04/01/2033 .
..31401N-4U-0 | FEDERALNAT [ONALMORTGAGEASSO POOL# 713735 .... |....... . 06/01/2023 . | PAYDOUN ... . 09/01/2033 .
..31402C-PL-0 | FEDERALNAT |ONALMORTGAGEASSO POOL#725027 ... 06/01/2023 . | PAYDOUN . 11/01/2033 .
..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 .
..31402K-CE-2 | FEDERALNAT [ONALMORTGAGEASSO POOL#730969 ..... |....... . 06/01/2023 . | PAYDOUN ... . 08/01/2033 .
..31402R-UN-7 | FEDERALNAT |ONALMORTGAGEASSO POOL# 735989 .... |....... . 06/01/2023 . | PAYDOUN ... . 02/01/2035 .
..31403F-JWi-5 | FEDERALNAT [ONALMORTGAGEASSO POOL# 747377 ... |....... . 06/01/2023 . | PAYDOUN ... . 10/01/2033 .
..314041-60-6 | FEDERALNAT |ONALMORTGAGEASSO POOL# 773179 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/01/2034 .
..31405A-TY-9 | FEDERALNAT [ONALMORTGAGEASSO POOL# 783667 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/01/2034 .
..31408E-G5-5 | FEDERALNAT |ONALMORTGAGEASSO POOL# 849020 .... |....... . 06/01/2023 . | PAYDOUN ... . 01/01/2036 .
..3140KC-1V-0 | FEDERALNAT [ONALMORTGAGEASSO POOL# BP5159 ... |....... . 06/01/2023 . | PAYDOUN ... . 04/01/2050 .
..3140KT-TW-5 | FEDERALNAT IONALMORTGAGEASSO POOL# BQ7764 .... |....... . 06/01/2023 . | PAYDOUN ... . . 03/01/2061 .
..3140KT-TY-1 | FEDERALNAT |ONALMORTGAGEASSO POOL# BQ7766 .. 06/01/2023 . | PAYDOUN . (54) ] . 03/01/2051 .
..3140KT-XT-7 | FEDERALNAT |ONALMORTGAGEASSO POOL#BQ7889 ... 06/01/2023 . | PAYDOUN (489) |. . 11/01/2080 .
..3140L3-00-7 | FEDERALNAT [ONALMORTGAGEASSO POOL# BR4962 .. 06/01/2023 . | PAYDOUN ... (333) ] . 02/01/2051 .
..3140X4-7L-4 | FEDERALNAT |ONALMORTGAGEASSO POOL#FM1798 ..... . |- 06/01/2023 . | PAYDOUN (1,670) |. . 09/01/2049 .
..3140X9-SL-0 | FEDERALNAT |ONALMORTGAGEASSO POOL# FM5922 .... |.......|. 06/01/2023 . |PAYDOUN ... (704)]. . 01/01/2050 .
..31410F-Z9-9 | FEDERALNAT |ONALMORTGAGEASSO POOL#888268 ..... |....... . 06/01/2023 . | PAYDOUN ... ... (1,150) | . 03/01/2037 .
..31410G-NB-5 | FEDERALNAT [ONALMORTGAGEASSO POOL# 888786 ... |....... . 06/01/2023 . | PAYDOUN ... . 10/01/2037 .
..31412N-SL-1 | FEDERALNAT |ONALMORTGAGEASSO POOL#930323 ...... [....... . 06/01/2023 . | PAYDOUN ... . 12/01/2038 .
..31413U-TQ-2 | FEDERALNAT [ONALMORTGAGEASSO POOL#956059 ...... [....... . 06/01/2023 . | PAYDOUN ... 2 |. 12/01/2037 .
..31416B-VH-8 | FEDERALNAT |ONALMORTGAGEASSO POOL# 995316 .... |....... . 06/01/2023 . | PAYDOUN ... . 12/01/2034 .
..31417E-ZA-2 | FEDERALNAT [ONALMORTGAGEASSO POOL#AB7936 ..... |....... . 06/01/2023 . | PAYDOUN ... 4 |. 02/01/2043 .
..31417F-VB-1 | FEDERALNAT |ONALMORTGAGEASSO POOL# AB8709 .. 06/01/2023 . | PAYDOUN . 03/01/2043 .
..31417G-TQ-9 | FEDERALNAT |ONALMORTGAGEASSO POOL# AB9558 ... 06/01/2023 . | PAYDOUN . 06/01/2043 .
..31418)1-A2-8 | FEDERALNAT |ONALMORTGAGEASSO POOL# AD0024 ... 06/01/2023 . | PAYDOUN . 08/01/2037 .
..31418M-VX-7 | FEDERALNAT |ONALMORTGAGEASSO POOL# AD0629 ... 06/01/2023 . | PAYDOUN . 02/01/2024 .
..31418T-XF-9 | FEDERALNAT | ONALMORTGAGEASSO POOL#ADB077 ... 06/01/2023 . | PAYDOUN . 05/01/2025 .
..31418U-201-5 | FEDERALNAT [ONALMORTGAGEASSO POOL#AD7079 ..... |....... . 06/01/2023 . | PAYDOUN ... ....825 . 06/01/2025 .
..31419A-BJ-5 | FEDERALNAT |ONALMORTGAGEASSO POOL#AE0040 ..... |....... . 06/01/2023 . | PAYDOUN ... 17,455 |... . . 06/01/2025 .
..31419A-H.-4 | FEDERALNAT [ONALMORTGAGEASSO POOL#AE0234 ..... |....... . 06/01/2023 . | PAYDOUN ... .. ....505 |... ....505 ... ....529 |.... ....505 |.. . 08/01/2025 .
..38122N-B7-6 | GOLDEN STATE TOBACCO SECURITIZ MUNITAXB .... |....... . 06/01/2023 . | CALL 100.0000 ..... [oeeeeererrererennnns fornnns 1,125,000 |........ 1,125,000 |........ 1,125,000 |........ 1,133,129 |oooeeeiiiiiinins fovnnnnnn (8,129) [ounnnininiiiiss [ (8,120) | | 1,125,000 |.. . 06/01/2046 .
..45200F-CE-7 | ILLINOIS FINANCE AUTHORITY MUNITAXBND R .... |....... . 04/03/2023 . | CALL 112.6062 ..... . R 9,819,261 |........ 8,720,000 |........ 8,720,000 |........ e e K T [ 8,720,000 |.. . 07/01/2033 .
..626207-YM-0 | MUNICIPAL ELEC AUTH GA SENIOR MUNITAX BN .... |....... . 04/01/2023 . | CALL 100.0000 ..... |oeeeeeeerrerennnnnns fovnnnnnnnn 4,000 [.coonnnnnnn 4,000 |..coeeennns 4,579 R O 1) A U (1) A . 04/01/2067 .
REDEMPT [ON 100.0000
..626207-YM-0 | MUNICIPAL ELEC AUTH GA SENIOR MUNITAX BN .... |....... TR S O N S N R Rt . 04/01/2057 . [1.F FE ....
REDEMPT [ON 0.0000
..939787-86-7 | WASHINGTON STATE HOUSING FINAN MUNIBNDRE .... |....... . 06/30/2023 . | .uuvviiiiniiiniiiiiiiiiiiiiien Jeeeiiiiiiieieieeees Jeeeeeiieiiiiieees |eveieeenns 164,742 |............ 10,433 |............. 9,398 [oooiiiiiiiiiies e (9,398) |.oevveeeiiiiiies fovennnnns (9,398) |..oveeeeeiiieees evevveeviieieiieiens fovevvvinnnins fovviiiiiiiiiiins o o 498 |. 12/20/2035 . [2.A FE ....
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.. 74526Q-PQ-9 | PUERTO RICO ELECTRIC POWER AUT SENIOR MU .... . 06/01/2023 . | BANK OF AMERICA ...cccooe |ooveviniiiiiiiiiiins oo 9,450 s ....9,90 |.... .. (10) ). . ..10,277 |.. .. (827) ... (827) . 07/01/2032 .
.. 74526Q-PS-5 | PUERTO RICO ELECTRIC POWER AUT SENIOR MU .... . 06/01/2023 . | BANK OF AMERICA . , ) ) . (23) ) ) .(2,4%) |. (2,49%) |.. . 07/01/2034 .
..745260-VV-1 | PUERTO RICO ELECTRIC POWER AUT SENIOR MU .... . 06/01/2023 . | BANK OF AMERICA ......... .. 292, .... 300,000 ..345, .31, ... (3,376) | .308, . (16,102) |....... (16,102) . 07/01/2024 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,558,256 12,694,177 12,711,273 12,651,984 1,333 (174,350) (173,017) 12,478,959 (19,964) (19,964) XXX
..004421-MG-5 |ACE_O04-HE2 ABS05-HE2  6.158% 04/25/35 ....... [....... . 06/26/2023 . |PAYDOUN ...oovvvvviiiiiiiins fooveeeiieiiiieiiines Joeeeeenn 20,1500 [ 20,150 [oneeennnnnn 24,914 [ 27,905 [ oo I T O RN 1,154 o foenn 29,150 [ e . 04/25/2035 . (1.
..030728-QC-2 | AMERIQUEST MORTGAGE SECURITIES ABSO4-R3 ..... |....... . 06/26/2023 . | PAYDOUN ... . 05/25/2034 . (1.
..03464J-AC-5 | AOMT_21-7 WHOLECMO21-7144A  2.337% 10/2 .... |....... . 06/01/2023 . | PAYDOUN ... . 10/25/2066 . (1.
..05552U-AC-8 | BINOM_21-INV1 WHOLECMO21-INV1144A  2.62 .... |....... . 06/01/2023 . | PAYDOUN ... . 06/25/2056 . (1.
..059497-Bli-6 | BANC OF AMERICA COMMERCIAL MOR SENIORSEN ... . |- 04/01/2023 . | PAYDOUN ... . 01/15/2049 . (6.
..06744U-AD-3 | BARC_21-NQW1-M1 SENIORWHOLECM021-1144A ....... . 06/01/2023 . | PAYDOUN ... . 09/25/2051 . (1.
..07383F-6S-2 |BEAR STERNS COMM MOR SEC SENIORCMBSO5-PW 06/01/2023 . | PAYDOUN . 06/11/2041 . (6.
..07383F-YN-2 |BEAR STERNS COMM MOR SEC SENIORCMBSO4-PW .... 06/01/2023 . | PAYDOUN . 02/11/2041 . (6.
..07388N-AX-4 |BSCMS_06-T24 SENIORCMBS06-T24144A  0.83 .... 06/01/2023 . | PAYDOUN . 10/12/2041 . (6.
.. 124890-MZ-4 | CBASS SUBABS05-CBS ~ 5.750% 08/25/35 ......... [....... . 06/26/2023 . | PAYDOUN ... . 08/25/2035 . (1
..12510H-AB-6 | CAUTO_20~1A SENIOR ABS_ABS _20-1 144A ........ [....... . 06/15/2023 . | PAYDOUN ... . 02/15/2050 . (1.
..12510H-AD-2 | CAPITAL AUTOMOTIVE REIT CAUTO SENIORABS2 .... |....... . 06/15/2023 . | PAYDOUN ... . . 02/15/2050 . (1.
..12515B-AF-5 |CD_19-CD8 SENIORCMBS19-CD8  1.543% 08/1 .... |....... . 06/01/2023 . | PAYDOUN ... ....(3,39) |. . 08/15/2057 . [1.A FE ....
..12532B-AH-0 | CFCRE_16-C7 SENIORSENIORCMBS16-C7  0.65 .... |....... . 06/01/2023 . | PAYDOUN ... ....(2,255) | . 12/10/2054 . [1.A FE ....
..12591U-AG-8 | COMM MORTGAGE TRUST COMM_14-UB SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 03/10/2047 . (1.A FE ....
..12592P-BG-7 | COMM_14-UBS6 SENIORCMBS14-UBS6  0.831% ..... |....... . 06/01/2023 . | PAYDOUN ... . 08/25/2048 . [1.A FE ....
REDEMPT [ON 100.0000
.. 126659-AA-9 | CVS PASSTHROUGH TRUST SECURED CORP_BND 1 ..... [....... . 06/10/2023 . | evvvrnnnnnninnnnininniininnnn e e 62,7460 | 62,746 e 84,131 [ 74812 [ [ (12,087) | e . 07/10/2031 . |2.B FE
REDEMPT [ON 100.0000
.. 12665U-AA-2 | CVS HEALTH CORP SECURED CORP_BND 144A 06/12/2023 . | .. 70,050 . 01/10/2036 . (2.B FE ....
..13033D-AF-2 | CAHF_21-1 ABS21-1  0.797% 11/20/35 ..... 06/01/2023 . [PAYDOUN ...evvvvvveviiiinnnn Joereeiiiiiiiiiiiiins fevveiiiiiiiiiiiies feveeiiiiiiiiiieeeens ..(3,849) . 11/20/2035 . [2.A FE ....
.. 14315P-AE-5 | CARMAX AUTO OWNER TRUST CARMX SENIOR ABS ... . |- 06/15/2023 . | PAYDOWN 50,486 .2 . 04/15/2025 . [1.A FE ....
..166754-A0-4 | CHEVRON PHILLIPS CHEMICAL COMP SENIOR CO .... . |- 04/01/2023 . [DIRECT . ..1,000,000 . (2,860) . 05/01/2023 . [1.G FE .
..166754-A0-4 | CHEVRON PHILLIPS CHEMICAL COMP SENIOR CO .... |....... . 05/01/2023 . | MATURITY . .... 500,000 . 05/01/2023 . [1.G FE .
..17307G-UV-8 | CMLTI_2005-5 ABS05-0P4  6.080% 07/25/35 .... |....... . 06/26/2023 . | PAYDOUN ... 65,268 . 07/25/2035 . [1.A FM .
..23312V-AG-1 | DEUTSCHE BANK COMMERCIAL MORTG SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 08/12/2049 . (1.A FE .
..24381J-AB-3 | DRMT_21-4 WHOLECMO21-4144A  2.085% 11/2 .... |....... . 06/01/2023 . | PAYDOUN ... 210,727 210,725 |.... . 11/26/2066 . [1.C FE .
..24381J-AC-1 |DRMT_21-4 WHOLECMO21-4144A  2.239% 11/2 ... |....... . 06/01/2023 . | PAYDOUN ... 292,500 202,497 |.... . 11/26/2066 . [1.F FE .
..269330-AA-4 | ENERGY EFFICIENT EQUITY INC E3 ABS19-114 .... |....... . 06/20/2023 . | PAYDOUN ... . 09/20/2055 . [1.A FE .
..31659T-DV-4 |FMIC ABS05-2  5.885% 12/25/35 ... 06/26/2023 . | PAYDOUN . 12/25/2035 . [1.A FM .
..32027N-LA-7 | FFML ABS04-F7  6.008% 09/25/34 .. 06/26/2023 . | PAYDOUN . 09/25/2034 . [1.A FM .
.. 33853H-BD-2 | FSMT_21-13IN WHOLECMO21-13IN144A  3.365 .... 06/01/2023 . | PAYDOUN K K . 12/25/2051 . [3.A ........
..35042P-AA-8 | FOUNDATION FINANCE TRUST FFIN SENIORABS2 .... 06/15/2023 . | PAYDOUN .. 351,261 ..351,261 ..351,252 |. ..351,253 |. .351,261 . 01/15/2042 . (1.D FE .
..362341-GM-5 | GSR MORTGAGE LOAN TRUST GSR_05 SUBABSOS- ... 06/26/2023 . | PAYDOUN 54,433 42,866 |. 52,756 |. . 08/25/2035 . [1.A FM .
..362538-Al-3 | GS MORTGAGE SECURITIES TRUST G SENIORSEN .... |....... . 06/01/2023 . | PAYDOUN ... ....3,044 |.... . 06/10/2047 . [1.A FE .
..36263U-AQ-2 | GSMS_21-GSA3 SUB_CMBS _21-GSA3 144A 1. ... [....... . 06/01/2023 . | PAYDOUN ... ....5,914 ... . 12/15/2054 . [1.A FE .
..38218D-AA-7 | GOODGREEN TRUST GOODG_19-1A ABS19-1A144A .... |....... . 06/15/2023 . | PAYDOUN ... . 10/15/2054 . [1.C FE .
..38381D-ET-3 | GNMA_21-88 SENIORCMBS21-88  0.787% 04/1 .... [....... . 06/01/2023 . | PAYDOUN ... . 04/16/2063 . [1.A FE .
..42770A-AA-5 |HERO_21-1A ABS21-1A144A  2.240% 09/20/5 .... |....... . 06/20/2023 . | PAYDOUN ... . 09/20/2051 . [1.A FE .
..42770U-AA-1 |HERO_15-2A ABS_ABS _15-2A 144A  3.990% ..... |....... . 06/20/2023 . | PAYDOUN ... . 09/20/2040 . (1.A FE .
..437084-JU-1 |HOME EQUITY ASSET TRUST HEAT_0 ABS05-2 ....... . |- 04/25/2023 . | PAYDOUN ... .3, s s . 07/25/2035 . [1.A FM .
..43730X-AE-4 |HPA_21-3 SUBSENIORCMBS21-3144A  3.198% ...... [....... . 06/01/2023 . |PAYDOUN .vvvvvvvvvveiiiiins Joeeeeeeeeeeeieeeeees |veeeeeees 7,222 |oeerreeanns 7,222 |ooeeinnnnnn. 7,222 |coeennnnnnnn 7,222 Joooeeeieeieieees oo Joviiiiiiiiiiiins fovvvvvniiiinins fovviiiiiiinnnn, . 01/17/2041 . |2.B FE
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..43732V-AG-1 |HOME PARTNERS OF AMERICA TRUST SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... . 12/17/2026 . 2.B FE ....
..46590M-AQ-3 | JPMORGAN CHASE COMMERCIAL MORT LCFCRUTSE .... |....... . 06/01/2023 . | PAYDOUN ... L (1,419) ... . 08/15/2049 .
..46625Y-JP-9 | JPMCC_05-CB11 SENIORCMBS05-CB11144A 0. .... |[....... . 06/01/2023 . | PAYDOUN ... . 08/12/2037 .
..46625Y-NP-4 | JP MORGAN CHASE COMMERCIAL MOR SENIORSEN .... |....... . 06/01/2023 . | PAYDOUN ... . 07/15/2042 .
..46640N-AE-8 | JPMBB COMMERCIAL MORTGAGE SECU LCFSENIOR .... |....... . 06/01/2023 . | PAYDOUN ... . (1,100) |... . 11/15/2045 .
..52607B-AA-1 |LBZZ_21-1A ABS21-1A144A  1.460% 06/15/2 .... |....... . 06/15/2023 . | PAYDOUN ... . 06/15/2026 .
..55312Y-BD-3 | MERRILL LYNCH/COUNTRYWIDE COMM SENIORSEN .... |....... . 06/01/2023 . | PAYDOUN s e ferrreeiiiie f e e e e e . 08/12/2048 .
..55003V-AQ-6 | WARNERMEDIA HOLDINGS INC SENIOR CORPBND .... |....... . 05/01/2023 . | TAXABLE EXCHANGE ........ |oeoeereeeennnnnnnns [.000...9,492,133 |.os 11,944,000 12,002,412 |.... . ... (2,509,950) ... (2,509,950) . 03/15/2062 .
..58013\-FS-8 | MCDONALDS CORPORATION SENIORCORPBND 4. ..... [....... . 06/05/2023 . [DIRECT .... ..1,800,000 1,792,206 |.... 1,792,486 |.. (118) |........... (118) . 09/09/2032 .
..61690Y-BV-3 | MORGAN STANLEY CAPITAL | TRUST SENIORCMB .. 06/01/2023 . | PAYDOUN 5,071 | . (5,0M) . 11/15/2049 .
..61763M-AE-0 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .. 05/01/2023 . | PAYDOUN ..495,508 |. .. 903 . 06/15/2047 .
..6176311-AG-5 | MSBAM_14-C16 SENIORCMBS14-C16  1.031% 0 .. 06/01/2023 . | PAYDOUN 1,694 |. . (1,694) . 01/25/2042 .
..61766R-BA-3 | MORGANSTANLEYBAMLTRUSTMSBA SENIORSENIORC .... |....... . 06/01/2023 . | PAYDOUN ... . 11/15/2049 .
..61913P-AS-1 | MORTGAGEIT TRUST MHL_05-1 WHOLECMOOS-1 ....... [....... . 06/25/2023 . | PAYDOUN ... . 02/25/2035 .
..64820L-AA-6 | NEW RESIDENTIAL MORTGAGE LOAN SENIORWHOL .... |....... . 06/01/2023 . | PAYDOUN ... . 11/25/2056 .
..64830G-AB-2 |NEW RESIDENTIAL MORTGAGE LOAN SENIORWHOL .... |....... . 06/01/2023 . | PAYDOUN ... . 12/25/2057 .
..65246P-AD-3 | NEWZ21-1 WHOLECMO21-1144A  6.538% 05/25 .... |....... . 04/01/2023 . | PAYDOUN ... . 05/25/2055 .
..67108F-AN-6 | 0ZLM FUNDING LTD OZLMF_13-4A SENIORABS13 .... |....... . 04/24/2023 . | PAYDOUN ... . 10/22/2030 .
..67109U-AS-1 | 0ZLM LTD 0ZLM_15-11A SENIORABS15-11A144A ... |....... . 05/01/2023 . | PAYDOUN ... . 10/30/2030 .
..67118A-AQ-8 | OPGT_21-PORT SUBCMBS21-PORT144A  7.141% ... |[....... . 04/15/2023 . | PAYDOUN ... . 10/15/2036 .
..67118A-AS-4 | OPGT_21-PORT SUBCMBS21-PORT144A  7.591% .... 04/15/2023 . | PAYDOUN . 10/15/2036 .
..69376B-AA-4 | PACEF_20-1A ABS20  3.000% 09/20/55 .. 06/20/2023 . | PAYDOUN . 09/20/2085 .
..70069F-FL-6 |PARK PLACE SECURITIES INC PPSI MEZZANINA .... 06/26/2023 . | PAYDOUN . 01/25/2036 .

. 06/17/2039 . |1.A FE ...
. 02/27/2053 . |2.A FE ....

..74332Y-AA-7 | PROGRESS RESIDENTIAL MASTER TR SENIORSEN .... - |- 04/0172023 . [ PAYDONN
..75513E-CS-8 | RAYTHEON TECHNOLOGIES CORPORAT SENIORCOR weeennn |- 05/17/2023 . | SUNTRUST
..75975B-AA-6 | RENEW_21-1 ABS21-1  2.060% 11/20/56 ......... |.eeeees . 06/20/2023 . | PAYDOUN ...

2,151

. .2,151
. 7,610,576

. 7,546,585

. 11/20/2056 . |1.A FE ...

..78432Y-AC-3 | SGR_21-2 SENIORWHOLECMO21-2144A  2.096% .... |....... . 06/01/2023 . [ PAYDOIN ... . . 12/25/2061 . |1.F FE ...

..80281H-AC-8 | SCART_21-C SUBABS21-C144A  2.970% 06/15 .... |....... . 06/15/2023 . [ PAYDOIN ... . 111,888 |.... . 06/15/2028 . |2.A PL ....

..81745J-AA-6 | SEQUOIA MORTGAGE TRUST SEMT_13 SENIORWHO .... |....... . 06/01/2023 . [ PAYDOIN ... ....765 |.... 791 ) . 09/25/2043 . |1.A ........

..81746N-CB-2 | SEMT_16-3 WHOLECMO16-3144A  3.615% 11/2 ... |....... . 06/01/2023 . [ PAYDOIN ... o | . . . .9,284 |... e | . v | . PR R 9,130 |.. . . 11/25/2046 . |1.A ........

..81746N-CC-0 | SEMT_16-3 WHOLECMO16-3144A  3.615% 11/2 ... |....... . 06/01/2023 . [PAYDON ....ooooenniiiinin [ e 6,896 |............. 6,896 |............. (8772 I 6,838 |oooeeiiiiiiees e [ 1 TR OO 58 | e 6,896 [ooveeeiiiiins o e . 11/25/2046 . [1.A ........
REDEMPTION 100.0000

..85208N-AD-2 | SPRINTSPECTRUMCOI/I1/111/ SECURED CORP B .... |....... L 06/20/2023 . [ .evviieeiiiiiiiieeeiiiines e [ 212,938 |........... 212,938 |.......... 213,354 |........... 213,085 [oeeeeeiiiiiiis e [RL70 RRSUTUTRIR [RL70 RS 212,938 [oeeeeeiiiiiiies o e , . 03/20/2025 . |1.F FE ...
REDEMPTION 100.0000

..B5208N-AE-0 | SPRINTSPECTRUMCOI/I1/111/ SPRINTSPECTRUM .... |....... L 06/20/2023 . [ .eveeieeiiiiiiiieeeiiiines e [ 262,650 |...........262,650 |...........262,754 |........... 262,711 . 09/20/2029 . |1.F FE ...
REDEMPTION 100.0000

..88031V-AA-7 | TENASKA GATEWAY PARTNERS LTD SECURED COR .... |....... . 06/30/2023 . ....95,493 ...93,900 |.... . 12/30/2023 . |2.B FE ....

..88579Y-BG-5 | 3M CO SENIOR CORP_BND ~ 3.375% 03/01/29 ...... |....... . 06/12/2023 . [DIRECT .... . 1,926,620 .2,109,517 |.... . 03/01/2029 . |1.E FE ...

..00139#-AA-Q | TWIN BROOK CAP FDG VIII DSPV ABS ~ 7.927 ... |....... . 06/06/2023 . [DIRECT .... . 4,522,200 |.... . 06/09/2026 . |1.E PL ....

.. 4,372,278 |.
....6,515 |....

06/06/2023 . | DIRECT .
. 06/01/2023 . [ PAYDOIN ...
REDEMPTION 100.0000

..90932J-AA-0 | UNITED AIRLINES 2019-2 PASS TH SECUREDCO .... |....... L 06/01/2023 . [ .evveieeeiiiiiiieieiiiiees e [ 39,567 |.oeennnens 39,567 |............ 39,567 |............ 39,567
REDEMPTION 100.0000

..90139*-AA-3 | TWIN BROOK CAP FDG VII DSPV ABS ~ 7.927% ..
..90278K-BB-6 | UBS COMMERCIAL MORTGAGE TRUST SUBCMBS1S- ...

.4,379,829 |.
....3,672 |....

1
. 06/09/2026 . |1.E PL ....
. 12/15/2051 . |[1.A FE ...

. 11/01/2033 . |1.F FE ....

. 06/01/2029 . |1.F FE ...
. 06/15/2046 . |1.A ........
. 12/25/2045 . [1.A FM ...

..90932L-AA-5 |UNITED AIRLINES 2015-1 PASS TH SECURED C .... |....... . 06/01/2023 .
..92890P-AD-6 | WIF-RBS COMMERCIAL MORTGAGE TRU LCFCRUTSE .... |....... . 04/01/2023 .
..92925C-BD-3 | WAMU_MORTGAGE PASS-THROUGH CER WHOLE CMO .... |....... . 06/26/2023 .
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 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- 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 Value Date Disposal | Disposal [ Disposal Year Date Symbol
..94989A-AX-3 | WELLS FARGO COMMERCIAL MORTGAG SENIOR SE .... |....... . 06/01/2023 . | PAYDOUN ... ....8,229 |.... ....(8,229) |. 2,789 |. 12/15/2047 . [1.A FE ....
..95000G-BB-9 | WELLS FARGO COMMERCIAL MORTGAG SENIORCMB .... |....... . 06/01/2023 . | PAYDOUN ... ....(4,023) |. . 08/15/2049 . [1.A FE ....
..95000J-AU-2 |WELLS FARGO COMMERCIAL MORTGAG LCFCRUTSE .... |....... . 04/01/2023 . | PAYDOUN ... ... (613) ] . .. . 12/15/2059 . [1.A ........
..95002(-BJ-1 | WFMBS_20-1 WHOLECM020-1144A  3.372% 12/ .... [....... . 06/01/2023 . | PAYDOUN ... ..31,238 |.. . 12/27/2049 . (1.A ........
..96042P-AE-2 | WESTLAKE AUTOMOBILE RECEIVABLE SUBABS20- ... |....... . 06/15/2023 . ....658,826 |.. . 07/15/2025 . [1.A FE ....
..BAY24V-CY-6 | WARNERMEDIA HOLDINGS INC SENIOR CORPBND .... |....... . 05/01/2023 . | TAXABLE EXCHANGE 13,475,837 |.. . 03/15/2062 . (2.C FE ....
REDEMPT [ON 100.0000
..BHMOKL-DQ-8 | FR-ENCLAVE SPV LP SENIOR CORP_BND  5.19 ... |....... . 04/07/2023 . | evveenininininiiniiiiinnnnnns e e 48,269 |............ 48,269 |.......eee. 48,269 |............ L P R (SR R 48,269 . 09/30/2033 . [2.B ........
REDEMPT [ON 100.0000
..BHMOME-2P-6 | SOUTHWEST POWER POOL INC CORPBND  3.25 ... [....... . 06/30/2023 . | evviiiiniiiininininiiinninnes e e 75,000 [oevenennnns 75,000 |............ 75,000 |eevvrennnns T O O O R 75,000 . 09/30/2024 . (1.F ........
REDEMPT [ON 100.0000
..BHM1F9-B7-3 | STONEHENGE CAPITAL FUND CONNEC SENIOR CO .... |....... . 06/15/2023 . | evvveniiiiiniiiiniiiiiininnns e e 14,653 |oooeeveenns 14,653 |............ 14,653 |............ L T O PPN (S R R R 14,653 . 12/15/2025 . [1.C FE ....
..BHM1JY-K3-3 |BGO DIVERSIFIED US PROPERTY FU SENIOR CO .... |....... . 06/29/2023 . |MATURITY ..oovvviinininnnnn Jooeeeiiiiiiieeeeeens e 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [oeeveeevmmnnnnnn fooviiiiiiiiiiies e e e e 1,000,000 . 06/29/2023 . (2.B ........

REDEMPTION 100.0000

..BHW1KD-XX-7 | SOLGEN LLC SENIOR CORP_BND  3.930% 09/3 ... . 06/30/2023 . | .. .... 100,688 .... 190,688 |.......... 190,688 |.... ... 190,688 |. . 09/30/2036 . |2.C PL ....

..BHMNO-TA-7 | UNITED BOTTLING MANAGEMENT CO SENIOR COR .... . 05/18/2023 . [ SEAFIRST .. O ..2,000,000 ..2,000,000 |........2,000,000 |.... .2,000,000 |.. . 12/21/2026 . |2.A PL ...
REDEMPT ION 100.0000

..BHM1TO-2R-3 | ALASKA VENTURES LLC SENIORCORPBND ~ 4.67 .... |....... . 06/30/2023 . | evveiiiniiiniiiiiniiiininnnns e | 159,722 |.eiieis 189,722 |........... 189,722 |........... O O P AP 159,722 . 06/30/2033 . |2.C PL ....
REDEMPT ION 100.0000

..BHM1UJ-BH-2 | LONGWOOD ENERGY PARTNERS LLC SENIOR CORP .... |....... . 06/30/2023 . | .evviiiiniiiniinininiiiniinies e | 31,849 ...l 31,849 |[............ 31,849 |............ B R O P P AU, R A AP 715 |. 06/30/2051 . |2.A FE ...
REDEMPT ION 100.0000

..BHM1VK-49-4 | CORPUS CHRISTI TUG SERVICES LL SENIOR CO .... |....... . 06/30/2023 . | .evviiiiniiiiiiininiinininninn e | 179,671 |.......... 179,671 |...eeeeis 179,671 |......... 179,671 . 09/30/2030 . |3.B PL ....

REDEMPT ION 100.0000

..BHW1XJ-J6-5 | AIR CARGO LOGISTICS FT WORTH T SENIOR CO ... |....... . 06/10/2023 . . 11710/2039 . |1.E ........
..BH20Z-03-8 | VICOF Il TRUST ABS_ABS ~ 4.000% 02/10/30 .... |....... . 04/20/2023 . [ PAYDOIN ... . 02/10/2030 . |1.G PL ....
REDEMPTION 100.0000
..136055-AA-8 | CANADIAN IMPERIAL BANK OF COMM SECURED C .... . 04/10/2023 . ..218, ..220, . 04/10/2032 . |1.C FE
..28622P-AA-1 | AWPT_17-6A SENIORABS17-6A144A  6.540% 0 .... . 04/17/2023 . [ PAYDONN .. 168,220 ..168,220 |. . 07/15/2029 . |1.A FE
.. 344419-AA-4 | FOMENTO ECONOMICO MEXICANO SAB SENIOR CO ... . 05/10/2023 . [MATURITY . . 1,850,000 1,849,394 |.... . 05/10/2023 . |2.A FE ....
.. 34964M-AA-2 | FORTI_21-1A ABS21-1A144A  1.970% 03/20/ .... . 06/20/2023 . [PAYDOIN ... . ...64,169 |.... . . 03/20/2057 . |1.A FE ...
..38218G-AA-0 | GOODGREEN TRUST GOODG_18-1A ABS_ABS _18- ... . 06/15/2023 . [ PAYDOIN 96,725 |. . (1,460) , . 10/15/2053 . [1.A FE
..86562M-CH-1 | SUMITOMO MITSUI FINANCIAL GROU SENIORCOR ... . 04/01/2023 . [DIRECT . .1,202,065 |. 1,120 . 1,203,185 . 09/17/2026 . |1.G FE
..98887V-AA-1 | ZAIS7_17-2A SENIORABS17-2A144A  6.550% ..... . 04/17/2023 . [PAYDOIN ... ..704,095 |.... ....704,0% |.. . 04/15/2030 . [1.A FE

REDEWPTION  100.0000|

..BHIIOM6-49-7 | NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .... [D..... L 06/30/2023 . [ .evviieeiiiiiiiieeiiiiiees e [ 180,000 . 03/31/2035 . |2.C FE ....

.......... 180,000 [oveeeeeeeiiiis Joeeiiiiiiiies o e e e, 180,000

. 09/15/2027 . |3.C FE ....
. 07/06/2023 . |3.A ........

..BHVONW-8E-4 | SBM BALEIA AZUL SARL SENIOR CORPBND 5 .... [D..... L 06/15/2023 . [ ..vviiieiiiiiiiie i
..BHW1JP-0C-4 |MEGGITT PLC SENIOR CORP_BND  3.310% 07/ .... [D..... . 06/23/2023 . [ CALL 100.0000 ..... [....
REDEMPT ION 100.0000

..211,140
. 1,000,000

211,140 |....
.1,000,000 |....

..211,140 .

..BHM1V5-97-6 |EOLICA MESA LA PAZ § DE RL DE SENIOR COR .... |[D..... L 06/20/2023 . [ ..eeiiiiiiiiiiiiiiiiiiiiens e feiee, 33,651 |....oee.. 33,651 [...oee.... 33,651 |...ooe.... 33,651 |oovveereriiees foereiiiiiiiins ovviiiiiiiiies o oo o 33,651 [.oovvereeiiii Joeeiiiiiiiiins oo i 1,006 |. 12/20/2044 . [2.C FE ....

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 61,618,337 67,239,904 67,744,383 59,971,322 886 (157,941) (157,055) 67,360,808 (5,742,472) | (5,742,472) 1,775,785 XXX XXX
REDEMPTION 100.0000

..BHM273-D7-1 | STRATEGIC PARTNERS FUND VIITI T TERM_LOAN ... |....... 0471772028 . [ eveiieeiiiiiieeiiiines e [ 357,587 |eeenneens 357,587 |......... 357,587 |........... 357,587 [oveeeeeeeiiiis e e e e e 357,587 [ovvieiieeiiiiis e e e 6,415 |. 03/10/2026 . |1.F PL ....
REDEMPTION 100.0000

..BHV29T-OM-4 | STRATEGIC PARTNERS FUND VITI T TERM_LOAN ... |....... 0471772028 . [ eveiieeeeiiiieeeiieees e [ 1,472,312 |........ 1,472,312 |........ 1,472,312 |........ 472,312 [oeeeiiis s e e e s 1,472,312 | e e e 26,412 |. 03/10/2026 . [1.F PL ....

..BHM2CA-G9-2 | HARBOURVEST STRUCTURED SOLUTIO TERM_LOAN ... |....... . 06/30/2028 . [ ..eviiiiiiiiiiiieiiieiiiiies e e 2,216,966 |........ 2,216,966 |........ 2,216,966 |........ 2,216,966 |.....oooeeeeees fooeeeeeiiiiis e e e 2,216,966 |.....oooooieees foeviiiieeiiiis e [ 72,321 |. 09/20/2026 . [1.GPL ....
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 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
..BHM2DA-SJ-6 | STRATEGIC PARTNERS TOUCHDOWN H SECURED T .... |....... . 04/14/2023 . | evveeniiiniiniiiiinininiinnes e | 3,140,674 |........ 3,140,674 |........ 3,132,822 |........ 3,134,357 |oovvviiiiiiiinnn e 6,317 [ e 6,317 [ foeeenn B O P 59,383 |. 10/28/2026 . |1.G PL ....
REDEMPT [ON 100.0000
..BHM2F8-HK-8 |WHLP IV RP LP SECURED TERM_LOAN 8.69 ... [....... . 06/07/2023 .| uvvveeniiniiiiiiiiiiiiiiiiins e |, 952,285 |........... 952,285 |........... 951,333 |.oovveeees 951,480 [.cooviiiiiiins fooeiiiinnnns 805 [ooovviiiiiiiine foreiiiiinns 805 [ooooviiiiiiiiins forriiiinnn 952,285 |..vvvvvvvininnns foveiiiiiiiiiiinn o e 19,751 |. 03/23/2026 . [1.G PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 8,139,824 8,139,824 8,131,020 8,132,702 7,122 7,122 8,139,824 184,282 XXX XXX
2509999997. Total - Bonds - Part 4 89,659,028 94,465,378 94,969,583 87,153,740 2,219 (332,450) (330,231) 94,370,039 (5,810,273) | (5,810,273) 3,807,784 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 89,659,028 94,465,378 94,969,583 87,153,740 2,219 (332,450) (330,231) 94,370,039 (5,810,273) | (5,810,273) 3,807,784 XXX XXX
4509999997. Total - Preferred Stocks - Part 4
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks

..09661L-30-2 [BNY Mellon S& 500 Index Fund .. |- 06/30/2023 . [DIRECT WITH ISSUER ...... [ceoeerrrrnnnn [ T 6

..552981-46-6 [MFS Total Return R3 Fund .... . 06/30/2023 . | DIRECT WITH ISSUER .. ..61.311 |.... ..1,140

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,146

5989999997. Total - Common Stocks - Part 4 1,146

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 1,146

5999999999. Total - Preferred and Common Stocks 1,146

6009999999 - Totals 89,660, 174 XXX 94,970,502 87,154,659 2,219 (332,450) (330,231) 94,370,958 (5,810,052) | (5,810,052) 3,807,784 XXX XXX
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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 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 Iltem 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 BHM25HD49 ... | HEDGE .. .. [NA ...........|Equity/Index [BANK ... 7HBGLXDRUGQFUS7RNES7  |. 12/08/2021 |. 06/30/2025 |........ 21,600 |...... 89,856,000]|..............4160 [...... 3,240,000 P 14,777,603 |..ccoevnnes o 14,777,603 |...... 5,808,271 |. .2 ..
CALL OPTION SEP23 SPX [VAGLB HEDGE - MACRO GOLDMAN
C @ 4500 BHVM2KNWK2 ... |HEDGE ..........coeeeens N/A Lt Equity/Index |.eeeeiriienunnnnnnnnns W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 09/15/2023 |....... 150,000 |..... 675,000,000]......00vveees 4500 |..eeeeeniiiiiinn [t 4,878,000 |..ccevnniiiiinnnn founns 13,054,083 [..ooeeeeen [onnns 13,054,083 |...... 8,176,083 |..oevvveeeiiiinnn foonnnniiiiiiinnnns v foiii | i 2 s
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 3,240,000 4,878,000 27,831,686 | XXX 27,831,686 13,979,354 XXX XXX
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 2700 BHM1VWBDS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK ........ceennnns 7HBGLXDRUGQFUSRNES7  |. 12/08/2021 |. 06/20/2025 |........ 37,000 |...... 99,900,000 |........ccuu 2700 |..... 17,677,029 |......... 169,594 |.ovveniiiiiiinn o 1,582,019 [.eeeeenns | 1,682,019 |..... (3,128, 128)[. e fevvecciiis [ e | e 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2700 BHM1VYJG2 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 12/08/2021 |. 06/20/2025 |........ 74,000 |..... 199,800,000 |...cvvnnnnnees 2700 |..... 34,815,075 |......... RCCT N0 VNN R 3,164,085 [..eeuneeens [onnnns 3,164,085 |..... (TN IV:STC) | PR RPN AR RPN S 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2800 BHM1WBRG2 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 |. 12/08/2021 |. 06/20/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,476,686 |........ 158,077 |ovveveeeeieiiinnn [ 1,736,636 [..cooeeenns |onnee 1,736,636 |..... (3,356,992)]....cvvvnniirinnn feonrereiiininnnns feveninnineiinnn [ | s 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2800 BHM1WCGQO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 |. 12/08/2021 |. 06/20/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,616,9% |......... 159,424 |oevveiiiiiiiinn o 1,736,624 |...eeeenns o 1,736,624 |..... (TR 52 TR0 | O RPN A RPN S 2 s
PUT OPTION JUN25 RTY P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1670 BHM1WFFPG ..... HEDGE .....ccvvvnneeens N/A s Equity/Index |..oeeerrieernnninnnnnns 4PQUHN3JPFGFNF3BB653  |. 08/01/2018 |. 06/20/2025 |........ 60,000 |..... 100,200,000 [.............. 1670 |..... 16,225,727 |......... LSSTCTA TN S I 5,071,531 [.eveeeeenn [ 5,071,531 |..... (5,609,408)[.....cccvvnnnernns fournninniiiinins [ e | e 2 s
PUT OPTION JUN25 MXEA |VAGLB HEDGE - MACRO JP MORGAN CHASE
P @ 1990 BHM1WKOK2 .. |HEDGE ..........coeeeenn N/A s Equity/Index |BANK .........eeeens 7HBGLXDRUGQFUS7RNES7  |. 08/08/2018 |. 06/20/2025 |........ 50,000 |...... 99,500,000 |.............. 1990 |..... 15,324,299 |......... LYAN172 TN R RN 5,244,562 [ .....cceenn | 5,244,562 |..... (5,832,449)]....ccvvnniiiinnn feeeneeeiiiiinnnes fevriineicieens [ | s 2 s
PUT OPTION JUN25 MXEA |VAGLB HEDGE - MACRO
P @ 1990 BHM1WKOY2 .. |HEDGE ..........eoveeens N/A s Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UKS573 |. 12/08/2021 |. 06/20/2025 |........ 50,000 |...... 99,500,000 |.............. 1990 |..... 16,328,941 |........ LI CIC 0N R 5,284 474 | ..ot e 5,244 474 1..... (G0 77BN L)) P RPN U PN S 2 s
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 2800 BHM1IN49T ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 12/08/2021 |. 06/16/2028 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 18,956,700 [.ovvvvveneveeenn fernnniiiiininnns oo 4,952,371 | ceveenin [ 4,952,371 1..... (TR CYACIe ) PR R R U TS 2 s
PUT OPTION JUN25 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 2900 BHM1WTUSY ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 12/08/2021 |. 06/20/2025 |......... 34,500 |..... 100,050,000 [.............. 2900 |..... 15,487,481 [ [ o 1,906,841 [..coeeeenns | 1,906,841 |..... ((ICX TR FORR R R TR 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2900 BHM1WYCO4 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 12/08/2021 |. 06/20/2025 |......... 34,500 |..... 100,050,000 [.............. 2900 |..... 16,389,337 |......... 157,240 [oovviiiieienes | 1,905,418 [..oeeeenns | 1,905,418 |..... (3,611,883)[...ccevvvenniiees feennniiiiiiins [ e | e 2 s
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 2880 BHM1X1BI5 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 12/08/2021 |. 06/16/2028 |......... 34,700 |...... 99,936,000 |..........c... 2880 |..... 18,391,000 [.ovvvveeneiieenn [ oo 5,176,048 [ ........... [ 5,176,048 |..... (RIS 210) | R KRR A PR S 2 s
PUT OPTION SEP23 RTY P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 1700 BHM1X75S8 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK .........eeeeens 7HBGLXDRUGQFUS7RNES7  |. 12/08/2021 |. 09/15/2023 |........ 58,800 |...... 99,960,000 |.............. 1700 |..... 13,065,528 |......... TN FR N 681,000 [..oovvevnnn |ovnnnnns 681,090 |..... (TSR0 | FOP RPN R PR S 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 2900 BHM1XBMNS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 | 09/27/2018 |. 09/19/2025 |......... 34,500 |..... 100,050,000 [.............. 2900 |..... 15,722,507 |......... KNG R N 2,199,623 | ..ccevvnnnn [ennnnn 2,199,623 |..... (KT 7073 | O KPR R PN S 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 2800 BHM1XHGHO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 |. 10/15/2018 |. 09/19/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,628,783 |......... 147,651 [ | 2,013,190 [.evueneenns [ 2,013,190 |..... (ETYETRIIC) | R RPN IR PN ST 2 s
PUT OPTION DEC25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 2700 BHM1XQMGS ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BANK ........ceennenns 7HBGLXDRUGQFUSRNES7  |. 12/08/2021 |. 12/19/2025 |........ 37,000 |...... 99,900,000 |........ccuu 2700 |..... 16,406,876 |......... 137,215 [ | 2,110,507 [.evueneenns [ 2,110,507 |..... [RT X T (1)) R KPP R TP 2 s
PUT OPTION DEC25 SPX P|VAGLB HEDGE - MACRO
@ 2650 BHM1YT1NS ... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEUUXPYFY54  |. 12/08/2021 |. 12/19/2025 |........ 38,000 |..... 100,700,000 [.............. 2650 |..... 17,086,209 |......... 142,897 [ | 2,087,437 | .eevenen [ 2,037,437 |..... (R TR T RPN R RN S 2 s
PUT OPTION JUN24 SPX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 3900 BHW29P694 ... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/20/2021 |. 06/28/2024 |......... 25,560 |...... 99,684,000 .............. 3900 |..... 10,332,126 |......... VA TR-74° 1 R . 755,138 [.eveneeees o 755,138 |..... (6,702,857)[..ccevevenninees feennneiiiiiins [ e | e 2 s
PUT OPTION JUN25 NDX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 12750 BHM29VTH8 .... |HEDGE .........eunnnnnens N/A s Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/07/2021 |. 06/30/2025 |.......... 1,680 |...... 21,420,000 ............ 12750 |...... 2,715,884 |.......... 25,629 |eveeniiiiiiin | 785,162 [.evveneeens o 785,162 |..... (2,554,039)]...ccvvvnniirinnnn foonnereeinninnnns fovveninneveinens [ | s 2 s
PUT OPTION JUN24 NDX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 12500 BHM29VTJ4 ... |HEDGE ........oeunnnnnnns N/A s Equity/Index |..oeeereieernnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/07/2021 |. 06/28/2024 |.......... 1,980 |...... 24,750,000 |............ 12500 |...... 2,680,770 |.......... TR TN F RPN 162,423 | coveveeees [ 162,423 |..... (3,114,137 )i e [ e | e 2 s
PUT OPTION JUN24 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZBY ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |. 06/21/2024 |.......... 5,076 |...... 17,766,000 |.............. 3500 |...... 1,422,957 |.coueen. LR FO RPN 263,822 | ..covvinnnn [ 263,822 |....... (888,219)[...cevvvvennnens Jvvnireeeeniiins [ foii | e 2 s
PUT OPTION JUN27 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZC7 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |.06/18/2027 |.......... 2,707 |........ 9,474,500 ..o 3500 |...... 1,160,433 |........... A" PO I STT, 749 [ ceveeeeees [ 577,749 |....... (458,044)...cuvnniivinnnnnn [ e e [ e 2 s
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHW2ASZDS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |. 06/19/2026 |.......... 3,215 |...... 11,252,500 f...ccvvvennnns 3500 |...... 1,247,485 |........... LTSS PO I 534,063 | ..cevvvnnnn [ernnnnnnn 534,063 |....... (585,723)].ccvvvnieviinnnns fooveviiiiiiiiins feiiii e | e 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZES ..... HEDGE .....covvvnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |.06/16/2028 |.......... 2,707 |........ 9,474,500 ..o 3500 |...... 1,255,639 |.......... UMK R 672,19 [ o 672,119 |....... (CXUNCHR D R FPPRTUPR RO R TN 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZFO ..... HEDGE ......ccvvnninnns N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 ). 07/14/2021 |. 06/20/2025 |.......... 3,610...... 12,635,000 [....cccvunnnns 3500 |...... 1,225,174 |.......... 754 s | 406,284 | ..o o 406,284 |....... (672,408)].....ccvvvvnnnnnns Jovvnnnnnniiinnnns foovniiiniinnnnins Joveinnniiiiiiinns | e, 2 s
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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 ltem Exposure | Entity (b)
PUT OPTION JUN26 NDX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 12500 BHM2ATQ19 .... |HEDGE ........oevnnnnnens N/A s Equity/Index |BANK .........eeeens 7HBGLXDRUGQFUS7RNES7  |. 12/08/2021 |. 06/30/2026 |.......... 1,440 |...... 18,000,000 ............ 12500 |...... 2,184,540 |.......... L LST [CI0 N R A, 969,729 | ... 969,729 |..... (1,885,399)].ccvveiieiinnnnns foorernninineiiinn fereeninniiiis e
PUT OPTION JUN27 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 4000 BHM2B3305 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 | 12/08/2021 |. 06/30/2027 |......... 15,900 |...... 63,600,000 .....cc0uunnns 4000 |...... 8,753,352 |.......... 59,892 |.uvveeiiiiiiii o 4,553,236 [...coeeennn |oenne 4,553,236 |..... (3,640,015)[..ccevevnniinns fevnniiiiiiiins [ e | e 2 s
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 4000 BHM2B33RS ..... N/A . . |Equity/Index . ES8DKGMJYYYJLN8C3868 |. 12/08/2021 |. 06/30/2026 |........ 18,600 |...... 74,400,000]..............4000 [...... 9,533,620 |.......... 66,159 |... F A 4,146,588 |........... [...... 4,146,588 |..... (4,725,442)|.
PUT OPTION JUN27 NDX P
@ 12500 BHM2B33S1 .... |HEDGE ........evvnnnnnens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 |. 12/08/2021 |. 06/30/2027 |.......... 1,200 |...... 15,000,000 |....evunnnn. 12500 |...... 1,770,029 |.......... 12,111 [ | 1,002,481 [.eeeeeenns | 1,002,481 ]..... (1,446, 201)[.coevenneeneis fevneeiiiiis [ e | e 2 s
PUT OPTION SEP24 SPX P GOLDMAN SACHS
@ 2600 BHM2BNOZ4 ..... N/A . . |Equity/Index [ INTERN .... . W22LROWP2IHZNBBEKS28  |. 12/08/2021 |. 09/20/2024 |..........9,000 |...... 23,400,000 ..............2600 |...... 1,234,775 |.......... 18,463 |... ...180,975 | ... ....180,975 |....... (526,065)|. 2.
PUT OPTION SEP28 SPX P
@ 2600 BHM2BN100 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 12/08/2021 |. 09/15/2028 |.......... 6,000 |...... 15,600,000 |...ceunnennene 2600 |...... 1,485,061 |.......... 12,527 [eeveeiiiiinniiees Joeeeinnnn 714,328 [ .eveeeeees o 714,328 |....... (495,663)]...0vunneeeeinnnnn fooveeinnininiiens feeeiiins e | s 2 s
PUT OPTION SEP23 SPX P JP MORGAN CHASE
@ 2600 BHM2BN134 ..... N/A . . |Equity/Index [BANK ... 7HBGLXDRUGQFUS7RNES7  |. 12/08/2021 |. 09/15/2023 |..........9,000 |...... 23,400,000 ..860,795 |.......... 20,268 |... ....10,834]........... .. 10,834 |....... (PSR CT4:)] P RN PP R 2.
PUT OPTION SEP25 SPX P
@ 2600 BHM2BN167 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 12/08/2021 |. 09/19/2025 |.......... 8,400 |...... 21,840,000 |....ccuuunnnns 2600 |...... 1,405,858 |.......... I PO I 368,164 [...oeoeeens [oennnnne 368,164 |....... (640,438)[....ccevvvennnnnns Jernnnneeeivinins foorevviniiinens o | e 2 s
PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN191 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54  |. 12/08/2021 |. 09/17/2027 |.......... 6,000 |...... 15,600,000 |...ceunnnnnene 2600 |...... 1,359,699 |........... 9,534 | e 588,896 [....coeeens [oernnnn 588,89 |....... (494,562)]...cvvneeviennnns fooreevnniniiiiins feeiiiis e | s 2 s
PUT OPTION SEP26 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN1BG ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 12/08/2021 |. 09/18/2026 |.......... 7,200 |...... 18,720,000 |....euvvennene 2600 |...... 1,421,652 |........... [T PO KN 512,784 | eoeeeniee [ 512,744 |....... (SIeTA )| P RN RPN R 2 s
PUT OPTION JUN27 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2BNGSS ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 12/08/2021 |.06/17/2027 |.......... 6,293 |...... 22,025,500 |.....uunnnnenn 3500 |...... 2,763,869 |.......... 18,896 [..oovvvvvnnniines Jvnenn 1,342,290 [.evvennenns [ 1,342,290 |..... (1,085,815)[....ccevvvnneenes fevnnneeiiiiins [ e | e 2 s
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHMZBNGTT ..... HEDGE .....ccvvvnneeens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 12/08/2021 |.06/18/2026 |.......... 7,285 |...... 25,497,500 |......unnnnenn 3500 |...... 2,862,806 |.......... 20,092 |eveeeieiiiiinn o 1,209,083 [..oeeeenns |onnee 1,209,083 |..... (1,327, 721)[c oo i [ e | e 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHMZBNGVG ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 12/08/2021 |.06/16/2028 |.......... 6,293 |...... 22,025,500 |......uneneene 3500 |...... 2,989,523 |.......... AR I N 1,662,473 [.evveneeens [ 1,562,473 |..... (1,001,613)]ccevvneeieinnnn [ e [ | e 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 3500 BHM2BNGW4 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK ........ceeenns 7HBGLXDRUGQFUSRNES7  |. 09/23/2021 |. 06/20/2025 |.......... 8,390 [...... 29,365,000 |........ccunn 3500 |...... 2,799,536 |.......... 26,859 |.euvnniiiiiiii e 944,249 [.eveneeiin o 944,249 |..... (1,562,281)[.ccvveeeninnes fevnniiiiiiiins [ e | e 2 s
PUT OPTION JUN24 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHMZBNGX2 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 09/23/2021 |.06/21/2024 |......... 11,424 |...... 39,984,000 .........cc. 3500 |...... 3,200,472 |.......... SR T R RPN 593,755 | ceveerinnn [ 593,755 |..... (1,998,983)]..cvvveveiennnns fooveevnnniieiiins feevenieeiiiieenns v [ e 2 s
PUT OPTION SEP26 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRHO4 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 09/27/2021 |. 09/18/2026 |.......... 7,200 |...... 18,720,000 |...cuvnnennenn 2600 |...... 1,328,005 |........... eI 02:1C ) R I 512,760 [.eeveneeens s 512,760 |....... (596,594)]...vvvnneeviinnnns foovrrinniiiiins feiiii e [ s 2 s
PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRH12 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 12/08/2021 |. 09/17/2027 |.......... 6,000 |...... 15,600,000 |...ceunnnnnene 2600 |...... 1,260,676 |........... F-TR:Z 10N R . 588,909 [..evuneeens s 588,909 |....... (493,864)...cvvneeeiennnnn foovreiniiniiiiins feeniiiiin e | e 2 s
PUT OPTION SEP28 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRH2O ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 12/08/2021 |. 09/15/2028 |.......... 6,000 |...... 15,600,000 |...ceunnnnnene 2600 |...... 1,407,694 |.......... 11,875 [ s T14,345 | oo [ 714,345 |....... (495,008)[.....cccvvennnnnns Jevnnnnrerernnnnns foorervrnninnniens foeiiii | e 2 s
PUT OPTION SEP23 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRH46 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 12/08/2021 |. 09/15/2023 |.......... 9,000 |...... 23,400,000 |.............. 2600 |......... 847,874 |.......... LIRS PO RN 10,835 [.eneeeeeeis o 10,835 |....... (VXTI R RN PR TR 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRHET ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 12/08/2021 |. 09/19/2025 |.......... 8,400 |...... 21,840,000 |....ccuuunnnns 2600 |...... 1,390,237 |........ 12,344 [ | 368,166 |.....cevvnn |ovnnnnns 368,166 |....... (640,298)[.....ccvvvnnnnnns Jevnnnneerininins foorevviniinneens o | e 2 s
PUT OPTION SEP24 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRHT9 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 12/08/2021 |. 09/20/2024 |.......... 9,000 |...... 23,400,000 |.............. 2600 |...... 1,196,706 |.......... AR R A, 180,982 [.evvneeeees [ 180,982 |....... (525,494)....ccvvnnniiiinn [ v [ | i 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BSJKS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 12/08/2021 |. 09/19/2025 |.......... 7,200 |...... 18,720,000 |....euvvennene 2600 |...... 1,175,151 |.......... [ CS FOR I 315,574 | coeeeii [ 315,574 |....... (548,680)[......ccvvvnnnnens |evnnnnenrrinnins foorerviiiiiens e | e 2 s
PUT OPTION SEP26 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BSJNO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 12/08/2021 |.09/18/2026 |.......... 6,600 |...... 17,160,000 |.............. 2600 |...... 1,285,243 ...t 8,795 |ouveniiiiiiiinns foerennnn 470,019 [.eveeneeees o 470,019 |....... (547, 345)|.cevveveiinnn [ e e | e 2 s
PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHMZ2BSJRT ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 12/08/2021 |.09/17/2027 |.......... 6,000 |...... 15,600,000 |...ceunnennene 2600 |...... 1,308,418 |t [T V) PO EN 588,902 | ... 588,902 |....... (IS0 7| R RN RN RN
PUT OPTION SEP24 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BSJT7 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 [. 10/01/2021 |. 09/20/2024 |........ 15,000 |...... 39,000,000 |....ccvvunnnns 2600 |...... 2,078,829 |.......... 31,084 [ i 301,620 [.eevuneens o 301,620 |....... (7400 11<11)) RN IR RPN AR U 2 s
PUT OPTION SEP28 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BSJU4 ..... HEDGE .. N/A . . |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 12/08/2021 |. 09/15/2028 |..........6,000 [...... 15,600,000 |..............2600 [...... 1,438,685 |.......... 12,136 |... 714,338 .. (495,270)|.
PUT OPTION SEP23 SPX P|VAGLB HEl
@ 2600 BHM2BSJXS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 [. 10/01/2021 |. 09/15/2023 |........ 15,000 |...... 39,000,000 |...ccvvuunnnns 2600 |...... 1,454,946 |.......... JC TN 2 FO RN 18,055 [.eneeeeiis | 18,085 |....... (73 (1)) P RN PP R 2 s
PUT OPTION JAN24 SPX P|VAGLB HEDGE - MACRO
@ 4000 BHM2JL239 ..... HEDGE N/A . . |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 12/15/2022 |. 01/19/2024 |....... 100,000 |..... 400,000,000]..............4000 |..... 35,052,000 i T 5,982,367 | ...covunnnn e 5,982,367 |... (29,706,066)[. 2 ..
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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 SEP23 MXEA |VAGLB HEDGE - MACRO
P @ 2300 BHVM2KNYO4 ... |HEDGE ..........eeenenn N/A s Equity/Index |BANK OF AMERICA ... BATYDEBGGKMZOO31MB27 [. 03/15/2023 |. 09/15/2023 |........ 60,000 |..... 138,000,000 [.............. 2300 |.eeeeeeieiiinnnn fonnn 20,119,680 |..ocevvennnriinnnn fonnns 9,198,299 | ..ccvvnnnns [ennnnn 9,198,299 |... (10,921,381)[....ccvvvvnnnennns fovvnnieeiiiiiins [ o A2
PUT OPTION SEP23 RTY P[VAGLB HEDGE - MACRO GOLDMAN SACHS INTL
@ 2000 BHM2KNYUS ..... HEDGE .....ccvvvnneeens N/A s Equity/Index |..oeeereieernnnnnnnnnns W22LROWP2|HZNBBBKS28  |. 03/15/2023 |. 09/15/2023 |........ 60,000 |..... 120,000,000 [.............. 2000 founeiiiiinnnnnns foeees 15,841,334 |oovveniiiiiiinnn oo 6,875,745 [.eveeeeeein [ 6,875,745 |..... [E-IRCLCIS TRt ) R RPN U PN S 2 s
PUT OPTION JUL23 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS & CO
@ 3950 BHW2LHC34 ..... HEDGE .....cccvvnnnnnns N/A Lt Equity/Index |1 .oooiviivnnnniiinnnns W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 07/21/2023 |....... 100,000 |..... 395,000,000 f....cccuunnnns 3950 |..ivveniiiiiiinnn [t 4,639,420 |...oeniiiiinnnnn fooninnnnn 85,476 [ .eeeeenn s 85,476 |..... (4,553,944 ..cvvvvnnniiiinnn foonnnniiiniiinnnns v foii | i 2 s
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 399,489,682 43,790,109 96,545,433 | XXX 96,545,433 | (164,701,816) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 402,729,682 48,668,109 124,377,119 | XXX 124,377,119 | (150,722,462), 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 3,240,000 4,878,000 27,831,686 | XXX 27,831,686 13,979,354 XXX XXX
0449999999. Total Purchased Options - Put Options 399,489,682 43,790,109 96,545,433 [ XXX 96,545,433 | (164,701,816) 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
0499999999. Total Purchased Options 402,729,682 48,668, 109 124,377,119 XXX 124,377,119 (150,722,462) 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 JP MORGAN CHASE
@ 1350 BHM1VWBCT ... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK .........eeeens 7HBGLXDRUGQFUSRNES7  |. 12/08/2021 |. 06/20/2025 |........ 37,000 |...... 49,950,000 |.............. 1350 |..... (3,413,001)......... [(7JULT)) I R (207,220)f cevvnneen [ (207,220)]......... 452,486 |.ovvveeeiiiinnn oo e [ 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1350 BHMVYJET ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 |. 12/08/2021 |. 06/20/2025 |........ 74,000 |...... 99,900,000 |........ccuu 1350 |..... (6,603,871)f......... ([T IO R [CALIL)) U R (414,459).......... 902,830 [vnnnieviinnnnens Joevrninieereinnns [ fei | e 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1400 BHM1WBRHO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 |. 12/08/2021 |. 06/20/2025 |......... 35,700 |...... 49,980,000 |.............. 1400 |..... (2,851,883)|......... (27,361)[ceevveininens |evennnn (224,631)] ceevvvvnnnn feunnnnn (224,631)]......... LYK V) O FRRRR R RN [N 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1400 BHM1WCGP2 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 |. 12/08/2021 |. 06/20/2025 |......... 35,700 |...... 49,980,000 |.............. 1400 |..... (2,960,654)......... (X105 PO R (224,621)] «eevvvvnnnn feunnnns (224,621)]......... YL 38 1N IO FORRR R R RN RN 2 s
PUT OPTION JUN25 RTY P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 835 BHV1WFFQ4 ...... HEDGE .. N/A ... . |Equity/Index . 4PQUHN3JPFGFNF3BB653  |. 08/01/2018 |. 06/20/2025 |........ 60,000 |...... 50,100,000 (2,957,680)| R PO (338,410 ... (338,410))...... 1,062,407 |.
PUT OPTION JUN25 MXEA | VAGLB HEl
P @ 995 BHWIWKOLO .... |HEDGE .........eevvnnnnns N/A s Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 08/08/2018 |. 06/20/2025 |........ 50,000 |...... 49,750,000 ........ccunnnn 9% |..... (1,834,684))........ (17,602)[.......cccceeenns fernnnns (568,882)[ .evvunnean [oennnnn (568,882)......... IS VN R FORRRURN R RN [N 2 s
PUT OPTION JUN25 MXEA |VAGLB HEDGE - MACRO
P @ 995 BHW1WKOX4 .... | HEDGE .. . [NA L . |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 12/08/2021 |. 06/20/2025 |........ 50,000 |...... 49,750,000 (2,884,574)| P R (568,790 ... (568,790).........799,565 |. 2.
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1400 BHM1IIN4A4 ... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 12/08/2021 |. 06/16/2028 |......... 35,700 |...... 49,980,000 |.............. 1400 |..... (4,758,524)...cvvnnviviiinnnn oo | (858,626)( ..evunnnn fonnnnn (858,626)......... 809,639 [o.uniiiiininnnes ferrninieeeiiiees [ e | e 2 s
PUT OPTION JUN25 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1450 BHVHWTUTO ..... HEDGE ..vvoveveeveveenens NA v Equity/Index | vveveeveeeveeriennnns 4POUHN3JPFGFNF3BB653 . 12/08/2021 |. 06/20/2025 |......... 34,500 |...... 50,025,000 .............. 1450 |.....(2,760,000)[.....vevvevereeres [ forees (242,615)]evveveneas v (242,615)|.......... 472,989 [.vveveeeevees [ e o | e 2 e
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1450 BHMAWYCAT ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 |. 12/08/2021 |. 06/20/2025 |......... 34,500 |...... 50,025,000 |.............. 1450 |..... (2,765,506)|......... LIRS R R (242,375)] ceeevvvnnnn feunnnnn (242,375)......... 499,686 |......ccevvvnnnnns fevennnierininins [ e | e 2 s
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1440 BHM1X1BV7 ..... HEDGE ......cvvvnnnenens N/A s Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 12/08/2021 |. 06/16/2028 |......... 34,700 |...... 49,968,000 |.............. 1440 |..... (4,448,887).....cccvvnenenns fovvnnniiiiinnis [ (901,158) 831,888 [..ovvvvveiiiiinn freeeeeeiiinens fevennneiieenn [ | i 2 s
PUT OPTION SEP23 RTY P|VAGLB HEDGE - MACRO
@ 850 BHM1X75T6 ...... N/A ... . |Equity/Index 7HBGLXDRUGQFUS7RNES7  |. 12/08/2021 |. 09/15/2023 |........ 58,800 |...... 49,980,000 ...............850 |..... (1,659,890 ... (2,986)] ... ...262,369 |.
PUT OPTION SEP25 SPX P
@ 1450 BHM1X8MMO ..... HEDGE .....ccvvvnnenens N/A Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 | 09/27/2018 |. 09/19/2025 |......... 34,500 50,025,000 |.............. 1450 (2,794,029)|..........(24,809)[......ccvvvunernns |vnnnnn (281,600)]...eeevvnnn |oevnnn. (281,600)........ 543,635 [cevnnniiiiiinnns foovenniniieiiinn e v
PUT OPTION SEP25 SPX P CREDIT SUISSE
@ 1400 BHM1XHBJS ..... N/A ... . |Equity/Index [ INTERN .... . ES8DKGMJYYYJLN8C3868  |. 10/15/2018 |. 09/19/2025 |......... 35,700 49,980,000 ... 1400 (3,031,336)| P R (261,005)| ...
PUT OPTION DEC25 SPX P JP MORGAN
@ 1350 BHM1XQMHT ..... HEDGE ......cvvvnnnenens N/A Equity/Index |BANK ........ceennns 7HBGLXDRUGQFUSRNES7  |. 12/08/2021 |. 12/19/2025 |........ 37,000 49,950,000 |.............. 1350 (2,846,757)).........(23,808)[.....ccceeennnn fernnnns (277,304) ceveneenes oeeeenn (277,304)].000000528,870 | feoneeeciiiineees fveiieciii [
PUT OPTION DEC25 SPX P|VAGLB HEDGE - MACRO
@ 1325 BHY11MT7 ..... HEDGE .. . [NA L . |Equity/Index [HSBC BANK PLC ...... MP6152YZBEUUXPYFY54 |. 12/08/2021 |. 12/19/2025 |........ 38,000 50,350,000 ... 1325 (3,050,663)| P R (264,122)
PUT OPTION SEP23 SPX P [VAGLB HEDGE - MACRO GOLDMAN SACHS INTL
@ 2800 BHMKNIS ... HEDGE ..vvvevvvceieiens N/A Equity/Index | .ooveervieiniannns 1122LROWP2IHZNBBBKS28 . 03/14/2023 |. 09/15/2023 |....... 150,000 |.....420,000,000{.............. 2800 |..eovireeicens oo (3,659,460)]cvceceiiiiiins [ (256, 114)] .vovvvenns | (256,114, 3,403,346 | vovveeen oo o o




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

PUT OPTION SEP23 MXEA |VAGLB HEDGE - MACRO
P @ 1500 BHM2KNY12 .. |HEDGE ..........eoverens N/A s Equity/Index |BANK OF AMERICA ... BATYDEBGGKMZOO31MB27 [. 03/15/2023 |. 09/15/2023 |........ 60,000 |...... 90,000,000 |....ccvvunnnns LIV R RN (456,847)[.....ccvvnnnnnnns fevnnnnnns (93,366)| ... (93,366)f......... 363,481 [c.nniiiiiinienns foerrriinnneeeines o A2
PUT OPTION SEP23 RTY P[VAGLB HEDGE - MACRO GOLDMAN SACHS INTL
@ 1350 BHM2KNYVE ..... HEDGE .....cccvvnninnns N/A Lt Equity/Index |.ooeeirirennnnnnnnnns W22LROWP2|HZNBBBKS528 ). 03/15/2023 |. 09/15/2023 |........ 60,000 |...... 81,000,000).............. STV N RPN (1,820,935)].cevveniiiiinnnns fooeens (112,097)] cevvnneeen o (112,007)]...... 1,708,838 |..oovnnniiiennns fooveviiiiinnnn e i [ e 2 s
0659999999. Subtotal - Written Options - Hedging Other - Put Options (51,621,939 (6,329,427) (6,340,381) XXX (6,340,381 15,420,688 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (51,621,939 (6,329,427) (6,340,381) XXX (6,340,381 15,420,688 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 (51,621,939 (6,329,427) (6,340,381) XXX (6,340,381 15,420,688 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 (51,621,939 (6,329,427) (6,340,381) XXX (6,340,381 15,420,688 XXX XXX

€903

BASIS SWAP WITH CME

GROUP INC RCV 1.71 PAY
SOFR 03/07/2032 CONVERTING VARIABLE Interest
BHM2EEPPSG ... ... [ASSET TO FIXED ........ D PART 1 .... |Rate...
BASIS SWAP WITH CME
GROUP INC RCV 1.4 PAY} | | e
SOFR 10/14/2028 CONVERTING VARIABLE Interest BARCLAYS CAPITAL 1.4105%([5.3516%

.| CVE ..

LCZ7XYGSLJUHFXXNXDBS . 03/03/2022 |. 03/07/2032 |.... s 75,000,000 |.. 1.706%[5.06%] |.. (1,171,042)f... PR (VT O P RO R S 1,105,656 -1100/100 ..

BHM2KXPQS5 ... .... |ASSET TO FIXED ........ D PART 1 .... |Rate... GSGSEF7VJP5170UK5573  |. 04/21/2023 |. 10/14/2028 |.... P 50,000,000 (1 e fo e e [ (6,376, 717)|... . 1007100 ..
BASIS SWAP W1 ME

GROUP INC ROV 1.41PAY, | s

ULB3 07/14/2023 CONVERTING VARIABLE Interest BARCLAYS CAPITAL 1.4105%[5.2513%

BHM2KXWRS ... .... |ASSET TO FIXED ........ D PART 1 .... |Rate... . .. G5GSEF7VJP5170UKS573 . 04/21/2023 |. 07/14/2023 |.... [T T 50,000,000 ] . (418,045)].... [T PO N ....(68,389)... 100/100 ..
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (1,589,087 XXX (16,899,973 XXX
CURRENCY SWAP WITH

JPMORGAN CHASE BANK NA

RCV 3.05 PAY 1.12 980745F*9 - WOODWARD JP MORGAN CHASE

09/23/2026 BHWIKESS7 | INC ...oovvvvninieiinnn D PART 1 .... |Currency..... BANK .ovviiiiiie 7HBGLXDRUGQFUSTRNES7  |. 09/14/2016 . 09/23/2026 |.......vvvvvvnn feunnnnns 2,248,800 [. 3.0475%[1.12%] |+vvvvvnnevvvrnnnnn fooreeiiiiiiiiiiens feains 21,924 |.......... 66,800 | .ooeeeernnn Jorrnnnnns 127,429 [ e (2T 1[0) R KPR RN 20,26 | .......... 1007100 ........
CURRENCY SWAP WITH

JPMORGAN CHASE BANK NA

RCV 3.00 PAY 2.31 G1591#AU6 - BRITVIC JP MORGAN CHASE

02/20/2025 BHWLLQP3 | PLC ...oovvvvviniecennnn D PART 1 .... |Currency..... BANK .ovviiiiiis 7HBGLXDRUGQFUSTRNES7  |. 11/01/2016 . 02/20/2025 |.....evvnvvvrnn fennnnns 2,448,000 ....... [ P8¢0 5 I R RO R 7,870 ... (94,700) +evnneeeens |oeeeee (PZZNVTE) AR R, [QRE7R-(1[0)) R IR RN 15,706 | .......... 1007100 ........

CURRENCY SWAP WITH
CITIBANK NA RCV 4.00
PAY 1.84 12/07/2027 | B9550@AA9 - UMICORE SA
BHMMQBMY2 ...oooiiiiis [ oo D PART 1 .... |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 04/05/2017 | 12/07/2027 |.....ceoeeeeees fonnnnne 5,331,571]....... AL1B4%] oo [ [ 57,231 |....... [RPSI7)) I R 150,792 [eeeeeeiiiiieeees [ [RRLIVEIT) RSN PR R 56,179 | .......... 100/100
CURRENCY SWAP WITH
CITIBANK NA RCV 3.56
PAY 2.35 01/31/2025 | G8030*AJ9 - SENIOR PLC
BHMTAX00 ..eevveiiiins [ oo D PART 1 .... |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 12/01/2017 . 01/31/2025 |.......cceeees fonnnnnne 4,054,054 |.. 3.568%[2.35%] [..evvvrrrrrrnrnnns foereeeeeeneeeeeens [, 26,701 |......... 240,004 | ..o | 45,296 |- | (198,446)]...cevveeeeneneens [ [, 25,574 el 100/100
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 4.24 PAY 2.22 L8749#AA0 - STADIUM JP MORGAN CHASE
07/30/2049 BHW1ZSE6B | FINANCE COMPANY SARL |D PART 1 .... |Currency..... BANK ..ovveeeiiines 7THBGLXDRUGQFUS7RNES7 . 03/26/2019 |. 07/30/2049 |.....vvvvveeecnn |oennes 2,255,400 |.. 4.244%[2.220] [ceevvvvererrinnnns foeeeeeeeeeeeeeeees [, 23,197 |.......... 73,400 [.eoeeennns frnennne 357,734 |eeeiiieeeee | [ I0[0) N IO R 57,614 .......... 100/100
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
ROV 4.37 PAY 2.37 L8749#AB8 - STADIUM JP MORGAN CHASE
07/30/2049 BHW1ZSFM2 [ FINANCE COMPANY SARL [D PART 1 .... [Currency..... BANK ..vvvveiiinnnes 7HBGLXDRUGQFUS7RNES7 . 03/26/2019 |. 07/30/2049 |.....cvvvveeeee. |oeeenne 4,510,800 .. 4.365%[2.37%] [....veeieiiiiin fovrriiiiiiiiiiinns oo 45,797 |........ 146,800 |..veeeeeeen v 701,230 fovveeeeiiiiiienns foenene (96,400)]..evvvvvvvvnnnnnns fveeeeeiieieeeeees foeeee 15,227 .......... 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 ltem Exposure | Entity (b)
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 4.49 PAY 2.50 L8749#AC6 - STADIUM JP MORGAN CHASE
07/30/2049 BHM1ZSFX8 | FINANCE COMPANY SARL |D PART 1 .... [Currency..... BANK oovvviniiiins 7HBGLXDRUGQFUSRNES7  |. 03/26/2019 |[. 07/30/2049 |.....evvvvvvvnn fonnnns 3,383,100 ....4.487%[2.5%] |.eevvvniiiiinnnns foovviiiiiiiniiiins Joins 34,240 |........ 110,100 | .oovevenn fovnnnnnns 522,435 |.ceiiiniiiiiiinn [ (72,300)]...eeevevnninnns fovvvenniniiiiinns foennenns 86,420 [ .......... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 216,960 418,975 | XXX 1,660,841 (715,19 376,946 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (1,372,127 418,975 | XXX (15,239,132 (715,19 2,106,884 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 2.27 PAY
SOFR 03/24/2042 VAGLB HEDGE - MACRO Interest
BHM2EPNDO .............. HEDGE .....cccvvnnnnnns N/A Lt Rate........... CME ..o LCZ7XYGSLJUHFXXNXD88 |. 03/22/2022 |. 03/24/2042 |........cevvvven [onnns 300,000,000 . 2.2665%[5.06%] [.....ccvvvnniiins |oiiniiiiiinnnnns foons (3,849,423)|....(48,099,945) ........... ....(48,099,945)...... 1,216,656 [...oovvveenniiins oo fovviiiiiiiiinns o 6,494,360 | .......... 2 s
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (3,849,423) (48,099, 945) XXX (48,099,945 1,216,656 6,494,360 | XXX XXX
CALL OPTION JUN25 SPX |VAGLB HEDGE - MACRO JP MORGAN CHASE 4110.9399414062
@ 4110.94 BHV29GOF6 . |HEDGE ..........eeeeeens N/A et Equity/Index |BANK ......coeeunnnnns 7HBGLXDRUGQFUS7RNES7  |. 12/08/2021 |. 06/30/2025 |.......eueeveeen feunnnn 88,796,303[6  eeeeeeeeeeeeenn oo ... (11,995,971)........... L. (11,995,971)[... (12,400,277)|-eeeueeeeeennns foeeeemmnieeeeeenn feeeeeeeenieees foeeennnd 628,315 ...oeennns 2 e
GOLDMANSACHS INTERNAT 10
NAL SEP23 SPX @ 3995.5(VAGLB HEDGE - MACRO Interest GOLDMAN SACHS INTL
BHV2KNWHI .............. HEDGE .....cccvvnnnnnns N/A Lt Rate........... ... W22LROWP2IHZNBB6KS528 |. 03/14/2023 |. 09/15/2023 |......eevvvvvenn fonnns 599,325,000]........... 3995.5 [.oiiiiiiiiniiiins e [ ... (72,510,149)] ... ... (72,510, 149)[... (72,510, 149)]....uvvvivnnnnnns fvvvnnnnnnnniinnns foonniiiiiiinnnnns Jovnees 1,376,358 | ooeeeennn |2t
1149999999. Subtotal - Swaps - Hedging Other - Total Return (84,506, 120)] XXX (84,506,120)  (84,910,426), 2,004,673 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (3,849,423) (132,606,065)] XXX (132,606,065 (83,693,770) 8,499,033 XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 2.13 PAY
SOFR 06/10/2029 Interest BARCLAYS CAPITAL
BHM2KXPHS ... .... |ASSET REPLICATION .... |D PART 1 .... |Rate... INC .. GSGSEF7VJP5170UK5573  |. 04/21/2023 |. 06/10/2029 |.... P 50,000,000 [2. 132%6[5.3116%] |..vvenrvvvvnnnnns fovvennnnnn 16,142 [ e 15,142 [ (4,748,053)f... 609,851
BASIS SWAP W1 ME
GROWP INCRCV 1.95PAY| | s
SOFR 12/17/2049 Interest BARCLAYS CAPITAL 1.9545%[5.3116%
BHV2KXPLG ... .... | ASSET REPLICATION .... |D PART 1 .... [Rate... .. [INC .. GSGSEF7VJP5170UK5573  |. 04/21/2023 |. 12/17/2049 |.... P 100,000,000  eeeeeeeeeeeeeeeens feeeeeen 38,363 [ [0 35,363 | ... (26,630, 140)]...ccooeieeiiiiens [ | [ [ 2,573,176 | coveeeei | e
BASIS SWAP W1 ME
GROUP INC RCV 2.14 PAY
SOFR 06/10/2029 Interest BARCLAYS CAPITAL
BHM2KXPP7 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... INC .oveiiiiiiiiinnns GSGSEF7VJP5170UK5573  |. 04/21/2023 |. 06/10/2029 |....evvvnnvvenn founnns 50,000,000 [2. 135%[5.3116%] |..vvvunervernnnns foeveennnnn LT 1S PO RN 15,145 | [ (CILIVRSITH AU FPRRPPR R U RPN 609,851 [ ..oeeeiis| e
BASIS SWAP WITH CME
GROUP INC RCV 2.14 PAY
ULB3 09/11/2023 Interest BARCLAYS CAPITAL
BHM2KXWJS .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... INC coveeiiiiiiiiiens GSGSEF7VJP5170UK5573  |. 04/21/2023 |. 09/11/2023 |....evvvvnvivnn founnns 50,000,000 |2.135%[5.5397%] |..evvunrrvirnnnnns foereennnnn 42,441 |....... (225,156).......... L7073 1 (R I [EZAIR-T10) R RPN NI PR RN 111,803 | coveeeeiit | e
BASIS SWAP WITH CME
GROUP INCRCV 1.95PAY| | s
ULB3 09/18/2023 Interest BARCLAYS CAPITAL 1.9545%[5.5137%
BHM2KXWPY .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... INC .oveiiiiiiiiinnns GSGSEF7VJP5I70UK5573 | 04/21/2023 |. 09/18/2023 |....evvvnvvvvenn founns 100,000,000(] e [ 96,464 |....... (430,901)f.......... 96,464 | ..oovvnnnnn [eunnnnn (WZ(UN/(:72) R FORRR PR RPN RN RPN 234,082 | ooeeiiiit| e
BASIS SWAP WITH CME
GROUP INC RCV 2.13 PAY
ULB3 09/11/2023 Interest BARCLAYS CAPITAL
BHM2KXWQ7 ...eoennnnnnns ASSET REPLICATION .... |D PART 1 .... [Rate........... INC ovveiiiiiinnnnns GSGSEF7VJP5170UK5573  |. 04/21/2023 |. 09/11/2023 |....eevvvnivnnn founnns 50,000,000 2. 132%[5.5397%] |..evuniiiiinnnnns fooneinnnns 4,110 [....... (225,985).......... A0 [ee s (342,128)]..eeeeciiiinnes fvvvennniniiiiinns foonnneiiiiiins foviiiniiiinins [ 111,803 | cooevvvinn]| e
1179999999. Subtotal - Swaps - Replication - Interest Rate 245,665 (882,042 245,665 | XXX (37,573,440 4,250,566 | XXX XXX
CREDIT DEFAULT SWAP
WITH INTERCONT INENTAL
EXCHANGE INC RCV 1.00
PAY 100.00 06/20/2028
Z961CUNOT ... ASSET REPLICATION .... |D PART 1 .... [Credit........ 1CE s 549300EX04020BFQTQ27  |. 03/20/2023 |. 06/20/2028 |.....evueeeeeenn fonnns 250,000,000{........... (LY T IO 1,356,183 |......... 644,778 |...... 1,285,683 [....covvvnn |oenee 3,736,000 [-eeeernnieeernnn foeeeeriniiieees foeeennan (70,500)f-- e eeeeenmnnnes ... 250,000,000 [ .ieeoooeii| ceiiiiiiinnnins
1189999999. Subtotal - Swaps - Replication - Credit Default 1,356,183 644,778 1,285,683 | XXX 3,736,000 (70,500), 250,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 1,601,848 (237,264 1,531,348 | XXX (33,837,440 (70,500) 254,250,566 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 245,665 (6,320,552 (47,854,280) XXX (102,573,358 1,216,656 12,474,864 | XXX XXX
1369999999. Total Swaps - Credit Default 1,356, 183 644,778 1,285,683 | XXX 3,736,000 (70,500) 250,000,000 | XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1379999999. Total Swaps - Foreign Exchange 216,960 418,975 | XXX 1,660,841 (715,19 376,946 | XXX XXX
1389999999. Total Swaps - Total Return (84,506, 120) XXX (84,506, 120 (84,910,426 2,004,673 [ XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 1,601,848 (5,458,814) (130,655,742) XXX (181,682,637 (83,693,770) (715,19 (70,500) 264,856,483 | XXX XXX
CALL OPTION SEPT 23
NDX @ 15074.2091 VAGLB HEDGE - MACRO GOLDMAN SACHS & CO
BHV2LTVHG .............. HEDGE ....cevvveneeeens N/A et Equity/Index |1 covrverriniiniaenes W22LROWP2|HZNBBBKS528  |. 06/22/2023 |. 09/15/2023 |...eevveeeeeaen fennnnn 15,074,209 [15074.208984375 |....eeeeeeeeemnnnn oo e oo [PLET20) IR (244,440)....... (244,880) e oo | e 34,618 .......... 2 e
CALL OPTION SEPT 23
RTY @ 1882.294 VAGLB HEDGE - MACRO JP MORGAN CHASE
BHM2LTVNS .............. HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK ........ceeenns 7HBGLXDRUGQFUSRNES7  |. 06/21/2023 |. 09/15/2023 |......evvnvvvven feunnns 61,174,553 [1882.2939453125 |....ovvvnivvinnnn oo i [ (676,153)[ cevvuneens fonnnns (676, 153)....... (7 TREEK)) A IR RPN R, 140,488 | .......... 2 s
CALL OPTION SEPT 23 | | (| s
MXEA @ 2144.3703 VAGLB HEDGE - MACRO JP MORGAN CHASE 2144.3703613281
BHM2LTVS2 .....ccevenes HEDGE .....cvvvenniieens N/A s Equity/Index |BANK .....ccooenenes 7HBGLXDRUGQFUS7RNES7  |. 06/22/2023 |. 09/15/2023 |...eevvvueeeeen founnns 17,691,055[2 e fe i foeeeeenns (25,435)] ..oevvvnnn Joennnnnns (25,435)|......... (25,435)[- .+ eevennereeeenn foneeeeeenninnnes ferennnnaaneeernnn [raneeeeens 40,628 [ ....eennnt 2 i
1439999999. Subtotal - Forwards - Hedging Other (946,028)) XXX (946,028 (946,028) 215,734 [ XXX XXX
1479999999. Subtotal - Forwards (946,028)) XXX (946,028 (946,028) 215,734 [ XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (1,372,127 418,975 | XXX (15,239,132 (715,19 2,106,884 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 351,107,743 42,338,682 (3,849,423 (15,515,355) XXX (15,515,355) (219,941,572 8,714,767 | XXX XXX
1719999999. Subtotal - Replication 1,601,848 (237,264 1,531,348 | XXX (33,837,440 (70,500) 254,250,566 | XXX XXX
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 351,107,743 43,940,530 (5,458,814 (13,565,032)) XXX (64,591,927)) (219,941,572) (715,196 (70,500) 265,072,217 | 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 ...oovvvnnnnns Lo Lo T 1o oA F T I o =T N
0005 ..covvvnennnns 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. .
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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
1579999999. Subtotal - Long Futures XXX XXX
‘ ‘ NASDAQ 100 E-MINI SEP]VAGLB HEDGE - MACRO | _ ‘ ‘ | |
.......................... 450 )...............9,000 |23 .......ooeeeeeeeeeenn. |HEDGE oo wieeee.... |Equity/Index |.09/15/2023 .|OME .................. LCZ7XYGSLJUHFXXNXD8B8 |.06/12/2023 .|..14,737.6742 |. 15,337.0000 |........(2,130,780)|....cccceeeeeieeeeees Jovvveeeneieieeens foveeeiiiiiiiinees fovivnnnnnnnnnn, |, (5,393,932)].....(5,393,932)|........ 7,560,000 {2 ...oovvvvvvvnnnnnn]vvrrriinnnnn 20
1609999999. Subtotal - Short Futures - Hedging Other (2,130,750) (5,393,932)[  (5,393,932) 7,560,000 XXX XXX
1649999999. Subtotal - Short Futures (2,130,750) (5,393,932) (5,393,932) 7,560,000 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 (2,130,750) (5,393,932) (5,393,932) 7,560,000 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 (2,130,750) (5,393,932) (5,393,932) 7,560,000 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
O S O L O AP PP N 8,000,000 [......oeevvvnnnnnnnnees 8,000,000
Total Net Cash Deposits 8,000,000 8,000,000

(b) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 ....

. |This derivative is part of an offsetting relationship in which an open hedge was effectively terminated as a result of the Company entering into a new derivative with offsetting terms. For the six months ending June 30, 2023, the hedge has been effective at achieving its objective. ....
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STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 8,000,000 8,000,000 (2,130,750) 7,560,000 7,560,000
BANK OF AMERICA ... BATYDEBBGKMZOO31MB27 . |..........Y. .. 35,638,755 |... .. 10,901,022 .. (98,366)].... .. 10,901,022 | .... .o.r (93,366)).... . 10,807,656 |...
BARCLAYS BANK PLC .. G5GSEF7VJP5170UK5573 . Y. .. 27,090,434 15,346,963 |.. .(568,790)|. 15,346,963 (568,790)|. . 14,778,173
BARCLAYS CAPITAL INC . G5GSEF7VJP5170UK5573 . |. Y. L245,665 |.iiiiiiiiii 2. L« Yo <1< T PN 4,874,848 |..
CITIBANK NA ES70DZWZ7FF32TWEFATE . |..........Y. ..2,694,041 . (123,429)].... ..2,650, 125 .. 81,753
CREDIT SUISSE INTERN .... ES8DKGMJYYYJLNSC3868 . |..........Y. . .. 13,915,118 ... (542,605)].... .. 13,915,118 (542,605)]....
GOLDMAN SACHS & CO | . W22LROWP2|HZNBBBK528 . Y. .. 15,273,637 20,196,279 |.. (78,122,800)). 20,196,279 (73,122,800)|.
HSBC BANK PLC ....... MP6152YZBEU3UXPYFY54 . Y. .. 92,907,638 13,891,285 |.. . (1,370,208)). 13,891,255 ... (1,370,208)]. 12,521,047 |ovveeiiiii ..
JP MORGAN CHASE BANK . THBGLXDRUGQFUS7RNES7 . Y. .. 59,274,792 26,717,693 |.. (13,848,651)). 28,029,421 (13,998,026)|. . 14,031,3% 1,104,624
MORGAN STANLEY & CO . 4PQUHN3JPFGFNF3BB653 . Y. .. 13,395,342 17,106,791 |.. . (2,340,809)). 17,106,791 .(2,340,809)). . 12,922,982 .
SOCIETE GENERALE 02RNE8 |BXP4ROTDBPU41 . Y. .. 11,516,881 |... ..4,245,061 ..4,245,061 | .... .4,245,061 |... TP ..
0299999999. Total NAIC 1 Designation 308,428,695 125,259,888 (92,010,658) 245,665 126,282,035 (136,055, 150) 85,328,952 7,472,201 4,874,848
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 1,068,981 (59,637,239) 3,736,000 (58,554,812) 257,600,016 210,785,754

0999999999 - Gross Totals 1,843,000 308,428,695 134,328,869 (151,647,897) 8,245,665 130,018,035 (196,740,712) 85,328,952 272,632,217 223,220,602

1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 134,328,869 (151,647,897)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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 .... .... BATYDEBBGKMZO031MB27 . . CASH .8,340,000 |... .8,340,000 |... ....8,340,000 |..evuunirs ceviennnn

BANK OF AMERICA, N.A .... .... BATYDEBGGKMZOO31MB27 . | Treasury. .. |912810-RD- UNITED STATES TREASLRY .. .4,398,138 |... .4,591,000 |... .4,500,829 |....11/15/2043 ...

BANK OF AMERICA, N.A ... .... BATYDEBBGKMZOO31MB27 . | Treasury. . [912810-RU- UNITED STATES TREASURY s ... 31,000 |... s ....11/15/2046 ...

BANK OF AMERICA, N.A . . BATYDEBBGKMZ0031MB27 . | Treasury. 912810-SN- UNITED STATES TREASLRY .. . 15,338,689 .. 27,311,000 .. 19,147,816 |....05/15/2050 ..

BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . | Treasury. 912810-SP- UNITED STATES TREASURY .. .2,548,156 .4,364,000 .3,884,404 |....08/15/2050 ..

BANK OF AMERICA, N.A . . BATYDEBBGKMZO031MB27 . | Treasury. 912810-SX-~ UNITED STATES TREASLRY .. .3,780,253 .5,081,000 .5,084,402 |....05/15/2051 ..

BANK OF AMERICA, N.A . . BATYDEB6GKMZ0031MB27 . | Treasury. 912810-SZ- UNITED STATES TREASURY .. 545,374 794,000 782,236 |....08/15/2051 ..

BANK OF AMERICA, N.A . . BATYDEBBGKMZO031MB27 . | Treasury. 912810-TB~ UNITED STATES TREASURY 955,819 .1,448,000 1,399,879 |....11/15/2051

BARCLAYS BANK PLC

BARCLAYS CAPITAL INC ..
BARCLAYS CAPITAL INC ..
BARCLAYS CAPITAL INC ..
BARCLAYS CAPITAL INC ..
BARCLAYS CAPITAL INC ..

CITIBANK NA ..
CITIBANK NA ..
CITIBANK NA ..
CITIBANK NA
CITIBANK NA
CITIBANK NA
CITIBANK NA ..
CREDIT SUISSE INTERN
CREDIT SUISSE INTERN
CREDIT SUISSE INTERN
CREDIT SUISSE INTERN
CREDIT SUISSE INTERN
CREDIT SUISSE INTERN
CREDIT SUISSE INTERN
GOLDMAN SACHS INTERN
GOLDMAN SACHS INTERN

GOLDMAN SACHS INTERN ..
GOLDMAN SACHS INTERN ..

GOLDMAN SACHS INTERN
GOLDMAN SACHS INTERN
HSBC BANK PLC ..
HSBC BANK PLC ..
HSBC BANK PLC ..
HSBC BANK PLC ..
HSBC BANK PLC ..
HSBC BANK PLC ..
HSBC BANK PLC ..
HSBC BANK PLC

JPMORGAN CHASE BANK ...

JPMORGAN CHASE BANK
JPMORGAN CHASE BANK

JPMORGAN CHASE BANK ...
JPMORGAN CHASE BANK ...

JPMORGAN CHASE BANK
JPMORGAN CHASE BANK

JPMORGAN CHASE BANK ...
JPMORGAN CHASE BANK ...

JPMORGAN CHASE BANK
JPMORGAN CHASE BANK
JPMORGAN CHASE BANK
JPMORGAN CHASE BANK
JPMORGAN CHASE BANK
JPMORGAN CHASE BANK
JPMORGAN CHASE BANK
JPMORGAN CHASE BANK

JPMORGAN CHASE BANK ...

. GBGSEF7VJPS170UKS573 ..
AC28XIWN13W1BK2824319 ..
AC28XIWN1311BK2824319 ..
AC28XIWN13W1BK2824319 ..
AC28XIWN1311BK2824319 ..
AC28XIWN13W1BK2824319 ..
E570DZWZ7FF32THEFAT6 .
E570DZWZ7FF32TIEFAT6 .
E570DZWZ7FF32TIEFAT6 .
E570DZWZ7FF32TIEFAT6 .
E570DZWZ7FF32TIEFAT6 .
E570DZWZ7FF32TIEFAT6 .
E570DZWZ7FF32TIEFAT6 .
E58DKGMJYYYJLNBC3868 ..
E5S8DKGMJYYYJLNBC3868 ..
E58DKGMJYYYJLNBC3868 ..
E58DKGMJYYYJLNBC3868 ..
E58DKGMJYYYJLNBC3868 ..
E5S8DKGMJYYYJLNBC3868 ..
E58DKGMJYYYJLNBC3868 ..
W22LROWP2 | HZNBB6KS528 ..
W22LROWP2 I HZNBB6KS528 ..
W22LROWP2 | HZNBB6KS528 ..
W22LROWP2 I HZNBB6KS528 ..
W22LROWP2 | HZNBB6KS528 ..
W22LROWP2HZNBB6KS528 ..
MP6152YZBEU3UXPYFY54 ..
MP6152YZBEU3UXPYFY54 ..
MP6152YZBEU3UXPYFY54 ..
MP6152YZBEU3UXPYFY54 ..
MP6152YZBEU3UXPYFY54 ..
MP6152YZBEU3UXPYFY54 ..
MP6152YZBEU3UXPYFY54 ..
MP6152YZBEU3UXPYFY54 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNES7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNES7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNES7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNES7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNES7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNES7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUS7RNES7 ..

Treasury.
Treasury.
Treasury.
Treasury.
Cash...
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Cash...
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Cash...
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Cash...
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.

US AGENCY - LOAN BACKED
US AGENCY - LOAN BACKED
US AGENCY - LOAN BACKED ...
US AGENCY - LOAN BACKED ...
US AGENCY - LOAN BACKED
US AGENCY - LOAN BACKED
US AGENCY - LOAN BACKED ...
US AGENCY - LOAN BACKED ...
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.
Treasury.

.. |912810-SN-
. |912810-TB~

.. |912810-R
. |912810-8

D-
.. |912810-RU~
. |912810-SP—
X
L

... | 31296J-T.
.| 31296M-2

5
8
1
6
... | 31410G-NB-5
.|36179U-CA-8 ...
2
4
7
9
9

. 1912810-TB-4

912810-SN-
912810-SN-

-2
9 ...
4

912810-9
912810-8
912810-S
912810-Tl

D-
N
P-
X-7
2-2
B-4
912810-RD-2
912810-RD-2
912810-SP-4
912810-8X-7
912810-TB-4
912810-TB-4

912810-RD-

912810-8X-
912810-SZ-

912810-RD-
912810-SN-
912810-SP—
912810-8X-
912810-5X-

2
9
4
7
7
912810-82-2

. |912810-TB-4 ........

3128R-LE-4
31292H-4H-4

J-
N-
31297A-35-
31297A-5K~
912810-RD-
912810-RU~
912810-SA-
912810-SN-
912810-SN-
912810-SP-4
912810-8X-7
912810-S2-2

CASH
UNITED STATES TREASURY

UNITED STATES TREASLRY ..

UNITED STATES TREASURY

UNITED STATES TREASLRY ..

CASH

UNITED STATES TREASLRY ..

UNITED STATES TREASURY

UNITED STATES TREASLRY ..
UNITED STATES TREASRY ..
UNITED STATES TREASLRY ..

UNITED STATES TREASURY

CASH oo
UNITED STATES TREASURY

UNITED STATES TREASLRY ..
UNITED STATES TREASLRY ..
UNITED STATES TREASLRY ..

UNITED STATES TREASLRY ..
UNITED STATES TREASLRY ..

CASH i
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY

UNITED STATES TREASLRY ..

UNITED STATES TREASURY
CASH ..
UNITED STATES TREASURY

UNITED STATES TREASLRY ..
UNITED STATES TREASLRY ..
UNITED STATES TREASRY ..
UNITED STATES TREASLRY ..
UNITED STATES TREASLRY ..

UNITED STATES TREASURY
CASH

FEDERAL HOME LOAN MORTGAGE CORPORATION
FEDERAL HOME LOAN MORTGAGE CORPORATION - GOLD .
FEDERAL HOME LOAN MORTGAGE CORPORATION - GOLD ....
FEDERAL HOME LOAN MORTGAGE CORPORATION - GOLD ....
FEDERAL HOME LOAN MORTGAGE CORPORATION - GOLD .
FEDERAL HOME LOAN MORTGAGE CORPORATION - GOLD .
FEDERAL NATIONAL MORTGAGE ASSOCIATION
GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2 ..

UNITED STATES TREASURY

UNITED STATES TREASLRY ..
UNITED STATES TREASLRY ..
UNITED STATES TREASRY ..
UNITED STATES TREASLRY ..
UNITED STATES TREASRY ..
UNITED STATES TREASLRY ..
UNITED STATES TREASLRY ..

UNITED STATES TREASURY

.6,988,480
.4,687,817

. 16,286,936
.5,104,520
. 42,652,000
. 17,288,869

.1,362,260
642,909
.4,745,000
.2,280,977
. 28,770,080
.2,773,543
.3,508,717
... 685,462
. 40,045,153

.1,150,914
..72,270

218,233
321,754

.4,352,250
297,951
... 136,392
. 11,624,627
. 15,785,466
.2,453,739
.2,536,289
.2,547,597

. 10,920,000 |...
. 91,105,304 |...

. 27,076,208 |...
.9,901,435 |...

... 422,579 |...
.2,665,520 |...

.1,081,237 |...
.5,120,000 |...

... 148,915 |...
. 170,127 |...

.. 115,893 |...

... 231,694 ...

.. 12,443,200
.8,346,800

.1,622,000
525,700
.6,260,000
379,000
. 15,000
.1,653,000
.7,249,000
.. 24,673,600
.7,733,000
.. 42,652,000
.. 18,047,000

.1,831,000
... 936,000
.4,745,000
.2,381,000
.. 51,226,000
.4,750,000
.4,837,000
...881,000
.. 58,301,000

.. 95,960,000
.5,061,000

.7,203,754
.8,651,205

.4,543,100
361,000
... 160,000
.. 20,698,000
.. 28,106,500
.4,202,300
.3,409,000
.3,709,000

...512,000 |...
.4,565,000 |...

....1,638,000 |...
....5,120,000 |...

.. 11,301,867 |...
.. 14,268,700 |...

.. 45,175,000 |...
... 415,000 |...

... 351,000 |...

.. 10,920,000 |...
.. 91,105,304 |...

.. 48,210,000 |...
.. 15,000,000 |...

1,597,969 ..
508,230 ..

14,705 ...
1,471,338 |...
.7,253,854 |...
23,853,629 |....
7,476,011 |....

...05/15/2050
...05/15/2080 ..

..05/15/2050 ...
11572051 .

1171572043 .
-.05/15/2080 ...

...08/15/2080 ..
...05/16/2051 ..
.08/15/2051 ..
11/15/2051

...11/15/2043
11/15/2043 ..
.08/15/2050 ..
.06/15/2051 ..
11/16/2061 ..
11/15/2051 ..

.. 42,652,000 |...

....5,120,000

....4,083,315 |...
.1,832,226 |...
.. 922,133 |...
.4,745,000 |...
.2,334,235 |....
.. 35,014,688 |...
.4,227,984 |...
.4,840,239 |...

....1,583,565 |....

1,197,433 |...
..70,894 |....
... 150,123 |...
... 170,956 |...
212,858 |...
313,675 |...
. 115,227 |

.06/15/2061 ..
.08/15/2051

11/15/2043
.06/15/2050 ..
.08/15/2050 ..
.06/15/2061 ..
...05/16/2051 ..
...08/15/2061 ..

.04/01/2034
12/01/2083 ..

.06/01/2034 ..
.06/01/2034 ..

11/15/2043 ..
11/15/2046 ..
.02/15/2048 ..
.06/15/2050 ..
.06/15/2050 ..
.08/15/2050 ..
.06/15/2051 ..
.08/15/2051 ..

- 11/15/2086 ..
108/15/2050 ..

11/15/2051 ...

.06/01/2033 ...
.09/01/2033 ...

10/01/2037 ...
, ...09/20/2048 ...
.4,453,870 |....

344,769 |....
... 156,337 |...
14,511,424 |...
19,705,544 |...
.3,740,475 |...
.3,411,283 |...
.3,654,049 |...
... 339,335 ...

11/15/2051 ...
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity 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)
SOCIETE GENERALE SA ... (02RNE8 IBXP4ROTDBPU4T .. . CASH .1,190,000 |... .1,190,000 |... .1,190,000 |oevviinirs ceviinnn
SOCIETE GENERALE SA ... 02RNE8IBXP4ROTDBPU41 .. [ Treasury. .. |912810-RD-2 UNITED STATES TREASLRY .. 1,745,460 |... .1,822,000 |... 1,786,214 |....11/15/2043 ...
SOCIETE GENERALE SA ... (02RNE8IBXP4ROTDBPU4T .. [ Treasury. . [912810-SN-9 ... UNITED STATES TREASURY ... 226,337 |... ... 403,000 |... ... 282,544 |....05/15/2050 ...
SOCIETE GENERALE SA 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-SP-4 UNITED STATES TREASLRY .. .2,757,777 .4,723,000 .4,203,951 |....08/15/2050 ..
SOCIETE GENERALE SA (02RNE8IBXP4ROTDBPU4T .. [ Treasury. 912810-SX-7 UNITED STATES TREASURY .. 686,710 923,000 923,618 |....05/15/2051 ..
SOCIETE GENERALE SA 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-SZ-2 UNITED STATES TREASLRY .. 438,222 638,000 628,548 |....08/15/2051 ..
SOCIETE GENERALE SA ... (02RNE8IBXP4ROTDBPU41 .. [ Treasury. . [912810-TB-4 UNITED STATES TREASLRY ..... ... 349,851 |... ... 530,000 |... ... 512,387 |....11/15/2051 ...|.
0199999999 - Total 428,092,473 757,177,031 506,237,866 XXX
Collateral Pledged to Reporting Entity
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)
APQUHNSUPFGFNF3BBB53 .. | CaSh....eeeveeeeeeeeeenie e e eeee e e e eee e e e L0 PP UEPUPPR S PPPTRRPPPPTR 1,843,000 [.oeveeneieeeeeeiins 1,843,000 [...ccvvnnnnnn D, 0.0, CHUUIN RSORRIRRRRPRIN RUS IV.......

MORGAN STANLEY & €0 .eevveeeeeeeiiiiee e e et

0299999999 - Total

1,843,000

1,843,000




STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America ........c.coo..... New York, NY oo e 0,000 [ e e 499,496 |.............651,096 |............... 639,325 |..
Wells Fargo Bank N.A. ........... Minneapolis, MN ........cccccceet |oonne .o 1002000 [ e [0 256,769 e 776,17 [ .
JP Morgan Chase Bank N.A ...... New York, NY oo e .0.000 [ e e 416,886 |............... 396,433 |............ 2,340,161 |..
JP Morgan Chase Bank N.A ...... New York, NY ... .]--.0.000 |.. ..3,303,078 |..
JP Morgan Chase Bank N.A ...... New York, NY ... .]--.0.000 |.. ..1,687,282 |.
JP Morgan Chase Bank N.A ...... New York, NY ..o e 202000 o e feeenn... 9,850,000 |..........26,370,228 |.......... 13,134,237 |..
JP Morgan Chase Bank N.A ...... New York, NY ..o e 002000 o e e e e 4,257,200 |..
JP Morgan Chase Bank N.A ...... New York, NY ... .]--.0.000 |.. ..1,075,023 |..
BNY Mellon Bank N.A. ... New York, NY ... .1...0.000 |.. 4,845,953 |..
BNY Mellon Bank N.A. . New York, NY .o fore oo ...0.000 |.. ..1,309,656 |..
Federal Home Loan Bank of
Boston ..o Boston, MA ..o o 10,000 [oovveeecieeeeeeeeee e e 1,206,803 |............... 437,150 |............... 586,082
JP Morgan New York, NY ..o oo 0,000 [ e e 1,598,783 | e
0199998. Deposits in ... 69 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 1,154,168 919,071 1,325,741
0199999. Totals - Open Depositories XXX [ XXX 25,768,306 37,962,874 34,503,738
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 25,768,306 37,962,874 34,503,738
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX | XXX 25,768,306 37,962,874 34,503,738

E13




I4E

STATEMENT AS OF JUNE 30, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

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 ..............
FIDELITY NATIONAL INFORMATION CPCASH

MERCEDES-BENZ FINANCE NORTH AM CPCASH ..
MERCK & CO INC CPCASH ..........ceeeeen.

MONDELEZ INTERNATIONAL INC CPCASH144A
NEXTERAENERGYCAPITALHOLDING CPCASH
NISOURCE INC CPCASH ................
NTTF INANCEAMERICASINC CPCASH ...
PENSKE TRUCK LEASING CO LP CPCASH144A

VIl CREDIT INC CPCASH ......cceeviiiiiinannnn
CANADIAN NATIONAL RAILWAY COMP CPCASH144 .

CANADIAN PACIFIC RAILWAY COMPA CPCASH
QUEBEC PROVINCE OF CPCASH ..........
HALEON UK CAPITAL PLC CPCASH

.. 07/20/2023 ..

07/24/2023 ..
.. 07/05/2023 ..
...07/25/2023 ..
.. 07/05/2023 ..
.. 07/17/2023 ..
.. 07/14/2023 ..

......... 2,995,851

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

138,811

47,708,993
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 47,708,993 138,811
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 47,708,993 138,811
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
2509999999. Total Bonds 47,708,993 138,811
4812A0-37-5 ....... JPMORGAN PRIME MMKT FD - CAP 06/30/2023 .....ccevv |evennnnnniniinniinnneeennnn 00000 |oeeiiii e | 1,633
481202-23-9 ........ JPMORGAN US TREASURY PLUS STIFFUND ... 06/30/2023 .. 24,011,900 .
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 24,013,533 725,694
4812C0-66-2 ....... JP MORGAN US GOVT AGENCY SHARES ... .eeeeeeteueeeeeeeee e e e e e et s e e e e e e s e e e e e e e e e eeeaa e e e e e e enaa e e e e eessa e e e e ennsaaeeeeennnaeeeeennnanseeeennnnnnseeennnnnnseenennn | seeensnnnes [oeeemnnnnnn 06/30/2023 ...covevnn |oeeennnee e 0.000 [ooeiiiiimmiiiiies e o 50,059,674 306,658
4812C0-67-0 ....... JPMORGAN US GOVT MM=CP . eetetii e ettt e e e e e e s e e e e e e e s e e e ea e s e e e e s s s s e e e aaa e s e e eeaaa s s s e e saanasesennnnnnssssnnnnnnssesnnnnnnns | sennnnnnens [oa 06/30/2023 .. 135,819,514 . 478,082
94975P-40-5 ........ Allspring Government Money Market Institutional FUNG ............eieeusieenssieussitss it e ete e et e et e e eteeeeeeeeeaeenaseenaeeenaaeenaaeenseennsesnnseennseenneeenaeeens | eeneeeenaee fon 06/30/2023 ...eeuee feeeeiiieiiiiiiieieee e 00000 foeniiiiiii s e 3,278,933 ...72,600
8309999999. Subtotal - All Other Money Market Mutual Funds 189, 158, 121 857,340
8609999999 - Total Cash Equivalents 260,880,647 1,721,845
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