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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS ..ottt | st 6,585,819,743 | ... | v 6,585,819,743 | ............ 6,481,722,261
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | et 58,682,013 | ...oovererirerirerinnnninenes | o 58,682,013 | ..o 57,307,995
2.2 COMMON SIOCKS......uvvverrirriesriirsisriesi sttt | soeesssenens 1,417,091,708 | covovvvercnenne 12,111,912 | oo 1,404,979,796 | ... 1,046,922,440
3. Mortgage loans on real estate:
31 RIS IENS ..ot | enesienees 1,283,644,013 | ... | s 1,283,644,013 | ............ 1,250,159,172
3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees [0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o e eeeeeseeseesesseeseeseeseesseeesessessesssesseesessessaesessessessaesssesessassassssssessessnns | sessessssssssnssassasssssessessanss | sesessessssnessmssessasssesnssessas | seesessessasssssessessassnsneses [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuivieeicieie ittt st et es s bensns | sessesessessesanes L T S N T
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvvvieriiieiieieiciieieissieiseissiens | ceiesssssssssesssssssesssssssenies | eoiesssssssessssssessessssessesinses | sressessesssssssessessssessessnsen [0 I 14,500,000
5. Cash ($.....8,887,089), cash equivalents ($.....435,644,985)
and short-term investments (8.....42,529,759)........ccucvurcummmerimresieesisseesssessssssssnesens | onseseseseenes 487,061,833 | ..ooooreeeriereienrieeeinens | ceerieeeinenns 487,061,833 | ...ovvvvrenne 155,087,493
6. Contract loans (including §.......... 0 Premium NOLES).......cvrreieieiereieiseeseiesssseseesssessessssenns | eesessnsens 1,361,428,371 | ..o | cvevveieinns 1,361,428,371 | ............. 1,353,909,927
7. DMIVALIVES.....cuvverceerisreeii st nns | etssseesienes YT (VX RN IR 577477237 | oo 119,894,198
8. Other iNVESE @SSELS.........ccuvuerrceieerierrirrsisei sttt sessssnns | sessnessaenenns 492,806,078 | .....ovoeverrerirrennne 2,062 | oo 492,804,016 | ....ovvvvnvenns 467,082,953
9. Receivables fOr SECUMHIES...........ovvumrieriirerieecierieeeeees s esss s essssssssesnses | cvsssessssesesann 37,932,810 | ..o | e 37,932,810 | cooovvvernne. 19,619,814
10.  Securities lending reinVested COlALETaAl ASSELS...........ccriririrriierrririeissesisisessssississssnns | sevesssssssssssssssesssssssssesssnss | sersssessessssssessessassssssssesses | sesssssesssssnsssessessassnssnses 0 [
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cevcvcveieiieeese ettt | cvressssseesenas 15,005,010 | oo [ 15,005,010 | ..ccvovvrnene 20,152,214
12.  Subtotals, cash and invested assets (LINES 110 11).......covuevcvicveiercieeeeesee e | eveiiens 12,331,355,867 | ..ccvevvrvernnnne 12,113,974 | .......... 12,319,241,893 | ........... 10,986,358,467
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14. Investment income due and ACCTUBT.............oooveeeeieeeeeeeeeeeeee ettt se s | eeeesseens 108,508,038 | ....c.ccvevereeerererrrreririeeens | cereererennins 108,508,038 | ................ 108,079,931
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.......................
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PreMIUMS).......c.cceieiririiriens | cereieirisieenseeseieis | ereesssesesssssesessssesessees | sersssessessssessesssssssesesnes [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt bttt | Hieestee st st sttt ettt btens | Hreebieessenss st bt bt enntens | esbseetsest ettt enees (0 OO
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinSured COMPEANIES...........ccceiercvriiiiirieiissieieiees ey | eoissssssesessssessessssesesseses | sresiesesssssssesessssessesinsed [0 RN
16.3 Other amounts receivable under reinsurance CONtracts.............cocvcvcineineineincincinns | vevneineinees 144,910,957 | ..oooiiieciiniiseieiies | i 144,910,957 | ..coovcvvenenee 138,065,346
17. Amounts receivable relating to UNINSUIEA PIANS..........ccvieiieieireinieiesssieesseeessiesessssenss | cessessessssssessesssssssesssssssens | siesssssssssessssssesessssessesnns | oesessesssssssesesssssssessesns [0 R
18.1 Current federal and foreign income tax recoverable and interest thErEON............ccoccvieiieei | e [ e enens | seesesesesesss e sessseses e 0 [
18.2 Net deferred taX @SSEL..........ouwriricie st ssssssssans | eessseessensens 92,918,298 | ..o | cerrerienei 92,918,298 | .....cvvvvvneee 110,824,007
19.  Guaranty funds receivable or 0N dePOSIt.............c.euiveievieiriesie et | eereresesseseseees 2,092,062 |....ooovvierereiieeeeieins | e 2,092,062 | ....ccocvvevrnne 2,092,062
20. Electronic data processing equUIPMENt @Nd SOWAIE.............vurerirererrireirireinriressesesssssssaseens | coressssessssesssessnsssssssssnssens | sessessessssssssssssesssssssssessesss | soessessessnsssssssssessansnsssens 0 [
21.  Fumniture and equipment, including health care delivery assets ($.......... 0)rtrerereerererrieenesns | et | serseee et ens s essentens | sesessessessee s essesssssesa [0 R
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates................cccoceverrerieriereesisieecseeeeens | e, 24815483 | ..o | e 24815483 | ...coevnee. 135,158,291
24. Health care (§.......... 0) and other amounts reCeivable............ccccvcvirieierieieee s | e 19,510 | ivieeieeeeeeeieeseens | v 19,510 | oo, 11,250
25.  Aggregate write-ins for other than invested asSets..........ccoeivieereeeienesieese s | e 50,860,714 | .covvvvirenas 5197,775 | oo 45,662,938 | ....ccvernnnee. 65,563,938
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........cvreinierrirrireneineeseessseesssessesessssessssesessessssssssssssesss | snsensenns 12,775,274,210 | ocvvvvienee 17,311,749 | ........... 12,757,962,460 | ........... 11,575,549,342
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 71,759,996,349 | ...ooviviiiinne 7747 | ........... 71,759,988,602 | ........... 77,140,674,684
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 84,535,270,559 | ..ooovvrernnenne 17,319,496 | ........... 84,517,951,062 | ........... 88,716,224,026
DETAILS OF WRITE-INS
1101, Collateral ON AEMVALVES.........cocurerrerirceirrieesierieesieeis sttt sess s ssssesssssnnins | ressssessseseons 15,005,010 | .oouvermcrireerieneeenineeeines | ceerieeeinenns 15,005,010 | ccvovvvvrnnenne 20,152,214
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, ettt | sereest st enntnnesens | cessneninneniensnnnenssnnnis | a0 | e
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccccoueevvvecveniceriicrenns (] (]
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......ccueuerrerrrernrierssressisessrssssenessnenne | cosersssreseneens 15,005,010 | ovovvrrneriesnrirsriinsnenns 0 | v 15,005,010 | covvvveencnenns 20,152,214
2501. Disbursements and items ot @llOCated..............couiiiiiininrns | e 50,860,714 | ....cccovvviinnnes 5,197,775 | oo 45,662,938 | ......cccoouue. 65,563,938
2502, <Rt Rt entenn | faetessetstetsenetensensetnesantens | sresetentesesntenrenetnntensetnns | cretestesetesresenntesnensnend [0 R
2503, Rttt entenne | retetsetetessenetenn s snesantens | sresetentessesnsenrenntnntensennns | fretestesetenresesnensnenreeed [0 R
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........vuerurrrarrrrersessesirnrsssesseeessnssnens | cosmessessesseenns 50,860,714 | ..ooovrrrreis 5197775 | oo 45,662,938 | ..o 65,563,938




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....7,116,616,565 less §$.......... 0

included in Line 6.3 (including $.....12,343,581 MOUCO RESEIVE)............oovuueeecereeeeeeeeeeesse sttt sse s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE)......ovieiiiiieciiisiieieissies ettt
Contract claims:

4.1
4.2 ACCIENE AN NEAIN........veciieiee bbb s sttt s bbbt
Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and Unpaid..........c.ocecvereeeerrivecreeee e
Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1 Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)....voreerrriereeerereree s
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance

less §......... 0 discount; including §.......... 0 accident and health PremMIUMS...........cocviieireceee e
Contract liabilities not included elsewhere:

Surrender values 0N CANCEIEA CONMIACES............cuuiurerurreeereereereese s ettt st sttt
Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............ccouevveveievevreciecsiecnae

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....4,837,278, accident and health §
and deposit-type contract funds §.......... 0nteee et
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF ACCIUEBH. .........vveirevuiiireiseisieise st sses sttt b s st E bbbt s bbb s bbb b bbb nnn
Transfers to Separate Accounts due or accrued (net) (including $.....(150,979,368) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene, .
UnEarned iNVESIMENE INCOME..........ceeiireiiieecteiitete ettt a e st s s s b s bbb b st s st bbb s s s b b st s s bt n st ene
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including $.....7,372,986 agents' credit balances.
Remittances and items NOt AlIOCATEA..............ccoviiiieiicicce bbbt b bbbt nes
Net adjustment in assets and liabilities due to foreign EXChaNGe FaES.........covruririrrirrirrrrre st nnres
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... 0ttt ettt e ettt ettt st en et
Dividends to stockholders declared and UNPEIA...............cccurieeiciiieicieiis ettt nsen
Miscellaneous liabilities:

24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliAteS...........cccceuirieiiiecee s
24,05 Drafts OUISTANAING........cuevveieeiiisiieiciseeie et s bbb s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......coeveeieeiireisiseseiseessieese s tsssee st ase e s s se s s e s 8RRt b R Rt en et
24.09 Payable for securities.......
2410 Payable fOr SECUMLES IBNAING.........vvrirrieririeieis ettt en
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt ettt a et et en et n et et enerae st et enas
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.vrruriirrerririrnineinsereeesiseese s sessses st ssessessesenne
From Separate ACCOUNES STALEIMENL...........ccoiurur ettt ettt et bbb R bRttt nnsreen
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ...t ereeecerciseiseee ettt st e e b s E b8 E bbb bbb s bbbt
PrEferred CAPItAl STOCK...........vuiueieiiiiieiiciictesci ettt bbb bbbttt bbbttt
Aggregate write-ins for other-than-special surplus funds
SUIPIUS NOES......cocviviteitete ettt s st d bbb e84 E bbb e s s b sttt bbb bbb nes
Gross paid in and CONLMDULEA SUMPIUS.........cueieuiieieicisie ettt s bbb sttt
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS)....vuvvveiiveiseietesseie ittt sttt s bbbt s bbbttt
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0) .1ttt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) .1ttt bt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0in Separate Accounts Statement)...........cccccoveeveeiieiccseeenen
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........ciuereeeiereeicetesie ettt s st s st st es s b sassansann

................... 7,116,616,565
164,482
...................... 223,746,544

...................... 315,313,258
...................... 334,916,749
...................... 118,319,699

.................. (1,015,773,631)
3,846,042
40,120,187

...71,392,496
........................ 66,460,966

253,158,291
...................... 197,003,591
...1,668,014

634,133,012

................... 7,065,225,091
166,604
...................... 230,692,558

...................... 303,563,017
...................... 176,588,833
...................... 120,511,575

........................ 29,072,139

..................... (874,312,358)
.......................... 4,726,408
........................ 20,741,558

7,770,026

........................ 42,988,378

...................... 236,404,251
...................... 125,330,423
5,509,014

431,582,330

................... 8,778,194,558

................... 8,381,097,433

................. 71,759,996,349

................. 77,140,677,762

..80,538,190,907

....85,521,775,195

................... 3,974,070,155

3,188,758,830

....3,979,760,155

3,194,448,830

................. 84,517,951,062

................. 88,716,224,026

2501.
2502.
2503.
2598.
2599.

COlAEral ON AEMVALVES. ..........cveeeieveceeeiecive ettt ettt bbb ettt b st es b s s s s et s se st ante st
Payable for repurchase agreements...
Provision for future dividends..............ccceuevveueieieiesieesieienne
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

...................... 471,835,039
..... 99,127,004
..... 30,896,681
..... 32,274,288
...634,133,012

...................... 112,136,596
.269,064,129
...24,954,724
...25,426,881
..... 431,582,330

3101.
3102.
3103.
3198.
3199.

Gain on inforce reiNSUranCe...........o.cveviveveceriverenenns

...156,004,596

156,004

157,981,864

....... 0

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)...........cccceiieiiiiiiireiiieiesseiste et eaessssse s st st s s s s sssebebsssets st ss st ebensnsesassnns

Qo3



Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccoeveverercvereiceeese e | e (15,275,025) | .oovvverernn (9,627,572) | ...cvvvvrenee. (5,833,366)
2. Considerations for supplementary contracts With life CONtINGENCIES..........vururirinrirririniseiness st sssssses | sesssssssesssssssssesssssesssnsns | sessessssssssessessssssssnssesss | sessessesssnsnees 7,953,322
3. NEtiNVESIMENEINCOME........cvivcvicecieiice bbbt b s bbb st a s s s b ssebes s sssesensnns | sesssssesinns 106,595,623 | .............. 119,469,554 | .............. 587,199,744
4. Amortization of Interest Maintenance Reserve (IMR) 1,731,386 ...2,148,941 .9,686,940
5. Separate Accounts net gain from operations excluding Unrealized GaiNS OF IOSSES...........c.cueveevcureeeieciieeieieiseteseeesseseseens | cresvesieseessssesee s sessens | coessessesissessesessessesssesssns | coessesssissessesessessssesssaes
6. Commissions and expense allowances On reiNSUrANCE CEABM............oveuiuiieeveeieeiciereseteetese et sssesesnns | evssessesaesanes 7,061,526 | .....c.coovvvens 8,718,464 | ................ 31,414,642
7. Reserve adjustments 0N reiNSUFANCE CEARM. ..ottt sassssenns | cenesensnenes (341,384,313) | coovvvvvne (299,994,286) | .......... (1,523,756,687)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieiiceeeeictcte ettt bbb bbbt b bbb snnensens | svestessssanes 190,372,945 | ... 183,981,499 | .............. 846,327,057
8.2 Charges and fees for AepOSit-tyPE COMIACES...........cciuiuiieiiiisie sttt bbb nas | ebssssssessessssessessssassesnses | oebssessesssssssesssssssessessntes | sebessessssssessesssssssessesantan
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........coiveiriiiieieieieie ettt sns st ssssnbens | ensessssasseenen 29,493,123 | .o 38,435,408 | ................ 57,396,718
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ..(21,404,735)| ... ...10,388,370
10, DEALN DENETIS.......oucveiectcice ettt ettt bbbt e bbbttt s st stentas | stesbnseerans 103,712,252 | ..............132,161,991 | ............ 530,872,490
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........cccuiuriuiiriiiiriieiinieeseseeesssesessssssesssens | soessssesessssssens 828,250 | ..cooeovrveennnnn 310,681 | i 2,183,788
12. Annuity benefits ...89,991,986 | ... .359,598,102
13. Disability benefits and benefits under accident and health contracts (16,334)
14. Coupons, guaranteed annual pure endowments and Similar DENEILS............cccieeiicreiiceee e | e seaeaens
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONtract fuNdS.........c.covvvevrerrinrnrnrrnininrnssessssssssesssenseesssssesenns | cnnesesesssnsnnnes(979,965) | 1ovvrvirevenrenens (265,903) | ..ovevrerenes 30,872,752
18. Payments on supplementary contracts with life contingencies ..77,629,970
19. Increase in aggregate reserves for life and accident and health CONraCtS.............ovurierrerirriniserree e eseseeeeeees | srresessesnenees 51,389,351 | .o (29,407,197) | .ooovernnnn (142,826,924)
20. TOtalS (LINES 1010 19)....u.iveeeeeieieeeceeeie sttt stes st sss s saes st see s ss s st es st ss s s st s s st st senssssssnsssssnsssssansnsan | essrssesanes 632,412,591 | ...ccc.ee.u 655,991,189 | ........... 2,618,670,399
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). OO IO 9,640,791 | .............. 14,997,022 | ..... ...52,803,277
22. Commissions and expense allowances on reinSurance asSUMEd.............cueveveieievevereieerseesessssessessssessesssssssesesssssssesessnss | sonvesseseniesseenses(46,854) | cviviviriiiiennnn 55,410 | oo 131,536
23. General insurance expenses and fratermnal EXPENSES...........c.ccvverivriveieiireieieiesesessssse s ssssessessssessesssssssssesssssssessens | sveeeneerensnn28,908,009 | cooiviiiiannns 32,872,894 | ............ 134,500,727
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ...777,584 ..1,428,734 .1,881,653
25. Increase in loading on deferred and uncollected premiums v [ | e
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B I (660,323,817) | ...ovvvve (716,270,551) | .......... (3,099,799,740)
27. Aggregate write-ins for deductions 5,568,325 | ... (5,686,091) (15,241,491)
28, TOtalS (LINES 2010 27)......cveeireieiecicticiei sttt bbbt bbbttt bbbt ensnntas | dentassnsansa 16,936,628 | ............... (16,611,394) | ............. (307,053,639)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........ccccovevees | vevvriviennnns (38,341,364) | ..oovvernnn 59,743,402 | ... 317,442,009
30. Dividends to policyholders and refunds 10 MEMDETS...........cviiiiriiiiiree s sesensenss | sressssassesssessees (155,075) | cvovvvreriineas 1,836,636 | ..oooverrerens 5,278,021
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30).......cccccuiuriiireiiiiceieeeeee et sbe s s sssesessssesens | sressssssesanns (38,186,289) | .......c0cveee 57,906,767 | .............. 312,163,988
32. Federal and foreign income taxes incurred (excluding tax on capital GaINS)..........c.cveveuriererrerereieresee s sesssssenes | cvverisisssesenas 7,801,203 | ....cccvvneens 8,844,398 | ............... 29,937,278
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32)........cvvurrirrinrirririnissesisessessssssessssssssssssssesssssssssesss | sessssssssessns (45,987,492) | ....coovvvvvnn 49,062,369 | .....cco..... 282,226,711
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....11,700,577 (excluding taxes of $ 86,749,099 (16,213,745) | ............... (83,627,308)
35. NetinCome (LINE 33 PIUS LINE 34)........cvueeeeeceeeeceeeeeeeeeee ettt sees s s st sss s es st s en s sssensnen 40,761,607 | ................ 32,848,624 198,599,403
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIHIOT YEAT........cvuiueireiiirieieiiisie sttt sssassessssensessens | essssanees 3,194,448,830 | ........... 3,712,663,061 | ........... 3,712,663,061
37, NELINCOME (LINE 35)...u.vureeceecieierieise sttt st s bbbttt en b ntnsans | suentsssnsaenes 40,761,607 | ..covvvenee. 32,848,624 | ... 198,599,403
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....81,641,330..........ccccoevmrrrrrerenrisrneesrseiensserenss | svrreeieniond 689,586,855 | ......cccvuee (67,617,614) | ..oovvevrenne 12,381,457
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in Net deferred INCOME tAX..........cciiveveeicieieeie ettt sae s ssessessnsenaens | svsesisssssesnnas 7,298,648 | .......c.c.... 16,837,074 | ...coovee 20,644,159
41, Change in NONAAMItIEA SSELS...........ceviieeieieiie ettt sttt sa st sses s snsesasssnans | svessessesansnes 57,120,261 | ...coovvvenns (6,928,789) | .....covonc.. (49,492,274)
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change iN aSSEt VAlULION TESEIVE..........euuerrrererrirreeesireeeieessses et ettt sttt b e st st ess st e snssensn | sresssssnnssessns (7,478,779)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes

49.
50.

51.

Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cviviveiecieitsiie ettt bbbttt ann
Surplus adjustment:

B0 PAIA UMttt
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

52. DiVIdENdS t0 STOCKNOIAETS..........cuieerieeieicisieie ettt nsenets | snetessessstnssesssenssansesssnnte | essesesnssesesnsnssennsnssense | essesesees (700,000,000)

53. Aggregate write-ins for gains and losses in surplus | (1,977,267) | ... . (7,909,069)

54. Net change in capital and surplus (LiNeS 37 through 53)..........ccveuririrrinririnineireisissesssessessssessssessssessessssssessessesssssssssesss | sssssssssssans 785,311,325 | .o (25,655,021) | ..eovenenne (518,214,231)

55. Capital and surplus as of statement date (LINES 36 + 54)..........cccueuivrieeiiiiieie e sssaens | evesainans 3,979,760,155 | ........... 3,687,008,040 | ........... 3,194,448,830

DETAILS OF WRITE-INS

08.301.  Other investment MaNAgEMENE fEES.........cccviiiiiiiciciiee et b e bessnaess | sbeseresesinaas 28,209,953 | ......cooevne 32,359,719

08.302.  MiSCEIIANEOUS INCOME.........ouveuierrsrieiiriseeseeserieeese s rse sttt sttt | bens 1,148,625 ...5,710,248

08.303.  Separate ACCOUNE I0AUS............cveiveeieciirerieictese sttt s st st es et es s bensesassnsassessnsnnsenas | srees 134,545 | 365,441

08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIfIOW PAGE..........cevururirriirririeiseesisrs et ssesssnens | evssssssssssssssessnsssssessn [0 0

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... v e 29,493,123 .38,435,408
2701, Change in provision for fUtUre diVIdENGS...........c.covririrernrinrirississs sttt ss st esssssssssnssnsss | ssessessssnnssens 5,950,097 | ..ccoovvrnnee (2,602,422) | ..ovvvrenne. (12,460,984)
2702.  Miscellan€ous dedUCHIONS...........coviururirirrieireieeeireineseeeisessseieessseeeesssessessessssesssesssnsssssssssenessnsesessssessensesssensessssens | veeneenssenseenernnsni0y 180 | vvvrinnennnnn(2,423,959) | covivveviciinnnne (966,341)
2703.  Modco adjustment (1,814,166)
2798.  Summary of remaining write-ins for Line 27 from overflow PAgE........ccoerrerrerrincnrineieseeneiseiseessesneeseessesesssessenees | cnneneeseessssessneensssessnens0. | eevmenensissennensnnnnnens0 | veeirinenensiseessennd 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cuuerurerereisisarsseeseesesesssesessesssesssssnssssssssssssssssssesssssssssesses | sesssssssssssecs 5,568,325 | ..oovrinnins (5,686,091) | veverennes (15,241,491)
5301.  Gain on inforce reinsurance (1,977,267) | ... .(1,977,267) | . (7,909,069)
D802, SRR RS R RS SRS R SRR RS S RS R e R stk s b st | Hebetsene s s s s st sttt s eees | seetseess et ettt entes | seseets et ettt eees
D303, RSk R SRR RS £ R AR ARt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. . .
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)......ccriuririieiiiirisisisisisssisssisseisssissessssssssssssssssnsssssssssssssssssnes | sessssssssesesees (1,977,267) | eovvvvrrrienns (1,977,267) | .eovvverrcnenas (7,909,069)
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..............cceuiviveeicieies ettt sssessesees | evsesnsessesas (10,856,287) | .....cvvvererne 4,128,293 | ..o 41,293,975
2. Netinvestment income... 106,794,825 ....118,371,037 ...615,828,345
3. MiSCEIANEOUS INCOME. .....uvuiueiceirreieeereisete ettt ettt s s st s nntessennns | srserssessnens (114,456,719) | ovovevvernenns (70,836,182) | ....ocevvnve. (596,527,339)
4. Total (LINES 1 thIOUGN 3)....cucvueiriiiicicrieiseiieee sttt | rerenienienens (18,518,181) | ..o 51,663,147 | ...ocvvvvene 60,594,981
5. Benefit and 10SS related PAYMENLS..........cccveicviieieiesie ettt bbbt | esaesesesaens 400,634,293 | ............... 734,427,021 | ............ 2,757,613,000
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........oveveveveveveeeevenesiens | cveerivinienns (518,862,544) | .............. (798,496,670) | ........... (3,217,801,289)
7. Commissions, expenses paid and aggregate write-ins for dedUCtions............cccoeuviveiciniieiecieecseseeseee s | cverieienans (317,051,837) | ..ocvvevveanan 62,914,378 | ..ccevevnee. 180,245,865
8. Dividends paid t0 POIICYNOIAETS........c..cuirieriirriieicsee ettt ensenens | sesssesseenssnssesnens (UL IR TLC) | — 1,837,259 | oo 5,228,863
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). ....(37,591,593)
10, Total (LINES 5 HIOUGN 9)...euveieicecee ettt sttt ns st nns | sesessessenens (435,358,722) | ....ovvvvveeenr....881,988 | .. (312,305,154)
11, Net cash from operations (Line 4 MiNUS LINE 10)........ccveiriiinieieiisieiiseeeissei e ssessssssseessssssesssssssessesnss | esesessssens 416,840,541 | .................50,981,160 | ............... 372,900,135
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..euiuecitiees ittt bR R ARttt enins | feniesieniees 320,978,393 | ..o 734,698,267 | ............ 1,993,052,868
12.2 Stocks. ....6,844,626 ...200,469,029
12,3 MOMGAGE I08NS.......ueriiiiciiei bbbttt | benineseninniae 62,182,487 | ..vvvvivrnne 31,481,724 | ............. 130,434,299
12,4 REAIESIALE. ..ottt £ttt entns | sesententsne st st st e stestentants | setestensetsessestentesestentenes | sesestentns st en s s et entnen
12,5 Other INVESIEA @SSELS........couceuriiieiciei ettt | sbneieriessasiens 6,586,033 | ..covvrirrenne 11,767,060 | ..corvrveneen. 51,302,854
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccocueeereeneneernenensneeieeens | cevereineneneiee (G ) 20,107 | oo (110,011)
12.7  MISCEIANEOUS PTOCEEAS........c.cvueviveriirceeiiscteiee ettt sttt b bbb st s s s st s st esessnesesennes | beressnnesensns 123,401,969 | .....cocveen 81,274,580 | ............... 207,665,880
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cviviurieiiieieesee ettt sssesse s sssssnes | evsessssnnans 513,143,691 | ............... 866,086,364 | ............ 2,582,814,919
13.  Cost of investments acquired (long-term only):
1301 BONGS. ettt Rttt | beniesaniens 431,946,161 | .....oocenee. 490,841,777 | .vvvnenee 1,637,228,609
13,2 SHOCKS. . veureueuireieeeee ettt ettt £ bRttt ens s tnnns | Sersessestneneenes 836,169 | .ovvvererrreenes 955,830 | .ovevrrrrrrens 3,061,805
13,3 MOMGAGE I0BNS.... ..ottt | erieesenineiae 95,817,269 | ...coovvvne. 37,334,760 | ....coceonee. 294,563,337
134 REAI ESTALE. ...ttt ettt ettt ettt et ee et et et et et et ee et eeeseeeteteteeeseteteeeteseteeeseteseeesneneeensanes | ererereresenenenetenenenensnenenenes | ererereeiten e e e s e 48,636 | ..o
13.5  Other INVESIEA @SSELS......o.veureuririiaerieririerie ittt ent s | frenisnssesinns 24,298,239 | ..ovvrrrinen 22,435,507 | ..oocvvvennn. 113,110,585
13.6  MiSCEllaNEOUS APPIICAtIONS.........vvveeiriiiiieicieieie ettt bbbttt | snbessesssssnsns 22,153,996 | ..oooverinnna 49,976,295 | .....cco....... 104,129,267
13.7 Total investments acquired (LINES 13.110 13.8)......ciiirerieiiieieiieese ettt ssesnnas | aevesssssssaens 575,051,833 | ............... 601,592,804 | ............ 2,052,093,602
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........ceieicuriirieiiisiees e sssesssnns | cresessessessssenns 7518444 | ... 12,110,240 | oo 30,831,475
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).......c.cviueieiiieieiieceeseeee e | evessissienans (69,426,586)| .............. 252,383,320 | ............... 499,889,841
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES..........cveiveieieciiieic ettt sttt bbb sssntens | ssessssessessssestessssensessesnses | sesessessssassessessstessessnsensess | suessessessssessessssessesensensesas
16.2 Capital and paid in SUMPIUS, €SS tTEASUMY SLOCK.........cvururiiierirrirrieierissisisiestess st sssssessssssessesssssnssns | sessssssssessessessssssssessassanss | sssessesssssnssessassssnssessanss | sssessnssnssnssesssssnssessessnes
16.3 BOITOWED FUNGAS.......cooveiieicieii ettt bbbttt es | stbebne bt st st niesbesbnens | sebesbsttebsnssesb bt nbesbeees | sesesbebee s es bbb bees
16.4 Net deposits on deposit-type contracts and other insurance liabilities. (5,052,265) | ... ..(6,730,005) | .... (9,321,862)
16.5  DivIAENdS 10 STOCKNOITETS............vuuiircirciieieiici ettt | ebsenbnssse st esi e entnnes | ersessesinesse e st ssenensensenes | rersesseninees 700,000,000
16.6  Other cash provided (APPHEA).........vueururirriireireieiiieei ettt sb st ens | snsseessssssians (10,387,350) | ..vovereenenas 41,924,3% | ............. (246,604,536)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccoccovrerence. (15,439,615) | ..ovovverrerenas 35,194,389 | ..cccvnnen (955,926,398)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccccvvvevrces | cerrervvrninns 331,974,340 | ............... 338,558,869 | ......ccceonune (83,136,422)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI.......vuiiitrieiieitieseeie sttt bbbttt | reniesansinens 155,087,493 | ...coovivnnee 238,223,915 | .cvvvene 238,223,915
19.2  End of period (Line 18 plus Ling 19.1).......ccoerinenrirrnieiecncreis 487,061,833 576,782,784 155,087,493
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from asset exchanges-bonds, stocks, mortgages, real estate & other inv assets..........c... | oeveevvernen. (11,066,294) | ................ (67,508,617)| .............. (166,578,948)
20.0002  Non-cash acquistions from asset exchanges-bonds, stocks, mortgages, real estate & other inv assets............ | cceevvereeee. (11,066,294) | ................ (67,508,617) | ............ (166,578,948)
20.0003  Non-cash premium for change in provision for experience rating refunds - ceded...........coovvreerrerrrninrnernirnens | crrereereerneennens 7,330,684 | ... | e 33,588,550
20.0004  Non-cash for other amounts receivable under reinSUranCe CONIACES...............c.vvuvveverereereeeeeereeereeeererennnes | cevevrerreeeinnns 7,330,684 | ... | e 33,588,550
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIIAL TR ..ottt | Shb bbbt | et i | feb s
2. Ordinary life INSUMANCE. .........ceveeveerieeieiesee ettt sttt es s sssasssssns | sessessesssessesesssssessesanes 16,945,405 | ....cooovevvieeeeeee 27,676,579 | oo 145,068,338
3. Ordinary individUal BNNUIIES.............cvvuueririiicriieeiieeeien s esssesssenes | sssesssessssesssesssseseses 38,117,215 | oo 41,723,037 | oo 165,396,660
4. Credit life (Qroup and INAIVIAUAL)...........cvivriieieieiieieisieesse ettt sssseses | sossssstessessssessessssssessessssessesssssteses | sbsesssssssesssssssassessssessessssessessessnsasses | sesessessssessesesassessesssssssessessssansessnsas
5. GrouUp lifE INSUTANCE. .......c.cvveeiecreee ettt s b es et ssesssns | evssessessssssssssesnssstesnsa 6,842,221 | ..o (2,857,973) | coovvevereerereeereees 16,309,901
8. GOUDP @NNUILIES......eouvvrerviceinericeie ittt | eeseentsseessens st eneens 433,603,522 | .ooorveririeienns 364,845,272 | ...oovvvveerins 1,383,706,522
T AEH = GIOUP. oot eest ettt ettt | eetenes sttt 8,075,195 | covvovverrerereneeieren 3,996,947 | oo 31,885,304
8. A&H - credit (Group @nd INAIVIAUAL). ........c.eveereriririerisieieiiessssessssessssssesee e essessssssessessessss | stesssssssssesssssssssssessesssssssssessassasssnes | sssesssssessessassssssessessassnssessessassnssns | essnsssessossasssnssessessensnsssessassasssnssnses
0. ABH = OtNBI .ot | et 5,289 | oo 5,346 | oo 660,951
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11, Subtotal (Lines 1 through 10)..........ccuuereeiririieriiicrrerieesi s esesssesssnenes | cveseesssesssesssseeesenenss 503,588,847 | .....vvrverrerrririreriina 435,389,208 | .....covoveverrrrirninnne 1,743,027,676
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.oveiiiiiieieiiieie ettt seas | evesssssssessssstes s sstes s ssssessessssssasss | essesssessesiesassessessssessessessssessessntanss | sessessessssessessessssessessssansessesensesesenes
13, Subtotal (LINES 11 throUGN 12)......cuveereerrrerreereeisreeseeeseesseeessesssssssssssssssssssssssssssssssesss | sessmessssssssssssssssssnees 503,588,847 | ...oovverrerrerrrernn 435,389,208 | ...ovvvorrerrrrrrennne 1,743,027,676
14, DEPOSIt-tyPE COMIACES.......oveiveieiiieicieis ettt | stassesssssntessessssensansees 320,069,605 | ...oovvorerieriiieraieinns 355,510,130 | oo 1,308,729,296
15, Total (LINES 13 @NG 14)....c.corvvrreerecereiereceieee et seees st sessssssssnessensens | avesessssessassssesssneees 823,658,452 | .....ooovvrvverrrerinn 790,899,338 | ..o 3,051,756,972
DETAILS OF WRITE-INS
L OO OO PO PP
1002, ootk R et | Heee bRt | Hereet bRt | Sert R
L0 OO OO OO OO OO ST OO
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0
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Statement as of March 31, 2020 of the TALCOTT RESOLUTlON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

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

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

| SSAP # | F/S Page | F/S Line # | 2020 2019
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 40,761,607 | $ 198,599,403
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 123,844,438 (56,035,759)
123,844,438 (56,035,759)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ (83,082,831)[ $ 254,635,162
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 3979,760,155|$%  3,194,448,830
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 129,324,689 5,480,251
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 297,819,809 31,302,747
427,144,498 36,782,998
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 3552615657 |$ 3,157,665,832

The Company's reported investment in TLA was $1,337,655,412 and $979,284,334 as of March 31, 2020 and December 31, 2019, respectively. The Company's
investment in TLA would have been reported as $1,039,835,603 and $947,981,587 as of March 31, 2020 and December 31, 2019, respectively, without the state
prescribed practices.

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

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 are carried at either amortized cost or 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.

Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

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

3. The Company did not recognize any OTTI for loan-backed securities held as of March 31, 2020.
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 earnings as a realized loss (including securities
with a recognized OTTI for non—interest related declines when a non-recognized interest related impairment remains):
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E.

F.

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 119,094,430
2. 12 Months or Longer $ 35,891,304

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $1,253,098,352
2. 12 Months or Longer $ 345,756,099

As of March 31, 2020, loan-backed securities in an unrealized loss position comprised 416 securities, primarily related to collateralized debt obligations ("CDOs"),
commercial mortgage-backed securities ("CMBS"), residential mortgage-backed securities ("RMBS"), and corporate securities in the financial services sector which
were depressed primarily due to 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 March 31, 2020.

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 March 31, 2020

Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repo Programs

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

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

Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Bilateral (YES/NO) [ YES
b. Tri-Party (YES/NO) |NO

Original (Flow) & Residual Maturity

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

1. Open - no maturity $ —|$ —|$ —|$ —

. Overnight — — — —

. 2 days to 1 week — — — —

. >1 week to 1 month — — — —

. >1 month to 3 months — — — —

. >3 months to 1 year 269,065,125 — — —

. > 1year — — — —

oTlIN|lojla]ld]lO]IN

. Ending Balance

N

. Open - no maturity $ —|% —|$ —|$ —

. Overnight — — — —

. 2 days to 1 week — — — —

. >1 week to 1 month — — — —

. >1 month to 3 months — — — —

. >3 months to 1 year 99,127,000 — — —

N |lo|jloa|lbd]lw N

. > 1year — — — —

Counterparty, Jurisdiction and Fair Value (FV)
The Company has no investments in defaulted repurchase agreements.
Securities "Sold" Under Repo - Secured Borrowing

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

Second
First Quarter Quarter Third Quarter | Fourth Quarter

a. Maximum Amount _
1. Cash 269,065,125 — — —
2. Securities (FV) — — — _

b. Ending Balance
1. Cash 99,127,000 — — —
2. Securities (FV) — — — —

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

1 2 3 4

Ending Balance None NAIC 1 NAIC 2 NAIC 3
a. Cash $ —|$ 99,127,000
b. Bonds-FV — — — —
c. LB&SS-FV — — — —

-
|

<
|

Preferred stock -

e.  Common stock — — — _

f. Mortgage
loans - FV — — — —

g. Real estate - FV — — — _

h. Derivatives - FV — — — —

i.  Otherinvested
assets - FV — — — —

j. Total collateral
assets - FV $ —1$ 99,127,000 | $ —1$ —

5 6 7 8

Does Not

Qualify as
Ending Balance NAIC 4 NAIC 5 NAIC 6 Admitted

a. Cash $ —1$ —|$ —1$ —

b. Bonds-FV — — — —

c. LB&SS-FV — — — —

Preferred stock -

e.  Common stock — — — _

f. Mortgage
loans - FV — — — —

g. Realestate - FV — — — _

h. Derivatives - FV — — — —

i.  Otherinvested
assets - FV — — — —

j. Total collateral
assets - FV $ —1$ —1$ —1$ —
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9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

a. Overnight and continuous $ —

b. 30 days or less —
c. 311090 days —
d. >90 days 99,127,000

10.  Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost Fair Value
a. 30 days or less $ 45,796,803 | $ 45,824,192
b. 31to 60 days 3,782,073 3,781,013
c. 61to 90 days 4,127,688 4,121,501
d. 91to 120 days 1,787,681 1,786,521
e. 121 to 180 days — —
f. 181 to 365 days 942,815 947,986
g. 1to2years 4,456,898 4,470,213
h. 2to 3 years 6,891,368 6,894,248
i. >3 years 31,341,695 31,268,853

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

Second Fourth
First Quarter Quarter Third Quarter Quarter

a. Maximum Amount

1. Cash $ 269,065,125 | $ —1$ —|$ —
2. Securities (FV) — — — —
b. Ending Balance
1. Cash $ 99,127,000 | $ —1|$ —|$ —
2. Securities (FV) — — — —

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. Company Policy or Strategies for Engaging in Repo Programs
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. The
receivable for reverse repurchase agreements is included within short term investments.

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Bilateral (YES/NO) YES
b. Tri-Party (YESINO) NO

3. Original (Flow) and Residual Maturity

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

1. Open - No Maturity — — — -

. Overnight — — — —

. 2 days to 1 week — — — —

Al

. >1 week to 1 month — — — —

. >1 month to 3 months — — — —

. >3 months to 1 year 2,955,307 — — —

. > 1year — — — —

. Ending Balance
. Open - No Maturity — — — —

. Overnight — — — —

. 2 days to 1 week — — — _

. >1 week to 1 month — — — _

. >1 month to 3 months — — — —
>3 months to 1 year 2,773,282 — — —

. >1year — — — —

~lojlao|lo|j]T|lvy|lT N ] |O

«
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4. Counterparty, Jurisdiction and Fair Value (FV)
None

5. Fair Value of Securities Acquired Under Repo - Secured Borrowing

First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount |$ 41434901$ —|$ —|$ —
b. Ending Balance  |$ 3,891,668 | $ —1$ —1$ —

6.  Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

1 2 3 4

Ending Balance None NAIC 1 NAIC 2 NAIC 3
a. Bonds-FV $ —$ —$ —|$ —
b. LB&SS-FV — — — —
Preferred stock -

d.  Common stock — — — _

Mortgage loans -
Fv

f.  Real estate - FV — — — _

g. Derivatives - FV — — — _

Other invested
h. assets-FV — — — —

i. Totalassets-FV |$ —1$ -9 —|$ —

5 6 7 8

Does Not
Qualify as
Ending Balance NAIC 4 NAIC 5 NAIC 6 Admitted

a. Bonds-FV $ —|$ —|$ —19 —
b. LB&SS-FV 3,835,679
Preferred stock -

d.  Common stock

Mortgage loans -
FV

f.  Real estate - FV

g. Derivatives - FV

Other invested
h. assets-FV 55,989

i. Total assets-FV |$ —|$ 3,835679|$ —1$ 55,989

7. Collateral Pledged - Secured Borrowing

Second Fourth
a. Maximum Amount First Quarter Quarter Third Quarter Quarter
1. Cash $ 2955307 |$ —1$ —1$ —
2. Securities (FV) — — — —
3. Securities (BACV) XXX XXX XXX XXX
Nonadmitted subset
4. (BACV) XXX XXX XXX XXX
Second Fourth
b. Ending Balance First Quarter Quarter Third Quarter Quarter
1. Cash $ 2773282|% —1$ —1$ —
2. Securities (FV) — — — —
3. Securities (BACV) XXX XXX XXX XXX
Nonadmitted subset
4. (BACV) XXX XXX XXX XXX
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8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and
a. Continuous $ —|$ —
b. 30 days or less — —
c. 311090 days — —
d. >90 days 2,773,282 2,733,282

9. Recognized Receivable for Return of Collateral - Secured Borrowing
None
10.  Recognized Liability to Return Collateral - Secured Borrowing (Total)
None
H.  Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
l. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements transactions accounted for as a sale transaction.
M.  Working Capital Finance Investments
The Company had no working capital finance investments.
N.  Retained Assets
The Company had no offsetting and netting of assets and liabilities.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.
Note 7 - Investment Income
No significant change.

Note 8 - Derivative Instruments

H. Other Investment and/or Risk Management Activities

The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted premium commitments,
the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of March 31, 2020 and December 31, 2019, respectively.

(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2020 $ 49,740
2021 7,044
2022 —
2023 —
Thereafter 131,832
Total Future Settled Premiums 188,616
(amount in thousands)
Undiscounted Future Premium Derivative Fair Value with Premium Derivative Fair Value Excluding
Date Commitments Commitments Impact of Future Settled Premiums
March 31, 2020 $ 188,615 |% 190,874 | $ 2,259
December 31,2019 |$ 168,048 | $ (43,434)($ (211,482)

Note 9 - Income Taxes
No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.
Note 11 - Debt
B.  FHLB (Federal Home Loan Bank) Agreements
1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized advances, which may

be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires the Company to own member stock and
borrowings require the purchase of activity-based stock in an amount (generally between 3% and 4% of the principal balance) based upon the term of the outstanding
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advances. FHLB stock held by the Company is classified within Page 2, Line 2.2 (Common stocks) in the General Account. As of March 31, 2020 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 2020, the Company's pledge limit is $799 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.

2. a. FHLB Capital Stock - Aggregate Totals

1. March 31, 2020

1

Total 2 3

2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |8 — |8 —
b. | Membership Stock - Class B 3,884,000 3,884,000 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 3,884,000 |$ 3,884,000 |$ —
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 799,000,000 |$ 799,000,000 |$ —
2. December 31,2019
1

Total 2 3

2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |8 — |8 —
b. | Membership Stock - Class B 3,884,001 3,884,001 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 3,884,001 $ 3,884,001 $ —
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 799,000,000 |$ 799,000,000 |$ —

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

Eligible for Redemption
1 2
Current Period Not Eligible 3 4 5
Total for Less Than 6 Months 1 to Less than 6
Membership Stock (2+3+4+5+6) Redemption 6 Months to Less than 1 Year 3 Years 3105 Years
1. [ClassA $ —|$ —|$ —|$ —1|$ —|$ —
2. |ClassB 3,884,000 1,952,400 1,931,600 — — —

3. The Company had no collateral pledged to the FHLB as of March 31, 2020.
4. The Company had no borrowings from the FHLB as of March 31, 2020.

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

A-D. Defined Benefit Plans
The Company has no direct plans.

Note 13 - Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

No significant change.
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Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate !
Nature and Financial Poteor}tlFaLIJerT;ount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyu arantor 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
1. In 1997, TL guaranteed the obligations of TLA with $ — Increase in Unlimited (1) The guaranteed affiliate
respect to life, accident and health insurance and annuity Investments in maintains surplus in
contracts. The guarantee was issued to provide an SCA, Dividends to addition to policyholder
increased level of security to potential purchasers of TLA stockholders reserves. The payment or
products. As of March 31, 2020 and December 31, 2019, no (capital performance risk of this
liability was recorded for this guarantee, as TLA was able to contribution), guarantee is low as It is
meet these policyholder obligations. Expense, or Other unlikely that this guarantee
will be triggered.
Total $ — Unlimited

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

B. Assessments
No significant change.

C. Gain Contingencies
No significant change.

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

E.  Joint and Several Liabilities
No significant change.

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

Note 15 - Leases

No significant change.

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

No significant change.

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

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

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

No significant change.

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

No significant change.
Note 20 - Fair Value Measurements
A. Fair Value Measurements
Fair value is determined based on the "exit price" notion which is defined as the price that would be received to sell an asset or paid to transfer a liability in the principal
or most advantageous market for the asset or liability in an orderly transaction between market participants. Financial instruments carried at fair value in the Company’s
financial statements include certain bonds, stocks, derivatives, and Separate Account assets.
The Company's investment manager for the general account and guaranteed separate accounts (a registered investment adviser under the Investment Advisers Act of

1940), with oversight by the Company's Investment Management Department and its Finance and Investment Committee ("FIC"), a committee co-chaired by the Chief
Investment Officer and the Chief Risk Officer of the Company, estimates the fair value for financial assets held in the Company's general account and guaranteed separate
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accounts based on the framework established in the fair value accounting guidance. The Company reviews its investment manager's pricing policy on a periodic basis,
with any changes to be approved by the FIC. The Company reserves the right to take exception to its investment manager's pricing of a particular asset and, with FIC's
approval, to adjust the price received from its investment manager for that particular asset. The Company estimates the fair value for financial liabilities based on the
framework established in the fair value accounting guidance. The framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active
markets and requires that observable inputs be used in the valuations when available. The Company categorizes its assets and liabilities measured at estimated fair value
based on whether the significant inputs into the valuation are observable. The fair value hierarchy 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 the determination of fair
values that the Company's investment manager has classified within Level 3. Consequently, these values and the related gains and losses are based upon both observable
and unobservable inputs. The Company’s bonds included in Level 3 are classified as such because these securities are primarily within illiquid markets and/or priced by
independent brokers.

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

March 31, 2020
Quoted Prices in Significant
Active Markets for Significant Unobservable
Identical Assets Observable Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value
Preferred stocks - unaffiliated $ —|$ —1$ 2,228|$ —|$ 2,228
Common stocks - unaffiliated — — 17,502 — 17,502
Real estate owned — — 14,500 — 14,500
Cash equivalents 246,794 — — — 246,794
Total bonds and stocks 246,794 — 34,230 — 281,024
Derivative assets
Credit derivatives — 4,547 — — 4,547
Equity derivatives — — 1,183 — 1,183
Foreign exchange derivatives — 10,108 — — 10,108
Interest rate derivatives — 114,575 106,405 — 220,980
Macro hedge program — 52,152 288,507 — 340,659
Total derivative assets — 181,382 396,095 — 577,477
Separate Account assets [1] 29,137,760 39,853,624 400,650 — 69,392,034
Total assets accounted for at fair value $ 29,384,554 | $ 40,035,006 | $ 830,975 | $ —19 70,250,535
b. Liabilities accounted for at fair value
Derivative liabilities
Credit derivatives $ —|$ (853)| $ —19 —|$ (853)
Foreign exchange derivatives — (11,555), — — (11,555)
Interest rate derivatives — (69,948), — — (69,948),
Macro hedge program — (2,251) (112,397) — (114,648)
Total liabilities accounted for at fair value $ —|$ (84,607)| $ (112,397)| $ —|$ (197,004)

[1] Excludes approximately $2.3 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value Measurements).
Valuation Techniques, Procedures and Controls

The Company determines the fair values of certain financial assets and liabilities based on quoted market prices where available and where prices represent reasonable
estimates of fair value. The Company also determines fair values based on future cash flows discounted at the appropriate current market rate. Fair values reflect
adjustments for counterparty credit quality, the Company’s default spreads, liquidity and, where appropriate, risk margins on unobservable parameters.

The fair value process is monitored by the Valuation Committee of the Company's investment manager, which is a cross-functional group 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. There are also two working groups
under the Valuation Committee of the Company's investment manager, a Securities Valuation Group ("Securities Working Group") and a Derivatives Valuation Group
("Derivatives Working Group"), which include various investment, operations, accounting, compliance and risk management professionals that meet on a regular basis,
to review market data trends, pricing and trading statistics and results, and any proposed pricing methodology changes.

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.

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.
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The Company's investment manager utilizes 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 Securities Working Group of the Company's investment manager performs 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 manager ensures 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 manager determines 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 manager.

The Company's investment manager conducts 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 manager has 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.

As to derivatives that are held by the Company as well as its investment manager's other clients, the Derivatives Working Group of 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. The
Company's investment manager performs various controls on derivative valuations which include both quantitative and qualitative analyses. Analyses are conducted by
a dedicated derivative pricing team that works directly with investment sector professionals to analyze impacts of changes in the market environment and investigate
variances. As to derivatives that are held by the Company only, 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. On a daily basis, market valuations are compared to counterparty valuations for OTC derivatives
for collateral purposes. 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.

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 equity 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 debt securities, 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 most bonds and preferred stocks.

Asset-backed securities ("ABS"), CDOs, CMBS and RMBS - 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.
ABS and RMBS prices also include estimates of the rate of future principal prepayments over the remaining life of the securities. These 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.

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

Credit derivatives - Primary inputs include the swap yield curve and credit default swap curves.
Foreign exchange derivatives - Primary inputs include the swap yield curve, currency spot and forward rates, and cross currency basis curves.
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 ABS, CMBS, CDOs and RMBS 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. 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
Guaranteed Separate Account investments for bonds, stocks, mortgage loans and limited partnerships are valued in the same manner, and using the same pricing sources

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

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

2. The table below provides a roll-forward of financial instruments carried at fair value using significant unobservable inputs (Level 3) for the
quarter ended March 31, 2020 :

Total Gains
Beginning (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into outof | NetIncome As of Current
(Amounts in thousands) Quarter End | Level 3[2] | Level 3 [2] 1 Surplus | Purchases Sales Settlements | Quarter End
Assets
All other corporate bonds —
asset-backed $ 10($ —1$ —|$ —1$ 501$% —1$ —|$ (60)| $ —
Preferred stocks - unaffiliated 1,907 — — — (55) 376 — — 2,228
Common stocks - unaffiliated 18,001 — (499) — — — — — 17,502
Real estate owned 14,500 — — — — — — — 14,500
Total bonds, stocks and real 34,418 — (499) — (5) 376 — (60) 34,230
erivatives
Equity derivatives 260 — — — 923 — — — 1,183
Interest rate derivatives 19,864 — — — 86,541 — — — 106,405
GMWB hedging instruments 16,333 — — — (16,333), — — — —
Total derivatives [3] 36,457 — — — 71,131 — — — 107,588
Separate Accounts 470,015 500 (41,186) (4,872) (6,062) 751 (16,417) (2,079) 400,650
Total assets $ 540,890($ 500 ($ (41,685($ (4,872)|$ 650648 1,127|$ (16417)$ (2139))$ 542,468
Liabilities
Derivatives
Macro hedge program $ (394943 —1$ —|$ 8703|$ 210,265|% 9,899|$ (13,263)$ —|$ 176,110
Total derivatives [3] (39,494) — — 8,703 210,265 9,899 (13,263), — 176,110
Total liabilities $  (39,494)$ —1|$ —|$ 8703|$ 210,265|$ 9,899|$ (13,263)|$ —|$ 176,110
1 All amounts in this column except Separate Account assets 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 or market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
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B.  Other Fair Value Disclosures
Not applicable.
C.  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.
(Amounts in thousands) March 31, 2020
Not
Practicable
Aggregate Fair Admitted Net Asset (Carrying
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 7,167472|1$ 6,585,824 |$ 37,071|$ 6,768,698($ 361,703 | $ — —
Preferred stocks - unaffiliated 58,694 58,682 — 34,617 24,077 — —
Common stocks - unaffiliated 17,502 17,502 — — 17,502 — —
Mortgage loans 1,285,020 1,283,644 — — 1,285,020 — —
Cash, cash equivalents and short-term
investments - unaffiliated 487,011 487,062 255,681 228,609 2,721 — —
Derivative related assets 673,249 577,477 — 277,154 396,095 — —
Contract loans 1,361,428 1,361,428 — — 1,361,428 — —
Surplus debentures 42,264 31,855 — 11,786 30,478 — —
Separate Account assets [1] 69,392,034 69,392,034 29,137,760 39,853,624 400,650 — —
Total assets $ 80,484,674|% 79,795,508 |$ 29,430,512|$ 47,174,488|% 3,879,674 |% —1$ —
Liabilities
Liability for deposit-type contracts $ (220,763)| $ (223,747)| $ —1$ —1$ (220,763)| $ —19 —
Derivative related liabilities (202,497) (197,004) — (90,100) (112,397) — —
Separate Account liabilities (69,392,034), (69,392,034)]  (29,137,760)|  (39,853,624) (400,650 — —
Total liabilities $ (69,815,294)|$ (69,812,785)$ (29,137,760)| $ (39,943,724)| $ (733,810)| $ —1$ —
[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $2.3 billion as of March 31, 2020.
(Amounts in thousands) December 31, 2019
Not
Practicable
Aggregate Fair | Admitted Net Asset Value | (Carrying
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) (NAV) Value)
Assets
Bonds - unaffiliated § 7300329|% 6481722($ —|$ 6810519|$ 489,810 —19 —
Preferred stocks — unaffiliated 57,987 57,308 — 34,746 23,241 — —
Common stocks — unaffiliated 18,001 18,001 — — 18,001 — —
Mortgage loans 1,299,025 1,250,159 — — 1,299,025 — —
Cash, cash equivalents and short-term
investments - unaffiliated 155,084 155,087 150,193 1,939 2,952 — —
Derivative related assets 150,683 119,894 — 96,489 54,194 — —
Contract loans 1,353,910 1,353,910 — — 1,353,910 — —
Surplus debentures 44,948 31,854 — 12,189 32,759 — —
Separate Account assets [1] 74,698,493 74,698,493 35,088,113 39,140,365 470,015 — —
Total assets $ 85078460|$ 84,166,428|% 35,238,306 |$ 46,096,247 |§ 3,743,907 —|$ —
Liabilities
Liability for deposit-type contracts $  (227612)%  (230,693)$ —|$ —1$  (227,612)$ —1$ -
Derivative related liabilities (130,918) (125,330) — (73,687) (67,231), — —
Separate Account liabilities (74,698,493)]  (74,698,493) (35,088,113)|  (39,140,365) (470,015) — —
Total liabilities $ (75,057,023)|$ (75,054,516)|$ (35,088,113)[$ (39,214,052) $ (754,858)| $ —1$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $2.5 billion as of December 31, 2019.
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D.

The valuation methodologies used to determine the fair values of bonds, stocks and derivatives are described in the above Fair Value Measurements section of this note.
The amortized cost of cash, cash equivalents and short-term investments approximates fair value.

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

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

Fair values of liability for deposit-type contracts were estimated using average discounted cash flow calculations and current market interest rates.
The carrying amounts of the Separate Account liabilities approximate their fair values.

At March 31, 2020, the Company had no investments where it was not practicable to estimate fair value.

Note 21 — Other Items

C.

Other Disclosures

The impact of the outbreak and continuing spread of the novel coronavirus (“COVID-19") and the related disruption to the worldwide economy are affecting companies
across all industries. Worldwide health emergency measures to combat the spread of the virus have caused severe disruption resulting in an economic slowdown. The
duration and impact of the COVID-19 public health crises on the financial markets, overall economy and our operations are uncertain, as is the efficacy of government
and central bank interventions. Additionally, we are unable to determine what, if any, actions our regulators may take in response to the COVID-19 public health crisis
and its impact on financial markets and our operations. At this time, the Company is not able to reliably estimate the length and severity of the COVID-19 public health
crises and, as such, cannot quantify its impact on the financial results, liquidity and capital resources of the Company and its operations in future periods.

Effective May 2020, Talcott requested and received an extension from the Department to file the first quarter 2020 Statutory quarterly statement on or before June 15,
based on State of Connecticut Covid-19 directives to restrict office contact through May 20. The Company will be filing the first quarter statement by May 15 without a
signed jurat page. The Company will amend its filing on or before June 15 with a signed jurat page.

Note 22 - Events Subsequent

The Company had no material subsequent events through the filing date of May 15, 2020.

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.  Forthe periods ended March 31, 2020, and December 31, 2019, 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 $129,324,689 and $5,480,251, respectively.

b.  For the periods ended March 31, 2020, and December 31, 2019, the total amount of reinsurance credit taken for this agreement was $163,702,138 and
$6,937,027, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

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

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

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

Note 26 - Intercompany Pooling Arrangements

Note 27

No significant change.

- Structured Settlements

Note 28

No significant change.

- Health Care Receivables

Note 29

No significant change.

- Participating Policies

Note 30

No significant change.

- Premium Deficiency Reserves

Note 31

No significant change.

- Reserves for Life Contracts and Deposit-Type Contracts

Note 32

No significant change.

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

No significant change.
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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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9.1

9.1

—_

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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

reporting entity?

If yes, date of change:

Yes| ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

result of the merger or consolidation.

Yes [X]

Yes|[ ]

Yes[ ]

No[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

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
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?

State of Connecticut Insurance Departmnet

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?

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 period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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

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

If the response to 8.3 is yes, please provide below the names and 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

involved?

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X]

2/31/2017

NAT ]

1

2/31/2017

05/10/2019

Yes| ]
Yes [X]

No[ ]
No[ ]

Yes| ]

Yes|[ ]

Yes [X]

NIA[X]

NAT |

No[X]

No[X]

Nof[ ]

1
Affiliate Name

2
Location (City, State)

FRB

0CC

FDIC

SEC

Talcott Resolution Distribution Company, Inc. Windsor, CT

NO

NO

NO

YES

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?

(@)

(b)

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

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

e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

The Code of Ethics was last updated on January 9, 2020 for technical, administrative and other non-substantive changes.

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Qo8

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

Yes [X]

Yes[X]

Yes[ ]

Nof[ |

No[ ]

No[X]
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10.1
10.2

1.1

11.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 3,982
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]

If yes, give full and complete information relating thereto:

The Company has $259.172.854 of cash and bonds pledged as collateral for derivative activity; $3.884,000 FHLB capital stock: $2.773,281 of short term investments subject to reverse
repurchase agreements; and $68,491,238 bonds subject to repurchase agreements.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 27,712,014
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,040,990,002 1,399,589,956
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,040,990,002 $ 1,399,589,956
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAJ[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, IIl - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

17.1 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
Federal Home Loan Bank of Boston 800 Boylston St., Boston, MA 02199

17.2 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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 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 U
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] Nol[ ]
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[ ]
17.6 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
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
106699 Hartford Investment Management FEOBULMG7PY8G4MG7C65 SEC DS
Company
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
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18.2 If no, list exceptions:

19.

20.

21.

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.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes [X]

By self-designating PLGI securities, the reporting entity is certifying the following elements for 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 securities? Yes [X]

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 security was 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 reporting 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? Yes[ ]

Q08.2

No[ ]
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
11

1.5
1.6

3.1
3.2
33
34

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount
1A FaIM MOMGAQES. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G
112 RESIHENTAI MOMGAGES. ... vvvreerreireirireieiseisese et ses et ss e ese e s st s ke e 882848 s 482 s ke e s e e Rttt e n st nsesnnnntene | Dassessssessesnssassesnsas 74,768,520

1.13  Commercial mortgages. 1,208,875,493

1.14  Total mortgages in good standing
Long-term mortgages in good standing with restructured terms

1,283,644,013

1.21  Total mortgages in good standing With FeSITUCIUIEA tEIMS...........ceiiiiiei ettt bbb s bbbt bbb enis G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FaIM MOMGAQES. .....oeeveeeeeeeeeeeees et s et s s s s bbb bbb bbb bbb bbb bbb bbbttt ettt G
IV T 10T = o (0PTSRS G
1.33  COMMETCIAI MOMGAGES. .. cvervevriereiieiseissiesseistesse s st sse st s st es st s e s s s s a8 s s ant s s s e e s bR e R8s a8 28 s 4n £ e d s s e s R R s s bbb e n s b n s B
1.34  Total mortgages with interest overdue more than three MONENS.............ouiii ettt sttt B 0
Long-term mortgage loans in process of foreclosure

TA1 FaIM MOMGAGES. ....veoeveeeeeeeeeeeeeee e eeeseee e e s s s s s s e s s e s s s s e s ee s s s e s s bbb s e e s s e ee s e ettt es s ee s es e ensessenses e nr e G
142 RESIABNHAI MOMGAGES......vvveececeicveeseeeesetss ettt ess st st s st e st s e sse s s s b e s s es e s st s s e en st e s s e s st s et s s s en s st se s st et ssen st s ans st en st seen s sanen G
143  Commercial mortgages G
1.44  Total mortgages in process of foreclosure.... G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ooiiiieieiieiecsss ettt B 1,283,644,013
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

18T FaIM MOMGATES. . ..cvevuiveviiectetet ettt ettt bbb s e bbbt st b s b bbb s et et s e s b b s R b s e s b b e R bt s bbb e A e b s e s b bR b bbb s R bt b a et bR b s bt aebns

1.62 Residential mortgages.

1.63  Commercial mortgages.....

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.1 AGH 0SS PEICENL. ...ttt ettt s bt s st s bbb s s s s b a8 s 881 bt s s b4 e s b s AR SR E s s S s s SR d AR R e AR R AR R s R e R s bR e s bR e R ss b et ens | Hdetietestesetastesetet st st st sttt

2.2 A&H cost containment percent

2.3 A&H expense percent eXCluding COSt CONAINMENT EXPENSES. .......cvuruiurireiriiiieiissieiseissietse sttt ss e s st ss st ss e essesse s s sse s s st s s s e s es e bR ee s e s s s e s s s s sesans | ehetetastessetastaseb et ensan et sntantes et

Do you act as a custodian for NEaIth SAVINGS GCCOUNTS?.............wu ittt sttt et s et f e st nen Yes[ | No[X]

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?..........ccceveverieevieieee 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 domicile
OF thE TEPOIING BNELY?.......ecveeeece ettt ettt bbb s bt bbb bbb R b s bt bR b et s st b s s b s bbb s s b e b s At b A A e b s A et bR bbb bt s s bbb et nanteaa Yes[ | No[ 1]

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 reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NAJ]
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 Qutstanding Lien Amount

Qo9
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlAbAMA ... AL e L [ 43,139 | 514,077 ] 111,428 3,089,876 1 ..............3,758,520 |....... 7,503,991
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California
6.  Colorado.....
7. Connecticut.
8. Delaware.................
9.  District of Columbia.
10.  Florida......cccocoveueenns
11.  Georgia...
12. i
13.
14.
15.
16.
17.
18, KENIUCKY ...ttt
19.  Louisiana.
20. Maine......
21.  Maryland.........
22.  Massachusetts....
23.  Michigan.....
24.  Minnesota...
25.  Mississippi...
26.  Missouri..
27.  Montana..
28. Nebraska
29. Nevada........
30. New Hampshire..
31, New Jersey.....
32.  New Mexico
33.  New York....
34.  North Carolina.
35.  North Dakota...
36, ON0..cucuciiercice s
37, OKIANOMA......ooeiecerieecieese ettt
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South CaroliNa.........c.cceeeieeriesiieiesie e
42, SOUth DAKOLA.......oveeeeriieririeieiissss et ensneaes
43. Tennessee......
44,  Texas......
45,  Utah........
46, VEIMONL. ..ottt
AT, VIFQINIA...ceeeeeirieieiseieie sttt nnns
48.  Washington.
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samo
53.  Guam..............
54.  Puerto Rico.....
55.  US Virgin Islands.........
56.  Northern Mariana Islands............ccccoeecveiveieveineieieseissrenecnnenn MP | N ]
57.  Canada.......ccccooevevereieieeeeee e GAN [ LN
58.  Aggregate Other Alien.........ccoveverevvreererverierseseniesssssssenenel O T [ XXX | iii00000i20,367 [ i 0
59, SUDBLOLAL......cveieiceiec e .
90. Reporting entity contributions for employee benefit plans.............. 19,9, GO U (RPN
91. Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........ccoceevevcveeeiceeee e XXX e (78,242) [ ..ovvveervereeerieens | evveersieseeieseenns e | e (78,242) [ ..o,
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOU.........oveerrrrnrerereeeresreeeeesessesesseesesseseeens XXX | everennieernensinsennenns [ rrrnieinsnsinennnnes | e | s | s (01 IO
93.  Premium or annuity considerations waived under disability
or other contract Provisions.............cceevecveeeveireesreeeiseeessses s XXX 85,544 | ..o e | e | e 85,544 | ..o,
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS).......crvvurvereereerereirneenes XXX,
96. Plus Reinsurance Assumed XXX
97.  Totals (All BUSINESS).......corverieiieieeiireiiseeiesiesissiesiessssessesssians XXX ,951,222 | ......... 34, 947 488 | ........... 8,517,208 |..... 436, 916 047 |........ 517,331, 965 ..320,069,605
98.  Less Reinsurance Ceded.........commiirierinerieriesiesienienienines XXX e 70,485,500 {......... 13,372,993 |.......... 8,517,128 |..... 435,812,631 |......... 528,188,252 | ..319,009,162
99. Totals (All Business) less Reinsurance Ceded............cccoovveriunnce. XXX (33,534,278)] ......... 21,574,495 [ oo, 80 [..coen.. 1,103,416 |.......... (10,856,287)] ....... 1,060,443
DETAILS OF WR
58001. ZZZ Other AlIEN.......ceeeerreeirrirrere e ssesssens XXX
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page..... [ ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX
9401.
9402. ...
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page..... [.XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reiNSUrEr.........ooovvvvvevvennann 0
N - None of the above - Not allowed to write business in the state 6
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Statement as of March 31, 2020 of the TALCOTT RESOLUTlON L”:E |NSURANCE COMPANY

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

Robert E. Diamond
David I. Shamis Henry Cornell e
100%:
AMC MGP GP Ltd. Cornell Capital GP GP LLC
CYM) GP (CPM) GP
| 1
AMC Fund MGP LP Cornell Capital GP LP
CYM) GP GP of Cornell Capital Partners I LP
44% of Hopmeadow Cayman GP LLC
| (C¥M)
AMC Fund GP LP
GP of Atlas Merchant Capital Fund LP
25% of Hopmeadow Cayman GP LLC
CYM)
1
[ 1
Atlas Merchant Capital Fund LP Hopmeadow Cayman GP LLC L
(cYm) GP of Hopmeadow Cayman LP Cornell Capital Partners LP
100% of Hopmeadow UK Holdings Ltd. =)
(CYM]
Hopmeadon 1 Hopmeadow UK Holdings Ltd.
(c¥m) |GBR} 85%
Hopmeadow Holdings GP LLC H dow Haldings Il LP
GP of Hopmeadaow Haldings LP w_;%:;_:ﬁﬂ;_L
GF of Hopmeadow Holdings Il LP
(DE) 82-3950273
Hopmeadow Holdings LP
(DE) £2-3930622 100%
Hopmeadow Acquisition, Inc.
{DE) B2-3950448 100%
Talcott Resolution Life, Inc.
(DE) 06-1470915 100%
Talcott Resolution Life_Insurance
Company
(cT) 06-0974148  100%
I
I I T 1
Talcott Resolution Life and Annuity American Maturity Life Talcott Resolution International Life
Insurance Company Insurance Company Reassurance Corporation 21 Church Street R, LLC
CT) 39-1052598 100% (cT) 05-1422508 CT) 06-1207332 DE) 83-2918805
1
[ 1
Talcott Resolution Distribution Talcott Resolution Comprehensive Employee Benefit
Company, Inc. Service Company
(CT) 06-1408044 CT) 06-1120503
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |82-3930622.. | ..vvvevvvrreain| werrreeiiireen | crreereinseneeeenns Hopmeadow Holdings, LP.........cccccvevirrvriiniens DE.....ccc..... UIP...covvrnne Hopmeadow Holdings, GP LLC...........ccccoeun. Ownership......... ...100.000 |Corne | |\ RSO ISR
David Schamis/Robert E. Diamond/Henry
4926 |Hopmeadow Holding Grp....... 00000... |82-3950446.. | ........ccevver| ererrrreeeeenee [ Hopmeadow Acquisition, INC........ccccceevverviernnes DE............ UIP...ceine Hopmeadow Holdings, LP........cccccccoeviiveininnas Ownership......... ...100.000 (Cornetl | Nevooos | e
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |06-1470915.. | ...vveevrvreannn 0001032204 .......covvrrerrnn. Talcott Resolution Life, INC......cccvevevrereriiriinnnes DE............. UDP.....cccouee. Hopmeadow Acquisition, INC...........ccccvrivnnees Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 88072... |06-0974148.. | .......ccvvenn 0000045947 | .....c.ovvvvrrerrrrnnn Talcott Resolution Life Insurance Company....... CToeene RE....cominne Talcott Resolution Life, INC......ccovevevvvierrirnnnns Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 81213... |06-1422508.. | ....eovvvvvreii| evireiiireeei | e American Maturity Life Insurance Company...... CToeene [DXS TS Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ RSO IS
Talcott Resolution International Life David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 93505... |06-1207332.. | .cvvveeevireee| cevrieeeiireein | e Reassurance Corporation CToee. [DIS SRR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornet | |\ JSSOO ISN
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [83-2918805.. | ....veevvvreei| cerireeiiireeie | e 21 Church Street R, LLC.......cocovvvveveeiecinine, DE......... [D1S TR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ USRS
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 71153... |39-1052598.. | ..vvvvevvveeii| e | e Company CToeee. [DIS TR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornet | |\ SOOI
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [06-1120503.. | ..vvveevirreei| cerrrreeiireeie | e Benefit Service Company CToee. DS Company Ownership......... ...100.000 |Cornet —|.. ) SO PR
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |06-1408044.. | ................. 0000940622 ..........cooerrerrnnn. Talcott Resolution Distribution Company........... CTeeene. DS Company Ownership......... ...100.000 |Corne |.. A (U IS




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

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

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil 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? YES
8. Wil 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 Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. N/A

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

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

2
3
4,
5. The data for this supplement is not required to be filed.
6. The data for this supplement is not required to be filed.
7
8

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 8 8 07 22 0204900O0O0O0 1T = * 8 8 07 22020447000 O0 1 =
* 8 8 07 2202036540000 1 = * 8 8 07 220204428000 O0 1 =
* 8 8 07 220204450000 1 =
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Other liabilities - abandoned property UNPAIG fUNGS. ..ottt s st ess s ssessansans | sesssssssssessansanssnes 20,700,724
2505. Accrued interest on derivatives in a liability position... o ..7,811,216
2508. MiISCEIANEOUS HADIIHIES.........ceeveveecveeeieisie ettt ettt ettt s et s s et et s et esset et s santssensetessnsnassensstesessnansasansnsans | oesesessssssesssesssnans 2,570,052
2507. Interest on policy or contract fuNAS dUE OF BCCTUEB............c.euiveveeicreceeieet ettt bbbt es e snsasas | sebessessesssssssssensaes 1,192,296 | .oocvvevececececceienns 1,195,541
2597. Summary of remaining Wrte-INS fOr LINE 25.........cucveiiieisiiiitsitect ettt sttt a s st st es et tessessssnsensessnsansens | sbessessessssossessssaes 32,274,288 | ..o 25,426,881
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcvieeicieersieiesite ettt ettt saes s bes e ssanes | sesesessssessesssssssesssssnsanes 14,500,000 | oo 0
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ...........civveveciieteiccteee ettt ettt s sae s s ssastens | sbesbssessssssssssesssssssessessnsessessesnsessesns | sesssssessssssessesnsessesnsanes 14,500,000
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt
9. Book/adjusted carrying value at end of current period (LINes 142+3+4-5+8-7-8).........cccccvrererierieierisiesessesessensessssenss | cevsesessssesesssssssesssssssenns 14,407,051 | oo 14,500,000
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciiiiiiiiieieiies ettt a b sse b s es s bbb s s sesesesessesesssnne | otsssesessssesessssesesessnsesessssesessnsesessssnsass | fesessssesessssesesssnsesassesessssnsesessnsesassnsas
11. Statement value at end of current period (Line 9 MINUS LINE 10).......cureieiiieierieiiiresieniesseesssssssessesssssssessessssassessssassesssssssasss | ssessessssassesssssssessassssassans 14,407,051 | oo 14,500,000
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........ccoveveieieinieessesesieins | cerervesssiesesssssesenns 1,250,428,475 | ..ooveveveerereeri, 1,105,232,868
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION............cceveiireriicicieiece ettt a bbb s s s st | sbessebessssssebessssesessnasbasans 91,410,384 | oo 213,378,236
2.2 Additional investment made after aCQUISIEION.............ccocuiueiciciiccs ettt ebnns | essesssssssess st s s aenas 15,165,026 | ....ooovvcvererereeeicas 89,285,101
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans [0 OO 0
4. Accrual of discount...........ccoeveeererriiriiennes 37,756 58,457
5. Unrealized valuation INCTEASE (QECIBASE)..........ccevevieeieeieeieeseisesesse ettt st a s s b s s ss s s sae s s saessssantans | avsesasssssssessssassessesesses e bessessesessnsenes
6. Total gain (loss) on disposals.................. )
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees..........
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErSt............ccoevvieieireveieicciiiciees | e
10. Deduct current year's other-than-temporary impairment rECOGNIZE..........c..ocueiieiiicice e | ctisaetesssesesssesessssesesssesesenseressssnserens | oo
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | eooevverieiereierenaen. 1,283,955,364 | ....ooveviiiiirn 1,250,428,475
12, T0tal VAlUGLION GIOWEANCE...........cveevieicicteieteteee ettt et s sttt es b b s s asssessssnsassesnsantens | svsssssssssssessnssnsessetnsessesanes (311,351) | oo (269,303)
13, SUbtOtal (LINE 11 PIUS LINE 12)....cuuiveiieieeieeie ettt bbbt bbb bbb bbb ess st | absestassssssssssssssansseses 1,283,644,013 | coooovvivereeeeerean, 1,250,159,172
14. Deduct total NONAAMILEEA AMOUNTS..........ccciiiuiiicieisiie ettt a b s st s s sese b s s b s s sasesesnsesessssene | etsssesesssesessssesesessnsesessssesesnsesessssnsess | fesessssesessssesesssnsesssesessssnsesassnsesassnnas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....cieiiiiiieiieiiisieisissieseessiessesssssssesesssssssssssssssesessssenss | sressessssossesssssssessasnes 1,283,644,013 | oo 1,250,159,172
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YN .......vuvureriierireieireiseississesestessssieessss s ssesssssssssessesssssssssessessanes | sesssessessessasssessessssnsnns 467,333,796 | oo 403,961,752
2. Cost of acquired:
2.1 Actual cost at time Of @CGUISIION. ...........c.iveveeiciieiecteie et e et b b s s sse s snaans | sessessesssestes e ssbes s s snsnd 4,677,250 | coocveeereeeeeeeans 15,290,611
2.2 Additional investment made after @CQUISIION...........cccouiueiiiiveieiccscce ettt snaens | sbessesesssssaeb st es s enaesenaes 19,620,989 | ..o 105,491,636
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation INCrEASe (ECIEASE).........cueuiviieeieiiieie ettt bbb ss st b b s s ssnaans | evsessessssessesssesses s sssenes 10,498,292 | ...coooveveeeeeee 13,692,765
6. Total gain (I0SS) ON QISPOSAIS.........cvueveveieieeiieie ettt ettt st s s bbb s s s s s s s st st essessssnsesssssssnes | sbssbssesssssssessessssssessesnsansessetnsessesans | svsesstessessssossessesnssssessssnsanens (3,193)
7. Deduct amounts reCeIVEd ON QISPOSAS..........c.cuevuiuiuriiiieieisitese ettt b bbbt st b st s s sensesnaes | sessessesssestesesssessesssssnans 6,586,033 | ..ooverrieeee 58,974,516
8.  Deduct amortization of premium and dEPrECIAHON............vuriereririeiirrersie ettt s ss st essessensants | assssssessassassssssessessanssnssessassansnne (110 R 15,047
9. Total foreign exchange change in book/adjuSted CATYING VAIUE...............ccvueveiicieiicte sttt ss e | etsssaebessssesesssae b e b s s b es s s se b ssebesessnaess | ebesssssesessssessssssesessssesessnaesesaes 2,909
10. Deduct current year's other-than-temporary impairment recognized 2,738,863 | ..o 12,113,121
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cc.ccvrrrereerersriniiesieseesesessesenes | soeresssssesesiessseessssessenes 492,806,080 | ..vocverirrrireieieiereians 467,333,796
12. Deduct total NONadMIttEd AMOUNES..........c.c.cviieiiecteeeceiceece ettt s st sae s es et ss st snastesessssesssnsesessnns | evesisassesnsesesssssesessnsesssenaesanas 2,062 | oo 250,840
13. Statement value at end of current period (Line 11 mMINUS LINE 12)......ccueveiiuiieiieiiiiisieieisieseesesssssessssssssssssssssssssssessssnss | ssssssssssssessssssesnsnsenes 492,804,018 | ..o 467,082,956
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA ..o essesesees | eereressessesesssssesseeees 7,598,021,367 | ...cocveverereiiereriinns 8,285,608,648
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..433,090,483 1,676,597,701
3. ACCTUAL OF QISCOUN....... ettt ettt ettt en et ssens | aesestassessessentanssneessensenens 3,132,657 | oo 12,528,347
4. Unrealized valuation increase (decrease). ..358,395,639 ....(36,660,624)
5. Total gain (I0SS) ON QISPOSAIS........evuueererrereiiiereiseiseiseeseese e es st ss st s bbbt n bbb bs s st | enbebeeessensas s bses s b st enes 483,977 | oo 22,172,110
6. Deduct consideration for bonds and stocks disposed of... ..321,877,729 2,333,454,331
7. Deduct amortization of premium.... 8,819,915 | i 29,201,141
8. Total foreign exchange change in book/adjusted carrying value... (1,876,290) | vevoveveeieeieieeee e 165,156
9. Deduct current year's other-than-temporary impairment FeCOGNIZE..........couveieiiurieieieese st ssesssiens | vnsessessssesses st s sssesans 1,527,907 | covvereeeeee e 3,204,034
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ovwrerrrrirenrrrinns | cesresreisrsmssessessesnessesseseees 591,183 | i 3,469,535
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerirrierienieiiesieessenessienns | seresssissenssnsesesees 8,061,593,465 | ...oovvvverereierciinas 7,598,021,367
12. Deduct total NONAAMItEEA GMOUNES............c.ciuiveicicieie ettt s s st bensenas | saessessssassessssessessssnsanans 12,111,912 | oo 12,068,670
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ieieiiieieiisiisisieisissieseessisssessssssssssesssssnsssssssssessessssenss | srassessssessessssssessasanes 8,049,481,553 | ..o 7,585,952,697
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (@) verreerrrerneeeseeeseeessessseessesss s ssesssssssse st ssssssssssssssssssssssssssnnees | seeessssessssssssneees 4,460,384,905 | .ovoooeerreiienns 1,461,138,643 | oooooverriins 420,573,880 | ..ooovvrrriirriinns (858,701,163) | .evvvvvererareernes 4,642,248,505 | ....cvooreoreeireeineieeenenensessies | crreesssses sttt snssses | seessiesssansssssenns 4,460,384,905
2. NAIC 2 (8).rurerreeerrerieeeseeeseeessessssesssesssssssssesssssssesssssssssssssssssssssssssssnns | sessssssmsssssssnnes 1,803,090,573 | oooovvrrreirreiinns 153,625,737 | vvvorrverrrererernn 850,607,116 | .oveovverrrrrrrrrrrnnns 827,036,837 1,933,146,031 1,803,090,573
3. NAIC 3 (@) erurermreerneermreeeseessseeseeessessssessssssssssessssss st ssssssssssssssssssnsssen | essssssssnsssssssanes 135,466,047 | ...ovvorvrerrrirrreirs 32,208,862 | ..vvooeerrirerieens 32,144,172 | oo 23,864,101 | oo 159,394,838 | ..ovvvvrererrcerersseresenssnesssensaas | erreees st esss st essssssts | ensssssesssssnsssnes 135,466,047
B, NAIC 4 (). ssees sttt ssess st ssssssssssnns | sesesnessnsssssssssssessas 33,290,529 | ..o 2,485,435 | ..o 5,154,015 | ..o 1,237,937 | oo 31,859,886 | ...eoueverrirrriierenenerenessnesnes | e | e snssenees 33,290,529
5. NAIC 5 (8)euuvrrereermeereeesseeseeesssessseeesssessssesssssssssssssssssesssssesssssssssnsssssssssns | onesssssssssssnsssssnsees 52,435,526 | ...vvooreerceneieeinnes 529,471 | oo, 3465447 | oo (100,505) | +vvvvvvereerrarererernnn 49,399,045 | ..ot | ettt ssssnnnes | seesneestnne s 52,435,526
B INAIC B (B).r.rerereereerrriesecssersssseesssessesssessssesssssssssessssssssesssessssesssssssssnns | sesssssssssssssssssssssssssssssens 9,988 | ..uurrerreerrnir st | e st | ersssns sttt 209,059 | .o 219,045 | oo s | et st | ettt 9,986
7. TOtA BONS. ...verreeurerseesssnsssnsssssesssnssssss s ssesssnssssssssssssnssssssssssssness | snssssssssssssssssanes 6,484,677,566 | ...ooovvrrrsriinnnes 1,649,988,148 | ...coovoivrvrsris 1,311,944,630 | .oovvrivrnsniinninnnens (6,453,734) 6,816,267,350 | ..corerrrerrrrirnisnrersnenneses (RN |1 [T 6,484,677,566
PREFERRED STOCK

8. INAIC ot | eest st | stk | eenes ettt | eenes ettt | et 0 [ et | et | et
9. NAIC 2 | e 34,089,876 |.....oovvereirrrierirnsieriiennienes e | s 592,795 | .o 34,662,672 | ..o | e | s 34,069,876
10, NAIC Bt s | SR8 | HRE SRR | HRE eS| HRE ettt | Seten e 0 [ e | et | st
1.

12 NAIC Bttt | seseene e 11,145,921 | oo 72,199 [ oo | et (04 ] I 11,218,113 | oo | et | e 11,145,921
13, NAIC Bt | e 12,092,197 | oo 763,970 | oo enissenisenssenesennes | ereesesssns e (54,939) | cvoorrereieirienies 12,801,229 | ..o | eresesessens s | eesenne s 12,092,197
14, Total Preferred SOCK.........ovwuirirriirrieriieeiierissenisesiessieessssesssnessenes | sessssresssssssnsssssessas 57,307,995 | ..o, 836,169 | ..o 0 | s 537,849 | oo 58,682,013 ... 0 | s [0 R 57,307,995
15, Total Bonds and Preferred StOCK............crrienriiinrisnenisssnmessnisssressesess | sesresssmessseescnss 6,541,985,561 | ...coovvvrririinnnes 1,650,824,318 | ...ocvvvvirrinins 1,311,944,630 | ..ovovvincnnininens (5,915,885) | .vovveevrrirriinan 6,874,949,363 | ..o 0 ] s (O ISR 6,541,985,561
(@)  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§.....162,095,801; NAIC 2§.....68,351,806; NAIC38§.......... 0;

NAIC 4§

0;

NAIC5$

0;

NAICES.......... 0.




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........cvvrrrirrieiieereeeinees | e 42,529,759 | ...oovvvrvrrennc 0,00 SN PO 42,480,955 | ...oooveeceinn 74,007 | oo 38,866
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAT........c.cvueiciiieieicieieiciese ettt sbssaes s | evsessssssessss st ss s ess s benes 2,955,306 | .cocvieerereeieeie 132,096,183
2. Cost 0f Short-term INVESIMENS ACAUITED. .........cveveeicreieicteee ettt sae st s st st esasssssans | seesssssssessssssessessnsesses e senes 39,707,673 | covevererereeeseeseienae 150,468,257
3. ACCIUAN OF GISCOUNL......o.eoiiii bbbt | erebine bbb bbb BITTE | e 497,811
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total Gain (I0SS) ON QISPOSAIS........cuurvireiriiiiriseieieiseieiesse ettt ses sttt s st b s ensessesnsenses | aebessessesansesessssessebsnsessessesnnsensesnntensessns | sesesssssssessesssessesnsensessesnsasses (13,206)
6. Deduct consideration reCEIVEd ON GISPOSAIS..........c.cvuiviuiiuriiiiiieieieetet ettt bbb s sests | ssessesssesses s s es s s bes s s b s enans 182,025 | oo 280,069,872
7. Deduct amortization Of PrEMIUM...........cccviveiieiieictiee et ettt et a e s st s bt s et s s b s ssesanes | sbessessesassessesssssssesses s sastes et tenes 2,971 | oo 23,866
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvwuururieririeereieeeereiree et eeeesseseessessseesens | serssssessssssssssssessssenssesssensssssssnsessssassesns | sesesssssssesssssssasseessssnsessessnsassssnssssesssenes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEA @MOUNLS..........cc.iiuuiiiiiii bbb | fhb b e bbb bbbttt | ehbsnes st et e bbbttt bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....c.vuiveiiireiiiicteieieceeeseesisseessssstesesessessesssssssasssses | evsesssessesisssssesessonssssessssas 42,529,759 | ..ovovieiee e 2,955,306

QsSl03




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

10.
1.
12.

3.1

3.2

3.3
41

4.2

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 10, prior year) (5,436,226)

Cost paid/(consideration reCeiVEd) ON AAAIIONS.............ciuiiieieiiieie ettt ettt b et b bbb s bbb s bbb bbb bbbt (16,281,432)

Unrealized valuation INCIEASE/(ABCIEASE)...........cucvuevieieeieeicteee ettt sttt a e b s a et s e s s s et s st st s st b st s s e b e s e e s st en e bees 394,633,540

SSAP NO. 108 AAJUSIMENES.......oveiveiiecteieiieie ettt ettt sttt et b b st et et se s et b s et et st e b s s b et s ee b et b e s e b b e st bR b e b b et b b At et s s e b b s s b e bbb b s st et b et et nanteea

Total gain (10SS) 0N tErMINALION FECOGNIZEM. .......couvererireieeieeicieee ettt es et se et es s seebe bR f 28 Eese£se2EE££8 £ A EEE bR s bbbt 92,173,569

Considerations received/(paid) ON tIMINAHONS. ............ciuiueiieieice st sttt b b a b e b b s st bbb s s b b st s s b bt ettt b nne b s 84,702,172

AMOTHZALON. ..ottt s bt st s st s bbb s s s 48824824 d R e s s AR E 44 b s s e d AR R AR bbb b bbb s ettt 103,826

Adjustment to the book/adjusted carrying Value 0f NEAGE IIBM..........c.oiiriire ettt

Total foreign exchange change in booK/adjUSIEA CAITYING VAIUE..........c.vuiuriieiiieie ettt sttt bbb ns et (17,460)

Book/adjusted carrying value at end of current period (LIN@S 1+ 2+ 3+ 4 + 5 -6+ 7 8 4 9)...eiiiiiiiiirieiecree ettt bbbttt 380,473,646

DEAUCE NONAAMILEA @SSEES......vuvervreiriiiieieissieie et s £t s b8R8 2828 s R ARttt s st nn s

Statement value at end of current period (LINE 10 MINUS LINE 11)......uiviuiieiieiiieicisiieie sttt st b sttt s bbbt 380,473,646

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI)........c.cvcueieirireriicreieeiiessise ettt et s bbb s bbb bbb st s s bbb s naes 16,188,832

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column).............ccceuiveieiiveieiicieieeeese e (1,183,822)

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

3.11 Section 1, Column 15, current year to date minus...............ccc.euueee

3.12 Section 1, Column 15, PriOr YEaI.........ccccvvevevereereiieereeeeesseeerenns 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevvveee 3,748,312
3.14 Section 1, Column 18, PriOr YEAI.........ccrvveverrirereirerese e (3,994,457) 7,742,769 7,742,769

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus..............ccoccuue.e.

3.22 Section 1, Column 17, PriOr YEaI........c.ccccvvvevererereisiesieseseessserenns 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cccooeveene. 3,748,312
3.24 Section 1, Column 19, PriOr YEAI.........ccevvererirrrieieeseieieseieseseine (3,994,457)
3.25 SSAP No. 108 adjustments.........c.evrrererrernrenrerrenirerrsseseeeessseneeneens 7,742,769 7,742,769

SUDLOtAI (LINE 3.1 MINUS LINE 3.2).....cucviiceeieiicteisicte ettt ettt a b bt b bbb st a b b ae bbb st bR A b s b b s R bbb e st b s bbbt s s bbb bbb bbb et naen 0

Cumulative variation margin on terminated contracts during the year............coovererinenensinineneineens 9,694,376

Less:

421 Amount used to adjust basis of hedged item...........ccoevevierrerrnnnns

422 AMOUNt reCOGNIZEM........coeveerieeereiceee e 13,688,836

4.23 SSAP No. 108 adjUSIMENLS.........cvvrrrerrrirerirerererieeeiereseesesceenns 13,688,836

SUDEOAL (LINE 4.1 MINUS LINE 4.2).......ouveeercireireeieeeeseise ittt sttt es e £ e 8ee8 e £ 582 E 488 E e E R £ £ £ RS E bR E £ s bbb ee st st (3,994,460)

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

5.1  Total gain (loss) recognized for terMINGHONS IN PHIO YEAI..........cccieiiieiieicticeie ettt sttt a bbb s bbb bbb bbbttt 3,994,460

5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNAtIoNS iN PHOT YEAN...........cvcviveieciec ettt

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2) ..ottt nn 15,005,010

DEAUCE NONAAMIIEEA @SSELS........vvieeveiiieeeisiic ettt ettt s st s e s s e s e s e a8 s s E s e s s b e s E e e s b se A e e R s RS e et s e s s e bbb s ettt s et s e

Statement value at end of current PEriod (LINE B MINUS LINE 7)........c.cveieivciieeireeiseteseisctes e tstes sttt b b s s s b a s sttt s s bt s e bes s ss ettt es st tenen 15,005,010

QSl104
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value Date Date Description Carrying Value |  Fair Value CUsSIP Description Description | Carrying Value | Fair Value

Replicated Assets Open

91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1....ccovevcvene | veveenen 349,744 | ........... 348,618 | ........... 405,280 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........evvver | rvveerrerierreniiens | e 45,530 |00287Y BR 9 |ABBVIE INC........ccccoevovermermmrnnrrnrnnninn | 2FE i | s 348,618 | ...c....... 359,750
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. ...16,429,348 | ...... 16,598,913 | ...... 19,496,787 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ovvvvree [ cvrrmrrirnerirmrrirenes | vevenne 2,138,787 |3140J8 LL 5 [FNMA30YR....ccccommvmvrrrmrrncrennrrneneens | T | oo 16,598,913 | ...... 17,358,000
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1....cccovvvrens | vevene 4,951,070 | ........ 4,952,291 | ........ 5,867,854 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........covovvee | cevermrrrmrmrrneines | cvirerirs 644,535 [3138ER NP 1 [FNMA 30YR.... B I 4,952,291 | ........ 5,223,319
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. ..11,041,357 | ...... 10,549,267 | ...... 14,428,888 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........cvvviree [ cvrrrmrrirnerirerrirenes | vevenne 1,437,373 {31396V NH 7 |FNMA_07-26........cocvvrvvrrerrrrerenenrnenens | T [ v 10,549,267 | ...... 12,991,515
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvens | vevene 3,220,795 | ........ 3,220,795 | ........ 3,933,199 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........covovver | cevvrrrrmrrnrrnrirnees | cvirerir 419,286 [83162C ZZ 9 |SBAP_18-20K........ccovvvvrvvrrvernervcrncrenens [ IFE i | 3,220,795 | ........ 3,513,913
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1.....cccovevee. ....28,570,650 | ...... 30,186,859 | ...... 46,109,910 {06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......cccvvvrer | rvrrrrmerenerirmrrrnes | woreenes 3,719,352 |912810 SE 9 |TREASURY BOND.......ccoveveevrrirriirenns | ISR I 30,186,859 | ...... 42,390,559

UFI JCGS KWAJALEIN FEDERAL REC

91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1.....cccnevee. ....35,437,036 | ...... 35,437,036 | ...... 42,573,023 06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......cccervvrer | rvrrrreerernerirmrrrines | e 4,613,224 (90280 AA 0 |TRU | ISP I 35,437,036 | ...... 37,959,799
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvens | vevene 6,588,933 | ........ 7,193,535 | ...... 11,578,546 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........covcves | corrvvrrvrrrvernirinins | o 3,934,559 |00287Y BD 0 |ABBVIE INC.........cccoevevernernernernerneninns | 2FEciiviiiis | e 7,193,535 | ........ 7,643,986
91278*AY0... |BOND WITH INTEREST RATE SWAP.. ..11,670,435 | ...... 11,622,021 | ...... 22,088,010 {09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.... I 6,968,961 |20030N CM 1 | COMCAST CORPORATION... . 11,622,021 | ...... 15,119,049
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvens | vevene 3,875,557 | ........ 3,947,072 | ........ 6,373,027 |09/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccocce | errmermermrrnrrnnes | cevrees 2,314,276 |12593Y BE 2 |COMM_16-CR28........cccormvvrmrrmerrmernns | TFMuceciiis | s 3,947,072 | ........ 4,058,751
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1....ovvvcrvcs | v 2,280,598 | ........ 2,374,266 | ........ 3,987,312 109/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccocoes | rvrrmerrimnerrmrirnes | coreenes 1,361,851 [126408 HN 6 |CSX CORP........ccomuvvmerrmmererncrrernnnerenns | 2FEiciici | s 2,374,266 | ........ 2,625,460
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvrens | vevene 4,407,601 | ........ 4,407 467 | ........ 7,159,419 109/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccovv | covvrrrmernrrnernnes | cevees 2,631,984 1269330 AA 4 |E3_19-1..civrrvrnienieenennisensenens | TFE it [ s 4,407 467 | ........ 4,527,435
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1...cvvvrricrs | v 1,945,073 | ....... 1,988,846 | ........ 3,185,688 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccocoes | rvrrmereinnerrarrinnes | corvenes 1,161,494 |50190D AJ 5 |LCCM_17-LC26.........cccruvrmmvrrncrrmrnnnee [ TFMuciiiiis | s 1,988,846 | ........ 2,024,194
91278*AY0... |BOND WITH INTEREST RATE SWAP.. ...12,666,020 | ...... 12,666,020 | ...... 17,685,990 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.... B IO 7,563,471 1629682 AA 3 |[NADG_19-1 o] 12,666,020 | ... 10,122,519
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 3,573,696 | ........ 3,572,595 | ........ 5,507,404 109/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccocoes | rvrrmereenmerrmerrnes | o 2,134,020 |86212X AA 8 [STR_19-1..ccivvrrcrrscrrnenrnerensenneens | TFE i | e 3,572,595 | ........ 3,373,383
91278*AY0... |BOND WITH INTEREST RATE SWAP..|1......cccconuee. ....15,466,244 | ...... 15,540,991 | ...... 23,605,149 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccove | rvrmmrnmrnernnrnnes | cvenees 9,235,616 |89172U AD 0 |TPMT_16-4......cccvvvrvvrrrvrvenvvnrserinnninnes | TFE i [ s 15,540,991 | ...... 14,369,533
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1.....cccovevee. ...19,121,965 | ...... 19,320,978 | ...... 29,410,723 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cruvee | cormerermevemerrinenens | covnne 11,418,617 |89173H AC O |TPMT_17-2....covvrcvrvnrnecrrncrrneeninenes | IFMeciiic | s 19,320,978 | ...... 17,992,106
91278*AY0... |BOND WITH INTEREST RATE SWAP.. [1....cccovinine | cenene 3,403,877 | ........ 3,492,148 | ........ 5,599,301 |09/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccooe | covinrniinniinniinnns | cevnees 2,032,614 195001Q AX 9 |WFCM_18-C46.......coccrvrrvriririnrrnrinnes TFM.iees | s 3,492,148 | ........ 3,566,688
9999999999. Total ...187,419,720 | ....268,995,508 |..... XXX.oooo | e 0,00, ST [TTRTRRRIID. .0, SRR [PVTRRRRTRRTION | I INOOOR 63,775,549 |........ D00, SO [RTRTRRRTIIY 0,0, SRR ISR XXX] ....187,419,720 | ....205,219,959
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (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 (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic
Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value

Beginning INVENLOrY..........cccviviveieeicieeseceee e | seeveessssssesses s Y2 187,412,937 | oo 0 [ o0 | e 0 [ e (1 R 0 [ e {1 T 2 187,412,937
Add: Opened or acqUIred traNSACHONS..........ccccireveiiereiiies | cererreeresseesiieeieies [ erereisseresesiee s sssesesesessssssesssess | sesesssssesesssessssssesesses | sissesessesesessssesssssesessssessssssesessnss | nesesessssesesssessssssesessns | essesessssesessssesessssesessssesessssesessnne | nosesessssesessssssessssesessns | sessesessssesessssesessssesesssssessssesessne | sessesessssesssissesesesens 0 [ oo 0
Add: Increases in replication (synthetic asset)

transactions statement value..............cccoeveuriervereieiens | e XXX oeveviveies | e 48,634 |.......... XXX oevevsieies e | v XXX etivevees e | v XXX eviveveees e | e D0 SO IR 48,634
Less: Closed or diSpoSEd O fraNSACHONS. .........cveveiirieieins | cerrrieieieisisisieniens | crrreieisnssieessssesssseessess | ressssessesessssessessssesses | sessssessesssssssesessssessessesssssssessessns | soresessesessessssessessnsanse | essessessesssssssessessssessessessssessessnses | sessessssessessssessessessssans | eesssessessessssessessessssessessessssassessnss | sessssessesssssnsesessesns (0 TR 0
Less: Positions disposed of for

faliliNg EffECHVENESS CHIEEMIA. ......c.eveceereeeiercereireiecireiieis | rrerreineirsinesssinsiesees | ceesessesesseessesssssesseesesssssssssessanes | seseetsessesessassssssessessns | sessesssssssssassssssessessasssessessassnsnns | eesssssessasssssessassansnes | sesessessessasssessessasssssnessassassnssnsss | sesessessasssnssessassanssnssns | oessessosssssessessnssssssessassnsnsssessans | sesessesssssssssessnssnnsan 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value..........cccocovveerivcriians [ cerrneans XXX oevrirrinns | ovinnissieississieseesseessenns 41,851 |......... XXX oevirirrenns | ernrnrisiiesssnessissesssssseesessssenss | oneensens XXX tiiiarens e snessisseensensssenss | oneneens XXX etrreriens | enrerisissssissssssssessissensssssiens | oneneens XXX evisveiiens | e 41,851
ENding INVENTOMY......coiiiiciiiceieiitesiceiessiesissisrsssrensnssienes | eessesessssssssssssessssees Y I 187,419,720 | v, 0 | o [ P 0 | oo (L P 0 | o (L 3 187,419,720




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.........oieiceeeee ettt ettt bbb ss st ns st 380,473,646
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............ccccocueveierrerriercseiserennen. 15,005,010
TOAl (LINE 1 PIUS LINE 2)...e.vuerieeereeeiteeeeeet e it tse s et se et e85 s 284282 E 42421242 E 8o £E 4Rk e bbb n bbb s st es 395,478,656
Part D, SECHON 1, COIUMN 5........couiiiiiieiiiie itk 592,482,246
Part D, SECHON 1, COIUMN B........ouveivieiiisiieictseieie ettt sttt (197,003,590)
Total (LINe 3 MINUS LINE 4 MINUS LINE 5)......cuvueiiiiieiiiiiieie sttt st b st ss s8££ 888ttt 0
Fair Value Check
Part A, SECHON 1, COIUMN 1. bbb 470,752,739
Part B, SECHON 1, COIUMN 3.ttt ettt sttt bbb s st 2,168,936
TOAl (LINE 7 PIUS LINE 8).....veereeceeireiiecseietseiss sttt ses et st 8 s8££ 2842884212828 R824 s et s e en b en s 472,921,675
Part D, SECHON 1, COIUMN 8.......vecereeceeeee ettt es ettt ettt s st s s e s s as st s seesas e s et s snses et snantasensnansanantasans 675,418,208
Part D, SECHON 1, COIUMN ...ttt ettt et s e st st st et et e e et et et st et et et e s et st es et et et et et et et es et esararans (202,496,533)
Total (Line 9 MINUS LiNE 10 MINUS LINE 11).....cuvuiiiieiieiiieiie ettt ettt s st skt s bbb sttt 0
Potential Exposure Check
Part A, SECHON 1, COIUMN 271......o.iiiiiiiii bbb bbb 105,069,244
Part B, Section 1, COlUMN 20..........cuiiiiiiiiiiiii bbb 16,099,775
Part D, SECHON 1, COIUMN T1......iiiiiiiiieeieeiesi e 121,169,019
Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cuureieeeerireiseesreeseeeseisessssesesseesesssssssesessessssssessessessssssssessesssssesssssessassssssessessasssessessessossssssessassassssssessesssssssnessessassnnssnes 0
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAN........vururirrierireieirsesressiseessressssissssessssssssssesessesssssnes | ssessssssssnssessssssssessassasssnssnses 145,131,220 | oo 96,778,764
2. Cost of cash eqQUIVAIENES ACQUITEA............ccvueveeiiieie ettt sttt s bnans | ebsssssssssessssessesessesses s snsenan 2,271,524,666 | .....oocoovvrererirererrieiereninns 8,301,722,297
3. ACCIUAN OF QISCOUNL.........eeeecee ettt ettt ettt et et e e et et et et esesesesesesesesasesesesesesesssasesesesesesesasasass | seetsssssssssssssessssssssssssssssessssssssnaees 831,578 | oo 7,789,143
4. Unrealized valuation INCIEASE (HECIEASE)..........c.iueiueiiiiieiieiiisie ettt ss et et s s s ssess | 4ebssessebssessesss s s s ss et s b s s s e s enses e bsbessebsnsans | sbsssessesstesses s b es s s e bt s s s s s b s st n s st
5. Total Gain (I0SS) ON QISPOSAIS........c.cvuvieireisiiriieiseissiese ettt b s bbbt s s s ntes b snsensans | 4bsessssestessesantes e b s s s s s s s s s st s s s st es et T4B | v (278)
6. Deduct consideration received 0N ISPOSAIS............cccvieueiriireiriieesiceet et saebensens | sesesissesessteses e s ea e eee 1,981,842,624 | ..o 8,261,130,713
7. Deduct amOrtiZation Of PIEMIUM..........cccivererrieireririeseie s ees st sse st ss s ss st s s st st st ss st s sessests | £1essanssssessessessansessessassanssesestensnsessessansns | sbsessessssssssnssessansnssessessanssnssnssastans 27,993
8. Total foreign exchange change in bOok/ adjUSIEA CAMTYING VAIUE...........ovruuriieieeireiiecieeireises st esessesssstses | reesessessssssssssessssessssesessessessssssssessessssssnssess | sessessessossassssssessessasssssssssessessnssessessassnssnees
9. Deduct current year's other-than-temporary impairMeNnt FECOGNIZE. ..........uuvuiururririeeeeeerieeeereeeeseesseeseeseesees | rneesseessssssseessssnessesesseessnssssseesessenssssssssess | sessssessesssnsssssessessanssessessensanssnssessessanssnsssees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceuererrirerierieeieiieinin | e 435,644,985 | ..o 145,131,220
11. Deduct total NONAAMItIEA BMOUNES...........ccuiiiiiiii bbb | SE86 Rttt | Hieb bbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).........ccciiiuiiiieiiiceiicceeeseessesveeseiensnens | coreresisessesssseresssessesesssesessnans 435,644,985 | ..o 145,131,220

QSI08
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in in B./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Residential Mortgages - All Other
BHM239RJ1......ooivvirins ATLANTA s GA.oeiiisnniins 02/27/2020.... | .. 3420 | e BTB7,531 [ s 4,329,500 | ...ccoenn. 60,359,318
0399999. Total - Mortgages in Good Standing - Residential MOrgages = All OHNET..........cc. oottt esi ettt ess sttt sesssess s essessesstansensess | saessesssassessssssssssassessetssessessessnsansassesses | ansenea D, 0.9, SN XXXovveevereeees | e BTBT,53T | oo 4,329,500 |............ 60,359,318
Mortgages in Good Standing - Commercial Mortgages - All Other
BHMOLCS8T?.. [ SAN BRUNO. ...ttt CA. 01/08/2020.... | coveevvvrererererneerennnseeTTO [ e 14,989,253 [ i | e 39,315,709
BHM1947Z4...........ocoovvvrirnn. FAIRFAX ...ttt VA e 02/29/2020..... | covvorveerirerirnerienneneiB:220 [ ottt | et (3,000) | cvvvverrrerensrrserieniereseier e et
BHM1QXUM4..... PHOENIX ... oottt AZ 02/0412020..... | covoovvecrirerirneiennnseeBB20 | oottt | Sese bbb bbbt | LhieEb bR
BHM1TM2KO...... MIAMI | FLeens 03/02/2020.... | covvoerreerirerirerriennieesiBh B0 [ oot | st s 2,072,408 | ....ocvevrrrrris 5,058,905
BHMAYFLAD.......coverireirrirnne LACEY ...ttt s WA. 03/26/2020.... | coveovvvrerirerineirinnieneeBhT0 [ it | e 954,550 | ..oocvvvrirneiireinne 1,511,565
BHM217CDB.........cccorrrerrrnnes UPLAND. ...ttt GA.oveeereeri 02/28/2020.... 4,600,000 | ..oovorrercernieieni i 10,337,222
BHM21LBRS........coovrvriirirnne MADISON.....oottiritt st Wi 02/11/2020.... | covovvvrrrierineirennensen 3580 [ s 10,709,677 [ oo 16,589,353
BHM21Z2LT.....covvvvvrerinne PHILLIPSBURG........couutieuiinriieinerissessess s ssesssesessssssssse st ssssssenssenes [\ R 03/02/2020..... | covveerererirerernerinnneeenBh220 [ oo | e 7,811,568 | ............ 18,427,440
BHM228G23... | SAN DIEGO.......oomiiiiierierieeieeiseeeissisenseees . 02/06/2020.... T743,922 | oo 14,534,387
BHM23L3R2.......ccoveverrirerinirnnes DAVENPORT......oivirrereririmerieesiesiesisesssines 5] T 03/17/2020.... 4,000,000 | ooovereerernineriers e 21,469,767
BHM240L0B..........corvvmeerirriineiieeiiesieeessssiseinae CORAL SPRINGS.......oriiimiiiiieiieeiss st FLutiriierierieeeeeieens 03/31/2020.... | ccvoovvvrerrerireriinnnrnen3.000 | oo, 5,800,000 | ..ovouveriiririiiieiiesieest sttt | aeiseriens 11,360,825
BHM245W94.......oooviiiiiiiisiss s HOUSTON. ...ttt e X 03/30/2020.... 6,400,000 | ..o s 13,022,609
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All ONET ... ...ttt shebses sttt nntns | nese XXX ooen Lot XXX s | e ....54,242,852 10,835,526 | ovvoverrieieeee e 151,627,783
0899999. Total - MOrGAgES IN GO0 SEANAING. ... vv.erseresiesieseeie sttt SeEE e b ettt | crenes XXX oo [ XXX | e ...91,410,383 15,165,026 [ ...oovvviriniriieniisinissinnins 211,987,101
3399999, TOAl MOMGAGES. .......ocvvveereeereeseieaeeiseiiseees s es sk 1 bbbt ees | eebbe st ee btk | reeen XXX | rrvrnrnence XXX s | v ....91,410,383 15,165,026 | ...ooovvvervrerierieciieisciesiis 211,987,101
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
BHMOKTWDO........ovvverirrne MISSION VALLEY ... CA oo [ 05/10/2019.... | 02/01/2020.... | .cooovrvrrcrrrrernnnne W2 I £ T OO ISP (531) | everrereemermeriennns [ eeeerieniesisensssines | e (K1) RN R 20,642 | ...... 20,642 | ..o | e 0
BHM23BQ81.........oovverrrrnene SAN BRUNO......coovviriereierinrierinines (07 VURRURRIRN IV 12/09/2011..... | 01/01/2020.... | ovvvvrrrrvrirrrirnns BA,1TT | et | e [ e | s (0] 54171 | oo 54T | v | e 0
BHM2CASC2......ccoovvvririrs MADISON........oorimrrnerinmissmsmrssnenssesensssnsssrsssssesssensseee | Whisisin [ 09/11/2019.... | 02/01/2020.... | .cccovvvrsirnnnnnn. 20,274 | ..o 0 20,274 | ...... 20,274 | .o | s 0
0199999. Total - Mortgages Closed by REPAYMENL. ..o s snsssssssnisssssesssssssnsssessssssssssssenssnssnnes | oo 99,618 | oo 0 s (531) 0 (B3 | (U [P 95,087 | oo 95,087 | .o 0 0 0
Mortgages With Partial Repayments
BOAOFLYC2 . .102/24/2004.... | 03/01/2020.... | .c.oovvvvrrrrrrrnn 47,413 |, 0] AT A3 | e T3 | s [ 0
BHMO1FKFS.... . | BALTIMORE.. . .1 12/21/2005.... | 03/01/2020.... | ...cvvvvvrivirnennnn 73,536 | .cce 0 ... 73,536 | covovrrrnerrnn 73,536 [ oo | e 0
BHMO1JCE9........ovvvrerrierne NEW YORK ..ot esisensnines NY i v 05/10/2019.... [ 03/01/2020.... | v.vvererrrrrrerrnneeen 33,787 | o [ e (P £10) I IO (2,750) | ....... 31,037 | e 31,037 [ e | e 0
BHMO1VLO05. GAITHERSBURG.......ccocovrvrrirnnne MD .1 09/28/2006.... | 03/01/2020.... | .. 215,391 |...... 0 ... 215,391 | ooieeenn215,391 | s [ 0
BHMO2T4TS. SIMIVALLEY ..o CA .109/05/2007.... | 03/01/2020.... | .. 180,349 |...... 0] 180,349 | .ioireern 180,349 | i [ 0
BHMO3Z7LA4.......coovvererinrinne MULTI-CITY oo MU .o e 06/24/2014.... | 03/01/2020.... | ..cccovvvvrrrrrrrrnnnnnn 7,002 | e L1 I O TORN PTRORRRRON 59 ... W T061 | e 108 [ s | e 0
BHMOJEHH2.... . |MULTI-CITY. MU .104/14/2011.... | 03/01/2020.... | ....cvcvvvrvrrererenn. 5,342 | oo, 0. 25,342 | 5,342 | e [ 0
BHMOJEHZ2.... .. |MULTI-CITY. MU .| 04/14/12011.... | 03/01/2020.... | ..ovvvverrrinennn 23,081 | .cee 0 ... 23,061 | covceereerrni23,067 [ oo | e 0
BHMOJEJKS.......vverirriines MULTI-CITY oo MU e [ e 04/14/2011.... | 03/01/2020.... | coeovverirraereee IEUAT2 | o | | e | e 0 [ 151172 | e 151172 | s | e 0




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

BHMOJEJL1 ... [MULTI-CITY... 05/10/2019.... | 03/01/2020.... | .... 33,283 K2 T N IR
BHMOJEJNT.. ... IMULTI-CIT .105/10/2019.... | 03/01/2020....
BHMOJEJP2... ... | SANTA BARBARA . 04/14/2011.... | 03/01/2020.... | .... 19,605 | .ovevrreennn 19,805 | oo [ s
BHMOJMWS3. <o | STAMFORD......cooevviiiierinriiiniis 03/18/2011.... | 03/01/2020.... | .... 164,272 | oo 164,272 | s | e
BHMOK4486... oo | MULTICITY .o 09/14/2011.... | 03/01/2020.... | .... 146,769 | ..o 148,769 | oo | v
BHMOKJGK3, . | ALEXANDRIA....... 10/11/2011.... | 03/01/2020.... | .... 104,309 | oo 104,309 | oo | e
BHMOKTYC9. NEWPORT BEACH . . CA .109/28/2011..... | 03/01/2020.... 64,141
BHMOKTYD?.... IRVINE. ..o CA.ovvvoveis [ 09/28/2011.... | 03/01/2020.... | .... 11,662 | oo 11,662 | i [
BHMOKTYGO. e [IRVINE..ccoomiiseeeeis CA.oovveveis [ 10/26/2011.... | 03/01/2020.... | .... 91,219 | i 01,219 | s [ e | e 0
BHMOL66Z8... A MULTECITY i MU oo [ 04/11/2012.... | 03/01/2020.... | .... 22,385 | civeirieerren22,385 [ s | e | e 0
BHMOL6753... MULTI-CITY oo MU v [ 04/11/2012.... | 03/01/2020.... | .cveovverrverrrenencd 1,369 | oo [ rerrvernerineenne(383) | o [ | e (383) | vt | e 40,986 | ..oovvrerreenB0,986 | s [ e | e 0
BHMOL83Z7... . IRVINE. ..o CA.ovvvneis [ 03/28/2012.... | 03/01/2020.... | .... 89,616 | .oovveerrecBB16 | e [ e | e 0
BHMOL8411... IRVINE. ....oovvoeiirerieerieeienieenns CA.oovvnees [ 03/28/2012.... | 03/01/2020.... 63,814 | oviireereeB3,814 | s [ e | e 0
BHMOL8429 ... |NEWPORT BEACH . . CA oo | e 03/28/2012.... | 03/01/2020.... | .... 40,609 | .oovvierrend0,609 | i [ | 0
BHMOL8BNS. ... |GLEN BURNIE..........oscvrrrrirrinnes MD..oovevir [ e 11/30/2011.... | 03/01/2020.... | .... 16,966 | ..vvveeeennd 16,966 | oo | vt | e 0
BHMOLC8T7 we | SAN BRUNO......coovvvirriirriinnens CA.ovvvcvns [ 01/08/2020.... | 03/01/2020.... 62,893 | .oiiieerenn02,893 | i [ | 0
BHMOLKG86 ce |ENCINITAS ..o CA.oovvnees [ 02/16/2012.... | 03/01/2020.... | .... 109,811 | coviereeeen 109,811 [ o | v | e 0
BHMOLZHTS.......coovvverirncs CARLSBAD.......ccoconvvrrrirnnn. CA.ovvvnes [ 04/03/2012.... | 03/01/2020.... 17,316 | i 17,316 | e | i | e seeieens 0
BHMOM2ANS8 <o | CHICAGO....oveverrieiieerirerienes I | s 04/24/2012.... | 03/01/2020.... | .... 71,886 | covovrveereen T1B8B [ oo | cevieeirenisssissiienins | e 0
BHMOM2C06 v |EVANSTON......ovviriniieriins [EOSPPORRPPPORORN DU 04/28/2015.... | 03/01/2020.... | .... 29,466 | oooiieere 29,866 [ oo | e | 0
BHMOM3UBO ... |BELLEVUE.........coounne. WA e | e 07/17/2012.... | 03/01/2020.... | .... 783,317 | i T8331T | e [ | e 0
BHMOMH1NS. oo [WASHINGTON.....coovrirriiiniinnne DC.ovvvervres [ v 06/28/2012.... | 03/01/2020.... | .... 56,996 | ivovrrerrinB5B8,998 [ oo | e | e 0
BHMOMNBSZS..........ccrvverneens MULTI-CITY oo MU v [ 05/10/2019.... | 03/01/2020.... [ ..cvooverrrireriennenn552 | oo [ evvrveriieninneena(898) | ot [ | e (398) | v [ e, 9,154 | v 0,154 | | e | e 0
BHMOSMD47 ... | FALLS CHURCH . VA e | e 04/28/2015.... | 02/01/2020.... | .... 10,954 | v 10,954 | oo e | s 0
BHMOT2SQ5. 1 | BOSTON...ooierierieireeieiesiseiienienes MA i [ 04/28/2015.... | 03/01/2020.... | ... 5,224 | 5224 | i s | s 0
BHMOTLCP2.......cvvvvrririnne SECAUCUS......oiiis st N [ 06/27/2013.... | 03/01/2020.... | .... 54,686 | .ooovrrerre BABBB [ oo | e | e 0
BHMOU02F9 BOSTON......cvuririrrirenieererieerienienes MA e [ 04/28/2015.... | 03/01/2020.... | .... 12,440 | oo 12,840 | oo | e | e 0
BHMOUBFX2.........ccovvrerirns NEW YORK......ovveriecrieriierienirninne NY .o e 08/07/2013.... | 02/01/2020.... 29,632 | ...... 29,632 | oo | s | s 0
BHMOUC982 ...| NEWPORT BEACH . . CA.oovvvees [ 09/19/2013.... | 03/01/2020.... | .... 27547 | ...... 27,547 | cooeeeeeeeiseineiines | evevneriesinseeninnes | oo 0
BHMOUPQ68. 1o |[BOSTON....cviririiiirininerieninenienissesssssssenieneseeennes | A | oo 09/13/2013.... | 03/01/2020.... | .... 26,820 | ...... 26,820 | .o | s | s 0
BHMOV2CJ5. v | DALLAS ....oiteeeriscesnissreniesisesssnisssssnsessesssensnns | Tevinneesnenines [ e 10/03/2013.... | 03/01/2020.... | .... 29421 | ...... 29,821 | oo | e | s 0
BHMOXQNM?.... e [ TIMONIUM.....ooovviriininnrnnirnerneniseesneisnisenieneseesenesns | MDveiirciirens | v 01/15/2014....|03/01/2020.... | .... 90,395 | oo 90,395 | .o | s | s 0
BHM13T3UO......cooerercrrrenne CHARLESTON...... 1SRRI PN 05/10/2019.... | 03/01/2020.... 35,948 | .......... 35,948 | oo [ e | e 0
BHM15T4C7 LAUREL ceevrernrennennnensssssensensssenn | MDovvionins [ 05/10/2019.... | 03/01/2020.... | .... 30,497 | ...... 30,497 | oo [ e | e 0
BHM15X6S1 GLEN MILLS......cooieirimriererineersnnisssiseneseseessninseenesens | PAuiiiiineiinens [ 05/10/2019.... | 03/01/2020.... | .... 42,249 | ..o 42,249 | .o | e | s 0
BHM1AKCX5. ... WESTMINSTER SOOI MD..oovevvrn [ v 08/27/2015.... | 03/01/2020.... | .... 59,321 | ...... 59,321 | oo [ e | e 0
BHM1D91Z4 ... | FT. LAUDERDALE.. FLoiriieiinee e 09/23/2015.... | 03/01/2020.... | .... 44,221 | o B4.221 | oo | eeriesiesereennes | e 0
BHM1EZCWO.... e [RALEIGH. ..o NC..ovvvverres [ 01/19/2016.... | 03/01/2020.... | .... 20,686 | ...... 20,686 | ...overrerrirenirniies | e
BHM1JOZN7.. wo | SAN ANTONIO....ccconivrrierinrins X .103/01/2016.... | 03/01/2020.... 17,882 17,882
BHM1K89HO. ... | CARROLLTON...... L. ST B 02/16/2017.... | 02/01/2020.... | .... R 45,792 | ... 45,792 | oo | e
BHMALLN27.....cooriiinen LOGAN TOWNSHIP s |\ VSOOI TN 12/01/2016.... | 03/01/2020.... | .coooeverrirrerircnnne 32,348 | oo | e | e | e 0 | 32,346 | oo 32,348 | ..o | e | e 0
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
BHM1MK122.. . | CHARLESTON...... SCvvvvveis [ 01/20/2017.... | 03/01/2020.... | .... ....44,603 . 44,603
BHM1R8X11.. JERICHO......ooovvirirariireciis NY .|08/31/2017....| 01/01/2020.... 1225129 | oo | e 2,259 ...227,388
BHM1T12H3 1o |COLUMBUS......ooovvecrssies e OH..oovvvviees [ v 12/19/2017.... | 03/01/2020.... | ccoorvverrrerrrrrrins 7,114 7,114
BHM1TLYF8 ... |ARLINGTON........... L. SO B 06/28/2018.... | 03/01/2020.... | ....cccocvvveuvee. . 247,741 | e . 247,741
BHM1WINJ5. vee | FLORISSANT.....oooivirrimrimerienrienienes MO [ e 07/20/2018.... | 03/01/2020.... | ...cvvvvvrreree 1,412,700 | oo | e 2,507 | oo | conereneneneninnnns | e 2907 [ s | s 1,415,207
BHM1ZBA51 . | WILMINGTON.......... SCivicnnis [ 05/10/2019.... | 02/01/2020.... | .... 42,831
BHM20ZLX1.. DEAR PARK......c.ovvvrerirererennns NY. .109/30/2019.... | 03/01/2020.... . 57,578
BHM21C6EO. ... | MIAMI FLooiriirirnes i 08/14/2019.... | 03/01/2020.... | .... 511 137,625
BHM21LBRS.......ccooviviririrs MADISON......covvmnrvniririmissrnsnissrsnsseseessssessrsssnsesssenssee | Whisinin [ 02/11/2020..... | 03/01/2020.... [ ...cvviereiiereminisiserinniinns | o | oersissssenssssesssnssnnes | cossssrssnssns s | s 10,155 [ oo 10,155 | o [ | e ens 0
0299999. Total - Mortgages With Partial REPAYMENES. ...t sersrsstiiens esissssssssse s st ssb bbbt 5,526,898 [ I 4,098 (N O 0 e 098 | 0 | 5,604,044 .0 (] I 0
Mortgages Disposed
BHMOKTWDS.........oocrvrrirne MISSION VALLEY. CA.ovvvneis [ 05/10/2019.... | 02/06/2020.... | ...cvourerncenes 5,625,027 | ooovvverierierieeis | e (5,772) [ covvereerneineiieriene | ceveeeenesississessssens | erviesieeesnnens (A ] I 5,621,890 | ..ccovenee 5,488,261 | ...ooovverierineiinin | s (133,629) | ..oovvrnirrinnns (133,629)
BHM1QXUMA.........ccoovevirnce. PHOENIX. ... [V A B 07/07/2017.... | 02/04/2020.... | ....coovvvrrnenns 3,125,000 | veeucverrirerercirnnins [ e | serereennsissnensennes | e (U I 3,125,000 | ..ocveneee 3,125,000 | ..vouvverevrerrinineens [ e | e 0
BHM239RJ1... v | ATLANTA s [C7. VTN BTN 02/2712020.... | 03/26/2020.... [ ...cooevererirrriieireniiinniens | cevsernnrinnniennnnnies | envereennneeens 15,788 | ittt [ | e 15,788 | ot | s 41,512,819 2,594 | i 2,594
BHM23BQ81.. .| SAN BRUNO.........ccoomivrrirrririrns CA.oovvenees [ 12/09/2011.... | 01/08/2020.... | .... .10,703,253 |........ (1 TR IS 10,703,253 | ......... 10,703,253 | ..oovrerrvrmiereriniins | ovrrrenienineesneinens | eeeienieniensesenenens 0
BHM2CASC2....... MADISON......oooimnriinniinnississniisssinrsnssssssssessrsssnssesesssnses | Whisiisiisn [ 09/11/2019.... | 02/11/2020.... [ v.covvrvrirnrrencd 6,409,571 | oo | | oersesssississssenees | s 0 [ | i 6,409,571 | .iiiese 8,400,571 | i | e | e 0
0399999. Total - MOHGAGES DISPOSEA. ... vvrierscrssriserseisssers e sess s es stk ees e ..25,862,852 | ..vvoviiiciirenins 0 [ 10,016 {1 I 0 10,016 [ oo | i 67,372,533 | .......87,241,497 | .o (V] [P (131,035) | ovovvercrisiinnes (131,035)
0599999, TOAl MOMGAGES. ........vvveererirrireieaeiseiisesise sttt eee | eeetee s s et 31,485,367 | ..cooovvvcierins (V) [ 13,584 (V) [ 0 13,584 | oo (V)] [ 73,071,664 | ........72,940,629 | .....ccccooorrirrnrnnn. (V] [P (131,035) | covovvercririinnes (131,035)




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM1JL JQ 2| AEA INVESTORS SBF Il LP........cccniveiricrinreircrierineeens NEW YORK.. .| CAPITAL CALL .. | 03/31/2020.... 3 1,108,394 .890,676
BHMO3W XD 0 |APOLLO INVESTMENT FUND VIL.. . NEW YORK.. .| CAPITAL CALL S . 103/27/2020.... 3 cereeees 29,791 1,826,530
BHM1JY L4 0|BLACKSTONE CAPITAL PARTNERS VII LP. N NEW YORK......oovvriniiinriniininns vee | CAPITAL CALL.....ocvoerririeriierines 03/23/2020.... 3 [ s | e 1,377,026 3,553,105
BHM1UW 77 0|BRYNWOOD PARTNERS VIII LP.......... . GREENWICH . | CAPITAL CALL .. 101/15/2020.... 3 14,351 1,964,053
BHM1VF GN 1 |CAPITAL PARTNERS INCOME FUND Il L s NORWALK.... . | CAPITAL CALL . . 101/07/2020.... 3 921,960 11,136,883
BHMOLK HQ 5|CAROUSEL CAPITAL PARTNERS IV LP. . CHARLOTTE .| CAPITAL CALL....cvvvririirieiiniinns 01/17/2020.... B | s | s 19,354 .958,116
BHMINX L3 9|CAROUSEL CAPITAL PARTNERS V LP. . CHARLOTTE ..| CAPITAL CALL .. [01/17/2020.... 3 46,552 3,373,985
BHM1HH 9D 3|CENTURY FOCUSED FUND IV LP s BOSTON . | CAPITAL CALL .. 101/10/2020.... 3 167,775 5,736,438
BHM020 P8 1|CLEARVIEW CAPITAL FUND Il LP . .| GREENWICH... . | CAPITAL CALL .. | 03/30/2020.... 3 10,489 787,511
BHM1CS 2E 9|CORTEC GROUP FUND VI LP ... INEW YORK.. .| CAPITAL CALL .. |01/02/2020.... 3 ...1,366,962 3,048,461
BHMOL7 3Z 9|EDG PARTNERS IILP....ccovvvvmirririrennne ATLANTA .| CAPITAL CALL .. 101/28/2020.... 3 18,444 .146,509
BHM1GW WO 3|ENCORE CONSUMER CAPITAL FUND III L SAN FRANCISCO. .| CAPITAL CALL .. 101/29/2020.... 3 ...1,683,072 2,072,843
BHM1UU YN 9|FRONTENAC XI PRIVATE CAPITAL LP. (0110721 CT0 N | IO CAPITAL CALL .. 101/16/2020.... 3 ...1,560,000 7,740,000
BHM1JX C1 8|GAMUT INVESTMENT FUND | LP................ vereneenens | NEW YORK.. .| CAPITAL CALL .. |01/17/2020.... 3 55,758 5,484,619
BHMO3T V8 0|GLOBAL INFRASTRUCTURE PARTNERS.......c.covverrriermerierineesesissesseessensesensens NEW YORK.. .| CAPITAL CALL .. 101/16/2020.... 39,005 1,470,341
BHM02Q B6 3|HALYARD CAPITAL FUND IIL.P.... . NEW YORK.. .. | CAPITAL CALL .. | 01/06/2020.... 3 178,311
BHM1TX MA 6|LEEDS EQUITY PARTNERS VILP........ . NEW YORK.. .| CAPITAL CALL .. 102/07/2020.... 3 398,235 .858,163
BHM23L 7W 7 [LEXINGTON CAPITAL PART IXTR...... . NEW YORK.. .| CAPITAL CALL o | 01/15/2020.... | coovevvveirens | e 1,416,400 18,688,102
BHMINU BT 9|LEXINGTON MIDDLE MARKET INV IV. . . NEW YORK.. .| CAPITAL CALL .. [01/31/2020.... 1,528,747 19,184,358
BHM1B4 26 0|LINEAGE CAPITAL Il LP BOSTON . | CAPITAL CALL .. |03/17/2020.... 3 ..442,000 1,228,500
BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS III LP. NEW YORK.. .| CAPITAL CALL .. | 03/13/2020.... 3 [ s | e 2,132,197 5,528,730
BHMO3E Z8 9|MORGAN STANLEY INFRASTRCTR PART LP. v | NEW YORK.. .. | CAPITAL CALL .. |02/07/2020.... 9,507 .566,309
BHM1EM SA 0|MSOUTH EQUITY PARTNERS Il LP . .. | ATLANTA .| CAPITAL CALL .. 101/06/2020.... B | e | e 435,674 2,154,122
BHM1SN JU 9|ONE ROCK CAPITAL PARTNERS II LP..... . NEW YORK .| CAPITAL CALL .. 101/02/2020.... 3 53,417 4,596,141
BHMINB HY 4 |PARTHENON INVESTORS V LP....... . . . BOSTON . | CAPITAL CALL . .. | 03/04/2020.... 3 937,731 5,447,198
BHM23R CZ 1|PLASTIC TECHNOLOGY HOLDINGS LLC CLEVELAND . | DIRECT WITH ISSUER s o | 01/2412020.... | coovvreverii | e 326,085
BHM23R D1 5|PLASTIC TECHNOLOGY HOLDINGS LLC CLEVELAND. . | DIRECT WITH ISSUER e o [ 01/2412020.... | cooovvercerenen | v 2,934,765 | ... .
BHM1KN K1 9| PRAIRIE CAPITAL VI QP LP....ooiiiriiiiiririeiseeiensseesis e ensssanes CHICAGO . IL CAPITAL CALL ...ttt . .. 102/19/2020.... 3 1,500,000 3,000,000
BHM1M5 PC 7 |SILVER OAK SERVICE PARTNERS Il LP . EVANSTON......ovvrririreerneireni IL...... CAPITAL CALL. ...ttt sssssssenins | nesisssssssinns 03/31/2020.... B | s | e 648,000 4,388,750
BHM1K1 G4 6|STRATEGIC PARTNERS FUND VII LP NEW YORK.. .| CAPITAL CALL .. | 02/26/2020.... 144,788 10,045,029
BHM197 P7 9| TAILWIND CAPITAL PARTNERS Il LP . NEW YORK.. .| CAPITAL CALL s . 101/10/2020.... 3 . 183 1,085,023
BHM1X3 6F 4| TAILWIND CAPITAL PARTNERS IIl LP . NEW YORK......ooorriirriiirins vee | CAPITAL CALL ... 03/06/2020.... B | e | e 206,190 10,431,181
BHMO3C AA 5| THE HURON FUND Il LP DETROIT.. CAPITAL CALL .. 103/09/2020.... 3 610,000 545,073
BHM1TJ 8F 2|TRINITY HUNT PARTNERS VLP..... . . DALLAS.... . . | CAPITAL CALL S . | 03/30/2020.... 3 s 91,193 11,309,139
BHM1PZ KU 3|UNION CAPITAL EQUITY PARTNERS Il L.......... . | GREENWICH.........coomrrierirerirnnns v [ CAPITAL CALL....ooverereceenis 02/21/2020.... 3 [ e | e 692,140 2,379,265
BHM19E G1 7|UPFRONT GROWTH ILP...........c.c.... ... | SANTA MONICA.. .| CAPITAL CALL .. 101/06/2020.... 1 12,004 1,246,794
BHM1SZ U2 1 [UPFRONT GROWTH I LP.....oiiiuiniineiienieeiseesssise st SANTA MONICA.. .| CAPITAL CALL s e .. 101/06/2020.... 1 reeeenes 58,153 1,459,875
BHM197  VC 1 [UPFRONT V LP....oiiiiiiiiiiiiiisiieienirississsiesi st SANTA MONICA.......coooivrireiis reve | CAPITAL CALL. oottt sissssessesssiensenesne | cossessenssinens 01/07/2020.... T ] e | e 145,621 465,732
BHMASY 9W 2| UPFRONT VILP....oviiiiirierineeiseiseiissieseieens woe | SANTAMONICA....coovvirirriinns reve | CAPITAL CALL. .ottt bbbt sssninns | cosnsisssisnns 01/08/2020.... T ] e | s 671,138 5,768,662
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
BHMIUE C8 2|VMG PARTNERS IV LP.....cooiiiiiiineieiieeneiisese s sieees SAN FRANCISCO........cocomrrrrrinnns CA.o. | CAPITAL CALL. ..ottt sss bbbt nnisnes | sosessnssssesens 01/17/2020.... B | s | e 148,920 8,041,486 | ........... 2.201
BHM1QG HQ 7|WIND POINT PARTNERS VIII ALP......... . CHICAGO......ovieririnirierisniienes IL.... CAPITAL CALL....ccoiiiiiiisiiisi st snsssesssnsssnsssnis | nenesssesssssens 01/23/2020.... 3 86,453 1,703,881
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SIOCKS = UNGHfIIBEEE. .......iuiiuiii ittt ittt bbb 4,677,250 19,549,536 | ...ooovveveriiiin 0. 170,311,583
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1JJ EN 9|MERITEX INVESTMENT ENTITY - JV . ... |MINNEAPOLIS. . | CAPITAL CALL .. 102/21/2020.... 19,533 892,518
BHMIDQ ZM 8 |PRESTON PARK.......oitiuuiiiieimirimiimiinesiesiesisssessssse st esssesessesas NAPERVILLE.... I s CAPITAL CALL s e .. 102/03/2020.... s 18,691 .253,220
BHM1AB XW 4| VALLEY CREEK (JV EQUITY) s WOODBURY.....oooorriiriniirisiinsiins MN... [ CAPITAL CALL. ..ottt snins | cessnssssssanes 01/10/2020.... [ .ovvovieiniiinns [ | eeris 33,228
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated e eteeieeieieeeeeieens  eeeeeereesesessesesiesesessesessesesseiesseresieiessesieisesseieeesieseieeiesesesieseseseiseiieiessesieiieiesiessesieiessesiesiesieiesesesiesisiesiesscsessesesiesissosernsrinsons | sreeee 0 71,453 1,145,738
4899999. Subtotal - Unaffiliated...... . e febe et 4,677,250 | ... 19,620,989 c 171,457,321
5099999, TOAIS.........vererereesseeseerssessere et es s8Rk E8 8 eeELE8 ke RReeREreee £8eEEeeeRE LR eEE R R LR LR AR e R R R LR R R R R e HEeeLEReeLEeeR LR R eLE LR AR AR R R LR AR 4,677,250 | ..o 19,620,989 | ..o 0]. 171,457,321
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO3W XD 0 |APOLLO INVESTMENT FUND VIl......cocovrirrirerirens NEW YORK......oocovvernens NY.. | CAPITAL DISTRIBUTION........ccevvvurrrneee 05/21/2012 | 03/27/2020
BHMO5F QF 8|BRAZOS EQUITY FUND IIILP........... DALLAS........coovrmrirnrrnnns TX.. | CAPITAL DISTRIBUTION... .. | 07/29/2013 | 02/03/2020
BHMO03J 4Q 2|BROOKSIDE MEZZANINE FUND Il......cccovveuirierirnns GREENWICH......c.cocvvnne CT.. | CAPITAL DISTRIBUTION... .| 11/04/2011 | 01/13/2020
BHM1UW 77 0|BRYNWOOD PARTNERS VIII LP......cccovvrerirrriiirinne GREENWICH..........coceverne CT.. | CAPITAL DISTRIBUTION.......cccovvvrirrrrrnee 04/20/2018 |01/15/2020
BHMOLK HQ 5|CAROUSEL CAPITAL PARTNERS IV LP... . | CHARLOTTE.. .. |[NC..| CAPITAL DISTRIBUTION... .. |12/19/2016 | 03/12/2020 7,539 | ..........(2,521) reenn5,018
BHMINX L3 9|CAROUSEL CAPITAL PARTNERS V LP.... . | CHARLOTTE.. .. NC..| CAPITAL DISTRIBUTION... .. 109/21/2017 {03/27/2020 | .......... 434,258 | ... (35,194) [ oo 10rrn399,064 e .
BHM1HH 9D 3|CENTURY FOCUSED FUND IV LP.......ccccosvvrrrirnrrnnn BOSTON.....ccooererirerins MA. | VARIOUS 02/02/2016 | 03/31/2020 | ....... 2,315,855 | ....... (344,035) | oo | rerernerienineinns [ ervnerneninneninnis | eereens(344,085) | v | 102,368,794 | ... 2,368,794 | oo [ e | e 0| oo 453,177
BHMOT2 SD 4 |CHURCHILL STATESIDE NC TAX CREDIT. CLEARWATER . | FL... | VARIOUS 05/24/2013 | 03/09/2020
BHM1CS 2E 9|CORTEC GROUP FUND VILP NEW YORK.... . .| CAPITAL DISTRIBUTION.......cocorerrrinne 03/10/2016 | 01/30/2020
BHMO1P Q6 0|D.E. SHAW SECURITIES LP.......cecrvrvrirvirnrirriririrenns NEW YORK......cooorsvirnnn. .. | CAPITAL DISTRIBUTION..........cocorvirerrnns 03/31/2006 | 02/20/2020
BHMOL7 3Z 9|EDG PARTNERSIILP. . | ATLANTA .| CAPITAL DISTRIBUTION... .102/29/2012 | 01/28/2020
BHM035 2R 2 |EIG ENERGY FUND XIV LP . |LOS ANGELE . .| CAPITAL DISTRIBUTION... .| 11/23/2010 | 01/17/2020
BHM025 M2 6 |FAITH MEDIA HOLDINGS LLC........ovvererrrieirriinnes NEW YORK......oocovvernens .. |HIMCO OPERATIONAL TRANSACTION. | 11/25/2013 | 02/03/2020
BHM1JX C1 8|GAMUT INVESTMENT FUND | LP. NEW YORK.... .| CAPITAL DISTRIBUTION... .. | 05/23/2016 | 01/17/2020 | ...
BHMO3T V8 0|GLOBAL INFRASTRUCTURE PARTNERS .|NEW YORK.... . .| DIRECT WITH ISSUER . 103/11/2011 | 03/31/2020 |....
BHMITE KY 8|HIGHLAND CRUSADER FUND LP.........ccccovurrerirnnns OAKS.....oivirerrrirrineiis .. | CAPITAL DISTRIBUTION......c.covvvrerernnn 12/29/2017 |03/13/2020
BHM025 L8 4 |INTERMEDIA PARTNERS VIILP.... GREENWICH. . | CAPITAL DISTRIBUTION.... .. |01/05/2007 | 03/12/2020 | ....
BHM23L 7W 7 |LEXINGTON CAPITAL PART IX TR .|NEW YORK.... .| CAPITAL DISTRIBUTION... .101/15/2020 | 03/26/2020 | ...
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
BHMO016 JV 5 |LINCOLNSHIRE EQUITY FUND Il LP.........coevvvrrrnncs NEW YORK......coocrvvirnns NY.. | DIRECT WITH ISSUER.......cccocvvvvnrirnens 05/24/2006 [ 03/31/2020 | ....ooncevmverriecns [ cereeirerineinniins | cerieeiseisissinens | oeeesesiseissenin (0 RPN 132,945 | ........ 132,945 | oo v [ e (1 T
995660 63 6|MIDMARK EQUITY PARTNERS Il.....cccvvvvriveririrrinnns CHATHAM.....ccooovvrierirns NJ.. | CAPITAL DISTRIBUTION.........c.ovvverrinecn 06/01/2004 |03/31/2020 | ..........308,451 | .......(308,451) | ceoooeverererrrrrvvnns | ovrrmerrrerirneenne [ erverrerirneennnins | oeeeend(308,451) oo [ e [ e | v [ e | sevessrnerinenens0 | s 267,643

BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS Il LP. ... INEW YORK... NY.. | CAPITAL DISTRIBUTION. o [12/18/2017 {03/13/2020 | ..oooovveee 11,148 | oo (171) | i e [ | oo (171) | e [ 10,975 | i 10,975 [ .o | e | eevvernseiennn0 [ e 1,452

BHM1EM SA 0|MSOUTH EQUITY PARTNERS Il LP ... | ATLANTA GA.. | CAPITAL DISTRIBUTION. ... | 03/15/2016 | 03/05/2020 | .......1,940,456 | .......(288,798) | ....vvervverrrrrvens | omrrrrerirmrenrnnns [ erverireeeneninnnis | eeeeens(288,798) [ oo | e 1,651,658 | .....1,651,658 | ....ocovvvevrrverns | covrrrerinerncrinns [ v | i 172,340

BHM032 S5 9|NEW SILK ROUTE PE ASIA FUND, ... INEW YORK... IND. | CAPITAL DISTRIBUTION. ... | 03/05/2008 |02/21/2020 292,698 292,698

BHM1K1 G4 6|STRATEGIC PARTNERS FUND VII LP... ... INEW YORK... NY.. | CAPITAL DISTRIBUTION. ... | 10/28/2016 |02/26/2020 | .........457,682 | .......(93,524) | .coorvvorvvrnrrrnnns [ o [ | eerenenn(93,524) [ v | 0. 364,158 | oo 364,158 | ..o .

BHM1X3 6F 4|TAILWIND CAPITAL PARTNERS Il LP......cccooviiniinnns NEW YORK......oooorsriens NY.. [ CAPITAL DISTRIBUTION........ccovvererrannns 09/26/2018 | 03/06/2020 | .....ccc.ee0e 2,310 | ooiiiionerecn 162 | o [ | | evvnennnnnenne 102 [ | e 2472 | v, 2472 | s | o, [( R
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............coveeiiiiiiiecsciseses s .....6,573,382 0 .0 0 e 948,024
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

BHMO0Z6 G5 8|ANSLEY FALLS (JV EQUITY)....ocovvennrcriiririninininns I CHARLOTTE.......ccouurinns I NC.. | CAPITAL CALL...c.ovviiiiiiiniininiinininns 07/03/2017 | 01/15/2020 | ....ccoovvvervrirn 0 [ i 12,651 [ oo [ | e | e 12681 [ | i 12,651 | i 12,651 [ | | oo 0 | e 15,778
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cooiiiiiiiiiissssss s 0 v 12,651 0 0 (L 12,651 | ... e 12,651 | 12,651 0 .0 0] e 15,778
4899999, SUDEOLAI = UNGFAIIATEA. ...ttt 0881 o£8E 8RRt | sereend 6,647,740 | ....(1,126,901) | .... < (1,129,075) | cvvinieennl0 | 6,586,033 | .....6,586,033 0 .0 0| . e 963,802
5099999, TOAIS. ...ttt fieLE bbbt | aniiad 6,647,740 | ....(1,126,901) | .... (1,129,075) | 0 | 6,586,033 | ... 6,586,033 0 .0 0. 963,802
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NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
38380N 5G 0 |GNR_20-25 IS bbb 02/19/2020........ JEFFERIES & CO. INC.....ooviiiiiiiieeistiesieiseissie it sinene | stissssesssessesssessessssssessesssssessesesinssnens | soneesessenes 5,981,206 | ....oovvmerrirircrierieienieiesissienenieens | s 45,351
912810 SL 3 | TREASURY BOND......ootiiuiiirirrinriissssiesiesieses st ssessssens 03/27/2020........ VMIOUS. ...t | denbane e 71,585,313 .130,604
912828  ZC 7 | TREASURY NOTE. ...ttt 03/06/2020........ JP MORGAN SECURITIES LLC......cooiiiiiiiisiisiicsiienisi st | onsiesisssssssssssssssssssssssssssssssesssssssssnnss | cosnssssioas 9,326,434
0599999, Total - BONGS = U.S. GOVEIMMENE. ... cvturesirseieseesssesssesesseesesssse s ess et s stk £e8 00 o081 8888808 £EE 0888 LR E 18 £ HEEE L8R E L E 4 E LR E 018 E bR eeeben bbbt 86,892,953
Bonds - All Other G
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES) D 02/25/2020........ STIFEL, NICOLAUS & COMPANY INCORPOR.........ccomerirririeimininerissienienens | roeesssisesssesssnessesssssesssssssssessesssnsess | eovsesssenes CATA000 | e 400,000 | ..o 8,919 | 2FE.....covvvivic
91087B  AE 0 |MEXICO (UNITED MEXICAN STATES) (GO......... .|D 02/24/2020........ MARKET AXESS TRADING PLATFORM.......ccviutiririiriiiierinsiesiesisissessienns | ereersssssssessnseessesssssenenenes ..215,728 2:200,000 | oo 938 | 2FE.....oiireerine
09681M  AK 4 | BOC AVIATION LTD.....ccouiiiirriniiiirenieinesseirerissiseeesissisessesssssnse s D 02/20/2020........ CITIGROUP GLOBAL MARKETS, INC.....coovuiiiiiriieieriniieeieeisiesiesssssseesins | seeseesessssisssessssssssesnsissenes 1,013,780 21,000,000 | oo 13,583 [ 1FE...coiviiiiviren
30216 AE 5 |EXPORT-IMPORT BANK OF INDIA .|D 01/30/2020........ CITIGROUP GLOBAL MARKETS, INC......coottriviiiririierinsiessisisessessssssesesses | sevssesessssssssssssssssssessessssenes 1,207,716 1,200,000 .
74727P  BA 8 | QATAR (STATE OF) D 01/02/2020........ [BARCLAYS CAPITAL INC.......iiiiiiiiiiiininiisiiieni e seeensssssnssnssnssneens | sossssnsssssenssnssesssssssesensensenes 1,118,000 [ oo 1,000,000 1FE....
1099999.  Total - BONAS = Al OtNEr GOVEIMMENL. ... ..iveiteeisstesersstssessseerssss s s see st st ersseesentses s se1ee ee1e08 o881 o8 E 8488480848481 08 8EE 1oL E 48188 E 8L £ 1084 E 8 £ 8L E 4848104110 £ 08 E 8484 E £ E L8488 Eb e bbb enbens st eeb bbb es 4,029,224 3,800,000
Bonds - U.S. Special R e and Special A
3137BS  PA 5 |FHMS_KO58 IS.......ccooiiiieiiiiiinisciesicisesiesiiesienes 01/27/2020........ CREDIT SUISSE SECURITIES (USA) LLC......oovuiiririieiieieinsisiesierssisienins | srvesesesssisssssesssssessesssssssssesssssssens | soneesssenes 2,600,125 | ..o | e 36,158
3137FR EL 1 |FHMS_K104 IS.....iiiiieiei e 02/21/2020. CREDIT SUISSE SECURITIES (USA) LLC......oovuiiriiieineiciniierisnieissieienis | eerreiesseissssessesisseessssssssessesssesssens | soneenssenes 2,665,952 | ...ovviieiieeens 23,213
889184  AD 9 | TOLEDO HOSPITAL......oouiiiiieiirirsiisissseserssssssesenssssssss s ssnsssssesssssseenssnsees 02/13/2020........ [ VBIHOUS. .c.v.veiriteiisisei sttt | cbsbsssssns s s s ensensanes 24,691,302 | ..... ...20,785,000 .273,869
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENES. .. ... . reeuseruieiesiesesererstestsaraes | eotsasseseessseessesessesassesseeseesesesseesesaseeeseesee a8 ees a8 o8 aeE 408 e 08 LE1eE 408428 e E1EEeEE o8 421 e84 E 8401 £E AL E1e 8408828 4E 0o e 8 E s eh e b e easens et nene | eesetessassessesantessenssennsas 29,957,379 20,785,000 ...333,240
Bonds - Industrial and Mi:
02004W  AB 7 | ALLYA_T9-T .ot | ereeniennenes 03/18/2020........ CITIGROUP GLOBAL MARKETS, INC.....cootiiiiirriiiieriiieeiesiessesiensesisssenines | seesesessessssssessessssssessesssssessesssssnseens | soneesessenes 5,493,500 | ....cccovvnee 5,503,820 TFE s
025820 HE 3 | AMXCA_TT-3..ccciiiiiiiesi s 03/19/2020. CITIGROUP GLOBAL MARKETS, INC......coovturiviiirirrierisiesiesisiesiessssssesenses | sesseesessssissssnssssssssesessnsens 4,592,453 1FE....
118230 AQ 4 |BUCKEYE PARTNERS LP 03/04/2020........ [ VAFIOUS. .....cooverierririeeieieessise st esnees 1,060,088 | ... 1,075,000 3FE....
14314M  AD 5 |CARMX_16-2...... 03/19/2020. JP MORGAN SECURITIES LLC......ovriririiiiierineiesisisesiesissiessssessssssessssens | sesssesesssisssssssssssssssessssens 2,082,181 2,099,238 1FE
17305E  GB 5 | CCCIT_17-A3.....oiiieieeieresisei et 03/20/2020........ VIOUS. ...ttt | cetbanes e 26,827,155 26,845,000 1FE....
17328R BD 0 [CGCOMT_20-GCAB........oovrvrriiireeirisiresiesess et 02/13/2020........ CITIGROUP GLOBAL MARKETS, INC......couuriiriiiririireriiseissessssieniesisssssaes | seisesessssssssssssessssssessesssssessesssssssens | sonsesssenns 8,234,401 | ..o 7,995,000 1FE....
161571 HE 7 [CHAIT_16-Ad....iiiceiseece et 03/18/2020. HILLTOP SECURITIES........tteiiiirerieiintieriseiseisie st ssesssnsensssissesens. | esesessessessesinsesessessssssenerenes 1,897,187 | oo 1,905,000 1FE
14041IN  EV 9 |COMET_15-A2 03/19/2020........ | CITIGROUP GLOBAL MARKETS, INC 2,548,113 2,555,000 1FE....
254683 BP9 | DCENT_15-A2......coiiiiiierieiseineie e neenes 03/18/2020. CITIGROUP GLOBAL MARKETS, INC.....coocvureviiiriirierienieeiseisisesserssssssesesies | seesesessssisessessesssssessessnsenes 5,754,600 | ..o 5,760,000 1FE....
244199 BK 0 |DEERE & CO....ovvriiirieieeisisies et 03/25/2020........ CITIGROUP GLOBAL MARKETS, INC......coovviriiiiiririierinnieisesisesssssssssssesensns | sesssesessssssssssssssssessessasens 9,999,800 10,000,000 AFE e,
24702R  AF 8 | DELL INC.....oooiiicieiirieeieie et 03/02/2020........ SUMRIDGE PARTNERS, LLC.......cooiiiiiiiiieiniieisriesiesiseeesisesesssssessssisensniae | seseesessnsisessessesssssessesensenes 19140 | 112,000 SFE e
356710  BJ 3 |FREEPORT-MCMORAN INC........coviiiimriieiriirerisisisesssissssiessssisessessssessssessesssenes 02/19/2020........ UBS SECURITIES LLC.....coiieiriiinnieiesseisisie s sssisssesssisssssssssssssnens. | essessssssssessssssssessssssnsneses ..122,188 115,000 3FE. i
369550 BJ 6 | GENERAL DYNAMICS CORPORATION........ccocmiuermrirerinrineereriersenieriesinsenes 03/23/2020........ | BANC OF AMERICA SECURITIES LLC 5,254,605 5,333,000 AFE s
36256X  AB 8 [ GMCAR_TO-T ..o 03/20/2020........ VMIOUS. ...t nienien | Shenieb et 3,288,618 3,299,744 TFE i
438147 AC 6 |HAROT_17-1....... 03/18/2020........ CITIGROUP GLOBAL MARKETS, INC.....coocvureviiireirirerienieeiesisesessersssssesesies | seeeesessssisessessesssseessesensenes ...807,558 TFE. s
43814W  AB 1 |HAROT_19-1....... 03/19/2020........ CITIGROUP GLOBAL MARKETS, INC......cooiviiiriirirrierineieisesisisesssssssssesensns | sesseesesssssssssssssssssessessasens 7,710,365 AFE e,
44931P  AD 8 [HART_T7-A ettt 03/20/2020........ CITIGROUP GLOBAL MARKETS, INC......cooctureviiirirrirerienieeissisisenisersesissesesies | seeseesessnsisessnssessasssessesinsens 1,695,962 TFE. s
197677  AJ 6 [HCAINC ..o 02/26/2020........ VMIOUS. ...t nienes | Shenieb bbb ...109,682 3FE. e
437076 CD 2 [HOME DEPOT INC.....cooiiiriiiiieiiiiceineieriesiseee e sesseessssaes 03/26/2020........ JP MORGAN SECURITIES LLC......couiiiiiiiieiintierinsissinsiesisseesisssssisssesiesss | seeseesessnsisesssssesssssessessnsenes 19,771,600 | ..o 20,000,000 | ..oovvrrereierieriericerenenenes TFE. s
458140  BL 3 |INTEL CORPORATION.......coetirrireririiirerisiseresiessssssssessssisessssssssssnenes 03/20/2020........ BANC OF AMERICA SECURITIES LLC......covieiiriieinisiseierissiesssssisssessnis | ovsersssssssessssessssessssssssnenes 17,484,075 217,500,000 [ TFE i,
57636Q AQ 7 |MASTERCARD INC.......ccooovirmriireinrirerneierrenerenes 03/24/2020........ CITIGROUP GLOBAL MARKETS, INC.....cooruueriiriiiieriiieeinsiessnsiesiesisesesines | seeessessessessssssessssssessesssssesssesessnssens | soneeeseenns 7,468,200 | ..o 7,500,000 | oovorereiricrerineieninis AFE s
58013M  FR 0 | MCDONALDS CORPORATION.......ccovuurirrirerinnieirerisissssssissssessesssens 03/25/2020........ JP MORGAN SECURITIES LLC......vvriviriiiieierisiesisisisssiesissiessesssssssssessssns | sessessesssssssssssssssssesessasens 9,885,500 10,000,000 | ..oooveevreerieireiirneieieicins 2FE...iieieiieins
55303X AJ 4 |MGM GROWTH PROPERTIES OPERATING PA. 02/14/2020........ DEUTSCHE BANK SECURITIES INC........cvuiiiiiirerniineieriseiesiseiesissiesinsinins | ereersssinessesisseessessessenenenes ...788,375
553420  AG 9 |MPT OPERATING PARTNERSHIP LP / MPT......covuiiiimiinerienieissnissisesiiesienessens 02/28/2020........ MORGAN STANLEY & CO. LLC.....ciiiiiiiieiiniiieniriisissiesissesssssssssisens | seenesessssississsssesssessesssssssssssssssens | oonssessenns ...209,000
553420  AJ 3 |MPT OPERATING PARTNERSHIP LP / MPT. 03/13/2020........ VHOUS. ...ttt | cotbseet bbbt 4,564,039
626738  AE 8 |MURPHY OIL USAINC.......cocoovvemrirrrrerienns 02/07/2020........ JEFFERIES & CO. INC......ovimiiriiiiierierieeesseissise st ssssssesssesssenens | oesssssssesssesssesssessssssssssenes ..139,816
T8442F  ET 1 [NAVIENT CORP........comiiiiitireriniintierieenie e 02/14/2020........ BANC OF AMERICA SECURITIES LLC......cotieiiriririireeineiernsicsiesiesssienienins | eveersssisssesssseesssssessesenenes ...301,700
64110L AT 3 |NETFLIXINC............ 01/23/2020........ BANC OF AMERICA SECURITIES LLC........viiiiiiiininiierssieeesieessiesnnis | evierissisessesisseessessssssnesenes ...460,738
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654106  AM 5 | NIKE INC.....cooirieririeieineierceiesisseiesien 03/25/2020........ BANC OF AMERICA SECURITIES LLC e | . 24,915,750 25,000,000 | ...oovovreinnieiininines TFE i,
67066G  AJ 3 | NVIDIA CORPORATION.....ccevuuimririieeiirircrisitesesise s sesenissees 03/26/2020........ GOLDMAN SACHS & CO LLC . e [ s | e 4,985,450 5,000,000 | ..evorrereriiererineierienies TFE. e
69327R  AJ 0 |PDC ENERGY INC (DELAWARE).........ccocuuerimrimerirririnsiieiienns 03/26/2020........ VMIOUS. ...t | denbane e ...478,930 560,000 [ ..ovviveirrieiireenines 7,584 | 3FE.....coviviiiiicinns
742718  FK 0 |PROCTOR & GAMBLE CO......cooiuiiiiirriiiieeiserssiierissiesissiessssie s 03/23/2020........ CITIGROUP GLOBAL MARKETS, INC . et | e 9,273,642 9,333,000 ..o TFE. s
745867 AW 1 |PULTE GROUP INC 03/02/2020. SUMRIDGE PARTNERS, LLC.. OO RN 3FE
745867  AX 9 |PULTE GROUP INC 03/04/2020........ | SUMRIDGE PARTNERS, LLC.. s ...247,808 3FE.... .
80007R  AE 5 | SANDS CHINA LTD.....couuiiuiiiimeiienisseseeisesssesssesiessseess s sssssssesssessssesssssssens D 02/21/2020........ HSBC SECURITIES (USA) INC................ O T ...927,304 2FE e
80282K  AZ 9 | SANTANDER HOLDINGS USA INC s 02/11/2020........ EXCHANGE ..ottt nitsens | etbessssb e 5,932,626 | ..o 5,940,000 [ i 67,978 | 2FE.....coovvvivicrn.
89231A  AB 7 [ TAOT_18-Cr.ooiieieicec et 03/19/2020........ CITIGROUP GLOBAL MARKETS, INC . S PO 2843141 | e 2,448,881 | 942 | 1FE ..,
911312 BW 5 |UNITED PARCEL SERVICE INC s 03/19/2020. VIHOUS. 1.ttt | shstbaest ettt . 12,977,840 1FE
911365 BG 8 |UNITED RENTALS (NORTH AMERICA) INC . 02/05/2020........ | Various R 2B73,300 | 546,000 | s 1,432 | 3FE.... .
950000 2M 4 | WELLS FARGO & COMPANY.......... . . 03/23/2020. WELLS FARGO ADVISORS, LLC... . e | . 12,500,000 TFE s
98161P  AD 5 [WOART_16-B.....ovuiiiirieeienesee e 03/18/2020........ BANC OF AMERICA SECURITIES LLC e | 950,544 | 00 956,222 | s 173 [1FE e
98162Y  AB 9 [WOART_19-A. ..o 03/19/2020........ GOLDMAN SACHS & CO LLC . [ RO L3243 | 935,041 | 628 | 1FE....coiviirrirns
98212B  AH 6 | WPXENERGY INC 03/26/2020. JEFFERIES & CO. INC.....ooiiiriieieeereesie et enesssnene | sesessessssssssessssssssessssiesenes ..129,250
98212B AL 7 |WPXENERGY INC .1 01/07/2020........ | BARCLAYS CAPITAL INC......ovirieriiiririiisiesiersessie et seessnes R ...246,000
68245X  AH 2 (1011778 BC UNLIMITED LIABILITY CO . . . 01/31/2020. JANE STREET EXECUTION SERVICES LLC.... O O ..107,874
14180L  AA 4 |AIR TRANSPORT SERVICES GROUP INC........ JE TR 01/31/2020........ SUNTRUST ROBINSON HUMPHREY, INC e [ e ...601,481 597,000
03464R  AC 7 [AOMT_20-T ..ottt 01/17/2020........ NOMURA SECURITIES INTERNATIONAL INC........vvrviierinrierinniesiesirersninees | eveerissiessesisseessesssesenerenes 9,009,908 9,010,000
043436 AS 3 |ASBURY AUTOMOTIVE GROUP INC.. e | e 02/10/2020. VIHOUS. 1.ttt | cbtbaess st ..475,439
05970F  AC 5 |BANCO SANTANDER CHILE.........cccovvmriiirriirriiniire e D 02/21/2020........ | BANC OF AMERICA SECURITIES LLC ...763,875
118230 AT 8 |BUCKEYE PARTNERS LP . FE TR TS 02/13/2020. VMOUS. ..ot nns | senins s ...530,296
12510H  AB 6 [CAUTO_20-1A ... 01/17/2020........ CREDIT SUISSE SECURITIES (USA) LLC....... et [ s 6,422,474
12510H  AD 2 [CAUTO_20-1A ... 01/15/2020........ CREDIT SUISSE SECURITIES (USA) LLC....... O OO 1,759,701 1,760,000
1248EP BT 9 |CCO HOLDINGS LLC.... 03/03/2020. VHOUS. ...ttt | coebaess e 417,215 396,000
15135B AL 5 | CENTENE CORPORATION... 01/28/2020........ [EXCHANGE..........cooiriiiriiririiiisiieenieesi e enssnees 1,007,286 .1,007,000
15135B  AM 3 | CENTENE CORPORATION... 02/19/2020. VIHOUS. ...ttt | ceebsnes et ...478,908 454,000
15135B  AS 0 | CENTENE CORPORATION 02/05/2020........ VMIOUS. ...t enen | Shenieb ettt 7,432,091 6,885,000
156700 BC 9 |CENTURYLINKINC . e 01/17/2020........ VHOUS. ...ttt | cetbaess et ...406,818 405,000
16411Q  AE 1 |CHENIERE ENERGY PARTNERS LP......... e 01/22/2020........ VMIOUS. ... enen | Shenieb ettt ...543,238
29260F AD 2 |ENDEAVOR ENERGY RESOURCES LP. . 01/13/2020........ | GOLDMAN SACHS & CO LLC . . e ...640,406
29275Y  AC 6 |ENERSYS. ..ottt 01/24/2020........ JEFFERIES & CO. INC...ouviiiiiririeisiees st esssissnssssssssene | ssssessessssssssessssssssssessesssens ...281,400
38869A AA 5 | GRAPHIC PACKAGING INTERNATIONAL CO..... . 01/17/2020........ JP MORGAN SECURITIES LLC.. . e | s ...483,750
462667  AA 6 [IQVIAINC. ..o 02/28/2020........ BARCLAYS CAPITAL INC.....ovvuiiiiiiiiieieiississesssie s sessssssisssssssesssens | esssessssssssesssessssossssssnsneses ...415,000
513075  BQ 3 |LAMAR MEDIA CORP........ocuiririireriiiriirieriesitee s 02/20/2020........ DEUTSCHE BANK SECURITIES INC.......ocvuiiiieirereiineieriseiesissieiessienissinins | eveersssiessesssseessessessenenenes ...666,263
50212Y  AC 8 |LPL HOLDINGS INC.......ooivririririiiniriierisnissiesississsss e ssssesessssanes 03/04/2020........ VarioUS. ....coovreririieiccnceeeeeris cerrene | s ...630,376 ...613,000
56844X  BG 3 |[MARNR_15-1A-ABS.......ccoomiviriririrerniins 02/10/2020........ JP MORGAN SECURITIES LLC.. . et | s . 15,000,000 | ..cvovveerrrireriericeenieis 15,000,000 | ..eoveuvercereiecirenireierineines TFE. s
56845A AW 8 |MARNR_16-3A - ABS.......ccccovrvvrimrriririnnis C 02/14/2020........ JP MORGAN SECURITIES LLC.. . ceree [ . 10,000,000 ..10,000,000 | ..o AFE e,
59748T  AA 7 |MIDLAND COGENERATION VENTURE LP.......... . 02/19/2020........ SEAPORT GLOBAL SECURITIES LLC et | s | e ..328,072 323,224 | o 8,404 |3FE......coovvirricine
55316P AL 1 [MKT_20-525M........ooiiiiiuiiiiiiiieicitinicieieisie et 02/07/2020........ BARCLAYS CAPITAL INC.....ovvuiiiiiiiiieiesissisesssiesssssessssessesssssssssssessssens | essessssssssesssessssossssssssneses 9,759,850 . 10,000,000 | ..oovvvvvvviririiians 20,421 | 2FE....cccovieriiinnen
615394  AM 5 |MOOG INC.......ooriurirrirircriniintiesiseresisei e 02/03/2020........ VHOUS. ...ttt | Hetbaeet bbbt ...391,478
670001  AE 6 |NOVELIS CORP........coooirirrirrierriiniissiiesieri s 01/13/2020........ CITIGROUP GLOBAL MARKETS, INC . e [ | ...130,000
683715  AC 0 | OPEN TEXT CORP.....c.coriiriirirrinsineiesieiesissieseesiess s ..| 02/13/2020........ VHOUS. ...ttt nssenes | Hotbaessens bbbttt | ereenienes ...951,005
683715  AA 4 | OPEN TEXT CORPORATION........ . . . ..| 01/31/2020........ JEFFERIES & CO. INC.....ouiimieeieirierierescesseisesse s ssssessessseness | enesssesssessssesssenssssssesssssssesssesssssessnnss | ressssesssssssesssssssssssessssssssssans 92,365
701885  AJ 4 |PARSLEY ENERGY LLC.....ccocovevmrireriririreriniines 02/12/2020........ VIHOUS. ...ttt enes | Hetbaess s | eneeneenes ...585,000
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
701885  AF 2 |PARSLEY ENERGY LLC/ PARSLEY FINANC......... 02/06/2020........ VMOUS. ... nasnes | shnbnes s ...869,245
69318F  AH 1 |PBF HOLDING CO LLC/PBF FINANCE C......... 02/05/2020........ VHOUS. ...ttt | Hotbaeet bbbt ..516,028
B9370C  AB 6 |PTC INC.....couiiiiiriiicricincrissiiesiesi st 01/31/2020........ VMIOUS. ...t | denbane e ...502,625
B9370C  AC 4 [PTCINC ...ttt 02/26/2020........ VIHOUS. 1.ttt | Hhtbaess bbb ..441,021
74840L  AB 8 |QUICKEN LOANS INC......rruurimirierirerereeisisesiessesssessssessessesssesssesessenas 01/16/2020. RBC CAPITAL MARKETS, LLC......ovviirieririereiseriersiesienssesessssisssssesssssssenes | corneesesssssssessssssessesssssesns ...560,494
853496 AC 1 |STANDARD INDUSTRIES INC (DELAWARE)... 02/12/2020........ [ VAIOUS. ....vererirreiiceiesieis st ...296,780
87952V AP 1 | TELESAT CANADA / TELESAT LLC......coiiimirieriiereriseiiseiiee e A 02/14/2020........ CITIGROUP GLOBAL MARKETS, INC......cevuurvimririerieimeiserisesssenssesesessssssnes | oreessssssesssesssesssesessesssssens ..198,313
92564R  AC 9 | VICI PROPERTIES LP......ccooviririiiiiiiiseieseieerieeesieenienes 01/22/2020........ MORGAN STANLEY & CO. LLC.......iiiiiiiiniiiciiiiisninsississiecs s [ oo ...104,000
92564R  AD 7 |VICI PROPERTIES LP/VICI NOTE CO IN........... 02/26/2020........ VIOUS. ...ttt | ceebanes et 1,122,823
00910G  A* 4 |AMAZON SAN BERNARDINO AIR CARGO.......... 01/09/2020. MESIROW FINANCIAL INC......coovviiieiriiriiicieriisesssie s sssseesssssssssssens | reesesssissssesssesssssessessssssessssssssessensns | sessessessees 6,670,871
05323  AA 7 |AUTOMATION SMC HOLDINGS INC 03/31/2020........ | SCHEDULED ACQUISITION........oviriiiririieiniieieiisriesisisesesiesssssesessssssenss | sooeisnssssesssssesessssssessssssssessesssssnens | sosesssessnssessessssssessessnes 984 984
05324#  AA 2 |AUTOMATION SMC HOLDINGS INC 03/31/2020. SCHEDULED ACQUISITION........cvuiiririiririeieierisiesisssesssiesssssessesssssssssssens | aosssssesssssessessssssssssssessssssessesssssessonns | sonesessnes ..222,132 222,132 | oo
05577@ AM 2 | BNSF RAILWAY CO 2009-E - ABS 02/26/2020........ SCHEDULED ACQUISITION........cooiiririireriiieiiiieiesieississeesississssssesssssessens | sevessesssisnssssssessssssessesssssessssnssnnsens | sovsesnssesessssssssessnsssssesnnnns @98 | rersersernmsesesssnsessessenssensseronssssB98 | rererenesensessenssesesssnsensensensensserssnes | T Evivieiisisssesnnens
102590 A# 3 |BOWLES FLUIDICS CORPORATION 03/31/2020........ SCHEDULED ACQUISITION. ....cocvuiiuririiririiieererississsisssssssiesssssssessesssssssens | ssssesessssssssssssssssesessssssesssssssessens | sesrersnsssssimssesnssssesssessenens ) 19 | vernivrernssseserssssesssssesesssersesssdy 199 [ oevernisssersssiessessesssssenes LS R
102590 A@ 5 |BOWLES FLUIDICS CORPORATION 03/31/2020. SCHEDULED ACQUISITION........ccoiiririireiniiieieiisissiersssssiesissssssessesssssensens | sessesessssssssessssssssesesssnsessensensessens | sevesssssssesssesnnssesoessnsessennensdh 12 [ vevvvverinnneisssssenesessssnnereensh 212 o
23089 AB 2 |CUMMING CONSTRUCTION MANAGEMENT........ccovvurevrnrnnns 01/01/2020........ | SCHEDULED ACQUISITIO| .
57233#  AA 3 |MARSHALL EXCELSIOR CO.....ccovviriiiriieiniiirerssisessieseie e sissiesiennenes 03/31/2020. SCHEDULED ACQUISITION........cooiiriiiireiniiieieiinissisrssissiesississsessesssssessens | sessesessssssssessesssssesesssnsessessensensens | severnessnnssesessnsesesenssenneee -4 | e 15,454 L
60053  AA 8 |MILLER ENVIRONMENTAL SERVICES LLC 03/31/2020........ SCHEDULED ACQUISITION. ....ccviivririiririiieeieiissinsissssssiensssssssessessssesens | snssesessssssssssssssnssssesssssesssssssensens | seerssssssinsesnsessesseos BT [ i 1841 [
60053 AB 6 |MILLER ENVIRONMENTAL SERVICES LLC 03/31/2020........ SCHEDULED ACQUISITION........cooivririireriniieeierisienieressssiesississsessesssssessens | sessesessssssssessessessesesssnsessessensesssens | serernsssesesssessnnssessessnsressensenss 1081 [ iviniverinnneinnsnenisssesnenen 1,031 [ .
67095%#  AA 9 | OMEGA ACQUISITION CORP......ocvviierriiriiereiisiesieisiesisssss s 01/01/2020. SCHEDULED ACQUISITION. .....cviivuririiririiieeierissississsssssiessssssssessesssssssens | sesseesessssssssssssnssssesssssessssssessens | s 28889 | wvrererinersnsnessernnseriessseerenss 28,889 [ rervrieererinsiernssesssnsenes LS R
BHM20Y YL 6 [OMEGA ACQUISITION CORP. 01/01/2020........ | SCHEDULED ACQUISITIOI . 5GI
72756#  AA 9 |PLASTIC COMPONENTS INC.......coiiiiiieriiiiiniiniieiiesies e 03/31/2020. SCHEDULED ACQUISITION. ......cvtuiiuririireriiieererisisssiesssssssesssissssessessssssssens | sessesesssisssssssessssssesessasenes 887 [ 5G|
78653#  AA 0 | SAFEMARKINC. ..ottt snnsnssnesenssnins | srsssssnssensnne 03/31/2020........ SCHEDULED ACQUISITION........ovuiiuriiriiriimisiessrissesensssssnssseserssnesssssnsssrssnsssssnns | sessmesesssmssessesssssssnsssssesssnssensenssesenssnns | soseesensanes ...237,628 237,628 | ..o I
3899999. Total - Bonds - INAUSHIAl AN MISCEIINEOUS..............ccueveiiiiieeieietesieiei ettt siesse b sesetsssass tessessessssassessessessssessessessssessessee et assessesses et esses et eseesesseeseseeseeses e b et eesessee et st es e b e eesesses et et entebse s et eases et et antessessesnts  ebsetessessessnsantessessnsnsas 308,422,954 307,994,831 | ............. ...600,150 .
Bonds - Unaffiliated Bank Loans
BHM23L 7S 6 | AMERICAN AIRLINES GROUP INC.......ccovrririireriiisinnieissieiesisines 01/29/2020. HIMCO OPERATIONAL TRANSACTION. .....cvvviriiiireriiisissieniseiesesissienses | ersersnsssssessssessessesssssnenes ..259,727 | ... 20260,077 | o BFE e
BHM23Q 4L 3 | CENTURYLINKINC.......coiiieiicircriiiiieireisniscie e sssestenessissene | seesessnsinsenns 03/02/2020........ BANC OF AMERICA SECURITIES LLC........tiiiriieiirneinrirerssiceiesiessssierienins | eveersesinessesisseessessessesenenes 1,090,509 1,093,000 | oo SFE e
BHM23V A2 7 |GOLDEN NUGGET LLC 02/04/2020........ HIMCO OPERATIONAL TRANSACTION. ......cviriiriirirerisisisesiesssssssessssesessens | rersesssssssssessssessesssssssssssessssssensessns | sessessasenes ..322,727 323,535 | oo AFE...oiiiii
BHM219 XL 1 |NASCAR HOLDINGS INC OO OUOT TP 01/28/2020........ VHOUS. ...ttt | Hoeeb s n et | ereene et es (908) (902) [ oo SFE e
78466D BF 0 |SS&C TECHNOLOGIES HOLDINGS INC 01/31/2020........ HIMCO OPERATIONAL TRANSACTION. .....ccvvrrirririrerinisisnsierssssesessssesensens | evsersnsssssessssessssessssssssnenes 983,587 | e 992,311 3FE. i
BHM21Y 1D 9 [WELLS ENTERPRISES INC 02/10/2020........ | BMO CAPITAL MARKETS CORP. ...326,163 AFE...oiiiiinn
8299999, Total - BONdS - UNGFflIATEA BANK LOANS............c.ccvuivivieieiiieeiieieieieiieeteteveseeeee ettt seseetiees auetieestesesesaseeseaesesesastss s s seetsasassas s asasssesesetes s s s eaeses st et s s s e s e ne et s s et et e s e et ssesntas s e saanseses et s antansnaeansnansasanasansssnanss  tavasassesnsssesisesassannenes 2,951,804 2,953,021 | ovvvreerercer, 0
8399997, TOtal = BONGS = PAI 3.ttt R e ke oeE8eEEfEEEEE LR EEE LR L E SR EEE L E R f S E e E SR EE L e E LR LR f AR fbnisent et 432,254,314 408,632,853 1,149,961
8399999, TOIAI = BONGS. ...ttt h ekt h 48 E e h b e e b eee L edEeEeEeE oL Eeee e Lo E oL feE R E R oL f e E oL EeEf R e E LR 8 E e E LS L R R E LR 4L E oL EE R f e E L E L E L E L E e h LR h e h et ehitbenbenten bt 432,254,314 408,632,853 1,149,961
Preferred Stocks - Industrial and Mi (Unaffiliated) Perpetual Preferred
26139@ 11 5 |DPLHOLDING CORP - DALLAS SER A 03/31/2020........ HIMCO OPERATIONAL TRANSACTION. .....cvvvuiirriirerinisirsiessssiessesssesensies | sovsessiessssssssssssesssesessesssesensen 3790 | i 37,850 | oo 100 [ oo | e
23989* 12 3 |DPL HOLDING CORPORATION. 03/31/2020........ HIMCO OPERATIONAL TRANSACTION......coucvuuivmritireriereniieerissiesisssesisnies | srevissiessessessessessessssssensessases 23770 | o 237,690 | oo TL00 [ 1o | e
47630@ 11 5 |JENSEN HUGHES HOLDINGS CORP 03/31/2020........ HIMCO OPERATIONAL TRANSACTION 1,316.080 | oo 125,027 | oo 100 [ oo | e
55331# 11 8 [MPE FLOW HOUSE INC......ccovveirirnirieirersniseeseenieies 03/31/2020........ HIMCO OPERATIONAL TRANSACTION.........ovuiviriiirerirersiinieeriseiesissssesnsines | eevrerinsens 27340 [ s 13,273 | oo 1.00 [ oo [T
53226# 12 9 |MPE POWER STRUCTURES INC - PFDA....... s 03/31/2020........ HIMCO OPERATIONAL TRANSACTION 2,666.790 363,403 | .o 1,000 | i | e
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PErPEIUAI PTEIEITEA........... oottt ettt ettt ettt es ettt ee s ek sees e s ee et ee8eE s E A eeEee s e e b s enE e e E e e easenseeeb et ensessessnts | eesstessessessntantessessnsnens . 177,243 XXX 0 L. S
Preferred Stocks - Industrial and Mi (Unaffiliated) Red ble Preferred
BHM1PT U2 8 |PLASTIC COMPONENTS INC.......cccocomrvnce 03/31/2020........ HIMCO OPERATIONAL TRANSACTION L214430 | e 21443 | 100 | 5GI
87403# 12 2 | TAILWIND CUMMING HOLDING CORPORATL. ....ccveuverrerimissniserssisissnssenssssessnissnns | eevesssessenees 03/31/2020........ HIMCO OPERATIONAL TRANSACTION LT49.670 | i 30483 | 1.00 | i 5G|
8599999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) REAEEMADIE PIEIEITEA. ..... ..ottt ettt ettt et es et st et e ek eeseeseE s e et e s ee e A eeEeeseE et e e eeE e e e e s easenses et eetensessesints | eesetessessessntantessessnsnens XXX e 0 L. S
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10

NAIC Designation and

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
8999997, Total - PrEfEITEA SIOCKS = PAI 3........ etttk 6 o0t e E £k E L E R E L E R0 E L E LR E 0Lk bt sens sttt .836,169 XXX 0 XXX.
8999999, TOLAl = PrEIEITEA STOCKS........c.cviuiviiiecteieiectetee ettt ettt ettt et st et et s estetenstets  etessetesesassssesassesesesessesasesesessssetesasssaes s e setesessseessesetetesessetensesesesassesesanseseses e setes s ses et e setetessssetessnsetesesansesansssetesnsetess | barsetesssesetesestetaneseees .836,169 XXX e 0 XXX.
9899999. Total - Preferred @Nd COMMON SEOCKS. ... ... tuuutrueuiieeisserrsseresstesstrsssessserseessesssstssesssess s seet o0 oeee o888 888880 E L8 EE 8L EE 0 €8££ L8 E 088088 R E £ E L EE L8R bbb bbbttt .836,169 XXX e 0 XXX.
9999999. Total - Bonds, Preferred and COMMON SEOCKS............cc.cveiiirieieiieiieieeiieieiesce s te st cesstessssetees etseesetassassesssssssessessessesessessesseesasessessebassessessee et aesessessesae s s sesse s e s en s e s s e b s et e e s s et et ee s e s e et e s st s s et et s e s et et antensebstenss | ednsessssssssssassessnsansass 433,090,483 XXX 1,149,961 XXX.
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During 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
1 12 13 14 15

F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.JA.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol

Bonds - U.S. Government

36200Q JD 7 |GNMA 30YR....coooomriiirrirerriireneiireeniins .| 03/01/2020. | SCHEDULED REDEMPTION......... | ccovveerrriirrriirnenens 47 47 49 53 (6) 47 (U O 1103/01/2032. | 1...covvvvernece

36200 WP 5 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 32 01/01/2032.

36200W TB 7 |GNMA 30V .. | 03/01/2020. | SCHEDULED REDEMPTION... 34 11/01/2031.

36201C PY 4 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 429 01/01/2032.

36201E  3C 2 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 272 05/01/2032.

36201F PK 7 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,125 05/01/2032.

36201F Q6 7 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 261 05/01/2032.

36201F T5 6 |GNMA 30YI .. | 03/01/2020. | SCHEDULED REDEMPTION... 38 03/01/2032.

36201 EW 5 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,322 04/01/2032.

36201U AH 7 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,152 08/01/2032.

36209A 6R 6 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 10 07/01/2030.

36209E VR 0 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 26 10/01/2028.

362098 TU 5 |GNMA 30Y .. | 03/01/2020. | SCHEDULED REDEMPTION... 226 06/01/2028.

3620A1 X7 8 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 47 06/01/2039.

3620A8 LU 5 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 949 08/01/2039.

3620A9 SH 5 |GNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 2,352 09/01/2039.

3620AC 3Z 5 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 6,373 09/01/2039.

3620AC 4G 6 |GNMA 30Y] .. | 03/01/2020. | SCHEDULED REDEMPTION... 429 09/01/2039.

362118  XZ 5 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,587 11/01/2029.

36212 WR 3 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 25 08/01/2030.

362130 3C 0 |GNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 263 02/01/2032.

36213E YA 8 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 23 04/01/2032.

362138 EB 7 |GNMA 30V .. | 03/01/2020. | SCHEDULED REDEMPTION... 89 06/01/2031.

36213T 6Y 4 |GNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 568 10/01/2031.

36213V R2 6 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,245 11/01/2031.

36213X  T5 3 |GNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 43 05/01/2032.

36225B G7 7 |GNMA 30YR PLATINUM.... .. | 03/01/2020. | SCHEDULED REDEMPTION 180 12/01/2029.

362258 LL 0 |GNMA 30YR PLATINUM .. | 03/01/2020. | SCHEDULED REDEMPTION... 1,052 12/01/2030.

36225B NC 8 |GNMA 30YR PLATINUM.... .. | 03/01/2020. | SCHEDULED REDEMPTION 44 05/01/2031.

362258 PM 4 |GNMA 30YR PLATINUM.... .. | 03/01/2020. | SCHEDULED REDEMPTION 466 09/01/2031.

362258 TE 8 |GNMA 30YR PLATINUM.... .. | 03/01/2020. | SCHEDULED REDEMPTION . 3,198 05/01/2032.

361790 CA 8 |GNMA230YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION ...55,802 55,802 09/01/2048.

36179U CB 6 |GNMA230YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... ..266,623 266,623 09/01/2048.

36202E 3E 7 |GNMA2 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 5,924 03/01/2039.

36202F CN 4 |GNMA2 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 2,465 11/01/2039.

36202F DB 9 |GNMA2 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 2,543 12/01/2039.

36202F E6 9 |GNMA2 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 6,785 03/01/2040.

36202F EH 5 |GNMA2 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 6,519 02/01/2040.

36202F GW 0 |GNMA230YR.......ccoovvimriiirriirriinnins .| 03/01/2020. | SCHEDULED REDEMPTION......... 4,156 06/01/2040.

36202F HY 5 |GNMA2 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 44,706 07/01/2040.

36202F LP 9 |GNMA2 30YR.. .| 03/01/2020. | SCHEDULED REDEMPTION......... 13,822 10/01/2040.
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.JA.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
3620AR JT 9 |GNMA2 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 10,519 10/01/2040.
38377L TS 7 |GNR_10-131... .. | 03/01/2020. | SCHEDULED REDEMPTION......... 37,447 05/01/2040.
38378N  HQ 9 |GNR_13-175 IS .. | 03/16/2020. | PREPAYMENT PENALTY.... 05/01/2055.
38378X TX 9 |GNR_14-148 IS.. .. | 03/16/2020. | PREPAYMENT PENALTY. 4,137 10/01/2056.
38379R HG 1 |GNR_16-39 o [ 01/21/2020. | VAIIOUS..........oovvevrrerreienriicriiies | v | v 1,786,672 | ....... 1,764,310 | ...... 1,770,512 | ........... 1,768,431 | oo [ e [ [ o8 i [ v 1,768,439 01/01/2056.
38379U JW 7 |GNR_16-41 oo [ 01/09/2020. | VAIIOUS.........coovverervermerireriieniiies | coeeeiieneiieeniinneeins | ceevens 1,830,164 | ....... 1,838,265 1,831,372 | ........... 1,833,802 [ ..o | e (34) [ v | e (B) [ | i 1,833,768 06/01/2057.
38379U SR 8 |GNR_16-64 < [ 01/09/2020. | VAIIOUS..........ovveverrerrrveinniiiiniiies | covmeeieneieensiiisneiins | corevennn 835,957 | .......... 842,065 | .........845,157 .844,160 16 844,176 12/01/2057.
38379R LJ 0 |GNR_17-1 o [ 01/16/2020. | VArIOUS.........o.cvomieriiiicnieniciins | e | v 4,348,998 | ... 4,363,295 | ....... 4,272,961 | .0 4,299,308 | oo | cerieenennn(208) [ [ e (208) [ | 4,299,105 12/01/2058.
38380J) DK 1 |GNR_17-168... .. | 01/16/2020. | Various. /510,945 | .. 515,165 2,451,991 2,468,634 12/01/2059.
38380 FS 2 |GNR_17-171... .. [ 01/09/2020. | VArIOUS.........ocvouieriiiicnieniciins | s | cviens 1723204 | ....... 1,740,037 | ....... 1,696,740 | ......... 1,708,336 | ...oovvvrviinies | cvveeieeend(179) e | e (179) [ | i 1,708,157 09/01/2059.
38380J HY 7 |GNR_17-181... o [ 01716/2020. | VAIIOUS...........ovverecvereeiierieniies | coeeeeieneieenenisnneens | e 3,880,586 | ....... 3,882,707 | ....... 3,796,256 3,819,866 02/01/2059.
38379R MX 8 |GNR_17-22 .. [ 01/08/2020. | VArIOUS...........coomrierrieiicnieriiniins | s | v 5,512,499 | ...... 5,547,984 | ....... 5,438,758 5,469,225 12/01/2057.
38379R MK 6 |GNR_17-23 o [ 01/22/2020. | VAIIOUS..........oovvereevererieerieniiies | coereeieneiienenisneeens | e 5,822,699 | ....... 5,822,699 | ...... 5,691,688 5,731,118 05/01/2059.
383790 6J 0 |GNR_17-24. .. | 01/08/2020. | Various. ,101,995 | .......6,155,529 6,025,927 6,067,595 12/01/2056.
38379U 6M 3 |GNR_17-28 <. [ 01/08/2020. | VAIIOUS...........ovvereevereririerieniiies | coerevienesienenisnenens | e 6,982,355 | ....... 7,035,569 | ....... 6,898,156 6,941,385 , 02/01/2057.
383790 7E 0 |GNR_17-30 o+ [ 01/09/2020. | VANIOUS.........orvvmierieirierieriiiiins | ceivniinsiineiieninnins | v 4,445778 | ....... 4,478,968 | ....... 4,392,538 | oo 417,992 | i | cerieeeenn(885) [ [ i (485) [ | 4,417,527 28,251 28,251 | ....... 13,368 | 08/01/2058.
38379R QA 4 |GNR_17-35 o [ 01716/2020. | VAIIOUS..........oovverecverrerieciieniies | coveerieneiiesenisneeens | e 2,775,834 | ... 2,787,579 | ....... 2,710,049 2,732,946 | oo | s 42,889 | ......... 42,889 | ......... 9,867 | 05/01/2059.
383790 7H 3 |GNR_17-46 o [ 01/09/2020. | VANIOUS.........oovvvrrveerieirierierineiins | crvveiissiiesienienins | cvees 2,868,143 | ...... 2,891,136 | ....... 2,818,519 2,841,233 26,910 | ........26,910 | ......... 8,628 | 11/01/2057.
38379R UK 7 |GNR_17-64 .. | 01/08/2020. | Various. ,058,358 | .. 8,929,949 8,986,175 183 | .. 72,183 | e 26,602 | 11/01/2057.
383790 4D 5 |GNR_17-9 .. [ 01/08/2020. | VArIOUS..........vvrurveerieirierierirniiins | cevvneiiesiinesirenienins | cviens 7,374,988 | ....... 7,427,367 | ....... 7,300,870 | voevrerer 7,340,656 | ..o | cvrieereenn(583) [ e [ erriieneeen(583) [ o | e 7,340,073 | oo | s 34914 | .....34914 | ... 21,647 | 09/01/2056.
38380J) VN 5 |GNR_18-47 o [ 01/23/2020. | VAIIOUS..........oovvereevererirceiieniiies | coeeerienesienenisnenens | e 4,899,033 | ....... 4,842,615 | ..... 4,678,798 | ...cccooo 4,728,856 | ..o [ e 18441 | 1844 | | 4747297 | oo | e 151,735 | ......151,735 | ...... 19,513 | 09/01/2050.
38380 XK 9 |GNR_18-50 o+ [ 02/01/2020. | VANIOUS.........orvvuieeriirierieriniiins | cevveeiiiesiinesieninnins | v 8,875,118 | ...... 8,749,708 | ....... 8,461,241 8,552,687 e 322,431 | ......322,431 | ... 41,307 | 06/01/2058.
38380J) B8R 2 |GNR_18-95 IS.... .. | 02/18/2020. | PREPAYMENT PENALTY ......cocooves | conmeeremerienniirennis | cevevi 141,581 0 .. 141,581 | 01/01/2060.
38380M G5 4 |GNR_19-14 IS .. | 03/16/2020. | PREPAYMENT PENALTY 34,667 0. 34,667 | 11/01/2060.
38380M K7 5 |GNR_19-17 IS.... .. | 03/16/2020. | PREPAYMENT PENALTY.... e | 119,613 0 ... 119,613 | 12/01/2060.
38380M E9 8 |GNR_19-8 IS.. .. | 03/16/2020. | PREPAYMENT PENALTY.............. . 0 ... 132,518 | 11/01/2060.
83162C ZS 5 |SBAP_18-25B. ... | .. | 02/01/2020. | SCHEDULED REDEMPTION . ..52,861 | ...........52,861 | cooooenec 52,861 52,861 . 0| e 1,014 |08/01/2043.
912810 SL 3 | TREASURY BOND.........cocoovrumriniiierins .. | 03/26/2020. | VariOUS..........cccorrveirierirriririniiane ceeverererensnens | e 35,554,844 | .....32,000,000 | ..... 36,237,500 36,237,365 .| ....(682,522) | ...... (682,522) | ....... 71,868 | 02/15/2050.
25044@ AA 1 | DESERT SUNLIGHT FUNDING I-GTD. .1 01/07/2020. | SCHEDULED REDEMPTION . 30,054 .30,054 30,054 . 0 263 | 09/30/2036.
0599999. Total - Bonds - U.S. GOVEMMENL..........cvuiiiiiriiiiiiniiisiiisniniiins ovviesisssissnienns ....118,187,630 ...116,825,329 | ........81,133,256 | ...ccccceeee0 | 149 | 0 i 149 [0 | 117,370,905 | ....ccoornencd 0]... 381,3% | ... 381,3% | ... 789,985 XXX
Bonds - All Other Government
P7794G AH 5 |PERU (THE REPUBLIC OF).........c.ccoouc. D 03/07/2020. | CALL TRANSACTION........ccovvvmunns | covvnmrienriianniians | e 335,000 | .......... 335,000 246,393 292,710 856 [ [ 856 | ..ot 293,566 | ....ocvvvrrii | o 41,434 | ... 41,434 | ... 6,700 | 03/07/2027.
CAMBRIDGE INTERNATIONAL
Y09292 AD 8 |BOC AVIATION LTD.....coovvrirmriririririrninne D|02/21/2020. | SECURITIES [ | e 1,239,300 | ....... 1,200,000 | ....... 1,160,960 | ........... 1,173,849 | v | e 1198 [ s v 1196 [ | i 1,175,045 | ..o 01/31/2023.
V5311V AA 8 |MOROCCO (KINGDOM OF)... D | 02/20/2020. | GOLDMAN SACHS & CO LLC....... 421,800 404,948 404,712 12/11/2022.
77586T AA 4 |ROMANIA (REPUBLIC OF). . | D|01/06/2020. | UBS SECURITIES LLC..........c.....c. ,248,300 ...1,213,361 ..1,212,710 02/07/2022.
77586T AC 0 |ROMANIA (REPUBLIC OF) D | 02/13/2020. | BNP PARIBAS SECURITIES CORP| ........cooovvvviirriirans | cevirns 583,200 538,234 538,292 08/22/2023.
CITIGROUP GLOBAL MARKETS,
X7360W AV 4 |ROMANIA (REPUBLIC OF)........ccccooecn D|03/04/2020.[INC | | 1,794,375 | 11,450,000 | ... 1,455,438 | ... 1,455,325 | s | s (UEC) | ORI IR (1)) TS I 1,455,309 | ...coovvverrnenae 06/15/2048.
77586R AC 4 |ROMANIA (REPUBLIC OF) D | 03/04/2020. | BARCLAYS CAPITAL INC.... . 49,943 01/22/2044.
77586R AD 2 |ROMANIA (REPUBLIC OF) D 02/13/2020. | UBS SECURITIES LLC . ...33,225 ....29,841 . 29,846 . 01/22/2024.
1099999. Total - Bonds - All Other GOVEMMENL. ... o ssssnnnes | ansiees 5,724,225 | ......5,145,000 | ....... 5,201,370 | ..o 5,158,210 | .coocvencienaad [ 1,212 | e, 0 [ 1,212 [ 0 5,159,422 0 XXX
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Bonds - U.S. States, Territories and Pc
452152 FA 4 JILLINOIS ST...coiiieiniiiniiisiississiiseisssiis | . | 03/27/2020. | WELLS FARGO ADVISORS, LLC.. | ..ccooviiinriiscinsinns | s 2,613,280 | ....... 2,395,000 | ....... 2,555,848 | ..cooouc 2,547,370 [ oo | i [(RYL)] N O [(RYL) ] T [P 2,545,842 | ..oovivviininns | 67,439 | ......... 67,439 | ...... 80,532 | 04/01/2035. | 2FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ........ciuiiie wriimimrimiemisississsssssenesensssesssssssssssssssssssenssssssssssssssenes | svseens 2,613,280 | ....... 2,395,000 | ....... 2,555,848 | ... 2,547,370 | oo 0] s (1,529) | v 0 | (1,529) | .vovvverirns [ I 2,545,842 | ..o 0 [ 67,439 | ........ 67,439 | ....... 80,532 XXX XXX
Bonds - U.S. Special R ue and Special A t
3128FY 5N 1 [FGOLD 30YR.....covviremreerieirceienrineniens .. | 03/01/2020. | SCHEDULED REDEMPTION 1,662 04/01/2028.
31292G TN 6 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 235 4 (10/01/2027.
31292G Y5 9 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 2 .| 03/01/2029.
31292H 4H 4 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 8,605 12/01/2033.
31296P TL 6 |FGOLD 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 424 10/01/2033.
31298F 2A 9 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 57 01/01/2031.
31298F JL 7 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 60 01/01/2031.
3132GG A7 0 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 3,488 08/01/2041.
3132GG BD 6 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 252 08/01/2041.
3132GG BZ 7 |FGOLD 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 1,199 08/01/2041.
3132GJ) EE 5 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 2,207 09/01/2041.
3132GJ) MJ 5 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 3,634 09/01/2041.
3132GJ) QQ 5 |FGOLD 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 234 09/01/2041.
3132GK BW 5 |FGOLD 30YR. .. | 03/01/2020. | SCHEDULED REDEMPTION 3,194 10/01/2041.
3132GK DE 3 |FGOLD 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 4,346 10/01/2041.
3132GK DR 4 |FGOLD 30YR. .. | 03/01/2020. | SCHEDULED REDEMPTION 6,424 10/01/2041.
3132GK EN 2 |FGOLD 30YR. .. | 03/01/2020. | SCHEDULED REDEMPTION 4,886 10/01/2041.
31283H QX 6 |FGOLD 30YR GIANT.. .. | 03/01/2020. | SCHEDULED REDEMPTION 961 03/01/2032.
31283H X8 3 |FGOLD 30YR GIANT .. | 03/01/2020. | SCHEDULED REDEMPTION 779 08/01/2033.
3128M7 BX 3 |FGOLD 30YR GIANT.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 190 12/01/2038.
31334W MM 0 [FHLMC 30YR UMBS .. [ 01/01/2020. [ VarIOUS.......coouevnrererirerirecerceiseinne .(8,213) (2,285) 06/01/2049.
3132DV 3L 7 |FHLMC 30YR UMBS SUPER .. [ 01/01/2020. | VariOUS..........cevoerrveirierireririiisniane (12,326) (2,017) 07/01/2049.
3132DV 3R 4 |FHLMC 30YR UMBS SUPER .. | 03/01/2020. | SCHEDULED REDEMPTION......... 632,618 631,997 598,220 07/01/2049.
3132vQ N5 1 |FHLMC GOLD 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION......... cevvvernnninnsennnnens | o 3997 | i 1,597 | 7,632 7,597 06/01/2049.
3132WP LD 7 |FHLMC GOLD 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION... 51,113 51,638 07/01/2047.
3132XV RG 0 |FHLMC GOLD 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 304,243 .304,898 293,777 12/01/2047.
3132XX MY 2 |FHLMC GOLD 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION . . ....37,366 37,704 03/01/2048.
3132yt UJ 5 |FHLMC GOLD 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION . ...78,595 ..78,595 ..81,215 78,595 08/01/2048.
31335B HE 9 |FHLMC GOLD 30YR GIANT... .. | 03/01/2020. | SCHEDULED REDEMPTION......c.. | cereumrererrrneerneeinnees | cevereens 726,836 | .......... 726,836 752,245 726,836 08/01/2047.
312903 NH 6 |FHLMC_121.... .. | 01/01/2020. | Various..... 6 02/13/2021.
312910 ZD 7 |FHLMC_1306.. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 6 06/01/2022.
31394) WW 3 |FHLMC_2680 .. | 03/15/2020. | SCHEDULED REDEMPTION......... 20,558 10/15/2022.
31362J UN 3 |FN6/12 11TH COFI ARM.... .. | 03/01/2020. | SCHEDULED REDEMPTION......... 317 06/01/2028.
31418 6N 0 |FNMA 15YR... .. | 03/01/2020. | SCHEDULED REDEMPTION......... 3,056 03/01/2025.
31419A BJ 5 |FNMA 15YR... ... | .. | 03/01/2020. | SCHEDULED REDEMPTION......... 4,143 .47 | 06/01/2025.
3M371H VU 4 [FNMA 30YR ..o .. 1 03/01/2020. | SCHEDULED REDEMPTION.......c. | ceveurrvrrerirnrinrrinnnns | ervrrrnnineiinen | revvvrinninniinnn [ e | v | o | sevessssnsssnssnes | v | s (V1 [T 2 (VS 0 |09/01/2029. | 1.....cccvvvenee
31371L CD 9 |FNMA 30YR..ooiiicieeeieeieeiees .. 1 03/01/2020. | SCHEDULED REDEMPTION......... | ceverrerneerneeerneennnes | cvrrirnrireeenn398 | civiiiiiiennn396 | o090 | 1T s | e (14) [ | e, QL] — 396 (1 5 109/01/2033. | 1...cccovrrenee
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31371L DH 9 |FNMA 30YR... .. 1 03/01/2020. | SCHEDULED REDEMPTION......... | ccovvvorviiimeiieniiins [ i 4372 | o 4372 | e 4,398 | ..o 4397 | [ e (26) (26)] ... 4,372 10/01/2033.

31383) WE 6 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 19 07/01/2029.

31383M QB 2 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 576 12/01/2028.

31383Q FC 3 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 124 08/01/2029.

313838 W5 5 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 161 10/01/2029.

31386M ZB 9 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 936 10/01/2030.

3138A2 BL 2 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 1,238 12/01/2040.

3138AK SA 8 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 3,395 08/01/2041.

3138AR X3 3 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 1,117 09/01/2041.

3138EG EW 0 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 5,081 11/01/2040.

31390B WE 4 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,470 04/01/2032.

31390P GK 7 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 807 08/01/2032.

31391W 5H 0 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 291 04/01/2033.

314000 SJ 9 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 31 02/01/2033.

31401B 4L 6 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 1,051 05/01/2033.

31401B NS 0 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 2,186 04/01/2033.

31402C PL 0 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 13,238 11/01/2033.

31402C U6 7 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 542 03/01/2034.

31402E  AQ 1 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION... 250 07/01/2033.

31403F JW 5 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 3,536 10/01/2033.

31404B  SQ 6 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,043 02/01/2034.

31405A U9 2 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,458 06/01/2034.

31406A 6Y 3 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 569 12/01/2034.

31406D EL 6 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION... 80 12/01/2034.

31410G RA 3 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 5,933 12/01/2037.

31412 SL 1 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 4,294 12/01/2038.

314130 TQ 2 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 2,395 12/01/2037.

31415Q P9 1 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 12,509 01/01/2038.

31416B VH 8 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION... 358 12/01/2034.

31418M A2 8 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 1,655 08/01/2037.

31418M PU 0 |FNMA 30YR... .. | 03/01/2020. | SCHEDULED REDEMPTION 6,894 03/01/2037.

314194 VB 0 |FNMA 30YR.. .. | 03/01/2020. | SCHEDULED REDEMPTION 8,727 04/01/2037.

3138EL  5M 1 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION .315,326 297,013 11/01/2043.

3138EM HU 8 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION... ....22,831 21,534 01/01/2044.

3138ER NP 1 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 213,182 213,120 10/01/2046.

3138WA  SP 3 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION 13,547 01/01/2044.

3138WF BK 1 |FNMA30YR .. [ 01/01/2020. | VariOUS...........cvverrrrerrerircriierii 13 (7) 07/01/2045.

3138WJ AU 2 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION......... 56,450 10/01/2046.

3138X0 PT 9 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION......... 6,791 6,791 07/01/2043.

3138X1 UK 0 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ccovveeemviimiiiinnii | covriis 108911 | ... 108,911 | ... 115,377 113,871 108,911 08/01/2043.

3138XB XY 5 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION......... ..145,286 ...155,274 154,307 145,286 12/01/2043.

3138XF  C4 5 |FNMA30YR .| 03/01/2020. | SCHEDULED REDEMPTION......... wBT4 | i BT4 | TO04 | 701 674 0 04/01/2044.
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3138XQ  VJ 7 |FNMA 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION... .18,854 ..(477) 18,377 07/01/2044.

3138XS EJ 2 |FNMA 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION... ..9,492 ..(221) 9,270 07/01/2044.

3138Y5 WF 9 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION......... | cevevrvrrerererenennnnns | cverirererni21,622 | 21,622 | 023,159 | v 23,280 21,622 12/01/2044.

31402R UN 7 |FNMA30YR .. [ 03/01/2020. | SCHEDULED REDEMPTION......... | ceveoeeernerreeerseranees | verrrerrn 10,968 | 110,968 | o 11,629 | oo 11,980 10,968 02/01/2035.

3140FC  JD 1 |FNMA 30YR .. | 01/01/2020. | Various T [ s [ [ 35 (24) 08/01/2046.

3140FN AS 3 |FNMA 30YR .. 1 03/01/2020. | SCHEDULED REDEMPTION......... | covvucvieerierinniinins | e 355,126 .365,618 355,126 07/01/2047.

31408 LL 5 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION... ...957,908 .967,902 957,908 09/01/2046.

314009 EJ 6 |FNMA30YR .. [ 03/01/2020. [ VArIOUS..........coerrirricrireririicniins | cevieeiicsisnisniinins | ceeeenn86,195 | 100000.66,130 | ............65,375 | ........... 1,115,392 66,336 11/01/2047.

31410L VC 3 |FNMA30YR .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ceveuevrrerereerncrinnens | vevereens 250,975 | .......... 250,975 252,426 .252,328 250,975 01/01/2047.

31413L  2G 3 |FNMA 30YR .. | 03/01/2020. | SCHEDULED REDEMPTION... 81 79 09/01/2037.

313598 JT 8 |FNMA_O1-5. .o .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ceveerermerrrereereneens | overrrereren2y609 | 2,609 | i 2,637 | oo, 2,631 2,609 0 03/01/2031.

313921 A5 7 |FNMA_01-B5......coiviiiricciiciveccis .. | 03/25/2020. | SCHEDULED REDEMPTION......... | cocoocvvmnrvcireniinnis | ovrierneean 170 | 170 | i 4178 | 4,223 4,170 0 11/25/2031.

313920 WQ 1 |FNMA_02-51.... .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ceveeevrmerrrerirereneens | ovvrnererenD, 740 | 5,740 | i 5,749 | i, 5,743 5,740 0 08/25/2032.

31396V NH 7 |FNMA_07-26.... .. | 03/01/2020. | SCHEDULED REDEMPTION... 539,693 566,123 0 04/01/2037.

31396W G5 9 [FNMA_O7-65......covvmcrirrircercriseirerieniens .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ceveurevrrererneernerinees | vevereens 303,937 | oo 303,937 274,617 .288,497 303,937 0 07/01/2037.

31397L  TB 5 |FNMA_08-49.... .. | 03/01/2020. | SCHEDULED REDEMPTION... 2,295 | ... 2,295 2,415 | oo 2,437 2,295 0 04/01/2038.

313603 B4 3 |FNMA_90-18.... .. | 02/01/2020. | SCHEDULED REDEMPTION... 66 66 59 66 66 0 03/01/2020.

3137G0 AL 3 |STACR_14-DNT ..o .. | 03/25/2020. | SCHEDULED REDEMPTION......c. | cevvurvererirerirnriienins | e 480,653 | ......... 480,653 | ......... 480,327 480,477 480,653 0 02/25/2024.

3137G0  FT 1 |STACR_15-DNA2.... .. | 03/25/2020. | SCHEDULED REDEMPTION... ...258,204 ...258,204 258,204 .258,204 258,204 0 . 12/25/2027.

3137G0 GT 0 |STACR_15-DNAS.... .. | 03/25/2020. | SCHEDULED REDEMPTION... v 421,465 | ... 421,465 | L 421,414 421,428 37 421,465 . 0 |.....4,257 | 04/25/2028.

3199999. Total - Bonds - U.S. Special Revenue and Special A S, vt | sreand 6,526,310 | ....... 6,551,069 | ....... 6,611,190 | oo 7,697,949 | .o 0. (117,164) | oo 0 6,530,785 0 [ (4,475)| ..o (4,475)] ..... 116,052 XXX

Bonds - Industrial and Miscellaneous

04542B  KS 0 |ABFC_05-HET....c.ooveeereircrrcrieneierienes .. | 03/25/2020. | SCHEDULED REDEMPTION......... | cereuevrrererneernerinnes | vevereens 104,150 | .ocvvneee 104,150 | .coovenee 101,188 .103,148 104,150 0 567 |03/25/2035.

04541G  SK 9 |ABSHE_05-HES........c.coovvvivieriiiiiriniis .. | 03/25/2020. | SCHEDULED REDEMPTION.......c. | covvvreverererrvinninnns | s 75458 | ............ 75458 | ..ocovonee. 71497 | o 73,785 | oo 75,458 (O I 414 | 06/25/2035.

04541G TM 4 |ABSHE_05-HES... .. | 03/25/2020. | SCHEDULED REDEMPTION... ...100,980 97,960 .100,782 100,980 0 588 | 07/25/2035.

00432C CJ 8 |ACCSS_05-A .. | 01/27/2020. | SCHEDULED REDEMPTION... ..530,326 | ..........530,326 | .......... 511,732 530,326 530,326 0| 3,240 | 07/25/2034.

004421 MF 7 |ACE_05-HE2........cocomvrvirrricrisrinerienns .. | 03/25/2020. | SCHEDULED REDEMPTION......... | covvrrevereerenrnrnnens | wrveereenns 51,160 | ............51,160 | ...cc.o.ce. 49,758 | ..ovvvveiis 50,736 | ..vvveerrerirnes 51,160 0 274 | 04/25/2035.

004421 PS 6 |ACE_05-HEA........cccooovvmirnricninciens . 1 03/25/2020. | SCHEDULED REDEMPTION.......c. | covvvreverrirnriinninins | s 89,372 | ............89,372 | oo 85,630 | ..ooovrverianns 87,999 | ..o 89,372 0 520 | 07/25/2035.

CITIGROUP GLOBAL MARKETS,
00130H BW 4 |AES CORP .102/03/2020. [INC e | e 575,968 | .......... 558,000 | ......... 570,128 567,867 567,572 8,396 | .ooovvees 8,396 | ......... 9,378 | 04/15/2025.
CITIGROUP GLOBAL MARKETS,
00130H BT 1 |AES CORPORATION (THE)........cccoovvreneen . [01/31/2020. [INC e | e 350,325 | ......... 346,000 351,623 .350,314 349,944 381 381 | 3,701 | 05/15/2023.
AHOLD LEASE SERIES 2001-A-2 PASS T

00868P AA 3 |-ABS .. | 01/02/2020. | SCHEDULED REDEMPTION.......c. | cevverrvrerirerernriinnies | veverens 2055% | .........20559% | ......... 198,955 .202,937 205,594 0 01/02/2025.

00252F CU 3 |AMIT_05-4 .. | 03/25/2020. | SCHEDULED REDEMPTION... ...250,905 250,905 .250,905 250,905 0 10/25/2035.

030728 QC 2 |AMSI_04-R3. .. | 03/25/2020. | SCHEDULED REDEMPTION ...105,629 .108,025 112,453 0 05/25/2034.

030728 RX 5 |AMSI_04-R5. .. | 03/25/2020. | SCHEDULED REDEMPTION... 205,725 .210,502 216,530 0 07/25/2034.

030728 SM 8 |AMSI_04-R6. .. | 03/25/2020. | SCHEDULED REDEMPTION... ..192,411 .190,982 190,712 0 07/25/2034.

030728 TZ 8 |AMSI_04-R8. .. | 03/25/2020. | SCHEDULED REDEMPTION 192,346 192,798 192,828 0 09/25/2034.

030728 G3 3 |AMSI_05-R6. .. | 03/25/2020. | SCHEDULED REDEMPTION... ...167,082 .169,987 173,366 0 08/25/2035.

030728  J9 7 |AMSI_05-R7. .. | 03/25/2020. | SCHEDULED REDEMPTION... ...101,403 .109,805 114,096 0 09/25/2035.

030728 L9 4 |AMSI_05-R8. . | 03/25/2020. | SCHEDULED REDEMPTION... ...150,945 .162,380 166,761 0 10/25/2035.




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.JA.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
073879  VF 2 |BSABS_05-TC1.....coovvvirviicciicriiiarienas .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ccovvooemvviimeiieniiis | i 7,088 | oo 7,088 | oo 8,778 | oo 8,981 | oo | e 107 | [ e 107 | 7,088 (U IR 37 | 05/25/2035. | 1FM...........
BURLINGTON NORTHERN AND SANTE
12189P AF 9 |FER-ABS .. [ 01/02/2020. | SCHEDULED REDEMPTION......... | ccovvveemveeemniiinii [ v 72,968 | ............ 72,968 | ............ 72,968 | ..occoovvv 72,968 | ..o [ e [ | e 0 [ 72,968 [ I 2,762 | 01/02/2021. | 1FE............
BURLINGTON NORTHERN AND SANTE
12189P AH 5 |FER-ABS .. | 01/15/2020. | MATURED LAT989 | .. 47,989 | ... 47,989 | ... 47,989 47,989 0 | 1,897 {01/15/2020.
136385 AX 9 |CANADIAN NATURAL RESOURCES LTD |A | 03/31/2020. | BARCLAYS CAPITAL INC... ..791,680 .997,638 997,708 .| ....(206,028) | ...... (206,028) | ....... 12,940 | 06/01/2027.
144531 CZ 1 |CARR_O5-NCS.....cccoooirverciriicriicciins .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ... .106,220 107,086 0 06/25/2035.
12480W ME 1 |CBASS_05-CB4 .. | 03/25/2020. | SCHEDULED REDEMPTION......... v | oenenn20,750 | 025,750 | 123,626 | 25,334 25,750 0 07/25/2035.
15135B  AJ 0 |CENTENE CORPORATION.... .. | 02/19/2020. | JP MORGAN SECURITIES LLC..... | ... [V 836,664 | ... | e 97 | |97 | | e 636,760 | ..o | e 32,195 | ........ 32,195 01/15/2025.
17307G  SL 3 |CMLTI_05-OPT3. .. | 03/25/2020. | SCHEDULED REDEMPTION......... JOOOR I 200,025 .195,090 200,025 0 05/25/2035.
17307G 2R 8 |CMLTI_06-WHE1.... .. | 01/16/2020. | MORGAN STANLEY & CO. LLC.. ,994,065 1,980,975 | .. 1,981,293 | ..coovveicicias | o 12,771 12,77 01/25/2036.
20605P AJ 0 |CONCHO RESOURCES INC.. .. | 03/31/2020. | JP MORGAN SECURITIES LLC..... | ccooovivnriciveriinis | v 4,566,870 . .(1,349,833) | ...(1,349,833) 10/01/2047.
126673 NW 8 |CWABS_04-12.... .. | 03/25/2020. | SCHEDULED REDEMPTION......... ..626,321 621,232 625,021 626,321 0 03/25/2035.
126673 QG 0 |CWL_04-AB2 .. | .| 03/25/2020. | SCHEDULED REDEMPTION......... v | 0000 207,708 | .......... 207,708 | .......... 193,168 201,777 207,708 0 05/25/2036.
126670 LP 1 |CWL_05-14. ..o .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ccoveeerceieemeririneiis | cereeeanas 432,546 | ......... 432,546 | .......... 377,396 421,443 432,546 0 04/25/2036.
BANC OF AMERICA SECURITIES
23311V AF 4 |DCP MIDSTREAM OPERATING LP.......... . [02/20/2020. |[LLC e | e 194,500 | .......... 200,000 | .......... 197,740 A97,797 | s | e | | i | | i 197,803 | .ovooceeris | s (3,303) | .......... (3,303) | ......... 4,449 | 04/01/2044.
25278X AH 2 |DIAMONDBACK ENERGY INC..........cco..... .. 1 03/31/2020. | BARCLAYS CAPITAL INC.......oovvee | covrriimrinerirerieni | v 4,365,260 | ....... 5,899,000 | ....... 5,835,922 | ..o 5,844,638 | ...covvververnns | 2,189 | i | 2,189 | | s 5,846,827 | ....cccoovurenn. .(1,481,567) | ...(1,481,567) | ..... 107,452 | 05/31/2025.
CREDIT SUISSE SECURITIES
28414H AG 8 |ELANCO ANIMAL HEALTH INC................ .. | 01/09/2020. | (USA) LLC v | o 1,413,750 | 1,300,000 | ....... 1,300,000 | ........... 1,300,000 [ ..o | e [ vsrinnienniiens | e 0 [ | e 1,300,000 | ..ooovveerienns | o 113,750 | ....... 113,750 08/28/2028.
209445F BZ 0 |EMLT_04-3........cccocceeees .. | 03/25/2020. | SCHEDULED REDEMPTION......... ceeeeenenennsnnnsnees | oeeen.D50,824 | L 550,824 552,546 552,162 550,824 0 12/25/2034.
32027N LA 7 |FFML_04-FF7 .. | 03/25/2020. | SCHEDULED REDEMPTION......... . 112,766 116,225 121,806 0 09/25/2034.
32027N LR 0 |FFML_O04-FFH3... .. | .. | 03/25/2020. | SCHEDULED REDEMPTION......... ceervrenernsnennenen | coeneneeeenn 22,861 | 122,861 | 122,254 | 22,727 22,861 0 10/25/2034.
32027N W 0 [FFML_O5-FFO.....c.ccovviriiirinrircienis .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ceceevvvverirerirnrivnnns | eerrennn. 56,038 | ...........56,038 | ............52,256 | ooooioianes 53,648 56,038 0 10/25/2035.
32027N XD 8 |FFML_05-FFH4... .. | 03/25/2020. | SCHEDULED REDEMPTION......... ceeeenenennenennenens | coeeeeeen 12,654 | 12,654 | 11,942 | 12,379 12,654 0 12/25/2035.
320276 AB 4 |FFML_06-FF9. ... | .. | 03/25/2020. | SCHEDULED REDEMPTION......... 816,084 864,345 0 06/25/2036.
35729P JE 1 |FHLT_05-1 .. | 03/25/2020. | SCHEDULED REDEMPTION......... ceervrnenenneneenenens | e 81,381 | 181,381 | 155,263 | L 80,213 81,381 0 06/25/2035.
34407D AC 3 |FLYLEASING LTD.....ccoeuvmirmirreriiririniin D 02/19/2020. | VaMOUS........cvverrererirrirrrirriieriens [T I 634,658 634,643 25,047 25,047 10/15/2024.
31659T DV 4 |FMIC_05-2.....ccccovururrrirne .. | 03/25/2020. | SCHEDULED REDEMPTION......... | coovveorceeeerriiereiins | i 54,611 | .........54,611 | 41,385 | e 48,064 54,611 0 12/25/2035.
35671D AZ 8 |FREEPORT-MCMORAN INC.. .. [ 02/12/2020. [ VariOUS..........ccveerrvirierireriiiiiians ceeverernsssnens | o 1,011,256 .958,094 958,939 52,317 52,317 03/15/2023.
36245 AE 8 | GSAMP_06-HE7 .. | 03/25/2020. | SCHEDULED REDEMPTION......... SEUOTIRTIRTTROTTORS OO 337,187 315,474 337,187 0 10/25/2046.
362334 EC 4 |GSAMP_06-NC1. .. | 03/25/2020. | SCHEDULED REDEMPTION......... .186,904 197,161 0 02/25/2036.
43814T AC 6 |HAROT_17-1 .. | .- | 03/121/2020. | SCHEDULED REDEMPTION......... v | e 132,887 | 182,887 | 132,305 | 132,887 0 07/21/2021.
437084 ET 9 |HEAT_04-6.......ccccoounuen. .. | 03/25/2020. | SCHEDULED REDEMPTION......... | covovrreenrvirerierirens 17,548 0 12/25/2034.
437084 JU 1 |HEAT_05-2.....cccccouvunennne .. | 03/25/2020. | SCHEDULED REDEMPTION......... 51,822 0 07/25/2035.
437084 MH 6 |HEAT_05-5.......ccocvuuucee. .. | 03/25/2020. | SCHEDULED REDEMPTION......... 20,856 0 11/25/2035.
437084 ND 4 |HEAT_05-6........cccccooemuee .. | 03/25/2020. | SCHEDULED REDEMPTION......... 38,064 0 12/25/2035.
437084 QY 5 |HEAT_059........cccoon .. | 03/25/2020. | SCHEDULED REDEMPTION......... . 502,493 530,172 0 04/25/2036.
437084 RY 4 |HEAT_06-1......ccoovwnnnns .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ccovvverrvreeriiiennnens 272,448 .386,338 485,520 0 04/25/2036.
456606 HU 9 |INABS_05-C .. | 03/25/2020. | SCHEDULED REDEMPTION......... 241,646 264,117 276,167 0 10/25/2035.
46626L EM 8 | JPMAC_05-OPT2 .| 03/25/2020. | SCHEDULED REDEMPTION......... 95,115 105,201 110,052 0 12/25/2035.
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493268 AW 6 |KSLT_00-A .. | 02/25/2020. | SCHEDULED REDEMPTION......... | ccovvveervvrencivinnis | cveneeenn 12,315 | 12,316 | 12,315 | 12,315 12,315 0 05/25/2029. | 1FE.
493268 AU 0 |KSLT_99-B .. | 02/25/2020. | SCHEDULED REDEMPTION... 164,174 164,174 0 11/25/2036.
542514 KU 7 |LBMLT_05-2 . .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ccocvvcvenveisnviiannis | cvveeeeen 51,510 | 10051,510 | 10050,270 | 51,292 51,510 0 04/25/2035.
527298 BH 5 |LEVEL 3FINANCINGINC........ccooooommmrrin .. | 01/31/2020. | Various. 1,142,427 N 1,142,167 | oo | 29,155 | ......... 29,155 05/01/2025.
525221 EM 5 |LXS_05-N....cccccourrrurnnenns .. | 03/25/2020. | SCHEDULED REDEMPTION... 23,149 24,548 0 12/25/2035.
57643L  JH 0 |MABS_05-HET......cccooimiiiiiirinricciinnis .. | 03/25/2020. | SCHEDULED REDEMPTION......... | cooveeeecvvencrirncnni | oveerree A3 ATT | i ABATT | 138,260 | oo 42,262 43,477 0 05/25/2035.
58772R  AC 8 [MBART_18-1.....cccoooiriiiirniicnniirciicceans .. | 03/16/2020. | SCHEDULED REDEMPTION 781,803 781,803 0 04/15/2021.
SUSQUEHANNA FINANCIAL
588056 AW 1 |MERCER INTERNATIONAL INC............... C|02/11/2020. [GROUP, LLLP | | e 301,965 302,948 301,965 | .o | s (LC15) O IS [6515) 1 301,880 85 85 | ........ 4,308 |01/15/2026.
552953 CD 1 |MGM RESORTS INTERNATIONAL........... .. | 02/13/2020. | Various 771,053 683,945 690,411 A33 | [ 33 | [ 690,844 | .....ccooovviven | s 80,208 | ........ 80,208 09/01/2026.
61913P AS 1 |MHL_05-1 .. | 03/25/2020. | SCHEDULED REDEMPTION... ...7,045 8,561 | 6,655 | ...oovviiiriies | e 390 7,045 0 02/25/2035.
59020U WL 5 |MLMI_05-WMC2........ccomvvvemmrrinrrirerririns .. | 03/25/2020. | SCHEDULED REDEMPTION......... | coovveerrveermreiinniins | cevrvi 113,290 | ... 113,290 | .......... 108,281 112,614 B76 [ o [ e 676 | .o 113,290 0 04/25/2036.
617451 ER 6 |MSAC_06-HE2. .. | 03/25/2020. | SCHEDULED REDEMPTION... ...273,860 250,411 .258,272 273,860 0 03/25/2036.
61749H AA 8 |MSAC_06-HE3. . | 03/25/2020. | SCHEDULED REDEMPTION... ..199,085 | .........199,085 | .......... 184,465 .189,900 199,085 0 04/25/2036.
CREDIT SUISSE SECURITIES
62957H AF 2 |NABORS INDUSTRIES INC........cccovernuven. . 103/26/2020. | (USA)LLC e | e 150,650 | .......... 655,000 | .......... 621,329 626,900 | oo | e 1,162 | e [ e 1,162 | e | e 628,062 | ..o L (477412) | ... (477,412) ] ....... 25,004 |02/01/2025.
65479G  AC 3 |NAROT_18-B.....cccocovmmrimrrriiirriiscriiiici .. | 03/16/2020. | SCHEDULED REDEMPTION......... | ccoveeerrerieneriinniins | o 420,340 | .......... 420,340 | .......... 420,340 420,340 | oo | e | e | e 0 [ 420,340 (U I 1,716 | 07/15/2021.
JANE STREET EXECUTION
78442F EQ 7 |NAVIENT CORP.......ccooovmmrriimnrirarrirannnens . [01/16/2020. | SERVICESLLC | [ oo 425,000 | .......... 400,000 391,000 .393,589 A05 | s [ 105 | oo [ s 393,693 | ..coovveecries | s 31,307 | ......... 31,307 | ....... 10,756 | 01/25/2023.
64352V LL 3 |NCHET_05-3......ccccevimmiririirinriiniineiiens .. | 03/25/2020. | SCHEDULED REDEMPTION......... | covverrvvevirerirnriiinnns | e 173,468 | .......... 173,468 | .......... 156,799 169,055 | .o [ v 4413 | s [ 4413 | 173,468 0 950 |07/25/2035.
65536H BE 7 |NHELI_O5-HET.......occooiviiimriiiiciieciiicns .. | 03/25/2020. | SCHEDULED REDEMPTION......... 51,558 | ............ 51,558 | ...coco...uc 49,947 | s B1A466 | ..o | e 93 51,558 . 0 299 | 09/25/2035.
654106 AM 5 |NIKEINC. .. | 03/26/2020. | JP MORGAN SECURITIES LLC..... 25,787,500 | ..... 25,000,000 | ..... 24,915,750 | ooovveernnrrerirenins [ | s 14 s [ 14 L | s 24915764 | ...ccooovvvvvrnns | e 871,736 03/27/2050.
629377 CC 4 |[NRGENERGY INC......cccoooimmrrimmrrirariinns .. [ 02/11/2020. | JEFFERIES & CO. INC.......ccocooovuvve | covmeremrrrennirenneis | cevevin 269,800 | .......... 250,000 266,140 263,961 263,544 6,256 01/15/2027.
67066G AJ 3 |NVIDIA CORPORATION........cccoommrvririrnns .. | 03/27/2020. | RBC CAPITAL MARKETS, LLC...... 5,303,250 5,000,000 | ...... 4,985,450 | ..ooovvvnriierieninns B [ 4,985,450 | ...ccoovrrvers | e 317,800 04/01/2060.
68389F JY 1 |OOMLT_05-5 .. | 03/25/2020. | SCHEDULED REDEMPTION......... ...323,061 | ..........323,061 281,669 .308,068 323,061 12/25/2035.
69318F AE 8 |PBF HOLDING COMPANY LLC.........ccco.... .. | 02/14/2020. | CALL TRANSACTION.......cvvvivrine | cervmrrirerierinniienins | cevirnens 382,950 | .......... 370,000 380,711 375,550 | oo [ rverrenene(339) | v | evieieeend(339) | | i 375,210 | .ovvveereeninns [ e (5,210) 11/15/2023.
70069F AY 3 |PPSI_04-WCW2.. .. | 03/25/2020. | SCHEDULED REDEMPTION... 46,622 46,622 45,777 46,028 46,622 10/25/2034.
70069F KF 3 |PPSI_05-WCW1.. ... | .| 03/25/2020. | SCHEDULED REDEMPTION... 65,358 | ... .65,358 .58,700 .63,008 . ..2,350 65,358 09/25/2035.
70069F HV 2 |PPSI_05-WHQ2.......ccooooemvrerrricriicci .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ccoveeerreveaceirinniins | cerevinna 236,879 | .......... 236,879 90,511 210,356 | oo | 000een26,523 | | e 26,523 | ...oooovecii 236,879 05/25/2035.
912920 AC 9 |QWEST CORPORATION .. | 01/15/2020. | CALL TRANSACTION .64,100 64,102 898 09/15/2033.
76112B 2D 1 |RAMP_06-RS2 .. | 03/25/2020. | SCHEDULED REDEMPTION... 49,299 54,343 03/25/2036.
76112B 73 7 |RAMP_06-RZ1. .. | 03/25/2020. | SCHEDULED REDEMPTION... .280,816 287,552 03/25/2036.
75156X AC 5 |RAMP_06-RZ4. . | 03/25/2020. | SCHEDULED REDEMPTION .369,594 396,752 10/25/2036.
75405W AF 9 |RASC_05-KS10... .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ccocvviurviisnciiinniis | 066,480 | ...........06,480 | ...........57,256 | ....cc.......... 62,169 | ..o 66,480 11/25/2035.
753910 AD 0 |RASC_05-KS12... .. | 03/25/2020. | SCHEDULED REDEMPTION... 274,829 277,196 01/25/2036.
76110W 3T 1 |RASC_05-KS8. .. | 03/25/2020. | SCHEDULED REDEMPTION 156,482 158,574 08/25/2035.
76113A AG 6 |RASC_06-KS1 .. | 03/25/2020. | SCHEDULED REDEMPTION... 25,256 02/25/2036.
75406E AD 3 |RASC_06-KS4 .. | 03/25/2020. | SCHEDULED REDEMPTION... 7,538 06/25/2036.
75406W AD 3 |RASC_06-KS6. .. | 03/25/2020. | SCHEDULED REDEMPTION 32,098 08/25/2036.
81375W GU 4 |SABR_05-OP2 . | 03/25/2020. | SCHEDULED REDEMPTION... 97,507 .104,590 107,742 10/25/2035.
AMHERST PIERPONT
81376E AC 9 |SABR_OB-NC2.......cccovvvrricrriiirriirii . [01/16/2020. | SECURITIESLLC | | e 660,767 | .......... 664,923 628,456 635,196 AB8 | s [ e 468 | ..o | e 635,664 | .......ccoooevunrs | cunnene 25,103 | ......... 25103 | ........ 1,091 | 03/25/2036. | 1FM...........
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86358E WC 6 |SAIL_05-7. .. | 03/25/2020. | SCHEDULED REDEMPTION......... 251,006 265,236 267,028 0 08/25/2035.
86358E UV 6 |SAIL_05-HE1.. .| 03/25/2020. | SCHEDULED REDEMPTION......... 31,061 0 07/25/2035.
80007R  AF 2 |SANDS CHINALTD 02/21/2020. | HSBC SECURITIES (USA) INC...... 799,437 92,339 92,339 | ....... 22,436 | 08/08/2025.
86359A PY 3 |SASC_03-BC2. .. | 03/25/2020. | SCHEDULED REDEMPTION... 35,303 0 369 |02/25/2033.
86350U AE 9 |SASC_06-OPT1.. . | 03/25/2020. | SCHEDULED REDEMPTION......... 62,595 0 248 | 04/25/2036.
AMHERST PIERPONT
80556X AA 5 |SAST_06-2......cccooovumrrrarnnenas . [01/16/2020. | SECURITIESLLC | | e 1,489,631 | ...... 1,502,781 | ......1,421,537 | ... 1,455,062 | oo | e 180T | | e 180T || s 1,456,653 32,978 32,978 | ......... 2,086 | 09/25/2036.
35563P HH 5 |SCRT_18-4. .. | 03/01/2020. | SCHEDULED REDEMPTION......... . 19,183 0 [ e 149 | 03/01/2058.
78443C CL 6 |SLMA_06-A .. | 03/16/2020. | SCHEDULED REDEMPTION......... | - . 163,629 .152,001 . 163,629 0 903 | 06/15/2039.
78443C CY 8 [SLMA_0B-BW.....cocoovmirriirrirriieciinens .. | 03/16/2020. | SCHEDULED REDEMPTION......... | coovveerrreerrriiinniins | cerrvennas 412,533 | .......... 412,533 395,065 | .oveourrieriis | s 17,468 | ..o [ e 17,468 | ..o 412,533 [ I 2,183 | 12/15/2039.
MARKET AXESS TRADING
845467 AM 1 |SOUTHWESTERN ENERGY COMPANY.. |..|03/05/2020. |PLATFORM [ | s 151,880 | ..oceeee. 190,000 | ..ot 192,849 192,016 | oo | s (1£:) | [T IR (C5) ) TS I 191,939 | oo | e (40,058)] ........ (40,058) | ......... 6,254 | 04/01/2026.
CITIGROUP GLOBAL MARKETS,
85207U AH 8 [SPRINT CORP.....cccoormmrrirrrrierrieriiienes . 103/10/2020.|INC | | 00 579,690 | ...513,000 | e 514,924 B14442 | oo | cvvrrinenend(55) [ v | vnerrinennna(55) [ e | v 514,387 | oo 06/15/2024.
84751P GZ 6 |SURF_05-BC3 .. | 03/25/2020. | SCHEDULED REDEMPTION......... e | 9,558 | 9,858 | 9,152 9,558 06/25/2036.
83611M EA 2 |SVHE_05-DO1.... ... | .. | 02/25/2020. | SCHEDULED REDEMPTION......... 55,652 [ 05/25/2035.
83611M DH 8 |SVHE_05-OPT1.....ocooivviicericnciieciiieci .. | 03/25/2020. | SCHEDULED REDEMPTION......... 89,925 0 518 | 06/25/2035.
83612M AF 4 |SVHE_06-WF2.... .. | 03/25/2020. | SCHEDULED REDEMPTION......... 81,736 0 359 | 12/25/2036.
89238T AC 7 |TAOT_18-B ... | .- | 03/16/2020. | SCHEDULED REDEMPTION......... 394,517 394,517 394,517 0 | 1,418 |03/15/2021.
88947E AS 9 |TOLL BROTHERS FINANCE CORP.......... .. [ 02/27/2020. [ VariOUS..........ccvourvirierirririiisniane 230,144 229,562 | cooeveerienniiens | e (188) | i | e (184) | i | v 229,378 | ..o | s 14,052 | ......... 14,052 | ......... 4,898 | 03/15/2027.
90931C  AA 6 |UNITED AIRLINES 2019-1 CLASS AA PA. | .. | 02/25/2020. | SCHEDULED REDEMPTION......... JOOOR I . 218,773 218,773 218,773 0 | e 4,540 | 08/25/2031.
910047 AK 5 |UNITED CONTINENTAL HOLDINGS INC. | .. [ 03/11/2020. [ VAFIOUS...........ccomrrermrierirmriririnnins | cervnerienienisssiinnns | cevereens 729,088 | ... 756,000 | ......... 777,271 TT7,040 | oo [ vverrencend(TT2) | e | e (T72) | e | v 776,268 | ...cooovvrverres [ s (47,180) | ........ (47,180) | ....... 30,793 | 01/15/2025.
UNITED RENTALS (NORTH AMERICA)
911365 BE 3 [INC .. | 01/16/2020. | SCOTIA CAPITAL (USA) INC.......c. | cevvvrvrerirerinriinins | e 795,500 | .......... 740,000 | ......... 786,955 770,726 770,289 25,211 25211 | ....... 15,216 | 09/15/2026. | 3FE............
92922F 4R 6 |WAMU_05-AR13 .. | 03/25/2020. | SCHEDULED REDEMPTION......... .385,895 414,579 0| e 1,544 | 10/25/2045. | 1FM...........
92922F 4S 4 |WAMU_05-AR13 .. | 03/25/2020. | SCHEDULED REDEMPTION......... 43,459 0 232 | 10/25/2045. [ 1FM...........
92925C BD 3 |WAMU_05-AR19. .. | 03/25/2020. | SCHEDULED REDEMPTION......... . 31,827 (U [ 123 | 12/25/2045. | 1FM...........
92922F U5 5 |WAMU_05-AR9 ...| .. | 03/25/2020. | SCHEDULED REDEMPTION......... v | e 110,527 | ....97,568 . . 110,527 0 648 | 07/25/2045. [ 1FM...........
94946T AC 0 |WELLCARE HEALTH PLANSINC............. .. [ 01/28/2020. | EXCHANGE...........ccoommiviirriiiinies | cvereeieneeireceeireneiins | e 1,007,286 | ....... 1,007,000 | ....... 1,010,515 | .......... 1,007,303 | ..o [ e (17) | o | s (G0 TS I 1,007,286 (U 19,699 | 04/01/2025. | 3FE............
98162C AC 5 |WOLS_18-B.....ovvovirriniineirerieriene .. | 03/16/2020. | SCHEDULED REDEMPTION......... | cevverrveerirerirnriienins | e 586,822 | .......... 586,822 | .......... 586,822 586,822 | ..o [ | e | e (010 [ 586,822 0].....2,526 | 06/15/2021. | 1FE...........
BANC OF AMERICA SECURITIES
P0956J CG 8 |BANCO DE CREDITO DEL PERU............. D|01/30/2020. {LLC 529,359 510,853 | .o | e (518)] ... 510,335 |.cooovvciiriiins | 008,652 | 8,652 | i 7,072 | 04/01/2023.
45112F AM 8 |ICICI BANK LTD (DUBAI BRANCH).......... D|03/31/2020. | UBS SECURITIES LLC.................. e | oo 129,864 | ..........800,000 | .......... 762,066 768,021 .858 768,880 12/14/2027.
00841L AV 8 |ABMT_14-3 .. | 03/01/2020. | SCHEDULED REDEMPTION......... | . . 9,738 11/01/2044.
00841X BJ 8 |ABMT_15-2. .. | 03/01/2020. | SCHEDULED REDEMPTION... . . ..8,580 | .. 9,202 0 03/01/2045.
00842A AD 1 |ABMT_154 ... | .| 03/01/2020. | SCHEDULED REDEMPTION......... [0 195,072 . | . . 194,875 0 06/01/2045.
030506 AA 7 |AMERICAN WOODMARK CORPORATION| .. | 03/04/2020. | VAHIOUS............ccvveurererrrrirneieneniins | cooereiienenienniinnnns | eoreeeeens 489,270 462,520 262 | [ e 262 | . | s 462,783 | ..o | e 26,487 | ........ 26,487 03/15/2026.
SUNTRUST ROBINSON
00175P AB 9 |AMN HEALTHCARE INC .. | 02/11/2020. | HUMPHREY, INC. ..102,250 .100,377 (8) | cvvvrererrnnes | vrrrerirerirneen(8) [ oo [ v 100,369 | ovvvvereererins | oreiin 1,881 | oo 1,881 | . 1,696 | 10/01/2027.
03464N  AB 8 |AOMT_18-3 .. | 03/01/2020. | SCHEDULED REDEMPTION......... v 201,246 201,244 2 201,246 0| 1,654 |09/01/2048.
03464R AC 7 |AOMT_20-1 . [ 03/06/2020. | VAIIOUS.........oocvvererrermererrerieriires | coveeeeecessesesinensins | ceevens 9,101,900 | .......9,010,000 | .......9,009,908 | ......ccoormrrummmmrrmens | rmmrrermmmrirmnnns | woverremenrinen ] v | e e | ee0e9,009,909 [ i | 91,991 | ........ 91,991 | ....... 47,741 | 12/01/2059.
03764U AU 7 |APID _13-16A - ABS... 02/27/2020. | CALL TRANSACTION ,000,000 0. 97,168 | 01/19/2025.
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042856 AA 2 |ARRW_18-1.... .. | 03/01/2020. | SCHEDULED REDEMPTION......... 642,388 7 T 642,395 0 | 4,029 |04/01/2048. | 1FM...........
042856 AB 0 |ARRW_18-1.... ... .. 03/01/2020. | SCHEDULED REDEMPTION......... e | - . R .338,326 2 .. ] v 338,328 0|.....2,265 | 04/01/2048. | 1FM...........
053773 BC 0 |AVIS BUDGET CARRENTALLLC............ .. | 02/06/2020. | GOLDMAN SACHS & CO LLC...... | ccovveeervvrirviiineis | o 490,100 | .......... 464,000 | ......... 468,924 AB8,713 | oo | e (100) | covvvoreriiner | e (100) | covvevreverrriis | e 468,612 | ..ovvverrans [ e 21,488 | ........ 21,488 | ...... 16,082 | 07/15/2027. | 3FE............
BANC OF AMERICA SECURITIES
059678 AB 1 |BANCO SANTANDER CHILE................... D[02/21/2020. [LLC e | e 469,238 | ........ 450,000 | ......... 461,250 AB4521 | s | s (74512 ORI I (24512 OO ISV 454,283 | ... [ e 14,954 | ... 14954 | ... 7,508 | 09/20/2022. | 1FE...........
BANC OF AMERICA SECURITIES
91911K AN 2 |BAUSCH HEALTH COMPANIES INC........ A|02/11/2020.|[LLC s | e 470,489 | ......... 450,000 | .......... 455,666 ABAB1T | s | e (G I I (G T IS 454,343 | e [ e 16,146 | ......... 16,146 | ......... 7,013 | 11/01/2025. | 3FE............
103557 AA 2 |BOYNEUSAINC.....ccooomvimmmrirnrrririnniiens .. | 03/11/2020. | SAMUEL A. RAMIREZ & CO., INC. | .....ccoevvvemrrrrmnnins | cerrrirna 203,615 | ..o 193,000 208,923 206,576 | oo | e (963) | covverevireries | e (9B3) | covveveevererris | eevireriinna 205,613 | ..o [ (1,998) | .......... (1,998) | ......... 5,131 | 05/01/2025. | 4FE............
KEYBANC CAPITAL MARKETS,
12467A  AD 0 |C&S GROUP ENTERPRISES LLC.. .. | 02/28/2020. | INC. B934T | e [ i B9 | 59 | | 593,205 | ..cooovrinriins [ e 9,827 | oo 9,827 | ....... 20,166 | 07/15/2022.
12510H AB 6 |CAUTO_20-1A . | 03/15/2020. | SCHEDULED REDEMPTION......... v | e AT | 44T | 45,023 | 44,971 0 201 | 02/15/2050.
CCO HOLDINGS LLC/CCO HOLDINGS CITIGROUP GLOBAL MARKETS,
1248EP BM 4 |CAPI .. | 01/16/2020. | INC ..264,688 248,750 .248,940 248,948 02/15/2026.
150190 AC 0 |CEDAR FAIRLP......ccovvvvimrrrirrnrriiicriiiennns .. | 02/12/2020. | WELLS FARGO ADVISORS, LLC.. | ... ..345,075 323,810 .323,663 323,629 07/15/2029.
CITIGROUP GLOBAL MARKETS,
15135B AL 5 |CENTENE CORPORATION.......cccouvrvvrnn . [02114/2020.|INC s | o 1,051,056 | ....... 1,007,000 | ....... 1,007,286 | ..vooonveereeerceiiens | eeerieeniieennes | e (U15) 1 T IR (1<) TS I 1,007,272 | oo | v 43,784 | ......... 43,784 | ....... 20,266 |04/01/2025.
BANC OF AMERICA SECURITIES
156700 BC 9 |CENTURYLINKINC.......cccoovvvvmrinirircrins . 10227/2020. [LLC e | e 411,075 | .......... 405,000 | .......... 406,818 | ..o [ | verineienenn(24) | | e (28) | | i 406,794 | ..o | s 4,281 02/15/2027.
12527E  AD 0 |CFCRE_11-C1.... .. | 03/01/2020. | SCHEDULED REDEMPTION......... 8,562 8,332 04/01/2044.
16163Y AC 8 |CHASE_16-1 .. | 03/01/2020. | SCHEDULED REDEMPTION......... v | 58,144 | 58144 | 57,356 | ..covrieerrn 57,639 | i 58,144 04/01/2045.
16163Y AD 6 |CHASE_16-1 ..o .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ccovveverevreneivinnis | e 160,838 | ..........160,838 | .......... 156,326 157,368 160,838 04/01/2045.
16164A AD 7 |CHASE_16-2 .. | 03/01/2020. | SCHEDULED REDEMPTION......... v | e 111,646 | 111,646 | 111,700 111,682 111,646 12/01/2045.
12559Q AA 0 |CITM_07-1 . .. | 03/25/2020. | SCHEDULED REDEMPTION......... 506,832 507,396 509,379 10/25/2037.
184496 AN 7 |CLEAN HARBORS INC .. | 02/11/2020. | GOLDMAN SACHS & CO LLC....... 138,125 | .........130,000 | .......... 131,384 A31,261 | s [ vriiennn29) | i | eeerineennn(29) | s | i 131,231 | o | v 6,894 07/15/2027.
17321L AA 7 |CMLTI_13-J1 .. | .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ..53,784 | .. . 52,688 | ...cccoo.... 52,935 53,784 10/01/2043.
19688A AB 2 |COLT_18-4.....cccovvurrnne .. 1 03/01/2020. | SCHEDULED REDEMPTION.......c. | covvurrvrerirrirnriiinins | e 407,433 | .......... 407,433 | .......... 407,426 407,427 407,433 12/01/2048.
19688A AC 0 |COLT_18-4 .. | 03/01/2020. | SCHEDULED REDEMPTION......... 174,124 LAT4121 174122 174,124 12/01/2048.
12625E  AA 7 |COMM_13-SFS .. | 03/01/2020. | SCHEDULED REDEMPTION......... v | e 9,235 | ovirer9,235 | 9,235 | oo 9,235 | ovvoeerrienrinne 9,235 0 04/01/2035.
12637F AC 6 |CPS_16-D .. | 03/15/2020. | SCHEDULED REDEMPTION......... | ccovveercereereiiinniins | cerevirna 218,324 218,280 218,320 218,324 0 01/17/2023.
CRESTWOOD MIDSTREAM PARTNERS
226373 AQ 1 |LPICR .. | 03/11/2020. | VariOUS...........cvverrrerrerereriierii 565,465 565,424 | oo | e | | e | e | e 565,427 | ..ooovvereriiras | o (64,140) | ........ (64,140) | ....... 10,735 | 05/01/2027.
12647TM  BY 0 [CSMC_13-6....ccouuuirinririirenieriniieniis .. | 03/01/2020. | SCHEDULED REDEMPTION......... v | e 29,424 | 29,424 | 28,878 | i 28,928 | ..o 29,424 0 227 | 08/01/2043.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS........ .. | 03/10/2020. | SCHEDULED REDEMPTION......... | ccoveeeervieeriirecniin | o 41,813 | i 41,813 | 41,813 | 41813 | 41,813 (U [ 777 | 07/10/2031.
24718P AA 5 |DELPHI TECHNOLOGIES PLC .| C| 01/28/2020. | VarOUS.........cvververererrirriieriirerirns T07,244 | oo [ v (B0) | s | e (B0) | s | i 707,204 | .o | e 66,116 | ......... 66,116 | ....... 11,636 | 10/01/2025.
269330 AA 4 |E3_19-1-ABS .. | .| 03/20/2020. | SCHEDULED REDEMPTION......... - .376,050 376,061 0 | 4,836 |09/20/2055.
31573N  AA 9 |EFMT_18-1 .. | 03/01/2020. | SCHEDULED REDEMPTION......... cevvrernerennsensennns | e 14801 | L TTA601 | 774,600 774,600 774,601 [ I 6,764 | 10/01/2058.
29365D AA 7 |ENTERCOM MEDIA CORP..........cccouvvunneee .. | 02/03/2020. | GOLDMAN SACHS & CO LLC....... 212,684 212507 | oo | cverrireneens(26) | o | vrrriiieecene(26) | e | e 212,481 | oo | e 12,485 | ........ 12,485 | ......... 3,564 | 05/01/2027.
35104X  AA 6 |FCRT_17-T.icccnccersciens .. | 03/15/2020. | SCHEDULED REDEMPTION......... 45,190 0 240 | 04/15/2022.
33852A AC 1 |FSMT_19-1INV.... .. | 03/01/2020. | SCHEDULED REDEMPTION......... coereennnenenenenenee | o 1,354,315 | 1001,354,315 | 1,375,900 | .o 1,375,442 | i | e @1127) i e @1127) | | e 1,354,315 0. 10,879 | 10/01/2049.
350910 AN 5 |FTST_06-4TS .. | 03/11/2020. | SCHEDULED REDEMPTION......... . 29,014 0 351 | 12/11/2028.
38082 AA 7 |GLDN_16-2A-ABS . | 03/20/2020. | SCHEDULED REDEMPTION......... ceerveneneeneneennsens | oveeerreeD9,766 | 59,766 | i 59,TOB | e 59,766 | ..ooverrereirens | errreerenineinns 59,766 0 944 | 09/20/2047.
38218G AA 0 |GOODG_18-1-ABS.... 03/15/2020. | SCHEDULED REDEMPTION......... 145,119 15 145,134 (U 10/15/2053.
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42770R  AA 8 |HERO_14-1A- ABS .. | 03/20/2020. | SCHEDULED REDEMPTION......... 02,656 | | (2,815)| ... (2,819)]... 69,742 09/20/2038. | 1FE..

42770U AA 1 |HERO_15-2A- ABS .. | 03/20/2020. | SCHEDULED REDEMPTION......... . 228949 | | (1,110 | ... L(1,110)] ... 27,839 09/20/2040. | 1FE..

436440 AK 7 |HOLOGIC INC .. [ 01/23/2020. | VariOUS...........cooorvverreieinriiinniis ..506,920 485,953 485,983 10/15/2025. | 3FE..

46185) AA 6 |IHSFR_18-SFR1-ABS .. | 03/17/2020. | SCHEDULED REDEMPTION... ..148,894 148,894 148,894 03/17/2037. | 1FE..

45688C AA 5 |INGEVITY CORP .. | 02/12/2020. | JP MORGAN SECURITIES LLC..... | ... 271,133 271,199 02/01/2026.

46635T CG 5 [JPMCC_11-C3 .. | 03/01/2020. | SCHEDULED REDEMPTION......... ceervennneinnneinnnens | coeeerrneni 26,800 | 126,800 | e 27,424 | 26,881 | ..o 26,800 02/01/2046.

52108H Y8 1 |LBUBS_05-C1 IS.... .. | 03/11/2020. | SCHEDULED REDEMPTION......... et [ s | s | o T | e 02/11/2040.

50212Y AB 0 |LPL HOLDINGS INC... .. | 01/15/2020. | MORGAN STANLEY & CO. LLC.... | ... 472,986 465,218 465,035 09/15/2025.

577081 BB 7 |MATTELINC.. .. | 03/04/2020. | Various..... ..622,057 610,931 609,993 12/31/2025.

59748T AA 7 |MIDLAND COGENERATION VENTURE LF|.. | 03/15/2020. | SCHEDULED REDEMPTION......... v | e 131,224 108,479 131,224 03/15/2025.

59166D AA 5 |MST_18-1A .| 03/01/2020. | SCHEDULED REDEMPTION......... [V 333,903 .334,399 333,903 03/01/2057.

62432C AW 1 |MVW_15-10A- ABS.... 01/29/2020. | RBC CAPITAL MARKETS, LLC...... ,400,000 | .......2,400,000 | ....... 2,398,800 | ........... 2,399,474 | oo [ vriiennnB8 | |58 | | 2,399,529 10/13/2027.

629682 AA 3 |NADG_19-1-ABS... .. | 03/28/2020. | SCHEDULED REDEMPTION ..16,300 | ...........16,300 | ............ 16,300 | ccovvvornenne 16,300 | ..ovvoerrrinns 16,300 12/28/2049.

63939E  AB 9 |NAVSL_15-AA . | 03/15/2020. | SCHEDULED REDEMPTION ..282,850 282,746 .282,828 282,850 12/15/2028.

CITIGROUP GLOBAL MARKETS,

670001 AE 6 |NOVELIS CORP.. .. | 01/22/2020. | INC cevrvemnernnnnsnnnnns | oo 131788 | 10000 130,000 | 11 130,000 | v | e | e | e | 0 | s | s 130,000 | ovvvvveerenins | v 1,788 | ..o 1,788 | oo 137 | 01/30/2030.

64830G AB 2 |NRZT_18-1 .. | 03/01/2020. | SCHEDULED REDEMPTION......... ceveerrenennenennnnens | oo 24,082 | 24,082 | 124,080 | e 24,074 | ..o 24,032 0 213 | 12/01/2057.

64829X AC 6 |NRZT_18-5. .. | 03/01/2020. | SCHEDULED REDEMPTION......... 421,845 420,530 0. 3,945 | 12/01/2057.

64829X AT 9 |NRZT_18-5. ... | .. | 03/01/2020. | SCHEDULED REDEMPTION......... e | - e 41,643 | 2 I I O 41,836 0 395 |12/01/2057.

67103Q BA 4 |OFSBS_13-5A- ABS.......cccoommrrimmrrirnnnninns C|01/17/2020. | SCHEDULED REDEMPTION......... | coveververevrirernirins | e 147,704 | 147,704 | 147,704 147,704 147,704 (I I 1,535 | 04/17/2025.

68241F AA 0 |OLCMT_04-C3 .| 03/11/2020. | SCHEDULED REDEMPTION......... ceerevnenerenenene | oo 445,440 | L 445,440 | .......... 439,326 444,464 445,440 0 | 5,773 | 10/11/2030.

683715 AA 4 |OPEN TEXT CORPORATION ...| A| 03/05/2020. | CALL TRANSACTION.......cccocvvrvunne | . . ..91,000 92,365 | ovovreerinnrirnriennis [ erenrnnnieniinnes | ovvsenienn(128) [ | evnriiennenen(123) [ | e, 92,242 | oo | s (1,242) | ... (1,242) | ......... 1,990 |01/15/2023.

698525 AA 0 |PANOCHE ENERGY CENTERLLC........... .. | 02/29/2020. | SCHEDULED REDEMPTION......... | ccovveerreveemiiiineiis | cerevirna 204,732 | .o 204,732 204,732 204,732 204,732 (U I 7,048 | 07/31/2029.

PARSLEY ENERGY LLC/ PARSLEY

701885 AB 1 |FINACE .. | 03/07/2020. | CALL TRANSACTION.........cccovvevnee [ ...645,560 842,316 | oo | e 1,102) | | e 1,102) | | e 641,214 | oo [ (14,214) | ....... (14,214) | ....... 39,844 | 06/01/2024.

72650T AA 6 |PLAINS END FINANCING LLC.................. .. | 01/15/2020. | SCHEDULED REDEMPTION......... OO I 141,147 .140,516 139,090 0. 2,090 | 04/15/2028.

74840L AA 0 |QUICKEN LOANS INC......ccoooomvvriirrriannes .. | 01/16/2020. | RBC CAPITAL MARKETS, LLC...... | ccovveoecererereriricniins | cerei 715,699 690,775 892,716 | oo | e (113) [ | e (M13) [ | i 692,603 | ... [ e 23,09 | ......... 23,09 | ........ 8,804 | 05/01/2025.

76119L  AA 9 |RESIDEO FUNDINGINC........cccoovivviinnns .. | 02/28/2020. | BARCLAYS CAPITAL INC.....ccccoooes | covmvirnmriinnriiannis | cevrii 166,175 ..170,481 A70,431 | | v (1) [ | i (18) [ | v 170,416 | oo | s (4,241) | .......... (4,241)] ......... 3,529 | 11/01/2026.

80282K AY 2 | SANTANDER HOLDINGS USAINC.......... .. [02/11/2020. | EXCHANGE............ccooiriviririiini | cvereereneiireneiieneis | e 5,932,626 5,932,276 | ........... 5,932,516 | .ccooverrrerernnns 5,932,626 0. 67,978 | 10/05/2026.

CITIGROUP GLOBAL MARKETS,

81211K AX 8 | SEALED AIR CORPORATION................... .. | 02/12/2020. | INC 389,640 387,734 387,409 22,829 | ......... 22,829 | ......... 8,423 | 09/15/2025.

81745D AE 1 |SEMT_13-9 .. | 03/01/2020. | SCHEDULED REDEMPTION......... ...109,893 109,926 112,851 0 07/01/2043.

81746N CB 2 |SEMT_16-3. .. | 03/01/2020. | SCHEDULED REDEMPTION... .27,050 26,423 0 11/01/2046.

81746N CC 0 |SEMT_16-3 .. | 03/01/2020. | SCHEDULED REDEMPTION......... 19,817 0 11/01/2046.

81746Q CB 5 |SEMT_18-2 .. | 03/01/2020. | SCHEDULED REDEMPTION......... 16,917 0 02/01/2048.

81746Q CC 3 |SEMT_18-2 .. | 03/01/2020. | SCHEDULED REDEMPTION......... ....10,488 10,601 02/01/2048.

817280 AA 2 |SENSATA TECHNOLOGIES INC.... .. | 03/06/2020. | VariOUS...........coveorrrerrerirreriierii 432,009 | | e T i | T i | 432,110 | oo 02/15/2030.

78432B AB 5 |SGR_19-3 .. | 03/01/2020. | SCHEDULED REDEMPTION... 676,634 676,643 09/01/2059.

78432B AC 3 |SGR_19-3... .. | 03/01/2020. | SCHEDULED REDEMPTION......... .961,503 961,508 09/01/2059.

827048 AV 1 |SILGAN HOLDINGS INC. .. | 02/06/2020. | BARCLAYS CAPITAL INC............. .680,887 680,869 . 02/01/2028.

82967N AW 8 |SIRIUS XM RADIO INC... .. | .-101/21/2020. | J> MORGAN SECURITIES LLC..... ... ABA,785 | | verrireneena(58) | v | e (88) | e | e 184,727 | oo 07/15/2026.

85208N  AA 8 |SPRINT SPECTRUM CO I/ Il /llI/ LLC....... .. | 03/20/2020. | SCHEDULED REDEMPTION......... .185,088 184,750 09/20/2021. | 2FE............
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85769F AD 0 |SPST_19-WL1-ABS... .. | 02/25/2020. | SCHEDULED REDEMPTION......... e | s 1,125,000 | ....... 1,125,000 | ....... 1,125,000 2 1125,000 | i s e | e | 1,125,000 0| e 8,146 | 08/25/2052. | 1FE..
85769F AE 8 |SPST_19-WL1-ABS... .. | 02/25/2020. | SCHEDULED REDEMPTION......... [ I 9,250,000 | ....... 9,250,000 crerenn9,250,000 9,250,000 0. 71,607 |08/25/2052. | 2FE..
85769F AF 5 |SPST_19-WL1-ABS .. | 02/25/2020. | SCHEDULED REDEMPTION......... voer | 5,491,667 491,667 | ......5,491,667 | .......... 5,491,667 5,491,667 0 45,258 | 08/25/2052. | 2FE..
78466C AC 0 |SS&C TECHNOLOGIES IN .. | 02/12/2020. | MORGAN STANLEY & CO. LLC.. ..428,000 400,000 400,718 400,704 N 27,296 09/30/2027. | 4FE..
86212X AA 8 |STR_19-1- ABS. . || 03/20/2020. | SCHEDULED REDEMPTION......... . ..19,039 | .. 219,039 | .o 19,033 | 19,033 19,039 11/20/2049. | 1FE..
89640P AK 9 |TRNTS_14-1A-ABS... C| 03/23/2020. | CALL TRANSACTION.......coovveriens [ corerinriniicsnicciis | o 25,000,000 | ..... 25,000,000 | ... 5,000,000 | ......... 25,000,000 25,000,000 04/15/2026. | 1FE..
89640P AL 7 |TRNTS_14-1A-ABS... C|03/23/2020. | CALL TRANSACTION e | s 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 [ ..ooovvevnriinns [ e e | eenvenniinnnen0 s | e 1,000,000 04/15/2026. | 1FE..
94107 AA 1 |WASTEPROUSAINC.... .. [ 02/12/2020. | VariOUS...........vverrrerrerieriieerii SSPSTTURTORRPUORRPOONN OO 331,191 | e 318,000 | .......... 312,133 312,831 | s | 83 | |83 | | i 312,915 | v | s 18,277 02/15/2026.
929766 C8 4 |WBCMT_05-C17 IS.... .. | 03/01/2020. | SCHEDULED REDEMPTION......... | coveuervuerrerirererneens [ ervmeinersnerienirnees [ eoeeesesssesssneens 30,121 03/01/2042.
94946T AD 8 |WELLCARE HEALTH PLANS INC.. . 101/28/2020. | EXCHANGE..........cccooviriiniriciis B [ 85,000 | ............ 85,000 | ............ 85,000 85,000 08/15/2026.
96042E  AF 4 |WLAKE_17-1A 03/15/2020. | SCHEDULED REDEMPTION......... 33,544 10/17/2022. | 1FE..
01185* AA 3 |ALASKAVENTURESLLC .. | .. [ 03/31/2020. | SCHEDULED REDEMPTION......... | 62,969 06/30/2033.
07387# 2 |BEAR SWAMP FINANCELP..........ccccooeeuee .. | 03/31/2020. | SCHEDULED REDEMPTION......... | ccovvvorrrricriiinnnens 45,448 10/08/2025.
BFC HONEYWELL FEDERAL
05585* 0 |RECEIVABLES .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ccovvvorrrrirrriinnnens 49,068 (U I 477 | 12/01/2041.
05577@ AM 2 [BNSF RAILWAY CO 2009-E - ABS .. | 02/26/2020. | SCHEDULED REDEMPTION......... 17,505 0 573 | 02/26/2021.
12665* AA 9 |CVS CAREMARK CTL 9-2009 - ABS.. .| 03/10/2020. | SCHEDULED REDEMPTION......... 40,957 (U [ 717 | 10/10/2031.
GOLDEN SPREAD ELECTRIC
38119%# AC 8 |COOPERATIVE .. | 02/10/2020. | SCHEDULED REDEMPTION......... | ccovveerceuieceiirenniis | cereii 156,621 | .......... 156,621 | .......... 156,621 56,621 | oo | e | e | e (U O 156,621 (U I 3,435 | 08/10/2031. | 1....cccvvvveeece
39813% AA 9 |GRIDFLEX GENERATION LLC........cccocnue. .. | 03/31/2020. | SCHEDULED REDEMPTION......... | coovveerrreermrieinniins | covvvi 152,847 | ... 152,847 | .......... 152,847 AB2,847 | oo | e | eevvnnsinenin | e [V 152,847 (U 1,991 | 12/31/2030. | 2PL............
HOOK SUPERX INC GUARANTEED BY C
33632 TW 7 |-ABS .. 1 03/10/2020. | SCHEDULED REDEMPTION.......c. | cevverrveerirerirnriiennns | e 193,442 | ... 193,442 | .......... 193,429 A93817 | v [ e (165 RN I (16 [ 193,442 0 | 3,291 | 01/10/2023. | 2.......evvvnee
HUDSON TRANSMISSION PARTNERS
44416 AB 2 |LLC .. | 02/29/2020. | SCHEDULED REDEMPTION.......c. | cevverrvrerirerirnniinins | e 150,347 | .ccovenee 150,347 | .coovenee 150,347 A50,347 | oo e | e | e 0 [ oo 150,347 0. 1,661 |05/31/2033.
48121@ AC 5 |JRD HOLDINGSLLC .. | 03/27/2020. | SCHEDULED REDEMPTION......... SOOI 1,160,000 | ....... 1,160,000 | ....... 1,160,000 | ...cccceee. 1,160,000 | ..o | eoereiremiirenei | e | eveereinenieeen0 e | e 1,160,000 0. 20,126 | 03/27/2021.
497266 A# 3 |KIRBY CORPORATION.. . 102/27/2020. | MATURED........ovvinriiriirinnicnnis | covvirerisrisnsisninens | v 3,000,000 | ....... 3,000,000 | ...... 3,000,000 3,000,000 (U 40,800 | 02/27/2020.
LEGG MASON MTGE CAPITAL
94978%# AT 4 |(WALGREEN)-ABS .. | 03/01/2020. | SCHEDULED REDEMPTION......... | ccovveoerviinriiannii | covrieina 217,370 | .......... 217,370 222,679 219,458 (2,088) | ...oovvvrris [ (2,088) | ...oovvvrrriiran 217,370 (U I 3,214 | 08/01/2027.
G5814# AB 0 |MARIBOYLELTD SERIES B.. .. | 03/31/2020. | SCHEDULED REDEMPTION 25,047 0 349 | 06/30/2031.
G5814# AA 2 |MARIJONE LTD SERIESA.... .. | 03/31/2020. | SCHEDULED REDEMPTION... 25,047 0 349 | 06/30/2031.
P7077@ AK 0 |NASSAU AIRPORT DEVELOPMENT CO.. | D| 03/31/2020. | SCHEDULED REDEMPTION 37,500 (U I 604 | 06/30/2035. .
64079* AB 8 |NEPTUNE SNR SECURED NOTES.......... .. | 03/31/2020. | SCHEDULED REDEMPTION 71,586 0| 1,111 | 06/30/2027. [ 1PL............
NNSA NATIONAL SECURITY CAMPUS
485037 AA 5 |PROJ-ABS .. | 03/10/2020. | SCHEDULED REDEMPTION......... | ccovvveimvieimriinni | v 31,038 | ....cooo.uu 31,088 | oo 31,088 | oo 31,038 [ .o [ [ | s [V O 31,038 0 362 | 12/10/2032. [ 1.......cccee.e.
HIMCO OPERATIONAL
70706P A* 5 |PENGROWTH ENERGY CORP.. 01/07/2020. | TRANSACTION ceevrererenssnnens | o 3,823,522 | ....... 4,016,000 | ....... 2,947,800 | .ce0eeei 2,947,800 | ..o e v | evnriseieennenn0 [ | 2,947,800 | i [ e 875723 | ...... 875,723 | ....... 16,003 | 01/31/2020.
74732@ AA 6 |QUAD GRAPHICS INC ceo |+ [ 03/19/2020. | VAIIOUS..........oovvererrerrerierrieeriio I 1,590,909 | ....... 1,590,909 | ....... 1,590,909 | ...........1,590,909 el (U 58,667 |01/30/2026.
74732@ AD 0 |QUAD GRAPHICS INC........cocoovmvvvirriis .. | 03/19/2020. | TENDER TRANSACTION........cooevs | conmrvrnmnirsmniiiannis | v 1,590,909 | ...... 1,590,909 | ....... 1,590,909 | .......... 1,590,909 [ ..oovviinriiinns [ [ | s (U OO N 1,590,909 0. 41,490 | 04/14/2026.
L8038* AA 4 |SBMBALEIA AZUL SARL. 03/15/2020. | SCHEDULED REDEMPTION......... 135,240 | ......... 134,016 134,512 135,240 0| e 1,860 | 09/15/2027.
84519 AD 6 |SOUTHWEST POWER POOL INC.. .. | . | 03/30/2020. | SCHEDULED REDEMPTION......... . ..24,152 25,624 | ... 25,394 24,152 0 291 | 12/30/2042.
84519%# AG 9 |SOUTHWEST POWER POOL INC............ .. | 03/30/2020. | SCHEDULED REDEMPTION......... | ccoveeverveererriraceiins | eerere 125,000 | e 125,000 | ... 125,000 .125,000 125,000 0| e 1,016 | 09/30/2024. | 1................
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. | 03/15/2020. | SCHEDULED REDEMPTION......... | ccoveeoeriereniirecerins | e 2,285 | i 2,285 2,285 | .o 2,285 | oo | e | e | e (U 2,285 (U DO 46 | 12/15/2025. | 1.......ccev..n.
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89307# AA 7 |TRANSBAY CABLELLC.......cccooocvmuririnnnns .. | 03/31/2020. | SCHEDULED REDEMPTION... . 76,560 0 561 | 06/30/2047. | 1PL.
89407# AF 5 |TRANSWESTERN PIPELINE CO SENIOR | .. | 02/18/2020. | CALL TRANSACTION N — 4,200,000 0. 155,124 | 12/09/2020.
90139P AB 5 |TWIN BROOK |- ONSHORE - ABS........... .. [ 01/24/2020. | CAPITAL DISTRIBUTION........cccce. | coumvvrmmvevmmnvmnnnns | 001,127,108 | 101,127,108 | 1,127,108 | 1,127,108 | o [ e | v | cvvnreisnnieenn0 | i | e 1,127,108 0. 13,737 | 04/25/2024.
90139Q AB 3 | TWIN BROOK Il - OFFSHORE - ABS. .. | 01/24/2020. | CAPITAL DISTRIBUTION 1,073,601 1,073,601 | .cooeee. 1,073,601 | oo | s N 1,073,601 0. 13,025 | 04/25/2024.
73019 AA 0 |UNION PACIFIC RR 2012-A ... | .. | 03/13/2020. | SCHEDULED REDEMPTION......... | ... ] 189,803 <ivrnn 189,803 .189,803 . 189,803 0 | 2,847 | 09/13/2027.
73019% AB 8 |UNION PACIFIC RR 2012-B..........ccocevvennee .. | 03/13/2020. | SCHEDULED REDEMPTION......... | cooveeorrveercriirennii | cervii 196,947 | ........196,947 | ......... 196,947 A96,947 | oo | e | v | e (U S 196,947 (U I 2,954 | 09/13/2027. | 1...ovvvvernece
73019 AC 6 |UNION PACIFIC RR2012-C........ccccooouece. .. | 03/13/2020. | SCHEDULED REDEMPTION......... | ccovveomvveimniiinnii | corvii 179,905 | ........179,905 | .......... 179,905 A79,905 | oo | e [ e | e 0 [ 179,905 0 2,699 | 09/13/2027. | 1.....ccccvvvenee
VERIZON CORPORATE SERVICES
91845% AA 2 |GROUPI .. | 03/15/2020. | SCHEDULED REDEMPTION......... | ccovvvoemvieemniiinni | v 30,223 | ...cooooee 30,223 | ...cooo.uu 30,223 | oo 30,223 | oo [ e [ | s 0 [ 30,223 0 256 | 05/15/2035. | 2................
VIRGINIA INTERNATIONAL GATEWAY
92783# AA 4 |INC .. | 03/31/2020. | SCHEDULED REDEMPTION......... | ccovveeemeeeemeiecniis | v 13,429 | oo 13,429 | oo 13,429 | oo 13,429 | e [ e | s | e (U O 13,429 (U I 132 | 06/30/2030. | 1PL............
WALGREEN LEASE PASS THRU TR
93145% AA 5 |2011- ABS .. | 03/25/2020. | SCHEDULED REDEMPTION......... | ccovveoemeeeeceiiicenis | e 52,168 | ............ 52,168 | ........... 52,168 | ...ccoovvv 52,168 | ..o [ oo [ e | e (U O 52,168 0 593 | 12/25/2036. | 2................
WELLS FARGO BANK NW (CVS 02 CTL)
126650 AY 6 |S-ABS .. | 03/10/2020. | SCHEDULED REDEMPTION .32,485 32,485 0 387 |10/10/2027. | 2..
94978# CY 1 |WELLS FARGO-WACHOVIA BANK - ABS |.. | 01/02/2020. | SCHEDULED REDEMPTION... 125,394 125,394 0. 3,436 | 01/02/2025. | 1..
94978# DA 2 |WELLS FARGO-WACHOVIA BANK - ABS | .. | 01/02/2020. | SCHEDULED REDEMPTION... 166,434 166,434 0 | 4,560 | 01/02/2025. |1..
94978# DB 0 |WELLS FARGO-WACHOVIA BANK - ABS | .. | 01/02/2020. | SCHEDULED REDEMPTION... .18,756 18,756 0 514 | 01/02/2025. |1..
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS.............c.oiriuiiiiiiiss oo | 1. 184,619,013 ]....186,211,555 |....183,739,982 | ....... 143,728,426 | .......49,084 | ......438,099 | ..........0 |.......487,183 | ...........0 | L. 184,963,751 | ..o, 0 |...(500,591) ] ...... (500,591) | ..2,087,409 XXX XXX

Bonds - Unaffilited Bank Loans

BHM22N 4D 9 (1011778 BC UNLIMITED LIABILITY CO.... | A | 03/31/2020. | Various..
HIMCO OPERATIONAL

11/14/2026.

...130,612 130,612

02376C AX 3 |AMERICAN AIRLINES INC. . |01129/2020. | TRANSACTION 259,361 250,589 20 1010/2021.
156708 AB 8 [CENTURYLINKINC .. |01/31/2020. | SINKING FUND TRANSACTION.... | v | s 722,686 | 1722686 | e 717,488 717,980 63 01/31/2025.
BHM23Q 4L 3 | CENTURYLINKINC..covirerrrvrrrrrn .. |03/31/2020. | SINKING FUND TRANSACTION.... 2,729 | o 0 03/15/2027.
HIMCO OPERATIONAL
51508P AG 9 | GOLDEN NUGGET INCINV...ocovrvvrre 0210412020, [ TRANSACTION [ | 322,727 | s 323,53 322,721 322,755 L1 N P L1 — 322,772 (Z 1 — (45)| ........3,793 | 10/04/2023. | 4FE..........
BHM23V A2 7 |GOLDEN NUGGET LLC...orrcen o [03131/2020, | VAIIOUS ... [ | o 296,823 | .o 323,535 322,727 | 86 | oo [ 86 || 322,773 | [ (25950) | s (25950) | v 10/04/2023. | 4FE..........
MCDERMOTT TECHNOLOGY
58004G AB 4 |AMERICASINC e [OTATI2020, [VBIIOUS ... [ | oo [ | oo | s | s | | oo | oo ) (N~ 3,585 | 03/27/2025. |6FE..........
MGM GROWTH PROPERTIES BANC OF AMERICA SECURITIES
55303K AC 7 |OPERATING PA S02M412020. [LLC e | e 366,835 | .o 365,920 366,645 365,677 3 D 31 PRI SO 365,683 e | o 1153 [ o 11153 | e 2,405 | 03116/2025. | 3FE..........
BHM219 XL 1 |NASCAR HOLDINGS INC..corrvrrcrr - |01121/2020. | SINKING FUND TRANSACTION. .| v | v 284 | 284 | i 282 | s 282 | | vt 1 I I ) 242 1 LI P— 1| 07/25/2026. | 3FE.........
NAVISTAR INTERNATIONAL
63937Y AE 1 |CORPORATION .. | 01/28/2020. | JP MORGAN SECURITIES LLC... | v | v 552,243 | 549,824 | oo 548,566 548,530 LTI (USRI 1 PN SO 548,545 11102/2024.
702156 AN 3 |PARTY CITY HOLDINGS INC.....crrc o [ O112312020, [ VBIIOUS .. | | corere:396,722 | e 24,870 | 422,567 422,924 4  — 422,965 08/19/2022.
BHM217 Y7 5 |SINCLAIR BROADCAST GROUP INC.......| . | 03/31/2020. | Various.. 200,488 200494 200,496 07/18/2026.
85208E AB 6 |SPRINT COMMUNICATIONS INC . |03/31/2020. | SINKING FUND TRANSACTION.... , 2230 | ... 2,230 2225 | ......... 2,022 2,022 02/02/2024.
78466D BF 0 |SS&C TECHNOLOGIES HOLDINGS INC.. |.. | 03/31/2020. | SINKING FUND TRANSACTION.... | v | o 2431 | 2,431 2434 | 2,433 04/16/2025.
HIMCO OPERATIONAL
BHMIWW 7A 1 |SS&C TECHNOLOGIES INC...occovv [01312020. [ TRANSACTION [ | 953,587 | 952,311 | o 950,081 950,317 27 |t [ 27 [t | 950,345 .o | o 3,242 | s 3242 | ... 5,700 | 04116/2025. [ 1Z....coc.c

BHM21Y 1D 9 |WELLS ENTERPRISES INC...........ccccoooc.. .. 1 03/31/2020. | SINKING FUND TRANSACTION.... | ...coovorvvamriiinni | i 2,402 | .o 2,402 2,396 | ... 2,396 (V0 [URO E (V1 [ 2,397 6 (G 1 47 | 03/29/2025. | 4FE............
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8299999. Total - Bonds - Unaffiliated Bank Loans . 4,207,271 | ....... 4,264,032 | ....... 4,251,287 | ........... 3,923,739 0 .236 0 236 |0 [ 4,251,864 |0 | s (44,593) ] ........ (44,593) | ....... 31,477 XXX XXX
8399997. Total - Bonds - Part4..........ccccoocvvie s v | 321,877,729 |....318,940,344 |...319,185,007 | ....... 244,188,950 | ........ 49,084 | ... 321,003 | ..o 0 [ 370,087 I 320,822,569 20 463,977 | ....... 463,977 | ..3,202,844 XXX XXX
8399999. TORAL = BOMGS......cvee s et ....321,877,729 |....318,940,344 |....319,185,007 | ....... 244,188,950 | ........ 49,084 | ... 321,003 | ..ol 0 [ 370,087 | ..o 0 .. 320,822,569 | ............... 0. 463,977 | ....... 463,977 | ..3,202,844 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks PO OO OO OO OO OO ....321,877,729 XXX ...319,185,007 | ....... 244,188,950 | ....... 49,084 | ... 321,003 | .o 0 [ 370,087 | ..o 0 ... 320,822,569 | .....cooouuenncd 0. 463,977 | ....... 463,977 | ..3,202,844 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Iltems Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
SWPTN: 15Y RTR 3ML(3.08%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ N/A........ A CHASE BANK 7TH6GLXDRUGQFUS7RNES7. | 02/27/2018.... | 02/28/2028.... | c.covvvverecne ....10,000,000 | 3.09.....ccouvvees | o 725,000 2,997,330 |..... ...2,997,330 | ....1,688,460 3
SWPTN: 20Y RTR 3ML(3.04%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ N/A........ A CHASE BANK THEGLXDRUGQFUS7RNEY7. | 02/27/2018.... | 02/28/2028.... | cvvvovvueviinns [ wonead 5,000,000 |3.05......cccouurvns [ v 439,000 | ..ooverrvieierriiens [ e [ s 1,937,190 |..... ....1,937,190 |....1,133,290 3
SWPTN: 10Y RTR 3ML(3.21%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ N/A........ A CHASE BANK TH6GLXDRUGQFUS7RNES7. | 02/27/2018.... | 02/27/2025.... | c.oovvverrrens | cevnes 5,000,000 |3.21 285,000 | ooeorveeeriieriins | e [ e 1,091,590 |..... ..1,091,590 | ....... 576,320 3
SWPTN: 15Y RTR 3ML(3.19%) JP MORGAN
02127125 VAGLB Hedge - Macro Hedge........ N/A........ A CHASE BANK THEGLXDRUGQFUS7RNEY7. | 02/27/2018.... | 02/27/2025.... | c.vooovnveeren ....20,000,000 | 3.19...cocmrrviies | e 1,499,000 6,312,480 |..... ....6,312,480 | ....3,510,600 3
SWPTN: 20Y RTR 3ML(3.07%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge.. . | CHASE BANK THEGLXDRUGQFUS7RNEY7. | 02/27/2018.... | 02/27/2025.... 5,000,000 |3.08.... 428,000 1,971,290 ...1,971,290 | ....1,160,050 3
CMS IDX CALL @ 50BP 03/19/21. | Bond Portfolio..............ccccerrveuernrrunes CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 02/05/2019.... | 03/19/2021.... | c.covvvvrncne 1,000,000,000 | 0.50......c.cmuurer | corerncc 600,000 360,000 | ... | .c.... 360,000 | ...... 240,000 100/100.......
JP MORGAN
CMS IDX CALL @ 50BP 03/19/21. | Bond Portfolio CHASE BANK THEGLXDRUGQFUS7RNEY7. | 02/12/2019.... | 03/19/2021.... . 630,000 823,000 |..... 823,000 |....... 683,000 100/100.......
CMS IDX CALL @ 50BP 03/19/21. | VAGLB Hedge - Macro Hedge........ | N/A........ E.oene CITIBANK, N.A.... E570DZWZT7FF32TWEFAT6.. | 03/22/2019.... | 03/19/2021.... .. [1,000,000,000 |0.50.... 640,000 500,000 |..... 500,000 |....... 340,000 3
CMS IDX CALL @ 50BP 06/18/21.. | VAGLB Hedge - Macro Hedge........ N/A........ | CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 06/11/2019.... | 06/18/2021.... | c.covvvverncens 1,000,000,000 | 0.50......ccccmuurer | corerne 787,000 522,000 [ ... .o 522,000 | ....... 314,000 3
0159999999. Total-Purchased Options-Hedging Other-Call OPtONS ANA WAITANES. .......cuuuiis | wuuiiitiiiisiesis st sesis s stttk e£ 086 e44eE bbb AR E RS E kbbbt ennseennins | e 6,033,000 | ..cooovrrrrinnad (U T 0 [ 16,514,880 |XXX| ..16,514,880 | ....9,645,720 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
S&P IDX PUT @ 2800 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.oere HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 07/12/2018.... | 06/20/2025.... | ccvvvovvvvenncs ...92,269,863 | 2,800.00......... 6,263,475 |A... | ....6,263,475 |..11,205,153 3
S&P IDX PUT @ 2800 - PREMIUM JP MORGAN
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.oeee CHASE BANK THEGLXDRUGQFUS7RNEY7. | 07/13/2018.... | 06/20/2025.... | c.vcovvvveeren ...92,269,863 |2,800.00......... 6,162,094 |A... |....6,162,094 |..11,198,282 3
RTY IDX PUT @ 1670 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.oene HSBC BANK USA 1IE8VN30JCEQV1H4R804..... 08/02/2018.... | 06/20/2025.... | ..vovvvvvines 189,186,180 | 1,670.00......... | ceeerererrerrmereins | cevermeersenesseennes [ oveerseersnesiineens | coeeeens 21,359,870 |~... |..21,359,870 |..21,386,388 3
MXEA IDX PUT @ 1920 - CREDIT SUISSE
PREMIUM PAYABLE 06/19/26 VAGLB Hedge - Macro Hedge........ N/A........ |- FB INT E58DKGMJYYYJLNSC3868.... | 08/16/2018.... | 06/19/2026.... | .ocvvvvvevves 181,254,847 | 1,920.00......... | ceorerermenrmrereens | cevermeerienessnennes [ oveerseeninennieens | coveeeens 18,280,490 |A... |..18,280,490 |..19,325,327 3
S&P IDX PUT @ 2850 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge.. . | SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018.... | 06/16/2028.... ...90,719,109 | 2,850.00......... 7,734,563 | M. |...7,734,563 |..11,907,647 3
S&P IDX PUT @ 2850 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge.. . | SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018.... | 06/16/2028.... | .. ...90,719,109 | 2,850.00......... 8,031,557 |A...|....8,031,557 |..11,937,272 3
S&P IDX PUT @ 2900 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ N/A........ |- SACHS INTL W22LROWP2IHZNBB6K528.... | 09/17/2018.... | 06/16/2028.... [ ....cvvveervenee ...89,168,355 | 2,900.00......... 8,987,262 |A...|...8,987,262 |..12,151,349 3
MXEA IDX PUT @ 1600 - BARCLAYS
PREMIUM PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E... BANK PLC G5GSEF7VJP5ITOUKS573...... 10/30/2018.... | 12/18/2020.... | evrvecrrncieee .131,005,896 | 1,600.00......... | coovrreeeererrererians | e | e | e 4,569,446 |A... |...4,569,446 |..11,641,858 3
MXEA IDX PUT @ 1600 - JP MORGAN
PREMIUM PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ Eoene CHASE BANK TH6GLXDRUGQFUS7RNEQ7. | 10/30/2018.... | 12/18/2020.... | cvvvvvveevvnnees ....65,502,948 | 1,600.00......... 2,257,273 | ... |...2,257,273 | ....5,820,540 3
MXEA IDX PUT @ 1675 - JP MORGAN
PREMIUM PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.... CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 11/07/2018.... | 12/18/2020.... | c.voovvvveere. 183,163,557 | 1,675.00......... | coovrrererrmrreriiens | coverreriiseeniiiiens | cveeeeesiisnenniinns | e 4,106,689 |*... |...4,106,689 |....7,020,404 3
S&P IDX PUT @ 2525 - PREMIUM
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.... CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 11/07/2018.... | 12/18/2020.... | ccvvvvvvvenvnes ...92,269,863 | 2,525.00......... 3,214,107 [A.. |...3,214,107 | ...7,074,971 3
S&P IDX PUT @ 2750 - PREMIUM BANK OF
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... AMERICA, NA BATYDEB6GKMZO031MB27.. | 11/09/2018.... | 12/19/2025.... | c.veovvvvreere. ...94,337,535 | 2,750.00......... 6,984,412 |A... | ....6,984,412 | ..11,208,561 3
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
RTY IDX PUT @ 1350 - PREMIUM GOLDMAN
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge.. . | SACHS INTL W22LROWP2IHZNBB6K528... | 11/27/2018.... | 12/18/2020.... | .. ...77,257,901 | 1,350.00......... ...10,401,857 |*... |..10,401,857 | ..14,829,036 3
RTY IDX PUT @ 1370 - PREMIUM GOLDMAN
PAYABLE 03/19/21 VAGLB Hedge - Macro Hedge........ N/A........ E.coee SACHS INTL W22LROWP2IHZNBB6K528... | 11/28/2018.... | 03/19/2021.... | cccvevuvverec 176,104,798 | 1,370.00......... | coveereererireriiens | cervvneniiesiinenies [ v | coeniens 11,429,411 |~ | ..11,429,411 | ..15,558,290 3
S&P IDX PUT @ 3400 - PREMIUM
PAYABLE 6/19/20 VAGLB Hedge - Macro Hedge........ N/A........ E.ooee HSBC BANK USA 1IE8VN30JCEQV1H4R804..... 01/16/2020.... | 06/19/2020.... | ..covvvvriennes ..206,767,200 | 3,400.00......... 52,225,536 |*... |..52,225,536 |..52,225,536 3
S&P IDX PUT @ 3400 - PREMIUM
PAYABLE 06/19/20 VAGLB Hedge - Macro Hedge........ N/A........ =R HSBC BANK USA 1IE8VN30JCEQV1H4R804..... 01/21/2020.... | 06/19/2020.... | cecvvvevrvenncs ..155,075,400 | 3,400.00......... 39,936,429 | ... |..39,936,429 | ..39,936,429 3
0169999999. Total-Purchased Options-Hedging Other-Put Options 0 0 0 ... 211,944,472 |XXX| 211,944,472 | 264,427,043 0 0 0 XXX XXX
0219999999. Total-Purchased OptONS-HEAGING OthEr. ... ... i siis it L etess s se st hs ekt f kR E bk R E £+ feEEE S LA LR b AL E AL E L bbbkt | ernies 6,033,000 0 0 228,459,352 |XXX| 228,459,352 | 274,072,763 0 0 0 XXX XXX
Purchased Options - Other - Call Options and Warrants
CFF HOLDING CORPORATION.... | covorierriirerirereineriiessinessssssissessiens | ceeeseensinne | veveseenns 01/31/2011.... T ] s | e [ e | s | s |
HIBERNATION HOLDING CO........ 06/30/2014... [ coovrrererrcsernnn | ceveriiniienns [ eerienian 44,016 0 ... 0
TURBO CAYMAN - WTS #1........... 06/30/2000.... 123 0 [ o | e | e | e
WILSHIRE NEW YORK
PARTNERS Ill LP 12/28/2000.... 16 | oo | | |, [, |
0369999999. Total-Purchased Options-Other-Call Options and Warrant 0 0 0 0 [XXX| 0 0 0 0 0 XXX XXX
0429999999. Total-Purchased Options-Other. 0 0 0 0 [XXX 0 0 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call OPtONS BN WAITANES. ... vuurireueiresierisirieisies | etisssesssesessseesesatess e 88 £8 888408 E 14 £ e4EE 8L E L E AR E AR EE 8RRttt | snrees 6,033,000 | ...ocoorrrnnnnnd (V) 0 [ 16,514,880 |XXX| ..16,514,880 | ....9,645,720 0 0 0 XXX XXX
0449999999. Total-Purchased Options-Put Options. 0 0 0f.... 211,944,472 |XXX| 211,944,472 | 264,427,043 0 0 0 XXX XXX
0499999999,  TOtAI-PUICNASE OPHONS........reusereuseresseasseresssesssetesseesssseeess s ess st 4008 e88 o818 EE £ R £ 4L E 484844844 EE 4R 44 EE 44 4EE44EEE  £E8eEEE LA E AR f AL AR E AR R R Rttt entsnnteennens | e 6,033,000 0 0 228,459,352 |XXX| 228,459,352 | 274,072,763 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
SWPTN: 10Y RTR 3ML(1.40%) JP MORGAN
04/24/20 VAGLB Hedge - Macro Hedge........ N/A........ A CHASE BANK 7H6GLXDRUGQFUS7RNEY7. | 01/24/2020.... | 04/24/2020.... | c.oovvvverncene ..280,000,000 | 1.40.....ccomuvrrs | corrnenirinrninaninns ....(1,260,000) | ... ..(18,813,760) | ..... .(18,813,760) | .(17,553,760) 3
0649999999. Total-Written Options-Hedging Other-Call Options and Warrant: 0 ]....(1,260,000) | .... ..(18,813,760) |XXX| .(18,813,760) | .(17,553,760) 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
SWPTN: 15Y RTP 3ML(3.08%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ N/A........ A CHASE BANK TH6GLXDRUGQFUS7RNEQ7. | 02/27/2018.... | 02/28/2028.... | c.vvvvveevvenees ....10,000,000 [ 3.09.....cccmurrere | cereenad (711,000) (122,660) | ..... | .voc (122,660) 238,710 3
SWPTN: 20Y RTP 3ML(3.04%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ N/A........ A.... CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 02/27/2018.... | 02/28/2028.... | c.vocovenvvrerns | woveed 5,000,000 |3.05.......cccoouvrs | coveenne (426,000) (79,830) | ..... [ voveeeee (79,830) | ....... 134,645 3
SWPTN: 10Y RTP 3ML(3.21%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ N/A........ A CHASE BANK TH6GLXDRUGQFUS7RNEQ7. | 02/27/2018.... | 02/27/2025.... | vovvveevvnnens | wonees 5,000,000 | 3.21...ccomevrrees [ crrrn (248,000) (15,510) [ oove | e (15,510) | ..ovvens 64,425 3
SWPTN: 15Y RTP 3ML(3.19%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ N/A........ A....... CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 02/27/2018.... | 02/27/2025.... | c.voovvnvveeree ...20,000,000 | 3.19....cocervvrins [ wonee (1,308,100) (88,780) | ..... [ veveeeee (88,780) | ....... 351,820 3
SWPTN: 20Y RTP 3ML(3.07%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ N/A........ A.... CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 02/27/2018.... | 02/27/2025.... | c.vvcovvvrerns | woveed 5,000,000 |3.08......ccooouurs | crveerne (417,000) (31,620) | ..... | veveeeee (31,620) ] ....... 114,110 3
S&P IDX PUT @ 1400 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge.. . |HSBC BANK USA 1IE8VN30JCEQV1H4R804..... 07/12/2018.... | 06/20/2025.... ...92,269,863 | 1,400.00......... 1,520,659) | *... | ...(1,520,659) | ...(2,814,282) 3
S&P IDX PUT @ 1400 - PREMIUM JP MORGAN
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge.. . | CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 07/13/2018.... | 06/20/2025... | .. ...92,269,863 | 1,400.00......... 1414,973) | M. | ...(1,414,973) | ...(2,807,119) 3
RTY IDXPUT @ 835 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 08/02/2018.... | 06/20/2025.... | +veovvvvvenns 189,186,180 | 835.00.........c0. | covvrverrmrrerereens | corerneiinnneiiienns | seneereessnesnisnnes | e (4,982,620) | A... | ...(4,982,620) | ...(5,224,271) 3
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
MXEA IDX PUT @ 960 - PREMIUM CREDIT SUISSE
PAYABLE 06/19/26 VAGLB Hedge - Macro Hedge.. . |FBINT E58DKGMJYYYJLN8C3868.... | 08/16/2018.... | 06/19/2026.... | .. ...81,254,847 | 960.00 4,232,024) | "... | ...(4,232,024) | ...(5,325,711) 3
S&P IDX PUT @ 1425 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ N/A........ E.coee SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018.... | 06/16/2028.... | .....ovvvevec ...90,719,109 | 1,425.00 (2,202,364) | A... | ...(2,202,364) | ...(3,643,605) 3
S&P IDX PUT @ 1425 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ N/A........ E.ooee SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018.... | 06/16/2028.... | ......ovvvevec ...90,719,109 | 1,425.00......... (2,449,650) | A... | ...(2,449,650) | ...(3,668,272) 3
S&P IDX PUT @ 1450 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ N/A........ E.oene SACHS INTL W22LROWP2IHZNBB6K528... | 09/17/2018.... | 06/16/2028.... | .c.convvvvnec ...89,168,355 | 1,450.00......... (2,504,764) | *... | ...(2,504,764) | ...(3,721,089) 3
S&P IDX PUT @ 1375 - PREMIUM BANK OF
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ N/A........ E.oeee AMERICA, NA B4TYDEB6GKMZO031MB27.. | 11/09/2018.... | 12119/2025.... | c.convvverecne 194,337,535 | 1,375.00......... | covvrereirreriinenis | ceeriereinensienens [ e | v (1,763,011) | A.. | ...(1,763,011) | ...(2,914,498) 3
GOLDMAN
RTY IDXPUT @ 1370 03/19/21..... VAGLB Hedge - Macro Hedge........ N/A........ E.ooee SACHS INTL W22LROWP2IHZNBB6K528... | 01/21/2020.... | 03/19/2021.... | ccvvoonvvvenec ...76,104,798 | 1,370.00......... | coverereereriirenians 10er(2,161,500) [ .vvorinieeis [ e (18,467,842) | ..... .(18,467,842) | .(16,306,342) 3
JP MORGAN
MXEA IDX PUT @ 1600 12/18/20... | VAGLB Hedge - Macro Hedge........ N/A........ E.ovene CHASE BANK 7H6GLXDRUGQFUS7RNEY7. | 01/21/2020.... | 12/18/2020.... | c.convvverecne ..196,508,844 | 1,600.00....... | ccovveveeenriiieenns cenr(1,634,661) | oo | e (19,929,950) | ..... .(19,929,950) | .(18,295,289) 3
BARCLAYS
S&P IDX PUT @ 2525 12/18/20...... VAGLB Hedge - Macro Hedge........ N/A........ E.oene BANK PLC G5GSEF7VJP5I70UK5573...... 01/21/2020.... | 12/18/2020.... | c.covvvvviennes ..92,269,863 |2,525.00......... | coeorereeeriireninns c0er(1,026,732) [ v [ e (8,644,467) | ..... ...(8,644,467) | ...(7,617,735) 3
JP MORGAN
MXEA IDX PUT @ 1675 12/18/20... | VAGLB Hedge - Macro Hedge........ N/A........ E.oene CHASE BANK 7TH6GLXDRUGQFUS7RNES7. | 01/21/2020.... | 12/18/2020.... | c.covvverecne +.03,163,557 | 1,675.00......... | cooeeeverererrenien [ rveenes (758,488) | ...ooovvvvvrcriiirs [ o (8,102,703) | ..... ...(8,102,703) | ...(7,344,215) 3
BARCLAYS
RTY IDXPUT @ 1350 12/18/20..... | VAGLB Hedge - Macro Hedge........ N/A........ E.oene BANK PLC G5GSEF7VJP5I70UK5573...... 01/21/2020.... | 12/18/2020.... | c.covvvvvennes 7,257,901 [ 1,350.00......... | covvrrereeerrireninns 10er(1,602,640) | ...ooonriricis [ e (17,029,401) | ..... .(17,029,401) | .(15,426,761) 3
SWPTN: 10Y RTP 3ML(1.90%)
04/22/20 VAGLB Hedge - Macro Hedge........ N/A........ A....... CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 01/22/2020.... | 04/22/2020.... | c.covvvverncens ..280,000,000 | 1.90.....ccmuvrere | corrnemirnrnieninns 100 (1,456,000) [ oo | s | s ....1,456,000 3
0659999999. Total-Written Options-Hedging Other-PUt OPtIONS...... ... coissiisisississsssss s ssss et 0081808880000 08008 E 8888 | ceves (3,110,100) | .....(8,640,021) | ...ooovvvuuernenncd 0 | (93,582,827) [ XXX .(93,582,827) | .(92,749,480) 0 0 0 0 XXX XXX
0709999999. Total-Written OptioNS-HEAGING OtNer...... .. cossssessss s 0000 80008080008 | coves (3,110,100) | .....(9,900,021) | .oeoorveuerienncd 0 |.......(112,396,587) [XXX|(112,396,587) |(110,303,240) 0 0 0 0 XXX XXX
Total Written Options
0929999999. Total-Written Options-Call Options and Warrant 0 ]....(1,260,000) | .... XXX| .(18,813,760) | .(17,553,760) 0 0 0 0 XXX XXX
0939999999,  TOtal-WIIttEN OPHONS-PUE OPHONS. ...veuureusiresiereesserissetesssesisstessset s stesssetesseemess | eesetess e es s s s8££ 8881408448148 4084 E 0 EEEe £8eEEE e LR AR E AR LR E AR 0L 08ttt snnsns | eron] (3,110,100) | .....(8,640,021) | .... XXX] .(93,582,827) | .(92,749,480) 0 0 0 0 XXX XXX
0989999999,  TOAI-WIHIEN OPHONS. ... rvvvereetesseresseeisssesessesess s seese sttt ff1eeeRt 8o EEf 8R4 0814080844 EE 4R E e E 4 EEE e 44 eEEE SRR eEEE AR LR E AR 0Lttt enntsennsns | sree] (3,110,100) | .....(9,900,021) XXX](112,396,587) |(110,303,240) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G tees Under SSAP No. 108 - Interest Rate
D PART BARCLAYS
SWP: 2.06% (3ML) 03/07/22 Bond Portfolio. 1 A BANK PLC G5GSEF7VJP5I70UK5573...... 03/05/2012.... | 03/07/2022.... | cveovververee ..150,000,000 | 2.06% (BMLY)... | cveeurveerererrrennne | cevrrrrereerenneenens | erereenn 144,097 | ooooeeerneri | e 723,028 | oo [ e [ | e | s 1,043,079 | .oovvvrernnne 100/100.......
D PART
SWP: 2.12%(3ML) 03/13/22 Bond Portfolio. 1 A..... (6117 SI— LCZ7XYGSLJUHFXXNXD88.. | 03/09/2012.... | 03/13/2022.... | c.veovvvvreeree ..150,000,000 | 2.12%(3ML)... | ccovvveveermrrvvrerens | covereerireeenriirnns | ceeeeeees 168,380 | ...ovvvveenrreererieines [ weree 100:5,009,069 [ ..ooovrvveerrinns [ o | e | s | s 1,047,502 | .coovorees 100/100.......
D PART
SWP: 1.99%(1ML) 03/20/22 Bond Portfolio. 1 A CME.....iirerine LCZ7XYGSLJUHFXXNXD88.. | 12/20/2016.... | 03/20/2022.... | c.convvverncene ..380,000,000 | 1.99%(1ML)... 392,017 | oovveveererverireneines | e 2,720,621 | e [ e [ | e | s 2,666,684 | ......cccoounnee 99/100.........
D PART
SWP: 2.11%(3ML) 03/16/22. Bond Portfolio. 1 A.... CME.....ccooinnnnns LCZ7XYGSLJUHFXXNXD88.. | 12/20/2016.... | 03/16/2022.... | c.vcovvnveeree ..200,000,000 | 2.11%(BML)... | ccovvvevernmmmiininns | conermensssrniisnns | coneneees 204,165 8,697,184 | | | [ | s 1,399,609 | ..o 99/100.........
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate 0 0 ] 908,659 ..29,150,901 0 0 0 0 ,156,874 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign Exchang;
usD
CSWP: USD 5.97%(EUR 5.38%) | W9801LCS7 - VATTENFALL D PART JP MORGAN 5.97%(EUR
04/29/24 TREASURY AB 1 D..... CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 08/25/2004.... | 04/29/2024.... | ..vcovvvcveeree ...12,223,235 5.38%)| vvvvvenrrerinernnnns | e | e 45,015 | ..o 1,124,000 |..... ....1,232,482 252,500 | ovvveorerriirnns [ e | e 123482 | .o 100/100.......
usD
CSWP: USD 5.75%(EUR 5.38%) | W9801LCS7 - VATTENFALL D PART 5.75%(EUR
04/29/24 TREASURY AB 1 D..... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 10/18/2004.... | 04/29/2024.... | ...cvvevvrnrnee ...15,511,267 5.38%) 58,001 |........... 1,855,200 |..... ....2,369,941 B 303,000 | .vveevrnriernns [ e | e 156,698 |......ccccevenne 100/100.......
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
Uusb
CSWP: USD 5.79%(GBP 5.50%) | G7995PAA7 - SOUTH EASTERN | D PART JP MORGAN 5.79%(GBP
06/05/26 POWER NETWORKS PLC 1 D...... CHASE BANK 7TH6GLXDRUGQFUS7RNEY7. | 10/20/2004.... | 06/05/2026.... | ....cvvevecne ....21,920,860 5.50%)| ceverereeerieeriins | cereineriieeeinenies [ e 141,385 | ........... 7,051,590 |..... ..8,964,476 | ...coevver 21,043,040 | | e | e 272,550 | .oovoveri 100/100.......
EUR
CSWP: EUR 10YLIBR(USD 5.84%) BARCLAYS 10YLIBR(USD
08/01/21 Liability.......coeeeveeerrierieneriseriinens N/A........ D...... BANK PLC G5GSEF7VJP5I70UK5573...... 07/18/2006.... | 08/01/2021.... | cveovvvrviennes ...93,693,784 5.84%)| ceveereeerrineriiins | cervnenieeiinenies [ e | e (11,400,034) | @. | .(17,276,831) | ..oovvverrrrerene o(1,893,750) | covovvieriieenes [ e | s 541,682 | ...ccoovvs 100/100.......
usb
CSWP: USD 3.00%(EUR 0.98%) | D8286#AA8 - SIRONA DENTAL D PART JP MORGAN 3.00%(EUR|
10127124 SERVICES GMBH 1 (D CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 10/05/2016.... | 10/27/2024.... | c.oovvvvrcrens | cevnes 3,364,500 0.98%)| cvverereveerirerrins | vereriersirnesiienins | oreriinens 17,322 | v 68,250 | s | e 215,447 | oo [ e 75,750 35,994 100/100.......
usb
CSWP: USD 3.20%(EUR 1.34%) D PART 3.20%(EUR|
10/31/26 031100H@2 - AMETEK INC........... 1 D....... CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 10/14/2016.... | 10/31/2026.... | c.covvvvercrers | cevnes 3,303,000 1.34%)] cevvveereenerirerens [ e | e 15,569 | ..ovvvveeriienn 9,300 [ .o | corrne 171,580 | v | e 75,750 [ .o | cererrereiserines | cevereniens 42,393 | .o 100/100.......
usb
CSWP: USD 4.00%(EUR 1.84%) D PART 4.00%(EUR
12/07/27 BI550@AA9 - UMICORE SA.......... 1 D...... CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 04/05/2017.... | 12/07/2027.... | cvcovvvvereviens [ covnes 5,331,571 1.84%) 28,221 | .o (154,679) | oo [ e 229,176 | o [ s 126,250 [ ..o | e | e 73,926 [ .o 100/100.......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 | 305,513 ...(4,093,728) | .. 0 [ (17,460)] .... 0 0 1,246,725 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0]... 1,214,171 ..25,057,173 0 [ (17,460)] .... .0 ,403,599 XXX XXX
Swaps - Hedging Other - Interest Rate
DEUTSCHE
SWP: 3ML(5.68%) 05/23/26............ OFFSET ... OFFSET|C........ BANK, AG TLTWFZYICNSX8D621K86.... | 05/19/2006.... | 05/23/2026.... | c.covvvverecene .115,000,000 | BML(5.68%)... | cveererevrneerrrereenne | vererrermmrereirennes [ wonnd (1,104,145) | ......... (35,783,180) | ..... .(35,783,180) [ ...(8,484,073) [ ...oovvvrerrrernes | cevrrverirnerrinens | cevverereneenens | o 1,425,715 | oo T
SWP: 3ML(5.64%) 06/06/21.. . | OFFSET.. .. |OFFSET|C........ ... LCZ7TXYGSLJUHFXXNXD88.. | 06/02/2006.... | 06/06/2021.... ....64,750,000 | 3ML(5.64%)... | .. B (644,910) | ... (3,925,144) | ..... (3,925,144 | ...... (336,248) 352,213 1
SWP: 3ML(5.64%) 06/06/21.. .| OFFSET.. . |OFFSET|C........ CME..... ... LCZ7TXYGSLJUHFXXNXD88.. | 06/02/2006.... | 06/06/2021.... ....27,750,000 | 3ML(5.64%)...] .. B (276,390) | ... 1,682,205) | ..... ..(1,682,205) | ...... (QEZ 1[G} (SRR IR USRS O 150,948 | .....coovvvennee T
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21............ OFFSET ... OFFSET|C........ INTL GGDZP1UYGUISTUHRDPA48 | 06/06/2006.... | 06/08/2021.... | c.covvvverecene 128,000,000 | BML(5.66%)... | cvveereverrreerereens [ crererrerrererrirnenns [ cevene (278,636) | ........... (1,708,136) | ..... ..(1,708,136) | ...... (QT7X072 0 | [T IR DU PO 152,660 | ....cooevrennee T
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21.. . | OFFSET.. . | OFFSET CAP SV GDWTXX03601TB7DW3UBY. | 06/14/2006.... | 06/16/2021.... | .. ...93,000,000 | 3ML(5.63%)... | .. B I (911,477) | ... 5,818,669) | ..... ...(5,818,669) | ...... (578,497) 511,703
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21.. .| OFFSET.. .. | OFFSET|C........ CAP SV GDWTXX03601TB7DW3UB9. | 06/14/2006.... | 06/16/2021.... ...46,500,000 [ BML(5.63%)... | cvveereverrereereneens [ ceererrerrerernirnenns [ cevene (455,738) | ....vc.... (2,909,334) | ..... .(2,909,334) | ...... (289,249) 255,851 1
SWP: 3ML(4.12%) 09/01/40.. .| OFFSET.. . |OFFSET|A........ CME....cccooiinnnnns LCZ7XYGSLJUHFXXNXD88.. | 07/01/2011.... | 09/01/2040.... 5,100,000 | 3ML(4.12%)... (29,386) (3,199,810) | ..... 1(3,199,810) [ ...(1,392,159) [ ...vvevevvvrrrrerees | cerernerriverirenns [ eervereeserenienes | voveeeens 115,275 | oo T
SWP: 3ML(3.58%) 09/01/40............ OFFSET OFFSET [A........ CME.....oirere LCZ7XYGSLJUHFXXNXD88.. | 08/03/2011.... | 09/01/2040.... | c.convvverecene +..15,600,000 | 3ML(3.58%)... | cvveereveerreermereens [ rererrnenrieceirenes [ cevveeees (68,816) | ...cevvvc (8,157,898) | ..... ..(8,157,898) [ ...(4,085,251) [ ...oovuvvvrerrerees | cerernerriverirnenns [ cerneeerserinnenes | e 352,605 | ..ooverevnnes T
MORGAN
SWP: 3ML(2.19%) 02/01/21.. . | OFFSET.. .. | OFFSET|A........ STANLEY CAP  17331LVCZKQKX5T7XV54..... 08/23/2011.... | 02/01/2021.... 6,000,000 | 3ML(2.19%)... (5,305) (71,896) | oo | v (71,896) | ........ (43,580) 27,513 1
SWP: 2.06% (3ML) 02/01/21.. . | OFFSET.. . | OFFSET|A........ CITIBANK, N.A.... E570DZWZT7FF32TWEFAT6.. | 11/02/2011.... | 02/01/2021.... ,000,000 | 2.06%(3ML)... 3,393 65,524 |..... 65,524 .45,393 27,513 1
JP MORGAN
SWP: 3ML(2.88%) 09/01/40............ OFFSET ... OFFSET [A........ CHASE BANK THEGLXDRUGQFUS7RNE97. | 11/10/2011.... | 09/01/2040.... | covoovvervvverns [ wovecd 6,400,000 | 3ML(2.88%)... [ v.eouurvvvveerrinnns [ werrrnrriiiienniinins [ crveiiannd (16,932) | ........... (2,500,417) | ..... +:(2,500,417) | ..(1,606,212) [ ...oovvvvvrrnriiins [ v | e [ 144,658 |.......cccoeeene T
BARCLAYS
SWP: 2.51%(3ML) 05/23/26 OFFSET OFFSET|C........ BANK PLC G5GSEF7VJP5I7TOUKS573...... 11/17/2011.... | 05/23/2026.... | .vvvecrrnciene ..115,000,000 | 2.51%(BML)... | ccovvveeereerrererens | covevverireneeiiinns | ceeveenes 191,907 | .......... 13,486,876 | ..... 13,486,876 |....8,374,037 | ...covovvvrivennnns | cervrrinnnriiinnes | v | e 1425715 | oo L PO
ROYAL BANK OF
SWP: 2.10%(3ML) 06/16/21............ OFFSET ... OFFSET|C........ SCOTLA RR3QWICWWIPCS8A4S074.. | 11/21/2011.... | 06/16/2021.... | cvveovvvvreeree ...93,000,000 | 2.10%(3ML)... 89,589 | ..o 1,848,925 |..... .. 1,848,925 [....1,332,004 | ..o | o | e | 511,703 | oo L PO
JP MORGAN
SWP: 2.16%(3ML) 06/06/21............ OFFSET ... OFFSET|C........ CHASE BANK THE6GLXDRUGQFUS7RNEI7. | 11/17/2011.... | 06/06/2021.... | c.veovvvvreeree ....64,750,000 | 2.16%(3ML)... 82,557 | oo 1,261,785 | ..... ..1,261,785 | ...... 845,564 352,213 1
JP MORGAN
SWP: 2.77%(3ML) 09/01/40 OFFSET OFFSET [A........ CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 12/05/2011.... | 09/01/2040.... | c.voovvvvceeree ...15,600,000 | 2.77%(3ML)... 37,080 5,769,953 | ... ....5,769,953 | ....3,880,139 | ...ocoervvrriennns | e | e | e 352,605 | .....ccooevneeee L PSS
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1 2 4 6 7 8 9 1 12 13 14 16 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
of Date of Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
BARCLAYS
SWP: 2.44% (3ML) 09/01/40 OFFSET . |BANK PLC G5GSEF7VJP5I70UK5573 07/02/2012.... | 09/01/2040.... | .. 5,100,000 7,931 1,561,640 ...1,561,640 | ....1,233,517 115,275
BARCLAYS
SWP: 2.44% (3ML) 09/01/40 OFFSET A BANK PLC G5GSEF7VJP5I70UK5573 07/02/2012.... | 09/01/2040.... 6,400,000 9,952 |... ..1,959,705 | ....1,547,943 .144,658
SWP: 3ML(2.81%) 04/11/24........... OFFSET...oorinerirerinesiissssiesiens Curer LCZ7XYGSLJUHFXXNXD8S.. | 04/09/2014.... | 04/11/2024.... ....15,000,000 (34,665) | ...........(1,397,222) | ..... | ...(1,397,222) | ...... (709,810) v 150,615
SWP: 3ML(2.81%) 04/11/24.. .| OFFSET.. Cueris ... LCZTXYGSLJUHFXXNXD88.. | 04/09/2014.... | 04/11/2024.... ....30,000,000 (69,330) (2,794,444) V] (1,419,621) | oo [ e [ e [ e 301,230 | oo [ T,
SWP: 2.57%(3ML) 04/11/24.. . | OFFSET.. Cue . LCZ7XYGSLJUHFXXNXD88.. | 05/15/2014.... | 04/11/2024.... 9,000,000 | 2.57%(BML)... [ ceoeveeeriererirens | crvieeriireniirneiins | ceriveeees 14,475 | oo 753,665 753,665 | ....... 429,327 90,369
SWP: 2.60% (3ML) 04/11/24............ OFFSET Cuenees LCZ7XYGSLJUHFXXNXD8S.. | 06/02/2014.... | 04/11/2024.... | c.ocoouvveeren ....15,000,000 26,846 1,271,623 1271623 713,400 | oo [ e [ e [ e 150,615 | oo | T
SWP: 2.60% (3ML) 04/11/24.. . | OFFSET.. Cuner ... LCZTXYGSLJUHFXXNXDB88.. | 06/02/2014.... | 04/11/2024.... ....14,000,000 25,057 11,186,848 ...1,186,848 665,840
SWP: 2.66% (3ML) 04/11/24.. . | OFFSET.. Cun ... LCZTXYGSLJUHFXXNXDB88.. | 06/03/2014.... | 04/11/2024.... 7,000,000 | 2.66%(3ML)... [ ..oorrvevrrerriiies [ e [ s 13,456 ....608,323 608,323 332,494
SWP: 2.01%(3ML) 06/06/21. . | OFFSET.. Cun ... LCZTXYGSLJUHFXXNXD88.. | 12/20/2016.... | 06/06/2021.... ....27,750,000 25,010 493,105 493,105 | ....... 375,095
SWP: 2.00%(3ML) 06/08/21. . | OFFSET.. . Cune . LCZ7TXYGSLJUHFXXNXD88.. | 12/20/2016.... | 06/08/2021.... ....28,000,000 22,611 495,745 495,745 | ....... 379,924
SWP: 2.01%(3ML) 06/16/21........... OFFSET...ooirerrieriresiieessieeiens Cun LCZ7XYGSLJUHFXXNXD88.. | 12/20/2016.... | 06/16/2021.... | c.covvverecne ...46,500,000 | 2.01% (BML)... | cveeurvveerermerins | ceerrrereireniienens | everiiens 34913 | 877,307 | .o | v 877,307 | ....... 675,732 255,851
SWP: 2.56%(3ML) 10/03/47........... Bond Portfolio..............cccourruveiinnrenes Cures (6117 S LCZ7XYGSLJUHFXXNXD88.. | 09/29/2017.... | 10/03/2047.... | c.veovuvvreeres +.75,000,000 [ 2.56% (BML)... | cvvourereerrrrrrerians [ rereirreriierrienns 118,860 31,663,934 ..31,663,934 |..23,918,396 | ....ccvvverrieciins [ | cereieenineniins | e 1,967,447 | oo [ 2,
SWP: 2.50%(3ML) 10/05/67........... Bond Portfolio..............cccouurvivinnrunns Currr (6117 S LCZ7XYGSLJUHFXXNXD88.. | 09/29/2017.... | 10/05/2067.... | c.vcovvnvveeres ..250,000,000 106,405,283 106,405,283 |..86,541,278 | ...ocvvererrerverins [ rverrrvinrineininns | cevviverinneniinns | cevens 8,619,129 | ..o | 2
SWP: 2.56%(3ML) 10/03/47........... Bond Portfolio..............cccoerruieinnrenes LCZ7XYGSLJUHFXXNXD88.. | 09/29/2017.... | 10/03/2047.... | c.veovvvvveeree ....52,000,000 81,825 21,894,291 221,894,291 | 16,574,960 | ...ovcvvvnerriecrins [ v | cereieerineniins | e 1,364,097 | cooovvvererns [ 2,
SWP: 2.55%(3ML) 10/03/47........... Bond Portfolio..............cccourrviviinnnenes LCZ7XYGSLJUHFXXNXD88.. | 09/29/2017.... | 10/03/2047.... | c.vcovuvvveeren +..70,000,000 | 2.55% (BML)... | cvveuereerreererions [ rerrrreeriierrienns 109,186 29,375,404 129,375,404 | .22,298,527 | ....cvorevrirerrin [ e | cereieerineniinns | e 1,836,284 | ..o [ 2,
SWP: 2.57%(3ML) 04/25/29........... VAGLB Hedge - Macro Hedge LCZ7XYGSLJUHFXXNXD88.. | 04/23/2019.... | 04/25/2029.... | ..vcoovnvveeren ..140,000,000 250,391 23,287,131 123,287,131 | . A4,867,734 | .oooevevci [ | v | e 2,108,612 [ .voeevverens | B
SWP: 1.12%(3ML) 03/03/30. . | VAGLB Hedge - Macro Hedge.. ... LCZTXYGSLJUHFXXNXD88.. | 02/28/2020.... | 03/03/2030.... . | ..140,000,000 5,431,731 5431731 | 5431,731 | s [ e [ e [ e 2,205,696
SWP: 1.12%(3ML) 03/03/30. . | VAGLB Hedge - Macro Hedge.. ... LCZTXYGSLJUHFXXNXD88.. | 02/28/2020.... | 03/03/2030.... ..140,000,000 5,336,129 15,336,129 | ...5,336,129 | ..ooovvrrrerrrnnnns [ e [ v [ e 2,205,696
SWP: 1.04% (3ML) 03/04/30. . | VAGLB Hedge - Macro Hedge.. ... LCZ7TXYGSLJUHFXXNXD8S8.. | 03/02/2020.... | 03/04/2030.... . |..140,000,000 4,343,972 L A.343,972 | A343972 | s [ s [ s [ 2,206,001
SWP: 1.04% (3ML) 03/04/30. . | VAGLB Hedge - Macro Hedge.. . LCZ7TXYGSLJUHFXXNXD88.. | 03/02/2020.... | 03/04/2030.... . | ..140,000,000 4,371,287 LASTL28T | A,3T1,287 | s [ e [ v [ 2,206,001
SWP: 1.01%(3ML) 03/05/30........... VAGLB Hedge - Macro Hedge LCZ7XYGSLJUHFXXNXD88.. | 03/03/2020.... | 03/05/2030.... ..140,000,000 3,907,911 23,907,911 03,907,911 | | s [ e [ s 2,206,305
SWP: 1.01%(3ML) 03/05/30. . | VAGLB Hedge - Macro Hedge.. ... LCZ7TXYGSLJUHFXXNXD88.. | 03/03/2020.... | 03/05/2030.... . | ..140,000,000 3,873,758 | ...3,873,758 | ..orvvvrrerrrenins [ e [ overirsereisenens [ e 2,206,305
SWP: 0.77%(3ML) 03/10/30. . | VAGLB Hedge - Macro Hedge.. ... LCZ7TXYGSLJUHFXXNXD88.. | 03/06/2020.... | 03/10/2030.... . |..140,000,000 806,771 | ....... 806,771 | oo | v [ s | e 2,207,825
SWP: 0.77%(3ML) 03/10/30. . | VAGLB Hedge - Macro Hedge.. ... LCZ7TXYGSLJUHFXXNXD88.. | 03/06/2020.... | 03/10/2030.... ..140,000,000 793,089 |....... 793,089 | ..vvvvovneviiens | i [ e | s 2,207,825
SWP: 0.63%(3ML) 03/11/30. . | VAGLB Hedge - Macro Hedge.. . LCZ7TXYGSLJUHFXXNXD88.. | 03/09/2020.... | 03/11/2030.... . | ..140,000,000 (1,111,806) | . (1,111,806) [ oo [ e | veverveeerserenens | cevene 2,208,129
SWP: 0.63%(3ML) 03/11/30........... VAGLB Hedge - Macro Hedge LCZ7XYGSLJUHFXXNXD88.. | 03/09/2020.... | 03/11/2030.... | c.ooorvvreeres ..140,000,000 (1,139,173) 2 (1,139,173) | (1139,173) [ e | e | e | oo 2,208,129 [ .o | Buiiiiis
1119999999. Total-Swaps-Hedging Other-Interest Rate 200,932,381 200,932,381 | 192,414,139 0 0 0 |...45,845458 XXX XXX
Swaps - Hedging Other - Credit Default
CDS: CAMPBELL SOUP CO (CPB) | 134429AG4 - CAMPBELL SOUP GOLDMAN
PAY 5.00% co B....... SACHS INTL W22LROWP2IHZNBB6K528... | 03/02/2016.... | 06/20/2021.... | ..ooevvveerenns | cove 5,742,000 (1,343,436) | ..ocvvvvevrrririrens | o (72,573) (345,905) | ..... | .co..s (345,905) 63,403 100/100.......
CDS: COX COMMUNICATIONS GOLDMAN
(COXENT) PAY 1.00% VARIOUS.......oovvrerriierrerieennees B...... SACHS BANKU  KD3XUN7C6T14HNAYLUQ2... | 09/21/2016.... | 12/20/2021.... | cevvvvevvennes .A17,000000 | ) 75,221 | oo | v (42,972) (253,527) | ..co. | cevees (253,527) | ........ (3,586) 95/100.........
CDS: COX COMMUNICATIONS CREDIT SUISSE
(COXENT) PAY 1.00% VARIOUS.......ooovverrierrerieennees B....... FB INT E58DKGMJYYYJLNSC3868.... | 09/21/2016.... | 12/20/2021.... | covvvvvvvennes .A7,000000 | ) 75,221 | oo | s (42,972) (253,527) | ..oo. | cevees (253,527) | ......... (3,586) 95/100.........




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
D PART 5.00% (CREDI
ICE: CDX.NA.HY.33 V1 REC 5.00% | Bond Portfolio.. L1 . 549300R4IG1TWPZT5U32..... 03/26/2020.... | 12/20/2024.... | .. ....29,400,000 T EVENT) 926,100 (20,417)] ... .1,863,018 ...1,863,018 939,094 (2,175) 100/100.......
D PART 5.00% (CREDI
ICE: CDX.NA.HY.33 V1 REC 5.00% | Bond Portfolio...........ccccecvueerruuennens 1 B ICE....iienien. 549300R4IG1TWPZT5U32..... 03/27/2020.... | 12/20/2024.... | c.oovvvvivnns ....31,850,000 TEVENT)| oo [ e 1,465,100 |.......... (17,694) | .........u. 2,018,270 | ..... ..2,018,270 | ....... 554,032 (862) b 100/100.......
D PART 1.00%(CREDI
ICE: CDX.NA.IG.34 V1 REC 1.00% | Bond Portfolio.........ccccceniruenriinnniens 1 B........ ICE....iiiinans 549300R4IG1TWPZT5U32..... 03/26/2020.... | 06/20/2025. ..100,000,000 TEVENT)[ oo [ s (50,064) | .......... (13,889) | ....c0v.......665,603 | ... | ..oco 665,603 | ....... 715,560 106 2 100/100.......
1129999999. Total-Swaps-Hedging Other-Credit DEAUN......... ... i it ssiiis ettt setis s se e s st f e f kb EE 14 eEE b b s f LA E L L bbb bbb | e (1,192,994) | ...... 2,341,136 |........ (210,517) | ... ...3,693,931 |...2,304,438 0 53,301 0 0 XXX XXX
Swaps - Hedging Other - Other
JP MORGAN GMWB
SWP: GMWB (0.25%) 06/30/57...... VAGLB Hedge - Macro Hedge........ NA........ E... CHASE BANK THEGLXDRUGQFUS7RNE97. | 03/17/2020.... | 06/30/2057.... | cvvoovvvcveeren ..786,774,125 (0.25%)| vveervvererienenis [ woreriieeiireriiees | ceeveend (243,788) | .......... 34,581,972 |..... ..34,581,972 | ..23,789,951 124,017,230 | oo T
JP MORGAN GMWB
SWP: GMWB (0.52%) 06/30/57...... VAGLB Hedge - Macro Hedge........ NA........ E... CHASE BANK THEGLXDRUGQFUS7RNE97. | 04/17/2008.... | 06/30/2057.... | covoovvnieeres ..786,774,125 (0.52%)[ vvvvrreveerieenies | oneriineniineniiinens | cones (1,534,753) | .......... 26,648,968 | ..... ..26,648,968 | ..26,106,980 124,017,230 | v I
1159999999. Total-Swaps-Hedging Other-Other. 0 0. (1,778,541) | ..oovvv 61,230,940 |XXX] ..61,230,940 | ..49,896,931 0 0 0 | ...48,034,460 XXX XXX
1169999999, Total-SWaAPS-HEAGING DT . ... iveiiiieitititiit et es bbbt eeb oL s s E LR 8 RE R EE  LE4 8oL L bR EE AL AR E AL AR Rkttt i | crnes (1,192,994) | ...... 2,341,136 |..... (5,001,308) | ........265,857,253 |XXX| 265,857,253 | 244,615,508 0 53,301 0 |...93879,918 XXX XXX
Swaps - Replications - Interest Rate
91278*AY0 - BOND WITH
SWP: 3.18%(3ML) 09/25/48........... INTEREST RATE SWAP B CME LCZ7XYGSLJUHFXXNXD88.. | 09/21/2018.... | 09/25/2048.... | ..convvverecne ....85,000,000 | 3.18% (BML)... | cveerrvveerreererne | cevrreerrireeeiienies [ ereriane 270,639 | ..o | e ..50,757,463 2,269,152
91283#DN0 - BOND WITH
SWP: 2.13%(3ML) 06/10/29........... INTEREST RATE SWAP B CME LCZ7XYGSLJUHFXXNXD88.. | 06/06/2019.... | 06/10/2029.... | c.convvverecne +..50,000,000 | 2.13% (BML)... | cveeurvreererneniens | ceerrerereirreniireeens | ererieens 57,949 | oo [ e 108,502,250 | oooorriiriienns [ e [ e | e | s 758,288 | ..ooovveveries [ e
91283#DN0 - BOND WITH
SWP: 2.13%(3ML) 06/10/29........... INTEREST RATE SWAP B..... CME LCZ7XYGSLJUHFXXNXD88.. | 06/06/2019.... | 06/10/2029.... | ..ocovvvveeres ....50,000,000 | 2.13%(3ML)... 58,324 | ..o | e 106,515,837 | oo e [ | | e 758,288 | ..o [ o
1179999999. Total-Swaps-Replications-Interest Rate 0 (U 386,913 ..63,775,549 0 0 0 0 ... 3,785,727 XXX XXX
1229999999. Total-Swaps-Replication 0 0 [ 386,913 ..63,775,549 0 0 0 0 ... 3,785,727 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate 0 01... (1,716,678) XXX 293,858,831 | 192,414,139 0 0 0 |....55,788,059 XXX XXX
1369999999, TOtal-SWAPS-Credit DEIAUIL.... ... ieeeieeeeiieieeies ettt es 00 ekt eees e e 8 E R84 8 £ E 4044084014 EE 1008 SEEESHEER SR E AR f LR E LRttt ettt snnes | crses (1,192,994) | ...... 2,341,136 |........ (210,517) | ... XXX] ....3,693,931 |....2,304,438 0 53,301 0 0 XXX XXX
1379999999. Total-Swaps-Foreign Exchange. 0 0 305,513 |.........(1,446,372) [XXX] ...(4,093,728) [ .....ccc0crverens 0 | (17,460) | ..o (U]} 0. 1,246,725 XXX XXX
1399999999. Total-Swaps-Other. 0 0. (1,778,541) | ..........61,230,940 |XXX] ..61,230,940 |..49,896,931 0 0 0 |...48,034,460 XXX XXX
1409999999, TOtAl-SWAPS. . 1vvxreeseressseresseeassseseseeessseeesseess s8R ERe e eeEEE AR LR E LR E 1€ EE 4R EEE £ EE e EEE 04 eeEEEELER SRR E LR RSt ne bt nenntns | eeed (1,192,994) | ...... 2,341,136 |..... (3,400,224) | ........264,410,881 |XXX| 354,689,974 | 244,615,508 |........ (17,460)] ......... 53,301 [ 0 |..105,069,244 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 ... 1,214,171 [ (1,446,372) XXX ..25,057,173 | ..ccovvivnnnnn 0 [ (17,460) | cooooorcrnnnnnd (O [ 0. 7,403,599 XXX XXX
1709999999, TOtAl-HEAGING OfNT.......ovveiiiiiisstiis e 4oL SEE 8RR | disies 1,729,906 | .....(7,558,885) | ... (5,001,308) | ........381,920,018 |XXX] 381,920,018 |408,385,031 0 53,301 0 |...93,879,918 XXX XXX
1719999999. Total-Replication 0 [ 386,913 | ... XXX ..63,775,549 0 0 0 0. 3,785,727 XXX XXX
17 . Total-Other. 0 0 0 0 XXX| 0 0 0 0 0 0 XXX XXX
1759999999, TOTAL.....ovvrierieeieeiieiiestesiesiessess sttt ss s essses s esssesssenssans | saesssessesssesssessses s s s st s s e et e s e e aessesssass | Siesiesseesseeesseesee ettt s e s e | eries 1,729,906 | .....(7,558,885) | ..... (3,400,224) | ........380,473,646 |XXX| 470,752,739 |408,385,031 ..105,069,244 XXX XXX
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged ltems Exposure Entity end (b)
(a) Code Description of Hedged Risk(s)
A INTEREST
B CREDIT
C DURATION
D CURRENCY
E EQUITY INDEX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 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.
2 This derivative is part of a hedge program designed to adjust portfolio duration by either increasing or decreasing duration to approach a targeted level. For the three months ended March 31, 2020, the hedge has been effective at achieving its objective.
3 This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities and contract revenues. For the three
3 (cont) months ended March 31, 2020, the hedge has been effective at achieving the enterprise economic objective.
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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 Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
..... 41,000 [US 5YR NOTE JUN 20, VAGLB Hedge - Macro Hedge | N/A........ . | 06/30/2020. . 549300EX04Q2QBFQTQ27| 03/17/2020. | .. .125.3594 22,423 | 022,423 | ... 37,925
..... 71,000 | US ULTRA T-BOND JUN 20 VAGLB Hedge - Macro Hedge AL 06/19/2020. 549300EX04Q2QBFQTQ27| 03/17/2020. .221.8750 | ... (93,188) (93,188) | ......994,000
Futures-Hedging Other.......c..oiiiiiniiiis e OO OO PO PP PO PO N (232,672) | ..o (U [P (U [P (I I 0. (70,765)] ....... (70,765) | ....1,031,925 XXX XXX
1579999999. Total-Long Futures OO OO PO OO P PP PO PP PP PP PPOPRTPPVOPOTON SR OO PO OO OO PO OO OO PO PO PP UO U PP OO OO PP PO POV POT PO UP PP PPT PP POTPPOUPYPPOPSRPUPOR PPOOO (232,672) | c.ovvvvienns (U I (U [P (1 I 0. (70,765)] ....... (70,765) | ....1,031,925 XXX XXX
Short Futures
Hedging Other
ESMO....o.. | covrnd 983 | ..... 49,150 | S&P500 EMINIJUN 20............... VAGLB Hedge - Macro Hedge | N/A........ | S 06/19/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8 03/16/2020. | ....... 2,682.9144 | ....... 2,569.7000 |....2,039,725 ....5,564,488 |....5,564,488 |..11,796,000 |......ccccruveue T e 50
EMINI MSCI EAFE INDEX JUN
MFSMO.... | coveeeren33 | e 1,650 |20 VAGLB Hedge - Macro Hedge | N/A......... | S 06/19/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8 03/16/2020. | ....... 1,381.6521 | ....... 1,559.3000 | ........ 19,305 | oo [ v [ [ e | e (293,119)] ..... (293,119) | ...... 310,200
NQMO...... | v 150 | e 3,000 | NASDAQ 100 E-MINI JUN 20..... VAGLB Hedge - Macro Hedge | N/A......... ... | 06/19/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8 03/19/2020. | ....... 7,279.9325 7,786.2500 | ...... 205,500 ..(1,518,953) | ..(1,518,953) ....2,250,000
TYMO...oo. | v 85 | i 85,000 | US 10YR NOTE JUN 20............. VAGLB Hedge - Macro Hedge | N/A........ . 106/19/2020. | CBT....coovvrvirerininee 549300EX04Q2QBFQTQ27| 03/17/2020. | .......... 137.9688 .138.6875 | ........ 11,953 | oo v [ [ | e (61,090) | ....... (61,090)| ...... 157,250
USMO....... | veverrvnen 70 | e 70,000 | US LONG BOND JUN 20........... VAGLB Hedge - Macro Hedge | N/A......... 06/19/2020. [ CBT.....c.vvvivrrrnne 549300EX04Q2QBFQTQ27 03/17/2020. | .......... 181.0625 | .......... 179.0625 | ..... 115,938 | oo [ e v [ | o 140,000 | ...... 140,000 | ...... 455,000
UXYMO.... | cveenen28 | o 28,000 | US ULTRA 10YR NOTE JUN 20. | VAGLB Hedge - Macro Hedge | N/A......... A 06/19/2020. | CBT.....coovvvrevinnne 549300EX04Q2QBFQTQ27 03/17/2020. | .......... 156.5938 | ......... 156.0313 | ......... 9,188 | v [ | e | | e (12,250) ....... (12,250) | ........ 99,400
16029999999. Total-Short Futures-Hedging Other OO OO PP P PO PO PO PPP PPN JEP O OO OO O OO PP PP PP OO UOPO PP PPSOPPRTPPPOON . ]...2,401,608 | ...cooovvnnnns 0 [ o 0 | o 0 [ 0 ]...3,819,077 |...3,819,077 |..15,067,850
1649999999. Total-Short Futures . e s OO OO OO PP PP P O 12,401,608 | ..o (U I (U [P (I I 0 |...3,819,077 |...3,819,077 |..15,067,850
Totals
1709999999. Total-Hedging Other. s e RO OO OO OO P PP PP PU PP 2,168,936 | ..o (U [P (U [P (1 I 0 |...3,748,312 |....3,748,312 | ..16,099,775 XXX XXX
1759999999, TOTAL .. OO OO PP PP PP ORTOPPROOTO OO OO OO OO OO PP 22,168,936 | ..o, (U [P (V) [ (V) [ 0 |...3,748,312 |....3,748,312 | ..16,099,775 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BARCLAYS CAPITAL INC ..16,188,832 | ..(1,183,822) | ..15,005,010
TORAI NEE SN DEPOSIES ... vrrvuterstesersereasesesssesssss s ees sttt e8 8881088288808t 4441eE 8oL L0k L1888kt C s ..16,188,832 | ..(1,183,822) | ..15,005,010
(a) Code Description of Hedged Risk(s)
A INTEREST
E EQUITY INDEX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities and contract revenues. For the three
1 (cont) months ended March 31, 2020, the hedge has been effective at achieving the enterprise economic objective.
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded.... | XXX XXX XXX .15,005,010 |..... | ..... 15,005,010 12,168,936 | i | e 2,168,936 ...16,099,775 ....16,099,775
NAIC 1 Desi
BARCLAYS BANK PLC.......cooitiiiiuiiiieissieseisssiess st G5GSEF7VJP5I70UK5573... .21,577,667 (37,073,901) ..26,300,694 .(42,950,699) | ...... 0 | 3,270,409
BANK OF AMERICA, NA ...ttt BATYDEB6GKMZ0031MB27 ,308,023 ) ..(1,763,011) | ...... (O
CITIBANK, NLA. oo E570DZWZT7FF32TWEFAT76 4,922,132 (154 679) ..229,176
CREDIT SUISSE FB INT E58DKGMJYYYJLN8C3868. .13,800,000 .18,280,490 ) ..18,280,490 ...(4,485,551)
DEUTSCHE BANK, AG. e TLTWFZYICNSX8D621K86.. (35 783 180) | 0 (35,783,180)
GOLDMAN SACHS BANK U.....cvvuiiirriiiieerieneiee e KD3XUN7C6T14HNAYLUO2. (253,527) (U TSI (253,527) | ......
GOLDMAN SACHS INTL. ..ot enienees W22LROWP2IHZNBB6K528 19,790,000 | ...ocoorvrcrrnens 46,584,650 | .....coccvvrnnd (25,970,525) (25,970,525) | .... 824,125
HSBC BANK USA.......oiiiiieiiriese e 1IE8VN30JCEQV1H4R804... 115,158,817 | ..ovvrcveineee 121,640,510 ..(6,503,278) ..(6,503,278) | .... 493,155 156,698
JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNE97 62,700,000 104,165,455 (51,100,202) .(51,100,202) 49,315,962
MERRILL LYNCH CAP SV.....covirieiirirernrneeeerseiesiennes GDWTXX03601TB7DW3U69 (8,728,003) ..(8,728,003) 767,554 | oo 0
MERRILL LYNCH INTL. ..ot GGDZP1UYGUI9STUHRDP4¢ (1,708,136) ..(1,708,136) | ...... 0. 152,660 | ..o 0
MORGAN STANLEY CAP.........ovrviiernrireeerintiseineneesssesesesinsens 17331LVCZKQKX5T7XV54... 89,000 (71,896) (71,89)] ...... (V1 I 27,513 | o 0
ROYAL BANK OF SCOTLA. ...ttt s RR3QWICWWIPCSBA4S074 | Y....ovvvevneee | Yervoisiniinns [ v 2,410,000 [ v 1,848,923 | .o 511,706 | oo 0
0299999999. Total NAIC 1 DESIGNAHON. .....eevieireiisieere sttt 325,753,038 (173,595,889) | . 333,321,652 ..(179,088,832) 55,772,049 39,816,328
0899999999. Aggregate Sum of Central Clearinghouse XXX XXX XXX [ 370,359,038 [ oo 251,724,198 | ...cccovvvvnns (23,407,701) 339,927,620 |. (23,407,701) | ... 49,297,195 | i 0
0999999999, GrOSS TOMAIS. ... veureseriirstissies e ees st feeE e R s 592,482,246 (197,003,590) | ...overeveererr 15,829,135 | oo 675,418,208 | .....ccovvenve (202,496,533) [ ...veerinririerees 3,626,472 | ..o 121,169,019 | .o 55,916,103
1. OFfSBE PEF SSAP NO. B4........ooieiiiiittis itttk e ehE ke L0 LA f L0 EE bbbkt e [
2. Net after right Of OffSEE PEI SSAP IND. B4.........c. oottt sttt ee et se st sesees e seessesnseesees | fesseeseeaeseeseeeeseseeseeseeeEeeEees e eEseE 428 e e AL e eeE o8 eE A28 eeEee 1S e e reEseA e e b EeeEee s et st entensee et enrenne 592,482,246 (197,003,590)




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
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Collateral for Derivative Instruments Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)

Collateral Pledged by Reporting Entity
BARCLAYS BANK PLC.....ccooiiuieerierieireeiseisesseninees G5GSEF7VJP5I70UK5573...... | Loan-backed and Structured 314008  LL 5 [ FNMABOYR. ..o sissnseees 3,101,676 | ..covveerrernn3,766,000 | oo, 2,959,034 | 09/01/2048. | .....converrirrrinns
BARCLAYS BANK PLC........vvirvieriericersniseriersesriens G5GSEF7VJP5I70UK5573...... | Loan-backed and Structured 31410L  VC 3 | FNMA B0YR ..ot 2,378,727 ....2,258,609 | 01/01/2047. | ..
BARCLAYS BANK PLC....ccooivurierierieireeiseisesisninees G5GSEFTVJPSITOUKSST3..... | TIEASUMNY.....cvveeeeevaeianieeeiieesieesesiseessesans 912810  RD 2 | TREASURY BOND......cotiiumiimiireeieiaeitesiseessss s 4,522,583 . ....2,909,686 | 11/15/2043. | ..
BARCLAYS BANK PLC......ovvviverierircernieeeerisenriens G5GSEFT7VJPSITOUKSST3..... | TIEASUMNY......oouerrrerieesrereriensiensseneseeseesens 912810  SF 6 | TREASURY BOND......cotiiiriririemieiaeiiseiiessiesssesisss s sttt 2,454,587 | ...coooverererre 1,757,000 | oo 1,786,166 | 02/15/2049.
BARCLAYS BANK PLC......oiivreerierieirnseissisessesieens G5GSEFTVJPSITOUKSST3..... | TIEASUMNY.....cvveereeraeirsreieeseessesssenesesssesans 912810  SL 3 | TREASURY BOND.....ccovviiiririreineierieseiessssisensssins 2,377,735 ....2,048,000 ....2,239,807 |02/15/2050. | ..
BARCLAYS CAPITAL INC.....ccvouvverrierierierieseseeinninne AC28XWWIBWIBK2824319.... | CaSh...... vt sseessessssessssensens CSN... e 15,005,010 | .... ..15,005,010 | .... ..15,005,010 | ooovvrerernees
CME........... LCZ7XYGSLJUHFXXNXDB8B.. | TIEASUMNY......ouuvruermsirmrenreseesseisnssisessnesans 912810  RD 2 | TREASURY BOND.......ctiiuuiiimiirriiaeiaeiiesiseesssss st 173,548,031 | .coovvvennes 114,200,000 | ..oovvverncene 111,665,945 | 11/15/2043.
CME LCZ7XYGSLJUHFXXNXD88.. | Treasury. 912810  SE 9 | TREASURY BOND......couiiiriimieiieiaiiisiiesssesssesisss s ssse sttt 68,839,245 46,000,000 ..48,793,933 | 11/15/2048. | ..
CME........... LCZ7XYGSLJUHFXXNXD88.. | Treasury. 912810 SF 6 | TREASURY BOND.......ciiiuuiiriimeiieiiiiesiseesssss st 30,036,214 | ooovvrvinne 21,500,000 | .... ..21,631,446 | 02/15/2049. | ..
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132DV 3R 4 | FHLMC 30YR UMBS SUPER.......cctturiiiiriirierieessisssiessiesiessssesssssssssssesssesssenssesssssssssssnenes | oesessesssnsssesson 803,214 | oo 963,000 | ..o 783,054 | 07/01/2049.
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132XV RGO | FHLMC GOLD B0YR.....couiiuieuiineiineiineeisesisesssesssssse s essssssss s ssesssesssssssssssssssssssessssssssssssnss | oesesesssnsessssan 890,481 856,225 | 12/01/2047. ] ..
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132yt UJ 5 | FHLMC GOLD 30YR. .1,951,540 ....1,847,045 | 08/01/2048. | ..
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 31335B HE 9 | FHLMC GOLD 30YR GIANT .....cotiiuiiimiimeiseiinsiseise st bbbt 2,109,215 | cvvvirciinas 3,281,000 | ..covviriinnes 2,032,613 | 08/01/2047.
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138EL  5M 1 | FNMA 30YR... 6,803,189 ..14,810,085 ....6,469,523 | 11/01/2043. | ..
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138ER NP 1 | FNMA 30YR... 5,950,856 | .... 1,728,500 | .... ....5,628,243 | 10/01/2046. | ..
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138XB XY 5 [ FNMABOYR.....oomiviirierieeicerseiserieni et esessssssensenes 1,256,311 | oo 2,822,000 | .ooovvrrririrs 1,195,092 |12/01/2043.
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3140FN  AS 3 | FNMA 30YR... .1,430,379 ....1,974,000 ....1,365,320 | 07/01/2047. | ..
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3140J8 LL 5 | FNMA30YR... 10,038,032 | .... ..12,188,000 | .... ....9,576,397 | 09/01/2046. | ..
DEUTSCHE BANK, AG.... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 314009 EJ 6 [ FNMA B0YR ..o 2,582,892 | ..vvrieririnns 2,820,000 | .coooovrirerirnnnn 2,448,636 | 11/01/2047.
DEUTSCHE BANK, AG.... . TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 31410L  VC 3 | FNMA B0YR ...ttt 8,696,588 9,469,000 8,257,438 | 01/01/2047. | ..
GOLDMAN SACHS BK USA.......ooiirirerieisisierieins KD3XUNT7CBT14HNAYLUOZ... | TFEASUMY......vevrrerirereirerssisesseissnssessessssenes 912810 SA 7 | TREASURY BOND.......ocovviiiiiriieiniisiserissississssissss s ssessssssses s ssssssssessssssassessessnens | aossesssessassessones 783,737 ...563,000 | .... ...550,205 | 02/15/2048. | ..
MERRILL LYNCH CAP SV......coovimirerieereeiseriseriessinens GDWTXX03601TB7DW3UBY. | TrEASUMY......couvrrrerserrreseriersiensseneserssenans 912810  RD 2 | TREASURY BOND.....couiiimririermieiaeiieriessiesssss s sssssse sttt 8,204,779 | .o 5,399,000 | ...oorirrnrinnes 5,281,941 | 11/15/2043.
MERRILL LYNCH CAP SV.. .... GDWTXX03601TB7DW3UB9. | Treasury. 912810 SE 9 | TREASURY BOND......ooituiiiiiriiiiiiisieisssss bbbt .2,340,534 11/15/2048. | ..
MERRILL LYNCH CAP SV.. . GDWTXX03601TB7DW3UB9. | Treasury. 912810 SL 3 | TREASURY BOND......couiiuurirriiierieineisesseesiessssesssssssssse st ssssss s ssssse st sssssssssssssssssnsns | oesssessssssssssons 394,741 02/15/2050. | ..
MERRILL LYNCH INTL ..ot nsnseienes GGDZP1UYGUISTUHRDPA8 | TrEASUMY......vevrervrirerreeserssisesssisssssessesssenes 912810 RD 2 | TREASURY BOND......coiiuiiiiiriiiiiisieisssssie s sssss st bssss st essesssssensnn .1,636,701 11/15/2043.
MERRILL LYNCH INTL GGDZP1UYGUISTUHRDPA48 | TreASUMY.....vererersersssressersssnsssensssensssnessssssssssnas 912810 SE 9 | TREASURY BOND......cuuiuuuiresiressiesinessssssesssssss st esessses sttt nssssesssnssssnssnsns | onsesssssssesssnsens 761,721 11/15/2048.
0199999999, TOAIS. .....v.rveerieseresereseeisseissessesssesesseses st es st ees etk 8 et eeEt st e 4E8eeEEeeEseeEEoeeE o8 oL o8 4eE 84 £ 14 E 8L E oL E 40814 E R 4L oL E LS eLE 144 LE oL oL E LA E LR R oLt e A eeEt ek eete  LEieeEteeEteee LA Ao e R oL oL oLt E LR LSRRttt 358,898,718 XXX
Collateral Pledged to Reporting Entity
BANK OF AMERICA, NA... B4TYDEB6GKMZ0031MB27.. | Treasury 912810  EQ 7 | TREASURY BOND.....cooiiiuriiriiriireieissisies st issssssssses st ssssssssssnssns | iesssssssssssansinns 748,100 XXX 08/15/2023. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828  F9 6 | TREASURY NOTE.......coiiiiiiueiieeiineereeiseessisisssssesssesssssesssssss s sess s esssssssessssssssssnsss | oesssesssssessssnns 123,357 XXX 10/31/2021. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO0031MB27.. | Treasury 912828  HB8 6 | TREASURY NOTE.......oiiiiiriireiiiinirnsieissiessessssisessssesssss e sssssssssesssssssses s sssesssssessssssssasssens | aossessssssassessones 608,250 XXX 01/31/2022. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 L5 7 | TREASURY NOTE......coiiiiiriuiieeineesesiseissssisssssesssesesssesssssss s s sessssssessesssesssessssssssssnsss | oesssesssssessssans 929,397 XXX 09/30/2022.
BANK OF AMERICA, NA... B4TYDEB6GKMZ0031MB27.. | Treasury 912828 M9 8 | TREASURY NOTE.......oiiiriireiiiirerssieinsiessessssisesssssessssse s esssssssssss e sssssessessssssesssssssssanssens | aessessssssassessones 896,928 XXX 11/30/2020. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 P8 7 | TREASURY NOTE.......cciiiiiiiuiieeiineereeiseissssessssesssesesssssssssss s s esssssssssesssesssessssssssssnsss | oesssssssssessssans 946,701 XXX 02/28/2021. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZ0031MB27.. | Treasury 912828 Q3 7 | TREASURY NOTE.... ..53,596 XXX 03/31/2021.
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 V8 0 | TREASURY NOTE.......couiiiiiieiiieiseesse sttt s bbb .1,001,695 XXX 01/31/2024. | ..
CITIBANK, NAA......coovivnirinns ES7TODZWZTFF32TWEFATG.. [ TrEASUMNY.......ourvrmreririerierriieesieeiseniseeisnnens 912828 PP 9 | TREASURY (CPI) NOTE........ccccouvernce 5,546,689 XXX 01/15/2021. | ..

. LCZ7XYGSLJUHFXXNXD88.. | Cash Cash 367,411,743 XXX
CREDIT SUISSE FB INT.......oeuuriiierinniierienerseinninne ESBDKGMJYYYJLNBC3B68... [ CaSh.......ccuoeverrirriiriirierierieeisisiesissiesienesseens CASN...e e 13,800,000 | .... XXX
GOLDMAN SACHS INTL... W22LROWP2IHZNBB6K528.. | Cash SNt (590,000)| ... (590,000) XXX
GOLDMAN SACHS INTL... W22LROWP2IHZNBB6K528.. | Cash Cash 20,380,000 ..20,380,000 XXX
HSBC BANK USA.......iiimririnniieriesiseeissise s 1IE8VN30JCEQV1H4R804..... Cash SNt ..97,000 XXX
HSBC BANK USA . 1IEBVN30JCEQV1H4R804..... CaSN.. s Cash OO .2,590,000 ....2,590,000 XXX |
HSBC BANK USA 1IE8VN30JCEQV1H4R804..... | Treasury. 912828 5V 8 | TREASURY NOTE.... 23,702,894 ..22,659,000 XXX 01/15/2022.
HSBC BANK USA . 1IEBVN30JCEQV1H4R804..... | Treasury. 912828  J2 7 | TREASURY NOTE. ..ottt bbb 46,449,339 ..43,006,000 XXX 02/15/2025. | ..
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE 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 Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)
HSBC BANK USA ... 1IE8VN30JCEQVIHARBO4..... | TFEASUY.....o.vveuverrirereierirrissenisersessienenenes 912828 P4 6 | TREASURY NOTE.... 13,480,649 12,634,000 XXX 02/15/2026. | ..
HSBC BANK USA ... 1IE8VN30JCEQVIHARBOA..... | TIEASUMY.....o.vveereerrererereesreeissesiseesssissessnenes 912828 R3 6 | TREASURY NOTE.... 14,940,470 13,919,000 XXX 05/15/2026. | ..
HSBC BANK USA . 1IEBVN30JCEQVTHARBODA..... [ TrEASUMNY......oouvrrreerrerreressersiensssnesenisesiens 912828 YX 2 | TREASURY NOTE......comiuirinirireriereceseniseesenssssiensenes 13,898,466 12,816,000 XXX 12/31/2026. | ..
ICE ... 549300R4IG1TWPZT5U32..... CaSN.. e s SNt 2,947,295 ,947,295 XXX
JP MORGAN CHASE BANK . THBGLXDRUGQFUSTRNEIT. | CaSN.........cveureervirrierereeseieiiesieseseessessssesseenienes CSN. e 62,700,000 XXX
MORGAN STANLEY CAP [7331LVCZKQKX5T7XV54..... CaSN. et SNt ..89,000 XXX
ROYAL BANK OF SCOTLA......cocivrimiimisrisssniserieseseees RR3QWICWWIPCSBA4S074.. | CaSh.......iuiiviireririiirisiisesi s sensesesseeas SN s .2,410,000 | .... ...2,410,000 XXX .
0299999999, TOAIS. ......veovveiesrereesseeisseiseeeseesse et ees s es s ebss bbb bbb b8 b Efeeebs | S481eEEseeE SRR e AR R R R R 1A E R RS E SRR E AR AR RS ER R R LR E LR R R R LR s LRk e R eeRS  EEieeEseeE R oL AR LR R R R LR R R R bbb 595,161,569 | ....ccoounvnns 586,637,038 XXX XXX XXX




Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12



Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of America... . New York, NY. 1,001,962 ...1,206,089 | XXX
Bank of America... New York, NY ,873,445 | XXX
JP Morgan Chase Bank N.A. New York, NY. 637,583 634,336 ..275,555 | XXX
JP Morgan Chase Bank N.A. o NBW YOTK, NY oo | eereensineesenes | ceveenssnessnnes | eeeseesessnssnsssessns | soessesessesssssssssnenes | oeseeeens 1,069,841 | ........... 3,000,949 ,996,505 | XXX
JP Morgan Chase Bank N.A.........ccccceeviirirnn. NEW YOrK, NY ..ot | e | e | v | s | s 1,837,531 | v 1,085,289 | ........... 1,107,210 | XXX
JP Morgan Chase Bank N.A...........ccoovvrinenene New York, NY. 260,246 | ..o | e 1,706,718 | XXX
0199998. Deposits in.....48 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSItOries. ..o evrerreriiereerirsceennnes XXX XXX 680,970 XXX
0199999. Total Open Depositorie: XXX XXX 0 0 5,488,133 XXX
0399999. Total Cash on Deposit.... XXX XXX 0 0 5,488,133 XXX
0599999. Total Cash...... XXX XXX 0 0 5,488,133 XXX

QE13
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Statement as of March 31, 2020 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILL......ctturiuiieuiieeiiesisesis etttk hE ek e R iRt 03/16/2020. ) 4,167
0199999. U.S. Government BondS = ISSUBT ODIIGALIONS. ................uriiviiisiiriiiiis s8££ 01 L4110 0L Lhi L | A9 0QE ARG | 4,167
0599999. Total - U.S. GOVEMMENT BONGS...........coumirrriiiiicriisiiccsiiicssi st s e | AQQQE ARG [ 4,167
Bonds - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
FHLB .ottt E LSRRk eeR H4seee R 03/12/2020.
2599999. U.S. Special Revenue & Special Assessment OblIgations = ISSUET OBIIGAtIONS............c..ruriiiiiiiiieiii it b e &1eb s e bt e s ee b b s E s bR bbb bbb bbb ens Hhebbtb et
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all NON-GUAraNtEEA OBIIGAtIONS. ...t eess st ssessess essesssesseessessess e s st e s s s b8 ee e b bbb ent estesssessens et ss st nsensseen
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ALBERTA (PROVINCE OF).......couiuuuiuuisseesseesseesseesasessesssessseeesssesssesssessseess et sss s esss st 8481080418188 b s S48 bR bbb bbb 01/24/2020. 04/20/2020.
ANTHEM INC. 02/27/2020....... 04/20/2020..
BAT INTL FINANCE PLC.......couetruiuiiaesiestseeeseessesse st 8 8488 E ks S48 eeE s e bR Rk b bbb 03/05/2020. 05/04/2020.
CANADIAN NATIONAL RAILWAY COMPANY ....oouiuuriuetineesmeseseessesssesssesssessseeesassssssssseessesssee st eesses s ess st es 188848881458 R b e kbbb e bre SeeEbseebs e R b e bbb bbbt 02/19/2020....... | covvrrerierineireens 05/13/2020.
DOMINION RESOURGCES INC.......oouvuuurimrtsiesseesseesesseessesssesssssessessseesssesssesssaeesssesse s es 2804884818814 8 8848 R ARk bR s H61eLE bR b R bbbt 02/14/2020. 04/02/2020.......| 6999666 | 14,639
DOMINION RESOURCES INC......ccvoouuiviruiiesmeiissiessseeseseessesessse s8R0 SeR bbb bbb 03/06/2020....... | ccovvverrrrirrrirannes 04/07/2020. 4,841
KFW... 02/11/2020. 04/08/2020..
NORTHROP GRUMMAN CORP........ccoouiituiimiirieismieiseisssssessseessss s s ssssee st sse s8££ 8188888811488k h bbb tre HHseeEs e b e b s bbb bbb 03/04/2020....... | ccovvrrerirrierirnens 04/09/2020.
TEXTRON INC.....couvtuiiaaieeeetseessesesees s esse st es s 8488845848848 8 84888484 E 800418 b bR R e eeE Ak e R AR R s bbb 02/28/2020. 04/13/2020.

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

3899999. Total - Industrial & Miscellaneous (Unaffiliated)

Total Bonds
7699999, SUDIOLAIS - ISSUBT ODIIGALIONS.............cveveioiess s8££ 8801111118110 L8181 sssssissnnnns | 187,917,849 | oo (O I 171,968
8399999, SUDLOLAIS = BONGS...........1ovesesesesesesessees L L s | 187,917,849 | oo 0 | oo 171,968
Exempt Money Market Mutual Funds as Identified by the SVO

4812C2 23 9 |JPMORGAN US TREASURY PLUS CL CAP......ooouiiviimtiiesisisi st 00 0L { 100,000,000 .
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO - 100,000,000 | ..oovvviiiiisniissiisssiissiind (O 0

All Other Money Market Mutual Funds

4812C0 67 0 |JPM US GOVT MM - CP.......cccovuuue

147,727,135

8699999. Total - All Other Money Market Mutual Funds.

147,727,135

8899999. Total - Cash Equivalents

435,644,985




