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stementasof e 0, 2080rve. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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

1 BONAS. oot | seresseennia 5,060,302,705 | ..coveverereieeeeieene {1 [ I 5,060,302,705 | ............. 3,696,842,335
2. Stocks:

2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,419,572 | oo {1 I 2,419,572 | oo 2,466,654

2.2 COMMON SEOCKS......vcurerrererreeesresseseseesssssssseesesssssssssessassssssessessssssssessasssnssessansssssessassans | ssesssssessassens 96,640,238 | .....ocvvvvrrenee 2,684,285 | ..ccoovrerenn 93,955,953 | ..o 71,372,294
3. Mortgage loans on real estate:

31 FIISEENS et | ceeeieneennens 708,231,834 | ..o {1 [ 708,231,834 | ..o 464,673,234

3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO [0 L0 0
4. Real estate:

4.1 Properties occupied by the company (less §............ 0

ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0

4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($....201,166,886), cash equivalents ($.....195,957,047)

and short-term iNVestments (3.....46,751,835)........covurvereeeieeeieereiereeeeeeeeseeeseesses e sessaessaeens | eeveeesiensinnns 443,875,568 | ..o {1 I 443,875,568 | ................ 547,296,441
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 104,199,387 | ..cvvveveeereeeiiias (1] 104,199,387 | .cvvvvvrne 106,560,855
7o DEIIVALIVES......oooveeerereeiceise ettt enssnes | eeenseeetanees 127,887,288 | ..o (VN I 127,887,288 | ....ocvvvvneen. 143,250,641
8. Other iNVESIEA @SSELS..........cviiiciiiiciiiii e | eesieeieniens 508,953,380 | ....cvveurveriiriiriiris (V18 O 508,953,380 | ...cvvvurenene 34,979,277
9. ReCeiVabIES fOr SECUMHIES. .......c.uuverierriiriiriiiiecierieres bbb | sesiesiesiesiens 3,641,245 | oo (V18 TR 3,641,245 | .ccovnn. 21,185,694
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 76,877,234 | .o {1 I, 76,877,234 | e 119,613,212
11, Aggregate write-ins for iNVEStEd @SSELS.........cvueiiviieieicce e | erreressssenienas 21,509,461 | .o [L ) 21,509,461 | .oooovevrinns 16,646,258
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrenerememineiinerneseieeriseeses | veeeeenees 7,154537,912 | c.ooovvvrn 2,684,285 | ............. 7,151,853,627 | ...ovvvevnee 5,224,886,896
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and 8CCTUEG............ccuuuiuurueiiniiiiiririsrseeeeeeseresesseies | coiriinisnees 244,355,771 | oo 0

15.  Premiums and considerations:

15.1  Uncollected premiums and agents' balances in the course of collection............ccevevees | cerrerrerrisieiiennes 217,115 | e [0 [ 217,115 | oo 157,488
15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but unbilled PremiumS).........ccovvereerieies | corvervieiieiessenereneead [0 S (1 R L0 R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to

redetermination ($.......... [0) F—

16. Reinsurance:

16.1 Amounts recoverable from FBINSUIETS...........cccovcuevereeeeieeteeceeeeeeesssessetesssesssesasseseees | ceevesssesessnans 43,333,959 | oo {1 I 43,333,959 | ..o 8,863,400
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e [0 TN (0 R 0 | oo 0
16.3 Other amounts receivable under reinSUrance CONTACES............cccceveeeeireerieereieeeeesine | ceverererenenns 20,161,234 | oo {1 [ 20,161,234 | ..ocoovrenne. 43,104,127
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeceeveveees | covvvevriiriiennns 24,374,923 | ..o {1 IO 24,374,923 | ................ 197,125,732
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 228,520,319 | oo 156,863,319 | .ooovvveercrenne 71,657,001 | .oovvvrrenne. 130,256,000
19.  Guaranty funds receivable or 0N AEPOSIL............ccocueiveiciciierieicee e | crreresissesies s 363,597 | oo [0 363,597 | o 363,597
20. Electronic data processing equipment and SOfWATE............cccovveiereiiieieieiesseseseissieseseies | cveirsiessese s ssesssenens [0 IO (0 TR 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e [0 RN 0 [ oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates..........c..ccoveeierrerieieieiesieeesseieieens | e 2,470,948 | ..o (1] I 2,470,948 | ..o 0
24. Health care ($.......... 0) and other amounts reCeIVaDIE............coeveririeeeee e | e 4,035 | oo {1 4,035 | oo 5,982
25.  Aggregate write-ins for other than invested @SSEtS..........cocivieieiirieieeieeesseseeines | ererisiesiennns 53,100,806 | .....cccovernee. 15,145,742 | cooooverennan 37,955,064 | ..oooocvrrinns 35,466,907
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........ccurermreereeesneemeeeneessneesssesessessssssssssssssssssssssssssses | seessssseenns 7,771,440,618 | ................ 174,693,346 | ............. 7,596,747,272 | ..o 5,861,084,649
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccveeis | ceveinenes 28,994,109,156 | ....cvvvevererererereias (1] 28,994,109,156 | ........... 30,517,487,239
28, Total (LINES 26 NG 27).......vvvrrerrererereseeeiseesseeiseesssesssessssesssssesssssssessssssssssssssssssssssssssssns | sesseveenns 36,765,549,774 | ......cocvveene. 174,693,346 | ........... 36,590,856,428 | ........... 36,378,571,888
DETAILS OF WRITE-INS
1101, Collateral 0N AErVALIVES............ccevevieiieec ettt sas s senss s snantans | aevesaesssnsesns 21,509,461 | .ovveveeeeeeees {1 [ 21,509,461 | ..ocvoverrrnne. 16,646,258
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 :@bOVE)........cvrwerirrermmnirernerensecesemmssssnsnns | ceeesssresssneeans 21,509,461 | ..o 0 | e 21,509,461 | ..o 16,646,258
2501. Disbursements and items Not allOCALEM.............cc.ovcveveveeieieceeeeeeeeeeee et eseaesenes | caevereaerenenans 53,100,806 | .....ccceveeneee. 15,145,742 | ..o 37,955,064 | .....coovvvee. 35,466,907
2502, oottt | reest et (U RN (1 RO (O RN 0
2503, oottt | reest ettt (U IO (0 OO (O N 0
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerirmueeressereseressensssssnsssenes | corensssseesens 53,100,806 | .....ccorverennes 15,145,742 | ..ccovvvvvnns 37,955,064 | ...ccoovvrrennc 35,466,907




Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.
included in Line 6.3 (including $.....880,463,369 MOACO RESEIVE)..........cevvvervvrirrireirriieiieriesienes

Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $

Contract claims:

41
42

5,167,898,693
..16,334,191
....127,072,108

Accident and health

Policyholders' dividends §.......... 0 and coupons $.....1,700 due and unpaid..............cceeererernrernrirnrrenes

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1
6.2
6.3

Dividends apportioned for payment (including §.......... LUV 0Te (oo ) O

Dividends not yet apportioned

(including $

Coupons and similar benefits (including $..........

Contract liabilities not included elsewhere:

9.1
9.2

9.3
9.4

Commissions to agents due or accrued - life and annuity contracts $.....

and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.....(68,857,311) accrued for expense

Surrender values on canceled
Provision for experience rating
refunds of which §..........

CONTACES. ..ot s
refunds, including the liability of §..........

allowances recognized in reserves, net of reinsured alloWanCes)...........cccueiereverieerenseiseeneeis
Taxes, licenses and fees due or accrued, excluding federal income taxes...........cccooveveevevriererennen.

Current federal and foreign income taxes, including $

Net deferred tax liability.....................

Unearned investment income

Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....23,520 agents' credit balances...
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O

Dividends to stockholders declared and UNPaid............cccovueieieirieieieisiee e
Miscellaneous liabilities:

24.01
24.02
24.03
24.04
24.05
24.06
24.07
24.08
24.09
24.10
2411

ASSEE VAIUBLION FESEIVE. ...ttt sttt s bbbttt

Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.......evrriirrieiereirsrerieieinnees

Funds held under reinsurance

treaties with unauthorized and certified ($..........0) reinsurers

Payable to parent, subsidiaries and affiliates............cccocvuerierininesieie e

Drafts QUESTANGING. ....vvveireviiieiieicieieie e bbbt s sttt a s
Liability for amounts held under uninsured plans.

Funds held under coinsurance

DIBIIVALIVES. ... evereiiiseiseiss ettt s ARt nn

Payable for securities
Payable for securities lending

Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
Surplus notes

Gross paid in and contributed surplus

Aggregate write-ins for special surplus funds..
Unassigned funds (surplus)

Less treasury stock, at cost:

36.1
36.2

..... 0.000 shares common (value included in Ling 29 $..........0)...c.iiiriiiie ettt es
..... 0.000 shares preferred (value included in Ling 30 $..........0)..c.cvuiiuiiiiiiieieiieeieeiesesieie s
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

............................... 191,546
10,298,546
77,122,069

25,752,848

(77,984,618)
........ 4,308,258

96,221,953
.17,182,852

251,913,486

3,444,599,142
..16,495,768
....513,032,575

34,842,754
338,479
................................... 2,359

............................... 348,934
43,678,211
20,387,011

28,397,299

12,310,734

......................... (89,645,622)
............................ 8,594,633

80,157,499
..34,588,779

6,633,421,414

4,722,112,961

................ 28,994,109,156

30,517,487,239

35,627,530,570

35,239,600,200

....960,825,858

2,500,000

1,136,471,688

....963,325,858

.1,138,971,688

....36,590,856,428

...36,378,571,888

2501.
2502.
2503.
2598.
2599.

Collateral on derivatives
Other liabilities - abandoned property unpaid funds
Miscellaneous liabilities
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

........................ 224,907,010
14,061,919
..13,746,651

(802,094)
....251,913,486

........................ 253,682,064
15,958,133
..16,052,995
4,373,425
....290,066,618

3101.
3102.
3103.
3198.
3199.

Gain on inforce reinsurance

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

197,246,618

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 above)

Qo3




Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health Contracts............ccoeveeiereienirisieeseeeessiens | v (1,678,794,930) | .......c..o... 138,469,570 ....229,944,396
Considerations for supplementary contracts with life CONINGENCIES..........ccoiveieiiirieicese st | e [0 O 0
N INVESIMENT INCOME......coeieet bbb 179,985,313 ....96,664,880

Amortization of Interest Maintenance Reserve (IMR).........cccovvieveevneeiercinnnns
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reiNSUranCe CEAEM...........viuirieieriiieieieiesie ettt saes
Reserve adjustments 0N reiNSUrANCE CEARM.........c..cuiueireiciiieieieie ettt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income

5,879,846 ..3,334,902

i S o

9. Totals (LiNeS 110 8.3)...c.cvvvreirirrrrereieiereins

10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONtracts.............ccccevieeiiicreieeeses e
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type CoNtract fUNdS.............ccovvvievevicreeerceeeees e
18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health CONracts.............ccceveeviicrceiccsicce s | e (1,537,124,611) | ...ovveee. (82,838,371)] ............. (162,421,037)
20. TotalS (LINES 1010 19)....ruiueeireiiieseieiiesisiesiesisess sttt s bbb 582,473,838 | ........... 2,130,167,442 | ........... 3,920,243,522
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...81,659,693

22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns .3,043,897
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas ...38,430,612
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..(114,697
25. Increase in loading on deferred and uncollected premiums............ ..(4,853

(3,
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn. ...(303,581,609

)

) e
26. Net transfers to or (from) Separate Accounts net of reinsurance (1,870, 426 A412)] ...

)

)

28. Totals (Lines 20 to 27)............ 1,468,519,531

29. Net gain from operations before dividends to policyholders and federal income taxes ( . 122,070,355
30. Dividends t0 POICYNOIAETS. .......cvuevuuririreiricir ettt s sttt ens s s nstennens | fessssssssssssssnsnsns 39,446

31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) 122,030,910 | .... ..160,774,186 | ..
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........c.everurerreerreeeneenrereieeneeseesessseseesseseeseeens (28,898,358) | ...overrerrenns (24,205,401)

33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32) 150,929,268 | .............. 184,979,587 ....320,188,919
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(9,519,267) (excluding taxes of $.....51,509,652 transferred to the IMR)...........ccc.covververereeeeerererereeseesees e

(53,038,752) | .oocooovn (96,550,216) | .00 (149,376,830)

35. Netincome (Line 33 plus Line 34) ...97,890,516 88,429,371 170,812,089
CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEAI........c.vueireireiierireiseisesrieeseisssessesesssssse s sssssssessessssstesesssssssessesssssssessessessnsessess | essssssens 1,138,971,688 | ........... 1,913,758,348 | ........... 1,913,758,348

37. Netincome (LINE 35).......eiierieieneineneseiseeiesise e ..97,890,516 | .... ....88,429,371 | .. ....170,812,089

38. Change in net unrealized capital gains (losses) less capital gains tax of $.....7,151,336...........ccccovrrrrrrrrverssrssseeesinn. 29,251,390 | ..covvreee. (29,356,987) | .......cc... (109,722,809)

39. Change in net unrealized foreign exchange capital gain (I0SS).........cceueuiuririeiriinreessese st snsns

2,618,584 114.210) | e (14,980,534)
227,168,706) | .... v (219,472,794)
156,437,706 421,814,284

40. Change in net deferred income tax.
41. Change in nonadmitted assets
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 VaAlULION MESEIVE...........cccuiueuicieieiee sttt bbb bbbt s bbb s s b naebenas
45, Change iN trEASUNY STOCK.........coeiiiueiiicieiicce ettt bbb bbb st s s bbbt et n et nas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StALEMENL.............ccceviviviieereicteee e
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend
50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais
51. Surplus adjustment:
Lo T 11 IO
51.2 Transferred to capital (StOCK DIVIENM)...........overererrieeriririseerieesese ettt nes
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains @and [0SSES IN SUMPIUS..........everurreriererriiinrere st ssssse st ess e essessssssessesssssssssasssenns
54. Net change in capital and surplus (Lines 37 through 53)....
55. Capital and surplus as of statement date (LINES 36 + 54).........c.vvrrrrueuririerieeceese ettt

............. (300,000,000 ..........(1,000,000,000)
68,382,828 | ........... (12,795,262) | ..covvc... (25,590,524)
175,645,830) | ...or00c0rs(289,919,362) | ..o 774,786,660)
963,325,858 | .......... 1623,838,986 | .......... 1,138,971,688

DETAILS OF WRITE-INS

08.301.  Other investment MaNAGEMENL fEES..........cviiiiiiirieicee ettt nsesnns | esssessessesns 38,455,267 | ....... 24174969 | .o 48,267,194
08.302. Separate Account loads................ ...877,870 ..1,241,302 ..(7,601,982)
08.303.  Miscellaneous INCOME...........ccvueereeeererinirniierinisseieeerinninn 820,678 18,569,723 ..35,563,961

08.398. Summary of remaining write-ins for Line 8.3 from OVEMIOW PAGE........cccveuiiriieiiereeeie et ssssnns | eressessessssssesseesnsessenas 0 (0 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...40,153,815 . ..76,229,173
2701, Miscellaneous deductions...........ccccevveeerererreenienerssnneieens ....858,626 ). ..(2,720,184)

2702.  MODCO adjustment...........c.cccoververerrrernns .(62,861,320) | .... ...(66,161,230) | .. ...(116,528,553)
2703.  IMR adjustment on reinsurance transaction..............cccccvvevnnes 241,578,915)| ....

2798.  Summary of remaining write-ins for Line 27 from oVErfloW PAGE...........ccoiueieiieiiee et ensiens | sbevissesesssssesissesesssenes 0

2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 303,581,609)] .... ...(68,800,237)] .. ...(119,248,737)
5301.  Gain on inforce reinSUrancCe............ocovveevrvecveveeeennnnns ...68,382,828 ..(12,795,262)| .. .(25,590,524)
D302, RS SeREeR SRRt n b st nne | essntnses sttt enteneas 0 | e [ e 0
5303, s .0 .0
5398.  Summary of remaining write-ins for Line 53 from oVErflow PAgE............coevirireiiicieiiceiees e sines | ereresisesss s 01.. 0 | 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 68,382,828 | .....cccovenne (12,795,262) | ....covvenv. (25,590,524)
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statementas of June 30, 20130t TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....122,140,586 ..138,822,474 | ............... 231,198,846
2. Netinvestment income... 181,961,646 .98,249,217 .199,571,411
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt ....313,863,424 ...130,738,440 | ............... 286,801,214
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 617,965,655 | ....covonvnee 367,810,131 | coovovveene 717,571,472
5. Benefit and 10SS related PAYMENLS.........cceuiiiieieiiiieie ettt sentenas | sressesnean 2,201,407,767 | ............ 2,198,383,178 | ............ 4,300,016,692
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (1,882,087,416) | ........... (1,988,748,425) | ........... (3,659,424,090)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirinieesseie e | seeeensiennes 350,327,831 | oovereren 23,810,013 | .ovvvrine 226,022,378
8.  Dividends paid t0 POICYNOIAETS. ........cuverereecirireieireiee ettt entesnnnes | eretessessessenssessees 23,101 | oo 23,942 | s 43,106
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...(121,265,842) | .... ....(37,576,907) ...(59,115,506)
10, Total (LINES 5 throUGN 9).......eurvuiecerricieeeie ittt sttt ettt ssnnsantas | seesssssenene 548,405,442 | ............... 195,891,800 | ...cvvuenee. 807,542,579
11.  Net cash from operations (Line 4 MINUS LINE 10).........cccouiuiriiireiiieieeieeeee ettt be st snsens | ovresesssssesens 69,560,213 | ....coeveve 171,918,331 | .o (89,971,108)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... toiereeceiti ittt | srnstnstnnes 773,136,343 | ...ccoeeene. 1,178,173,553 | ............ 2,807,162,298
12.2 Stocks 4,967,502 20,705,688 | .....cccovevnnee 32,840,796
12.3 Mortgage loans 28,655,100 | ...covvvernnne 85,176,014
12,4 REAIESIALE. ... .ottt ns et ntes | essebntensesesssentensesnta [0 [0 0
12.5  Other iNVESIEA @SSELS........cuiviieicicieie ettt nben e bnns | evsesnsensns 138,496,272 | ..ccvvvrrnen. 1,482,844 | ... 6,874,668
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............ccoccevvevveeevcveeevceeeseei | eeeeeiieveeens 5974934 | ...cccvvrenn. 11,141,905 | ..o 14,551,692
12.7  MISCEIIANEOUS PrOCEEAS. ........ucvviveiiiseieciii ittt sttt se st st es s nse s snsensens | dessesssssssensa 60,057,847 | .covvernnen. 30,221,641 | oo 35,378,523
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,048,638,782 | ............ 1,270,380,731 | ............ 2,981,983,990
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt n s st | sesessesteneas 613,246,890 | ............ 1,002,693,815 | ............ 1,819,659,091
1312 SHOCKS .ottt | enienieniens 30,234,306 | ..coovervennene 42,191,537 | oo 55,937,647
13,3 MOMQGAGE I0BNS......reriirerireiieeieiseie ettt ettt b sttt s st entensnes | sesnssnssessenens 44217630 | coovvvorrrreeenne 5,000,000 | .cooovrereneen 61,365,000
134 REAIESIALE.......ceueiciece bbbttt nnes | ebsebentensenses st st s st [0 T [0 0
13.5  Other iNVESIEA @SSELS........coueviveiecictetece ettt s e senses s snns | evaesssssssesas 83,983,932 | .o 13,818 | o 4,021,693
13.6 Miscellaneous applications 49,904,079 | ..o 260,574,623 | ... 247,081,156
13.7 Total investments acquired (Lines 13.1 to 13.6)... 821,586,836 1,310,473,793 ...2,188,064,587
14.  Netincrease or (decrease) in contract 0ans and PremiUm NOLES..........cvieieiiinieieeissse e ssssssenses | sesessesessssenns (2,361,468) | ....coevvrrnnn (3,855,332) | ..ovvvrerrerrinnn (5,719,439)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccooruiurieieireriieieeeeesie e ssvesesessnns | coevessisennns 229,413,415 | ..o (36,237,730) | ...covcnee. 799,638,843
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrpIUS, 1ESS trEASUNY SLOCK...........cceiiiieiicieecceiree st eae s esens | eeaebesnsenes (271,876,214) | ...voveveeeeeeee e 0 [ e 0
16.3 BOMOWEA fUNGS......coceiicvcieie ittt sttt s bt nse s ssnsenas | ebssbassessessesssassessessnso 0 | oo 0 | oo 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccoceevevivereiveienireeveceeseieeieens | cervreererenen 12T TAT | s [0 N (4,083,948)
16.5 Dividends t0 STOCKNOIAETS..........c.cvveiveiiceeiceeteeceee ettt ssae st ssaesesnaesssssssensssesns | senseresensessssnssssnsnsesensesaQ) | cvevessesesnns 300,000,000 | ............ 1,000,000,000
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (140,796,034) | .....ocvvvvvene 165,292,159 | ..coovvreene 143,115,529
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (402,394,501) | .............. (134,707,841) | ... (860,968,419)
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).......ccovvevvverens | verrernnenns (103,420,873) | c.oovvveerrrirrenns 972,760 | ..ovvvrenn (151,300,684)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ... vvurerrereireririe et sesssesse sttt ettt ens st ss s ans et ssensenssessessnssnsss | sesessessossane 547,296,441 | .....covunvnn 698,597,125 | ..ccvvenvne 698,597,125
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiieiieiieeise sttt sttt sntens | senssnssnees 443,875,568 | ... 699,569,885 | ......ccceen.. 547,296,441
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds and other invested assets..........covvrrerreneenrrnes | vevveerriennins (20,332,294) | ...vvvveenne (18,962,384) | ...ocovvvuvnne (24,411,592)
20.0002  Non-cash acquisitions from invested asset exchanges - bonds and other invested assets..........coovvrrerenrrnees | vevvrervienninns (20,332,294) | ...vvvverenee (18,962,384) | ....ocovvernenne (24,411,592)
20.0003  Capital contribution from parent to settle intercompany balances related to stock compensation............cccevve. | verrerrienrennns (2,578,327) | cevoevverererrerrerenns 48,284 | ..o (1,235,984)
20.0004  Non-cash impacts of DTA adjustment not yet settled........... 2,160,604 | ....ooovvvverereriinend0 [ (2,160,604)
20.0005 Non-cash impacts of Tax Reform - tax receivable.... LA7,602,941 | 0 | .(173,530,179)
20.0006  Non-cash impacts of Tax Reform and DTA adjustment not yet settled - deferred income tax surplus. 19,763,545 | el | .(175,690,783)
20.0007  Non-cash transfer of bonds acquired for assUMPLioN rEINSUIANCE............cccveveviiiecieieseeeeieee e sissienes | cveveiieans 3,503,409,658
20.0008  Non-cash transfer of mortgage loans acquired for assumption reinsurance ....649,122,178
20.0009  Non-cash transfer of other invested assets acquired for assumption reinsurance ....503,085,441 | ....
20.0010  Non-cash transfer of reserves for assUMPLiON FEINSUFANCE............c.ccuvueveveirieeieeieieeiese e ssssssesaens | everaenans (3,259,322,631)
20.0011  Non-cash transfer of deposit liability for assuMption reiNSUFANCE. ...........ccovurvereerrirrinireeeeseseee e eeesssenees | ceereeneees (1,276,223,336)
20.0012  Non-cash transfer of IMR liability for assumption reinsurance ..(110,419,414) | ....
20.0013  Non-cash transfer of other for asSUMPLION FEINSUTANCE...........euveererrirrieecireireseeseiseeseeeseese s es s eeeeeessenens | seeseesessessneens (9,651,896)
20.0014  Non-cash transfer of bonds SOId fOr FEINSUFANCE............cvururerieriereieiiecieeeeeeeeseese et sess s sesans | seeeeseees (2,220,227,957)
20.0015  Non-cash transfer of mortgage loans sold for reinsurance ..(392,591,994) | ....
20.0016  Non-cash transfer of premium for reinsurance...... .1,801,211,602
20.0017  Non-cash transfer of deposit liability for reinsurance .1,039,068,007 | ....
20.0018  Non-cash transfer of IMR liability fOr FEINSUFANCE...........ccccveuiirieeicieeee et ssssanns | evessssnans (241,578,915)
20.0019  Non-cash transfer of Other for FEINSUFANCE..............cooeeeeeeeeeeeeeeeeeeeteeeeeeeeeeeeeee e eeesee e e e s s s s s s sssesessesnenanan | eeeeieieiesens 14,119,257
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swtementas ofune 0, 201801 TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year PriorZYear Prior3 Year
To Date To Date Ended December 31
1o INAUSHIAL . veorererrereei ettt sttt snssents | sressesssssessessanssessassensnssessensnnssens (0 USRI 0 | e 0
2. Ordinary life INSUFANCE.........cvveurvercreicrirerieri et est s sensenens | essssessssesssseseesesens 416,509,653 | .....oovvererirrrrininnns 439,925,548 | ......oovvvvvrirrieninnn. 862,059,298
3. Ordinary individUal @NNUIIES...........vererieeiereieieeeseieisieeiseess e ssssesessssssssessenes | sesesssssssssessssssessessnes 102,290,690 | ..ooovevereeeirereereieene 149,205,989 | ....ovovvererereienne 253,456,693
4. Credit life (Group and iNAIVIAUAI)...........ccvrireireiiirieiesssee s sssssssesses | essessesssssssessessssssessesssssssassessesnns (0 RO (O U URRTRRN 0
5. Group life INSUMANCE. .......c.cvveveevecieeeie ettt et sae s senaenes | sesssssessssissessesssssesaeseseans 723,199 | oo 913,253 | oo 2,569,432
6. GrOUD GNNUILIES. ....vvvecieriiieiciiiesieieiss ettt essensesns | fessessesssssssessesesansessessssensassessnsned [0 RO 0 | oo 0
7o AH = GrOUD.....ceeeeecc ettt sttt bbb bbbt nsa | saessesses st ess et e bbb ns st 0 | oo 0 | oo 0
8. A&H - credit (Group and iNIVIAUA)...........c..ceuivreiiieisiceeeee e sssesene | eviesesssessesessesessssssessssesesssesesanad 0 [ oo s 0 [ oo 0
0. ABH = OlNBI ..ot | st 136,268 | ..o 15,758 | oo 133,828
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, SUBLOTAL ...ttt | eeebneet et 519,659,810 | ..oucvvrcrrrrrircrirenens 590,060,548 | ......covcvererrrrerirs 1,118,219,251
12, DepPOSIt-tyPE COMIACES.........cviveiveiiiicisicte ettt eaens | srebssssesessssesssessebensesenas 2477510 | oo 0 ] oo 0
13, TOMAL ettt enee | aeeieent s 522,137,320 | ..ovvvrrvrrrerrcrinenens 590,060,548 | ......cccccrvurrrerernnes 1,118,219,251

1003.

1098.

1099.

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

Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......oreierurnrrnresrsissseseessrsseeseesenseens
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Statement as of June 30, 2018 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices
The accompanying statutory-basis financial statements of Talcott Resolution Life and Annuity Insurance Company (the “Company” or “TLA") have been prepared in
conformity with statutory accounting practices prescribed or permitted by the State of Connecticut Insurance Department (“the Department”). The Department recognizes
only statutory accounting practices prescribed or permitted by the State of Connecticut for determining and reporting the financial condition and results of operations of
an insurance company and for determining solvency under the State of Connecticut Insurance Law. The National Association of Insurance Commissioners’ Accounting
Practices and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the State of Connecticut. The Company was previously
named Hartford Life and Annuity Insurance Company, and its name was changed to the above name as a result of the Talcott Resolution sale described further in Note
21.
A difference prescribed by Connecticut state law allows the Company to receive a reinsurance reserve credit for reinsurance treaties that provide for a limited right of
unilateral cancellation by the reinsurer. Even if the Company did not obtain reinsurance reserve credit for this reinsurance treaty, the Company's risk-based capital would
not have triggered a regulatory event.
A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed by the Department is shown below:
| SSAP # | FIS Page | F/S Line # | 2018 2017
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 97,890,516 | $ 170,812,089
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 14,966,448 2,328,071
14,966,448 2,328,071
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX $ 82,924,068 | $ 168,484,018
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$  963,325858|% 1,138,971,688
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 3 1 136,976,065 122,009,617
136,976,065 122,009,617
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX $ 826,349,793 $  1,016,962,071
The Company does not follow any other prescribed or permitted statutory accounting practices that have a material effect on statutory surplus, statutory net income or
risk-based capital of the Company.
C.  Accounting Policy

6.  Loan-backed bonds and structured securities are carried at either amortized cost or the lower of amortized cost or fair value in accordance witl

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

estimates.

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

3. The Company has no other-than-temporary impairments ("OTTI") recognized on loan-backed securities.
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 (i
with a recognized OTTI for non—interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

$
$

11,170,383

5,702,780
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

$ 543,011,802
$ 97,646,409
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Statement as of June 30, 2018 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Asof June 30, 2018 loan-backed securities in an unrealized loss position comprised 256 securities, primarily related to commercial mortgage-backed securities
(“*CMBS”), and government asset-backed securities ("ABS"), which were primarily depressed due to an increase in interest rates and/or widening of credit spreads
since the securities were purchased. The Company does not intend to sell the securities outlined above. Furthermore, based upon the Company’s cash flow
modeling and the expected continuation of contractually required principal and interest payments, the Company has deemed these securities to be temporarily

impaired as of June 30, 2018.
E.  Dollar Repurchase Agreements and/or Securities Lending Transactions
3. Collateral Received
b.  The fair value of collateral accepted in the form of cash and reinvested assets was $76,882,538 as of June 30, 2018.
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company had no repurchase agreements transactions accounted for as secured borrowing transactions.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
H.  Repurchase Agreements Transactions Accounted for as a Sale
The Company had no repurchase agreements transactions accounted for as a sale transaction.
. 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.  Offsetting and Netting of Assets and Liabilities
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

No significant change.
Note 9 - Income Taxes

A.  Components of the Net Deferred Tax Asset/Liability

Prior to the Talcott Resolution sale (see Note 21), TLA's balance sheet included a $379 million DTA related to net operating losses (“NOLs”) and a $14 million DTA related
to foreign tax credit carryovers (‘FTC"). In connection with Talcott Resolution sale, TLA has forgone $254 million of the deferred tax assets associated with NOLs and all

of the deferred tax assets associated with FTC, and these deferred tax assets will be retained by The Hartford.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

A. Nature of Relationships
On May 30, 2018, TL contributed capital to TLA totaling $37,640,980.

F. Management or expense allocation contracts involving affiliated companies:

As a result of the May 31, 2018 sale of Talcott Resolution Life, Inc. and its direct and indirect insurance subsidiaries including Talcott Resolution Life Insurance Company
("TL"), Talcott Resolution Life and Annuity Insurance Company ("TLA"), Talcott Resolution International Life Reassurance Corporation ("TIL"), and American Maturity Life
Insurance Company ("AML"), many agreements previously listed in this section have either been terminated with respect to the sale of the entities or no longer trigger a

reporting requirement because they are no longer with an affiliated company. See Note 21.

The following represent terminated agreements with respect to sold entities/ agreements no longer triggering a reporting obligation:

1. Amended and Restated Services and Cost Allocation Agreement, effective February 28, 2014, between Hartford Fire Insurance Company and certain of its affiliates,

including but not limited to insurance companies.

2. Amended and Restated Service and Cost Allocation Agreement, effective January 1, 2015, between The Hartford Financial Services Group, Inc., Hartford Investment
Management Company, Hartford Life and Accident Insurance Company, Talcott Resolution Distribution Company (“TDC”), Hartford Funds Distributors, LLC, and HIMCO

Distribution Services Company.

3. Intercompany Liquidity Agreement, effective December 31, 2010, between The Hartford and its insurance company subsidiaries that are domiciled in the State of

Connecticut.

4. Amended and Restated Investment Management Agreement, effective October 2010, between Hartford Investment Management Company (“HIMCO”) and certain of
its affiliates, including TIL, TLA, TL and to provide investment management services classified by HIMCO as “non-discretionary” for purposes of HIMCO'’s compliance
with the Global Investment Performance Standards ("GIPS®") published by the CFA Institute ("the GIPS® Standards”), and is classified by HIMCO as “discretionary” for

purposes of the definition of “discretion” utilized by the Securities and Exchange Commission (“SEC Discretion”).

5. Management Agreement, effective October 2010, between HIMCO, TL and certain other affiliates to provide investment management services classified by HIMCO as

“discretionary” for purposes of HIMCO'’s compliance with GIPS® published by the GIPS® Standards and SEC Discretion.

6. Tax Allocation Agreement, effective November 17, 2016, between The Hartford Financial Services Group, Inc. and certain of its affiliates.
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Statement as of June 30, 2018 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

7. Services and Cost Allocation Agreement between Hartford Fire Insurance Company and certain affiliates effective February 25, 2008.

8. Management Services Agreement, effective May 1, 2013, between First State Insurance Company, New England Reinsurance Corporation, New England Insurance

Company, Hartford Fire Insurance Company and Horizon Management Group, LLC.

9. Amended and Restated Management Agreement dated January 1, 2002, amended July 1, 2003 and December 23, 2004, between Hartford Fire Insurance Company,

Hartford Accident and Indemnity Company and HIMCO.

10. Second Amended and Restated Investment Pooling Agreement, dated as of January 23, 2001, between certain insurance and non-insurance subsidiaries of The
Hartford Financial Services Group, Inc. and Hartford Investment Services ("HIS") (assigned to HIMCO on December 31, 2005 due to merger of HIS into HIMCO).

11. Commission and Distribution Expense Reimbursement Agreement, effective December 27, 2005, between Hartford Life Insurance Company, Hartford Life and Annuity

Insurance Company, and TDC.

12. Management Agreement between Fencourt Reinsurance Company, Ltd., First State Insurance Company, New England Insurance Company, New England Reinsurance

Corporation and HIS dated March 31, 1997 (assigned to HIMCO on December 31, 2005 due to merger of HIS into HIMCO).

The following represent new agreements:

1. Effective June 1, 2018, TL and certain of its affiliates, including but not limited to insurance companies (the "Talcott Companies"), entered into a new Amended and
Restated Services and Cost Allocation Agreement, which superseded the previous Cost Allocation Agreements and authorizes the affiliates and TL to obtain a variety of
operating services from each other to conduct their day to day businesses and to provide fair and equitable compensation for their services. Expenses covered under

the Agreement are allocated based on cost basis, not market value.

2. Effective June 1, 2018, TL and certain of its broker dealer affiliates, including TDC, entered into a new Amended and Restated Service and Cost Allocation Agreement,

which provides services to the entities for the purpose of conducting their day to day businesses.
3. Effective on June 26, 2018, Hopmeadow Holdings, LP and its direct and indirect subsidiaries entered into a new Tax Allocation Agreement.
The following represent continuing agreements:
1. Principal Underwriting Agreement between TDC, TL, and TLA as amended and restated effective July 17, 2007.
Note 11 - Debt
The Company has no Federal Home Loan Bank agreements.

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

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

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

4. On May 18, 2018, The Hartford received permission from the Department to pay an extraordinary dividend (as a return of capital) of $309,517,194
from TLAto TL. TLA paid the return of capital on May 25, 2018.
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Statement as of June 30, 2018 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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}tlFaletAurr];ount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the guarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required M%ke Guarantee
1. Effective February 1, 2018, TLA guaranteed the Increase in T e aiate
obligations of Talcott Resolution Comprehensive Employee Investments in addition to policvholder
Benefit Service Company (“TCB"), a wholly-owned SCA, Dividends to reserves Th% aym ent or
subsidiary, with respect to certain structured settlement $ — stockholders Unlimited (1) peﬁorhan ce ﬁsg of this
liability obligations to provide an increased level of security (capital uarantee is low as It is
to claimants under such structured settlements; these contribution), ur?likel that this quarantee
obligations were assumed from TL on February 1, 2018. Expense, or Other w¥ll be trigggred.
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 TL 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.
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The Company's estimates of fair value for financial assets and liabilities are 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 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. Transfers of securities
among the levels occur at the beginning of the reporting period. There were no transfers between Level 1 and Level 2 for the quarter ended June 30, 2018. 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 has classified within Level 3. Consequently, these values and the related gains and losses are based upon both observable and unobservable inputs. The
Company’s bonds included in Level 3 are classified as such because these securities are primarily within illiquid markets and/or priced by independent brokers.

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

June 30, 2018
Quoted Prices in
Active Markets Significant Significant
for Identical Observable Unobservable
Assets Inputs Inputs
(Amounts in thousands) (Level 1) (Level 2) (Level 3) Total
a. Assets accounted for at fair value
All other corporate bonds — asset-backed $ —1$ —1$ 911% 91
Common stocks - unaffiliated 78,650 — — 78,650
Short-term — 1,993 — 1,993
Total bonds and stocks 78,650 1,993 91 80,734
Derivative assets
Credit derivatives — 1,523 — 1,523
Interest rate derivatives — 662 — 662
Foreign exchange derivatives — 86 — 86
GMWB hedging instruments — 52,400 31,199 83,599
Macro hedge program — — 42,017 42,017
Total derivative assets — 54,671 73,216 127,887
Separate Account assets [1] 28,982,017 — — 28,982,017
Total assets accounted for at fair value $ 29,060,667 | $ 56,664 | $ 73,307|$ 29,190,638
b. Liabilities accounted for at fair value
Derivative liabilities
Credit derivatives $ —1$ @ns —1$ (47)
Foreign exchange derivatives — (983) — (983)
Interest rate derivatives — (12,984), — (12,984)
GMWB hedging instruments — (28,779), (22,286), (51,065)
Macro hedge program — — (31,143), (31,143)
Total liabilities accounted for at fair value $ —1$ (42,793)( $ (53,429)( $ (96,222)

[11  Excludes approximately $12.1 million of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

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

The fair value process is monitored by the Valuation Committee, which is a cross-functional group of senior management within the Company that meets at least quarterly.
The Valuation Committee is co-chaired by the Heads of Investment Operations and Investment Accounting and has representation from various investment sector
professionals, accounting, operations, legal, compliance and risk management. 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, a Securities Fair Value Working Group (“Securities Working Group”) and a
Derivatives Fair Value Working Group (“Derivatives Working Group”), which include various investment, operations, accounting and risk management professionals that
meet monthly to review market data trends, pricing and trading statistics and results, and any proposed pricing methodology changes.

The Company also has an enterprise-wide Operational Risk Management function, led by the Chief Operational Risk Officer, which is responsible for establishing,

maintaining and communicating the framework, principles and guidelines of the Company’s operational risk management program. This includes model risk management
which provides an independent review of the suitability, characteristics and reliability of model inputs as well as an analysis of significant changes to current models.
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Bonds and Stocks

The fair value of bonds and stocks in an active and orderly market (e.g., not distressed or forced liquidation) are determined by management using a "waterfall" approach
after considering 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.

The Company 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 Company's process is similar to the third-party pricing services. The Company 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 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. This process involves quantitative and qualitative analyses and is overseen by investment and accounting professionals. As a part of these
analyses, the Company considers trading volume, new issuance activity and other factors to determine whether the market activity is significantly different than normal
activity in an active market, and if so, whether transactions may not be orderly considering the weight of available evidence. If the available evidence indicates that pricing
is based upon transactions that are stale or not orderly, the Company places little, if any, weight on the transaction price and will estimate fair value utilizing an internal
pricing model. In addition, the Company 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 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.

The Company conducts other specific monitoring controls around pricing. Daily analyses identify price changes over 3% for bonds and 5% for equity securities and trade
prices for both bonds and stocks that differ over 3% to the current day’s price. Weekly analyses identify prices that differ more than 5% from published bond prices of a
corporate bond index. Monthly analyses identify price changes over 3%, 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 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 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.

The Derivatives Working Group performs ongoing analysis of the valuations, assumptions, and methodologies used to ensure that the prices represent a reasonable
estimate of the fair value. The Company performs various controls on derivative valuations which include both quantitative and qualitative analyses. Analyses are conducted
by a dedicated derivative pricing team that works directly with investment sector professionals to analyze impacts of changes in the market environment and investigate
variances. On a daily basis, market valuations are compared to counterparty valuations for OTC derivatives. 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 model validation documentation and results of validation are presented to the Valuation Committee

for approval.

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

3 may not reflect the offsetting impact of the realized and unrealized gains and losses of the associated assets and liabilities.

Valuation Inputs for Investments

For Level 1 investments, which are comprised of exchange-traded securities and open-ended mutual funds, valuations are based on observable inputs that reflect quoted

prices for identical assets in active markets that the Company has the ability to access at the measurement date.

For the Company’s Level 2 and 3 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.

A description of additional inputs used in the Company’s Level 2 and Level 3 measurements is 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.

ABS, CMBS, collateralized debt obligations ("CDOs") and residential mortgage-backed securities ("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. Such estimates are derived based on the characteristics of the underlying structure and prepayment speeds previously experienced at

the interest rate levels projected for the underlying collateral.

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

in emerging market economies.

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.
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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 the preceding noted Level 2 measurements, but are Level 3
due to their less liquid markets. Also included in Level 3 are certain derivative instruments that either have significant unobservable inputs or are valued based
on broker quotations. Significant inputs for these derivative contracts primarily include the typical inputs used in the Level 1 and Level 2 measurements
described above, but also may include equity and interest rate volatility and swap yield curves beyond observable limits.

Separate Account assets

Separate Account assets are primarily invested in mutual funds but also have investments in bonds and stocks. Separate Account investments are valued in the same
manner, and using the same pricing sources and inputs, as the bonds and stocks 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 measured at fair value using significant unobservable inputs (Level 3) for the quarter ended June

30, 2018:
Total Gains and
Beginning | Transfers | Transfers | (Losses) Included in: Ending
Balance into out of Net Balance
As of Prior Level 3 | Level3 | Income | Surplus As of Current
(Amounts in thousands) Quarter End [2] 2] ] Purchases | Sales | Settlements | Quarter End
Assets
All other corporate bonds — asset-backed | $ 106 | $ —|$ —1$ —|$ 5($ —|$ —|$ (20)) $ 91
Total bonds and stocks 106 — — — 5 — — (20) 91
Derivatives
GMWB hedging instruments 17,463 — — — (8,550) — — — 8,913
Macro hedge program 34,309 — — —| (19,481) — (3,954) 10,874
Total derivatives [3] 51,772 — — —| (28,031) — — (3,954) 19,787
Total assets $ 51,878 |$ —1$ —1$ —1|$ (28,026) $ —1$ —1$  (3.974)$ 19,878

[11  Allamounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or (out) of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock carrying
value based on the lower of cost and market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
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 above.

(Amounts in thousands) June 30, 2018
Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value)
Assets
Bonds - unaffiliated $ 5276,238|$% 5,060,303 ($ 8,633|% 5,066,028 % 201,577 |$ —
Preferred stocks - unaffiliated 2,498 2,420 — 2,498 — —
Common stocks - unaffiliated 86,636 86,636 86,636 — — —
Mortgage loans 706,286 708,232 — — 706,286 —
Cash, cash equivalents and short-term
investments - unaffiliated 443,837 443,876 260,716 183,121 — —
Derivative related assets (39,386) 127,887 — (112,602) 73,216 —
Contract loans 104,199 104,199 — — 104,199 —
Surplus debentures 43,847 36,599 — 43,847 — —
Low-income housing tax credits 494 494 — — 494 —
Securities lending reinvested collateral assets 76,882 76,877 — 76,882 — —
Separate Account assets [1] 28,982,017 28,982,017 28,982,017 — — —
Total assets $ 35683,548|% 35629,540($ 29,338,002|$ 5259,774($ 1,085,772($ —
Liabilities
Liability for deposit-type contracts $  (727,072($  (727,072)| $ —|$ —|$ (727,072)| $ —
Derivative related liabilities (96,825) (96,222) — (43,396), (53,429) —
Separate Account liabilities (28,982,017)] (28,982,017)] (28,982,017) — — —
Total liabilities $ (29,805,914) $ (29,805,311)| $ (28,982,017) $ (43,396)|$  (780,501)( $ —

[11 Excludes approximately $12.1 million, at June 30, 2018, of investment sales receivable net of investment purchases payable that are not subject to SSAP
No. 100.
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D.

(Amounts in thousands) December 31, 2017
Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value)
Assets
Bonds - unaffiliated $ 3892897($ 3,696,842|9% 51,592|$ 3,643,186 % 198,119 |8 —
Preferred stocks - unaffiliated 2,543 2,467 — 2,543 — —
Common stocks - unaffiliated 71,372 71,372 71,372 — — —
Mortgage loans 474,340 464,673 — — 474,340 —
Cash, cash equivalents and short-term
investments - unaffiliated 547,291 547,296 424,597 122,694 - -
Derivative related assets (26,055) 143,251 — (112,336) 86,281 —
Contract loans 106,561 106,561 — — 106,561 —
Surplus debentures 16,454 13,710 — 16,454 — —
Low-income housing tax credits 564 564 — — 564 —
Securities lending reinvested collateral assets 119,609 119,613 — 119,609 — —
Separate Account assets [1] 30,502,251 30,502,251 30,502,251 — — —
Total assets $ 35707,827|% 35668,600($ 31,049,812|$ 3,792,150 | $ 865,865 | $ —
Liabilities
Liability for deposit-type contracts $  (513,033f$  (513,033)| —1$ —|$ (513,033 $ —
Derivative related liabilities (80,350) (80,157) — (38,764) (41,586) —
Separate Account liabilities (30,502,251)]  (30,502,251)|  (30,502,251) — — —
Total liabilities $ (31,095,634) $ (31,095,441)[$ (30,502,251)| $ (38,764)($  (554,619)$ —

[11  Excludes approximately $15.2 million, at December 31, 2017, of investment sales receivable net of investment purchases payable that are not subject to SSAP
No. 100.

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

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

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

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

At June 30, 2018, the Company had no investments where it was not practicable to estimate fair value.

Note 21 — Other Items

C.

Other Disclosures

On May 31, 2018, Hartford Holdings, Inc. (‘HHI"), an indirect parent company of the Company and a direct wholly owned subsidiary of The Hartford, sold all of the
issued and outstanding equity of Talcott Resolution Life, Inc. ("TLI") (formerly Hartford Life, Inc.), TL's parent, to a group of investors led by Cornell Capital LLC, Atlas
Merchant Capital LLC, TRB Advisors LP, Global Atlantic Financial Group, Pine Brook and J. Safra Group. Under the terms of the purchase and sale agreement, the
investor group formed Hopmeadow Holdings, LP, a limited partnership, that acquired TLI and its life and annuity insurance operating subsidiaries consisting primarily of
TL and the Company. As part of the transaction, the Company has a new indirect parent company.

The Company funded a pre-closing return of capital to TL totaling $309.5 million. This return of capital included amounts that HHI paid to the Company and its affiliates
for certain assets that were transferred to HHI related to the reallocation of alternative minimum tax credits and other tax settiements. In addition, as part of the
agreement, HHI reimbursed the Company for leakage as defined in the agreement by contributing capital totaling $37.6 million to the Company before closing.

Immediately following the close of the transaction, the Company and TL entered into reinsurance agreements with Commonwealth Annuity and Life Insurance
Company, a subsidiary of Global Atlantic Financial Group. Pursuant to the reinsurance agreements, the Company ceded on an 85% quota share basis the Company's
variable and fixed payout annuity contracts and period certain structured settlement contracts, along with a 75% quota share of standard lives structured settlement
contracts. The net impact of this reinsurance transaction on the Company’s results of operations and financial condition included the transfer of reserves, deposit
liabilities and IMR totaling approximately $2.5 billion, offset by cash and invested assets totaling $2.7 billion at market value. The Company realized gains of $258
million and received a ceding commission of $141 million, before tax. The net gain totaling $78 million, after tax, was deferred as a component of Other than special
surplus funds on the Company’s Statement of Liabilities, Surplus and Other Funds, and will be amortized over a period of 25 years as earnings are projected to emerge
from this block of business.

In April 2018, the Company's direct parent, Hartford Life International Holding Company, was dissolved and the Company became a direct subsidiary of TL.

TL and TLA received approval from the State of Connecticut Department of Insurance on January 22, 2018, to enter into an assumption reinsurance agreement
effective February 1, 2018. Pursuant to this agreement, TL transferred approximately $4.6 billion of reserves and $0.1 billion of associated interest maintenance
reserve liability along with cash and invested assets with a book value totaling $4.7 billion, equal to the liabilities, to TLA. This assumption reinsurance transaction was
considered a non-economic transaction and TLA and TL received no material impacts to surplus as a result of this transaction.

Note 22 - Events Subsequent

The Company had no material subsequent events through the filing date of August 9, 2018.

Note 23 - Reinsurance

A

Ceded Reinsurance Report

Section 2 - Ceded Reinsurance Report - Part A
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1. The Company has one reinsurance agreement in effect under which the reinsurer has a limited right to unilaterally cancel any reinsurance for reasons other than
for nonpayment of premium or other similar credits. See Note 1 for further discussion of prescribed practices.

a.  For the periods ended June 30, 2018 and December 31, 2017, 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 $136,976,065 and $122,009,617, respectively.

b.  For the periods ended June 30, 2018 and December 31, 2017, the total amount of reinsurance credit taken for this agreement was $173,387,424 and
$187,707,103, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.  Risk-Sharing Provisions of the Affordable Care Act ("ACA")
The Company had no accident and health insurance premiums that are subject to the Affordable Care Act risk-sharing provisions.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2017 were $5.1 million. As of June 30, 2018, $0.2 million has been paid for incurred claims and claim adjustment expenses attributable to
insured events of prior years. Reserves remaining for prior years are now $4.9 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Accident and Health lines of insurance. As a result, there has been a $0 million prior-year development from December 31, 2017 to June 30, 2018. The
change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional information becomes
known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements
No significant change.

Note 27 - Structured Settlements

No significant change.
Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies
No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

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

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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statementas of June 30, 20130t TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 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? Yes[X] NoJ[ ]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] Nol[ ]
2.2 Ifyes, date of change: 06/01/2018
3.1 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? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

The Company has a new direct parent due to the dissolution of its parent holding company. The Company has a new indirect parent as a result of the Talcott Resolution sale (see Note 21).

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, 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.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017
6.2 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. 12/31/2012
6.3 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). 04/04/2014
6.4 By what department or departments?
Connecticut
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[]
7.1 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? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Talcott Resolution Distribution Company, Inc. Windsor, CT NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]

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

9.3

The Company's code of ethics was amended to reflect the new company hame, remove sections applicable to a subsidiary of a publicly traded entity and for other non-substantive matters.

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

Qo8
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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.)
If yes, give full and complete information relating thereto:

The Company has $227.391.473 of bonds and cash pledged as collateral for derivative activity.

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] Nol[ ]

$ 22,312,961
$ 0
Yes[X] Nol[ ]

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 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 14,630,628 10,004,350
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 14,630,628 $ 10,004,350
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] NoJ[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
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: $ 76,882,538
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 76,877,240
Total payable for securities lending reported on the liability page: $ 76,877,234

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, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2
Custodian Address

JPMorgan Chase Bank, N.A.

4 Chase MetroTech Center, 16th Floor, Brooklyn, NY 11245

The Bank of New York Mellon

101 Barclay Street, 8 West, New York, NY 10286

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 Ifyes, 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
PGIM, Inc. 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 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 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
Central Registration Depository Name of Firm or Individual
Number

Q08.1

3 4 5
Legal Entity Identifier (LEI) Registered Investment
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Agreement (IMA) Filed
106699 Hartford Investment Management Company FEOBULMG7PY8G4MG7C65 SEC DS
105676 PGIM, Inc. 5493009SX8QJBZYIGB87 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*GlI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer orobligor 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 5*Gl securities? Yes[X] No[ ]

Q08.2
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3.1
32
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

101 FAIM MOMGAGES. .vovvvvvivreeirsiseise it itess sttt 8888818818888 8 88888t e 0
1.12  Residential mortgages G 0
113 Commercial mortgages B, 708,231,834
114 Total MOrtgages in OO SEANGING..........eueiiuiiieieieiieeieseise ettt s st s s bR s ee s s s skt R bbbttt B, 708,231,834
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS ..ottt G 0
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. .....oveecveecieeitciie st s 244 s b s b s s e e s st s bbbt G 0
1,32 RESIAENEAI MOMGAGES. .......vveieeierieeeieeiee ettt s sttt 8888888888888 8588 e 0
1,33 COMMEICIAl MOMIAGES. ... .. cvivivcteicteieiieie sttt b e s et bbb st s s b b s et bR b s s et b s R b b s b s a b b st bbbt s bbb s b bbb s R b e b bbb e ae b bbb e s s st bnnebnas B e 0
1.34  Total mortgages with interest overdue more than thre MONENS. ...ttt bbb s st en e 0

Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. .ve.evecveeeieeeieeeeeeeeeeeseeeeseeseeesseessees e st ees s e s e e se s s e s s s s st st st s st s s s s e s e s e s s e s s s s e st s st es st en s es e et e s st s e s s e s s s sen e e 0

142 Residential mortgages G e 0
1.43  Commercial mortgages 3OO 0
144 Total MOrtgages iN ProCESS O fOrECIOSUE............cvuieiieeicriites ettt bbbt b bt s e ee b s s sttt s bt s st ae s sa st en et banen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt bbbt s G, 708,231,834
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.61 Farm mortgages G 0
1.62  Residential mortgages... G 0
1.63  COMMEICIAl MOMGAGES. ... .cvuivuiviseisitsieiete ettt ss et b bbb bbb b8t es sk s s b s 48 s A8 s AR s bbb bbbttt B 0
1.64  Total mortgages foreclosed and tranSfErred t0 FEAI ESTAE. ... .. . vttt s sttt e 0
Operating Percentages:

2.1 ABH LSS PEICENE.......ceererieececireiseeee et ese et ee st asess s asee st s s es e b e84 8 eS8 S 8RR S E e eS8 28R 8RR R E SRR R AR e R n e nEeee AeEieEEesEsEiestestessesiestantneenes 0.0
2.2 A&H COSt CONTAINMENT PEICENL........oueiritiiiieeiieiscissieeseise ittt b bbb bbb s b £ s b s8R se £ s £ ee b e R8s n s b s s b e b s bbb be | 4hebastessasses et anten et et antenanaes 0.0
2.3 A8H expense percent eXCluding COSt CONLAINMENT EXPENSES...........vurerrurrerreereesreseeeeseesesseseseesessesesessessesssssessessssssessessasssessessssssssessasssessessesssssnssessassnssassasss  sesssssossasssesssssasssessassasssssseses 0.0

B 0
Yes[ ] No[X]
B 0

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 e TEPOTHING BNEEY?.......eeceeeece ettt bbbt b b s b b s s s b4 b st s e s s s bbb s bbb et s st b et bbbt ns Yes[ ] No[ ]

Qo9
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Non-Affiliates
84824....... Commonwealth Annuity and Life Insurance Company Authorized.......
84824....... Commonwealth Annuity and Life Insurance Company Authorized........

Q10




Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

1

Active
Status

Direct Business Only

Life Contracts

2

Life Insurance
Premiums

3

Annuity
Considerations

A&H Insurance
Premiums,
Including
Policy
Membership
and Other
Fees

4 5

Other

Considerations

Total Columns 2
through 5

Deposit-Type
Contracts

1. AIADAMAL......ci
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado
7. CONNECHCUL......cvvvcveereerieieicis et
8. DEIAWAIE.......oecvieeeecictce e
9.  District of Columbia.
10.  Florida.........co......
11.  Georgia...
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22, MasSaChUSELLS.........ccoeveevererercrieereeiesereeseesssseeseesesseeeeseeneMA | L | ..6,169,463 | ...
23, MiChigan.......cccovverrmenenrnninenennessssssssessssssssssssssessssssssssssssssessss M | ool | v 10,560,961
24,
25.
26.
27.
28.
29.
30. New Hampshire.. .
310 NEW JETSEY oottt sttt NJ|...... L.
32, NEW MEXICO......oviiririeieieiisiie et NM{...... L.
33, NEW YOTK..ooeicvcveiecee et NY{...... N...
34.  North Carolina. .NC]|...... L.
35. North Dakota... .ND|...... L.
36. .OH]...... L.
37. LOK|...... L.
38. OR|..... L.
39. Pennsylvania... LPA|..... L.
40. Rhode Island... ~RI...... L....
41.  South Carolina.... SC|...... L.
42.  South Dakota.. SD ... L.
43.  Tennessee.. JIN L.
44,  Texas...... JIX L....
45.  Utah..... UTH L.
46.  Vermont.. VA I L.
A7, VITGINIB. oottt VA[...... L. ..2,847, 370
48, WaShiNGION......c.eveeeeeieicteceee et WAT...... L. ...4,319,411
49.  West Virginia... WVI...... L.
50, WISCONSIN.....uveirrereireeeisesteee s s sssssssses st st ssessnsses WI]...... L.
51, WYOMING. ..ottt WY ...... L.
52.  American Samoa. LAS ... N...
53.  Guam.............. .GU]...... N...
54. Puerto Rico...... .PR]...... L.
55, USVirgin ISIands...........cccevererierrinieiesisiee e VI...... L.
56.  Northern Mariana Islands...........c.ccoceerieververrererceeese s MP]...... N...
57. Canada.......cccoeuververiennes .CAN]|...... N...
58.  Aggregate Other Alien XXX..
59, SUBOtAL.....ciccecce s XXX,
90. Reporting entity contributions for employee benefit plans... XXX,
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........cceveveeriveeeieieeeee e XXX 1,306 | oo (0] IO (01 PSR B SRRSO 1,306 | oo 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........cweverurrerererrurressenseseesesessesessessesssssssenns I, .0 O I (U] IS (O] I (01 ST | I SRS (0] IS 0
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........ccerererreereereereinernnesneseeseseseesesseeens XXX 880,672 [ 2,964 | 8144 | 0 [ 891 780 ......................... 0
94.  Aggregate other amounts not allocable by State. XXX ] e [0 [0 ] 0 [ e 0
95.  Totals (Direct BUSINESS)......covvurrvrerrernereereenens XXX 619 |........81,647,325 | ..........136,268 |....... 20,547,184 | .........521 ,129,395 2,477,510
96.  Plus Reinsurance ASSUMEd..........ccceveueurirereinieneieessissseeessseessenns XXX, ,046,480 |..........3,610,950 | .oooovvvienennn0 [ 3,258,074 |........... 46,915,505 | oo 0
97, Totals (All BUSINESS).......vuuierierrireiiriiesiesisesesiesiesissssssssssssies XXX, ,845,099 | .........85,258,275 |..........136,268 | ....... 23,805,258 | ......... 568,044,900 |........... 2,477,510
98. Less Reinsurance Ceded...........ccoververerrrnnnnes XXX s 458,792,905 |....1,621 435 009 | .0 | 18,550,459 |...... 2,098,778,374 |...1,187,410,402
99. Totals (All Business) less Reinsurance Ceded...........cocovvreereunncn. 1,0, [ 52,194 | ..(1,536,176,734)| ..........136,268 |......... 5,254,799 | ....(1,530,733,474)| ..(1,184,932,892)
TE-INS
58001, ZZZ Other AlIBN.........cveveeveieeeieie s XXX 1,098,965 [ 0 | a0 | 0 [ 1,098,965
58002, oot nsesssiessesssssessssessssssessesssssessesssesess | XK | eneernennnensnrenenn0 [ 0 | 0 |0 | 0
58003. XXX.. .0
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX.. | om0 [ el | 0 | 0 | 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)... XXX, .1,098,965

coooco

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 ] e 0 0 ] 0
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.
N - None of the above - Not allowed to write business in the state




statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

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

Robert E. Diamond
TR T Henry Cornell
David |. Shamis ap

100%
| |

AMC MGP GP Ltd. Cornell Capital GP 11l GP LLC
(Crm) GP (Crn) 5P
|| 1
Cornell Capital GP 111 LP

&P of Cornell Capital Partrers Il LP

44% of Hopreadow Cayman GP LLC
|' (CYM)

AMCFund GP LP

GP of Atlas Merchant Capital Fund LP
25% of Hoprneadow Cayman GP LLC

AMC Fund MGP LP
(YA GP

[4%9)

{Crna)

Hopmeadow Cayman LP

Hopmeadow UK Holdings Ltd.
(GBR) 85%

Hopmeadow Holdings GP LLC
100% of Hopmeadow Holdings LP

5P of Hoprmeadow Holdings || LP
(DE) 82-3950273

Hopmeadow Holdings LP

(DE) 82-3930622 100%

H

Hopmeadow Acguisition, Inc.
82-3950446 100%

(DE]

H

Talcott Resolution Life, Inc.
06-1470915 100%

(DE]

Talcott Resolution Life Insurance

Company
06-0974148

{CT) 100%

(CYI1)
1
[ ]
Atlas Merchant Capital Fund LP Hopmeadow Cayman GP LLC .
(YT GP of Hoprieadow Cayrnan LP Cornell Capital Partners 11 LP
100% of Hopmeadow UK Holdings Ltd. ( Criv)
(CY)

Hopmeadow Holdings 11 LP
(DE)  82-3965481

1

[
Talcott Resolution Life and Annuity

Insurance Company
39-10525598

(CT) 100%

|
Ametrican Maturity Life

(1)

Insurance Company
06-1422508

Beassurance Corporation
06-1207332

(<T)

[
Talcott Resolution Distribution

1
Talcott Resolution Comprehensive Employee Benefit

Company, Inc. Service Company
(CT) 06-1408044 CT) 06-1120503

Talcott Resolution International Life

The Hartford International Asset

Management Company Limited
[IRL)

(DE]

Lanidex, R, LLC
47-4913154
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SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

€10

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary o 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) (Y/N) *
Members
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |82-3930622.. | ....coveve] ceeereierienis [ Hopmeadow Holdings, LP Hopmeadow Holdings, GP LLC . | Ownership......... ...100.000 |Diamond/Henry Cornell | ... [\ [ S
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |82-3950446.. | ......ccoe| coreriririiies e Hopmeadow Acquisition, INC............ccueeermreneicreiniieieenninee DE.....ccce. UlP......... Hopmeadow Holdings, LP...........cccccevvivrenec. Ownership......... ..100.000 |Diamond/Henry Cornell ~ |..... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... | 06-1470915.. | ...ccvvevere] conee 1032204 | ..o Talcott Resolution Life, INC..........ceuiereeeneeririrriseereiseeeene DE.....c..... UIP......... Hopmeadow Acquisition, INC...........ccoereureenc. Ownership......... ..100.000 |Diamond/Henry Cornell | ... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 88072... |06-0974148.. | .....ocoovt] o A5947 | .o Talcott Resolution Life Insurance Company...........cccceveveeenee. CToies UDP....... Talcott Resolution Life, INC.....c.covvvvverirninnnn. Ownership......... ..100.000 |Diamond/Henry Cornell | ... N...... [ S
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |47-4913154.. | ..ooovvvvr] e e LanideX R, LLC......uoviieieeieieseise e DE............ NIA......... Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 81213... | 06-1422508.. | ......ooov] cveireieiienis [ American Maturity Life Insurance Company A Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 93505... | 06-1207332.. | ..eeovvevee] eereeeiieiienis v Talcott Resolution International Life Reassurance Corporation |CT............ A Talcott Resolution Life Insurance Company.... | Ownership......... ..100.000 |Diamond/Henry Cornell | ... [\ [
The Hartford International Asset Management Company David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... | eveverrrerrrreees | eerrieenis] cerreerie e e Limited IRL....cc.cene. NIA......... Talcott Resolution Life Insurance Company.... | Ownership......... ..100.000 |Diamond/Henry Cornell | ... N (I
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 71153... [ 39-1052598.. | ...vvvevis] correeiieeiiein e Talcott Resolution Life and Annuity Insurance Company.......... CToiis RE.......... Talcott Resolution Life Insurance Company.... | Ownership......... ..100.000 |Diamond/Henry Cornell | ... N...... [
Talcott Resolution Comprehensive Employee Benefit Service Talcott Resolution Life and Annuity Insurance David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |06-1120503.. | ...ccvevr] eerieerierienis [ Company CToeen DS......... Company Ownership......... ...100.000 |Diamond/Henry Cornell | ... Y. [
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |06-1408044.. | ............| cevenee. 940622 | ..o Talcott Resolution Distribution Company. CTeie DS......... Company Ownership......... ..100.000 |Diamond/Henry Cornell | ... Yoo [




Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. 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 XXX VI 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

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.

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

N kR wbd

Bar Code:

* 7115 3201849000002 = * 7115 3201844700002
* 7115 320183 650000 2 =* * 7115 320184480000 2 =«
* 7115 3201844510000 2 =
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Stementas o e 30, 20180ie. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Provision fOr FULUTE QIVIENGS.........c.evuieieeieeieeie ettt bbb bbbttt
2505. Payable on investment purchases......................
2506. Interest on policy or contract funds due or accrued
2507. Accrued interest on derivatives in a liability position...
2597. Summary of remaining write-ins for Line 25
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Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e .0
2.2 Additional investment made after acquisition. 0
3. Current year change in encumbrances............. 0
4. Total gain (loss) on disposals............ 0
5. Deduct amounts received on disposals............cccerrrrrererrennn. 0
6. Total foreign exchange change in book/adjusted carrying value ...0
7. Deduct current year's other-than-temporary impairment recognized .0
8. Deduct current year's depreciation ...0
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) .0
10. Deduct total nonadmitted amounts .0
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
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...........c.ccuvveieeieiivriieiie e eieeiens | eveieiesisie e 464,659,032 | ..o 488,470,046
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....61,365,000
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other. .0
4. Accrual of discount ]
5. Unrealized valuation increase (decrease) ...0
6. Total gain (loss) on disposals. 8,893,521 .0
7. Deduct amounts received on disposals 458,597,878 ....85,176,014
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 11,295
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... .0
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens .0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .708,308,642 | ...
12, TOtal VaAlUGHION GIOWEANCE.........cueieeieiiiiiiei ettt n s st essesnennnens | festessessssssssssesssessssnsanesneees (76,809)] ...
13. Subtotal (Line 11 plus Line 12).. .708,231,833
14.  Deduct total NONAAMILEA AMOUNES............cveiieieieiccece ettt ettt b s s s s s ssesets | ebsesssssssesssssssanses st snssssessssntenaenas 0
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiiciiiereieeete et se st be s s s snaes | sebessssesssnsesessesesssesasanes 38,241,868 | ...cocvevieeeereies 40,892,513
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) .
6. Total gain (loss) on disposals 7,826,643
7. Deduct amounts received on disposals 138,496,272
8. Deduct amortization of premium and depreciation 160,495
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ....38,241,868
12. Deduct total NONadMItted AMOUNES..........c.cveviieiieiciciee ettt s s ss s snsensesens | ansesssssssessessssensessanssssnsensessessnsensesseld | toriesssssssesssssssansessesssnsns 3,262,595
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieieieiciisiiescsesssstese s sssssssssessssssesssssssessess | svsessssssessesssssnssssassesans 508,953,377 | oot 34,979,273
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 4,734,543,240
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 1,900,008,330
3. Accrual of discount 6,621,146
4. Unrealized valuation increase (decrease) ..(1,234,409) 3,589,594
5. Total gain (loss) on disposals 246,802,728 13,873,441
6. Deduct consideration for bonds and stocks disposed of. 3,018,664,096 ...2,864,414,685
7. Deduct amortization of premium 9,856,643 ....25,014,901
8. Total foreign exchange change in book/adjusted carrying value... ..(487,540) | ... ..1,662,937
9. Deduct current year's other-than-temporary impairment recognized.... .0 187,856
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 878,553 | vt 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..5,159,362,515 3,770,681,245
12. Deduct total NONAAMItEd AMOUNES..........c.cviviieieicicecie ettt b e bbb sses e | sbastessessssasssssesses st st ensenas 2,684,285 | ..o 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciueiiieiciiiiieiesessctesesesiesiesesssssssssssssesssessessssssenes | srssesisssssessesessssssses 5,156,678,230 | ...ooovererereriisians 3,770,681,245




Satementas o une 30, 20to1re TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted 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

NAIC 1 (B)-ereereereeseee ettt ensins | ieesseessenssenssenens 4,692,962,739 | ....ooovrririen. 2,338,781,127 | oo 3,732,090,929 | ..o (22,737,183) | v 4,692,962,739 | ..ooovrvriininnns 3,276,915,753 | ..oeoieeeereereeeeineeeeeenieeieeiis | e 2,618,773,259
2. NAIC 2 (B)- ettt | seeebi bbb 2,508,783,384 | ..ccoovvieiieis 99,007,737 | coovvveireierireenne 840,927,119 | .oovvveeeieins 38,861,598 | ...vverirririnne 2,508,783,384 | .....ccevnrririinnn 1,805,725,599 | ..o | eerrerisnieneenens 1,084,871,077
30 NAIC 3 ()ereruvenerneireireireiseiseiseesse e | ariesissiesi s 173,395,302 | ..cvvvvvnrincrienieninas 11,008,547 | ..ovvvrerrierierinnens 42,542,531 | oo (21,699,925) | ... 173,395,302 | ..oovvvvirirriinne 120,159,393 | ...ooveurereieiineieniiseiineiinesiesnias | rertenienienienienis 74,544,491

NAIC 4 ()-vuvrerrereeereiieeiseteises sttt ettt ss st snssessenes | sessessessesssnsssssessenens 30,555,443 | oo 2,511,678 | oo 8474708 | ..o 3,306,048 | ....ovveriririeninas 30,555,443 | ...ooovoviirririeiin 27,898,487 | ..o | e 37,205,915

NAIC 5 (B)- 1.ttt | esssessssesesssse e eeees 9,029,986 | .....oorvenrirrireiieiieeieee e [0 T 3,065,883 | ..o (749,605) | ...ovvoerrecieinne 9,029,986 | ....oovvrierriieieeiies 5,214,498 | ..o | e 3,855,733

NAIC B (B)- .. vvererrereireiseese ettt | rnisesss s 291470 | oo 13,100,000 | oo 746,515 | oo (96,472) | oo 291,470 | oo 12,548,482 | ...ieiiiiiiiiiisieisninienes | e 291,470

TOtAl BONGS. ...ttt | eonsinnsseni s 7,415,018,323 | oo 2,464,407,089 | ..oovoviiniiniinns 4,627,847,687 | ..o (3,115,539) | ..ovverrrrnirniies 7,415,018,323 | ..o 5,248,462,186 | .....ovviiviiiiiiinisnisiian (] P 3,819,541,945

20IsO

NAIC 2. | eriene e 2,443,028 | ..o (O RO (U N (V1<) | N 2,443,028 | ..o 2,819,572 | oo | e 2,466,654
10, NAIC 3.t | s bbb s 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ | s 0
110 NAIC A | e 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ | 0
12, NAIC 5.t | eresen b 0 [ oo 0 [ e (OO 0 [ oo 0 [ e 0 [ oo | e 0
130 NAIC Bt | et 0 [ 0 | 0 [ 0 | 0 | 0 | e | e 0
14, Total Preferred SOCK..........coouiuriiniiiiciciscirisrscessscsseienes | risniisn s 2,443,028 | ..o 0 [ 0 [ (23,456) | ..oocvoviiicisia 2,443,028 | ..o 2,419,572 | .o [0 P 2,466,654
15.  Total Bonds and Preferred StocK.........oiiiiininiiniinisisisnisnisnisnins | conesnisenisesiienenas 7,417,461,351 | oo 2,464,407,089 | ....cooccvviiiinnn 4,627,847,687 | ...occovviiiiicin, (3,138,995) | ...voviiniiniinnns 7417,461,351 | oo, 5,250,881,758 |.....ccoovviiiiiiiiiiiciinisiad [ R 3,822,008,600

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§.....186,166,238; NAIC2§............ 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S...... 0; NAIC63§.....1,993,243.




statementas of June 30, 20130t TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ooirirreriernerienes | s 46,751,635 |.....cccoovvveenee 0,39 N O 46,759,275 | ..o 1,801,905 | ..oooovererenrieciis 56,833
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 122,315,648 | ..ooovveveerieeeseenne 346,727,727
2. Cost of short-term iNVeStMENtS ACUINEA...........ccvueieiveiiiieieciceee et besasas | sbsesssessessssssesse s snsesans 939,989,795 | ..oeveveereeeeeeeenns 995,071,689
3. ACCIUAL OF GISCOUNL.......ouviiiiiiiiii bbb | st 13,908 | oo 13,205
4. Unrealized valuation iNCrEASE (AECTEASE).........ruuurerereirrerreerreseeseeeeessesseessesseessssssssessesssessesssssessessessessessessssssessessnsnnss | soessssssssssssssssessessssssessessassnsssessasssnssn 0 | et 0
5. Total gain (I08S) ON QISPOSAIS.........ccvvriviiriieriiiireieiieie sttt b et tbsae bbb bt se b ss st b s sessssebnses | ebessssssesssesessses st sesebasseb et s eaesanas 162 | v (98)
6. Deduct consideration received 0N QISPOSAIS...........ccuiveieicveirieicie ettt b st bbb sestenas | ebsesstesteses s ses s seeses 1,015,532,035 | cocvveeeeeecreres 1,219,484,632
7. Deduct amortization Of PrEMIUML..........ccciiiuiiiiieiics ettt bbb bbb s s s s ssaebenanes | ebessssesesssesesssessssssebenssbesensnaas 35,843 | oo 12,244
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses L0 PO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........c.ccocvruereiiirrieieriesieesesieiieis | cvenieissiese e ssssssenses 46,751,635 | oovoveeieeeeee 122,315,648
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....veiiiiieiieiiciisiesessississieseesstsseesssssssessessensssssensesssses | assesssssssessasssssssessesssssssessas 46,751,635 | oo 122,315,648
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Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen 63,093,143
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen 2,586,413
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt 15,547,709
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen (62,864,272)
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s (9,715,264)
LGB o 2 110§ OO U SRS (219,316)
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt 0
8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een 3,806,395
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt 31,665,335
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas 31,665,335

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.uevururrrreeresressesesessesssssssssesssssssssessessssssessesssssessessssssessesssssessessessssssessesssssessasssssessessons 16,626,250
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cccvvieieieiniieieieese e 2,787,098
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccceveeeee. 0
3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee 8,229,737
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e (2,374,008) 10,603,745 10,603,745
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............c.cccevevenee 0
3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee 8,229,737
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (2,374,008) 10,603,745 10,603,745
3.3 SuUDtOtal (LINE 3.1 MINUS LINE 3.2)......ucuieeieiciiiieieiete ettt b s st s 248481 bbb bbb s bbbt n bbbt 0
4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns (22,521,276)
4.2 Less:
4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee 0
4.22 Amount recognized (20,147,303) (20,147,303)
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueiueieieeeeieereseiseisesssstseesesssssssesessessssssessessesssessesse s ssess a8 s a8 e84 E 4588482842848 S 8RR bbbt n e (2,373,973)

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

5.1  Total gain (loss) recognized for terminations in prior year............cc.ceeveereenceneennes 2,373,973
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt 19,413,348
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb 0
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen 19,413,348
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 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
CDS: MALAYSIA FEDERATION

930815B@3. |BOND WITH CREDIT DEFAULT SWAP|1....coovcvvers | crrvennne 741,935 | .......... 731178 | e 708,376 (10/16/2017 |12/20/2022 | (MALAYS)REC1. | . 11,208 | oo 408 {912810 RZ 3 |TREASURY BOND.......ccccovvvmmirrnirniens PSS ISP 719,970 | ........... 707,968
CDS: MALAYSIA FEDERATION

930815B@3. |BOND WITH CREDIT DEFAULT SWAP|1....coovcvvivs | o 258,065 | ........... 266,297 | ........... 248,660 [10/16/2017 [12/20/2022 | (MALAYS)REC 1. | 3,899 | oo 142 1912828 X8 8 | TREASURY NOTE........cooomvivmiirnriniinnes PSS ISP 262,398 | ........... 248,518
CDS: MALAYSIA FEDERATION

70687WN*9.. [BOND WITH CREDIT DEFAULT SWAP | 1....ccoocvvvens | e 900,000 | ........... 891,244 | ........... 896,189 [09/21/2016 [12/20/2021 | (MALAYS)REC 1. | (8,703) | ..oovenne 6,642 [13976A AH 3 |AFIN_16-3.......cccovrrvrrirrirriirieniriienens AFE. oo | s 899,947 | .......... 889,547
CDS: MALAYSIA FEDERATION

70687WQ@4 |[BOND WITH CREDIT DEFAULT SWAP | 1....cccvvvviees | e 2,100,000 | ........ 2,081,031 | ....... 2,184,336 |09/21/2016|12/20/2021 | (MALAYS)REC1. | (18,969) | ............. 15,498 (190760 HT 8 |COBB-MARIETTA GA COLISEUM & EX|1FE............ | .ccc0cc. 2,100,000 | ........ 2,168,838
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z......cccccee | veven. 6,198,636 | ........ 6,643,841 | ........ 6,345,489 |03/20/2018|06/20/2023|1.00% | 149,477 | oo 149,698 |375558 BA 0 |GILEAD SCIENCES INC......c.cocovvvrennnee 1 ST I 6,494,365 | ........ 6,195,791
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......cccccee | vevene 3,935,642 | ........ 5,185,638 | ........ 5,209,098 |03/20/2018|06/20/2023|1.00% | 94,906 | ............. 95,046 |64972F L2 0 |[NEWYORKNY CITY MUNWTRFIN.. [1FE....ccccccc. | woenene 5,090,732 | ........ 5,114,052
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......cccccee | vrvunnes 491,955 | ........... 501,618 | ..ccoouue 507,549 [03/20/2018|06/20/2023{1.00% | 11,863 | .o 11,881 |77586T AC 0 |ROMANIA (REPUBLIC OF)........cccvcveneee 2FE | e 489,755 | .......... 495,669
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccccc. | . 1,042,945 | ........ 1,036,438 | ........ 1,071,636 [03/20/2018|06/20/2023{1.00% | 25150 | ..ccoveeee. 25,187 1912810 SA 7 |TREASURY BOND........cccocemniimmiirniinn T [ e 1,011,288 | ........ 1,046,448
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccccc. | . 2,395,822 | ........ 2,399,687 | ... 2,781,514 |03/20/2018|06/20/2023|11.00% | 57,774 | ..o 57,859 (912810 RD 2 | TREASURY BOND.........cccoonniimniinrinns T [ e 2,341,913 | ... 2,723,654
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccoccee | veven. 5,435,000 | ........ 5,705,792 | ........ 5773911 |03/20/2018|06/20/2023|1.00% | 131,062 | .....co.ne. 131,256 |46634G AB 7 |JPMCC_09-IWST......covvvrirrirrerircrinenene TFMen | e 5,574,730 | ........ 5,642,655
CDS: BANK OF AMERICA CORP

PENDING..... [BOND WITH CREDIT DEFAULT SWAP | 1Z.......cccccee | even. 2,100,000 | ........ 2,085,038 | ....... 2,149,052 |03/20/2018|06/20/2023 | (BAC)REC1.00 | . 49,852 | .cvvuunn: 41,998 (912810 SA 7 |TREASURY BOND.......cccovvvvrrerirrrrnnne T [ v 2,035,187 | ........ 2,107,054
CDS: GOLDMAN SACHS GROUP (GS)

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccccc. | e 3,196,411 | ....... 3,055,607 | ........ 2,858,821 |03/20/2018|06/20/2023|REC 1.00% | 55,446 | ............ 49,339 |20030N CE 9 |COMCAST CORPORATION.................. 1FE i | e 3,000,161 | ........ 2,809,482
CDS: GOLDMAN SACHS GROUP (GS)

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccccc. | . 3,803,589 | ........ 4,765,849 | ........ 5,509,407 |03/20/2018|06/20/2023|REC 1.00% | .l 65,978 | ............. 58,711 | 702274 AW 1 |PASADENA CALIF PUB FING AUTH L. [1FE........c... | woucen. 4,699,871 | ........ 5,450,696
CDS: MORGAN STANLEY (MS) REC

PENDING..... |BOND WITH CREDIT DEFAULT SWAP|1Z......ccccoe. | evves 1,200,000 | ........ 1,254,520 | ........ 1,193,046 {03/20/2018 |06/20/2023 | 1.00% 36253P AG 7 |GSMS_17-GSB......covvrerrrrrcrrrrrrirererns TFMein | e 1,232,590 | ........ 1,172,089

PENDING..... [BOND WITH CREDIT DEFAULT SWAP| 2Z............. | ... 5,629,603 | ........ 5,724,543 | ........ 5,645,158 |03/20/2018 |06/20/2023 | ICE: CDX.NA.IG.30 V1 REC 1.00%....... 31572X AA 8 [EFMT_17-1. e AFE i | e 5,629,501 | ........ 5,562,030

PENDING..... [BOND WITH CREDIT DEFAULT SWAP 9,869,958 | .......9,743,892 | ...... 10,048,853 |03/20/201806/20/2023 | ICE: CDX.NA.IG.30 V1 REC 1.00%.... 912810 SA 7 |[TREASURY BOND......ccocvvvirvirvernenenes | Tt | s 9,577,261 | ........ 9,903,111

PENDING..... [BOND WITH CREDIT DEFAULT SWAP ....34,500,439 | ...... 34,280,356 | ...... 39,730,748 |03/20/2018 |06/20/2023 | ICE: CDX.NA.IG.30 V1 REC 1.00%....... 912810 RD 2 |TREASURY BOND........cccoovcvverncnnnninne | Tocvvciiiciinnns | e 33,697,897 | ...... 39,221,307

9999999, TOtAl. ..ot | s 86,352,571 | ...... 92,861,844 |..... XXX.oo. [ e XXXeovn [ v 00,3, SO R 1,495,005 | ........ 1,402,935 |........ XXX | e, 2,9, SO DU, ¢.0,§ [T 84,857,565 | ...... 91,458,909
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Stterentas ot une 0, 2018 ve. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 INVENTOrY........cccevieiericieeieeseeessesssseeisnes | ceveieiseessssssesssesenns LS IR 88,888,076 | .....ceovveererrrinnn Lo 85,807,313 | oo [0 OO [0 0 [ e [0 I I 88,888,076
Add: Opened or acquired tranSactions..............cceeerervees | vevevreriereeesieseensnens 6 | e 81,836,613 | ..ooeveveceiiienn 0 [ oo 0 [ e 0 [ o [0 IR 0 [ oo [0 RN 6 | e 81,836,613
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn XXX ooveveivins | e 634 |.......... 9,0 O TN 645,390 |.......... XXX vvievens | e [ I XXX ovvvvirreine | e [V I XXX eoveieivien | e 646,024
Less: Closed or disposed of transactions.............ccceueveviees | covververieinieierinnnas B | o 84,396,431 | oo, (0 () [ T (0 [0 T (0 B | o 84,396,431
Less: Positions disposed of for

failing effectiveness Crteria.........ccovwerrrrrirrnrneiniinies | covreeeeneneireesneennenns 0 [ o {1 [0 RN (01 I [0 TR [0 L0 R [0 0 | e 0
Less: Decreases in replication (synthetic

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX orerviiieien | e 521,579 |.......... XXXooivreerien | oo 100,132 |.......... XXX otiereririen | et nseaens 0 [ XXX otieirinien | eersresisierisiee st ssnneenens 0 [ DS T IO 621,711
ENding INVENTOMY......cvuiveiviieiesiesiscissessstssssesesississsesssienes | oesissiesssssssssessssenes (1 I 85,807,313 | oo (<1 I 86,352,571 | oo [0 OO [0 P 0 [ oo [0 I [ I 86,352,571




Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 31,665,335
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 19,413,348
3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 51,078,683
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 147,300,634
5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (96,221,951)
6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......c.cviriieiieeiiice ettt bbbt b a bbbt s bbbttt a b n s seee (136,211,091)
8. Part B, SECHON 1, COIUMN 13......oiiieicicteies ettt et a sttt et ettt en st s e sen s sanes (286,339)
9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st (136,497,430)
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen (39,385,648)
11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (97,111,782)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 188,235,120
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 19,278,800
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 207,513,920
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



Stterentas ot une 0, 2018 e TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
............................................ 31,238,118
....................................... 2,046,417,996
.............................................. 1,292,148
............................................................ 0

.......................................... 643,479,364

................................................... 49,037

....................................... 1,882,989,125 | ... 612,290,764
..................................................... 2,766 | oo 0
............................................................ L OO SORO |
............................................................ 0 | o0
.......................................... 195,957,047 | oovvvvvnrrirrrrerinrinninnnn 31,238,118
............................................................ O O OO PROPOOON |

............................................ 31,238,118

QsI08
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 Durlng 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 inB./A.C.V. Changein | Encumbrances on| 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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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
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 - Commercial Mortgages - All Other
BHMATLYFS.....ovorvrrererieieenesiesresiesieseseeens ARLINGTON. ...t 06/28/2018.... | ccvoovverrereirenerinennn 4360 | e, 7,000,000 | vooeereieieeneeiees s 0 ... 9,961,441
BHMAUIOY ... MULI-CITY. 06/12/2018.... | ccoovvvcrirerinricenn 4460 |, 9,576,389 ..15423611 | ..o 38,761,806
BHMAUHQBS3.........oovvirirriiinnriesierieceneens HOUSTON 04/27/2018.... | ccvoovvvrerrernrirennn 4490 |, 9,000,000 (U TR 14,201,124
BHM1UNWV9 LOS ANGELES 05/29/2018.... | ccvovreinnrinrisernnnnn 4470 | i, 4,000,000 . 0| 7,514,754
0599999. Total - Mortgages in Good Standing - Commercial MOHGages = All OfNET. ...t snrsnie snssssssssssssenssnssssenssssssssensssssanssssensanses | oness XK eseeren 29,576,389 ...15,423,611 70,439,125
0899999. Total - Mortgages in Good Standing... 29,576,389 ....15,423,611 70,439,125
3399999. Total MOMGAGES.........c..vvviriiieiiiciieiicicie s 29,576,389 ....15,423,611 70,439,125
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
BHMOINWTS.......oovvvrrvirinee NEW YORK.......ccomirerirerimrernenisnisernerinrsneesssssssnnennennne | NY e | e 02/01/2018.... | 05/01/2018.... 0 0 2,656 0 2,656 (V1 I 132,872 0 0
BHMO1WEBT... .. | NASSAU COUNTY.....ovvvvrrinrirerierescernnenneiesrienssseennnnees | NY ot | e, 01/01/2001.... | 04/01/2018.... 0 0 0 0 0 0 (34,683)] ... 0 0
BHMOJBOA1 JATLANTA csnseerereeesssisssensensessenssnes | GPuiiivcvirens | cevviens 01/14/2011.... | 06/01/2018.... 47,636 0 0 0 0 0 0 0
BHMOJECEA........... BREA.......oiieinnrinereresneesssisssisensssssnessssssssesssssenssens | CAuiseiiieniins | vevveens 01/01/2001.... | 04/01/2018.... 0 0 0 0 0 0 0 0
BHMOJEHH2.... I MULTECITY cooveeieeeseeenseenesisneenssssssssenssenssnnes | MUncciicnin | e 04/14/2011.... | 05/01/2018.... 44,134 0 0 0 0 0 " 0 0
BHMOJEJL1  [MULTECITY cooeereriesiseenssnisssseniensseesseessssssssses | MUncncic | s 04/14/2011.... | 06/01/2018.... 43,425 0 0 0 0 0. .43,425 0 0
BHMOJEINT.....ovvvrrnrirs MULTIECITY coooeicneiseieenerisesesssssissiessssessesssnees | MUeoiiieciines | e 02/01/2018.... | 06/01/2018.... 42,931 0 (V1 O 0 0 0 (V1 I 159,886 0 0
BHMOK2BGA4..... SANTA CLARA. ......vtvirinrinerirerinsinenisnissninerieneeesssniennes | CAuiveiiveiiins | cevviens 01/01/2001.... | 04/01/2018.... 66,088 0 0 0 0 0 .0 0 0
BHMOKTWDO.. MISSION VALLEY.......ocomerimrimeirnernsriserssseisnissensssneseennnes | CAuiiiiiiciiins | cevvrens 02/01/2018.... | 06/01/2018.... 37,860 0 0 0 [ e [ i 170,371 | 170,371 0 0
BHMOL66Z8 MULTECITY cooesseerssissenssnssssnensssseeensssssssnes | MUniicisinen | e 01/01/2001.... | 04/01/2018.... 0 0 0 0 ....1565,195 0 0
BHMOL6753. MULTI-CITY, .101/01/2001.... | 04/01/2018.... 0 0 0 0 110,854 0 0
BHMOLZHTS.... o | CARLSBAD.......ccmrremerrerinrineirssrinssissenieniesessssssssesssensns | CAueiiieviinens | ceveeens 01/01/2001.... | 04/01/2018.... 0 0 0 0 ..(30,507) | ... ..(30,507) | ... 0 0
BHMOMNSZS... o [MULTIECITY crierierierernerinssiseninenieneseesssssssssessessnes | MU [ 09/28/2012.... | 06/01/2018.... 87,371 0 0 0 .87,371 0 0
BHM10N625. . | IRVINE .101/01/2001.... | 04/01/2018.... 0 0 0 0 (83,796) 0 0
BHM13T3U0.... o | CHARLESTON....c.ocvirvriiinnnersnnerienssienensseisennssssisennens | SCuiiverivvinnes [ vvirenns 01/01/2001.... | 04/01/2018.... 0 0 0 0 ....154,411 0 0
BHM15T4C7.... [ LAUREL....ovveeeeeecseesseeeeeeseeseesssesseeessessiesnsssneessessseesnses | MD oo [ e 01/01/2001.... | 04/01/2018.... 0 0 0 0 ....131,594 0 0
BHM15X6S1. . | GLEN MILLS .101/01/2001.... | 04/01/2018.... 0 0 0 0 183,297 0 0
BHM1KA3P3.... | CHARLOTTE.....oiooeeceeeseieseeveesresseesniesnsennsieseesseesneesnses | NG | e 01/01/2001.... | 04/01/2018.... 0 0 0 0 ...(49,793) | ... ...(49,793) | ... 0 0
BHMARIKO2......ccvvericirnes FORT WORTH. ....ocvveriiriiinnississrsesnississenssssessesssrsssnssseinss | Denennnesssnsns | conneeans 01/01/2001.... | 04/01/2018.... 0 0 0 0 ...(48,156) | ... ...(48,156) | ... 0 0
0199999. Total - Mortgages Closed by REPAYMENL..........c. ittt sttt si e eesebssisssensse st snsee st snser st ses s s bbb snsenenessntes | bassssessensessesnes 369,446 0 0 .2,656 .1,153,641 1,153,641 0 0
Mortgages With Partial Repayments
BOAOAAVL4. o [MULTIECITY oo MU v 04/01/2001.... | 06/01/2018.... 46,222 0 0 0 0 0 0
BHMO01JC69. . |NEW YORK NY oo [ 02/01/2018.... | 06/01/2018.... 0 0 0 ..(1,413) 0 0 0
BHMO1LDVA........coovvvrcrinnns BALTIMORE....... MD..ovovvins [ e 11/15/2017.... | 06/01/2018.... 67,421 0 0 0 0 0 0
BHMO1VSST.....coviviirirene WASHINGTON......oorivmiiairirierirreisiessiesiesessesssssesesiens DC..vvvvvrres [ v 02/01/2018.... | 06/01/2018.... 0 0 (V1 S 0 0 0 0 0 0
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 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
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 Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
BHMO1WEB7... ..| NASSAU COUNTY 02/01/2018.... | 06/01/2018.... 0 0 0 0 0 0 ....139,788 ....139,788 0 0
BHMO3TLB4 . |MULTI-CITY 07/01/2008.... | 06/01/2018.... | ..occvvvcrrcriirs 145,891 0 0 0 0 0 ....145,891 ....145,891 0 0
BHMO3ZT7LA.........coovvvrrirnes MULTI-CITY oo 08/21/2008.... | 05/01/2018.... 93,393 0 0 0 0 0 ..93,393 0 0
BHM03Z7Q3 ROCKVILLE 10/29/2008.... | 06/01/2018.... 30,845 0 0 0 0 0 ..30,845 0 0
BHMOJBOAT.......ccovriciinn ATLANTA........... 01/14/2011.... | 06/01/2018.... 61,927 0 0 0 0 0 .61,927 0 0
BHMOJECEA...........ccovevnvenee BREA............... 02/01/2011.... | 06/01/2018.... 82,344 0 0 0 0 0 ..82,344 0 0
BHMOJEHZ2.... .. |MULTI-CITY... 04/14/2011.... | 06/01/2018.... 40,211 0 0 0 0 0 .40,211 0 0
BHMOJEJK3 . |MULTI-CITY... 04/14/2011.... | 06/01/2018.... 32,568 0 0 0 0 0 ..32,568 0 0
BHMOJEJP2.........ccovviens SANTABARBARA..........cccoovviinniins 04/14/2011.... | 06/01/2018.... 18,635 0 0 0 0 0 ..18,635 0 0
BHMOKTYD?.. IRVINE. 09/28/2011.... | 06/01/2018.... 10,816 0 0 0 0 0 .10,816 0 0
BHMOKTYF2.......covvrvirinns NEWPORT BEACH........ [O7 VR I 02/01/2018.... | 06/01/2018.... 0 0 0 0 0 0 ..87,836 0 0
BHMOKTYGO. IRVINE......ooiiiiiiccsss s CA.oovvcvis [ v 10/26/2011.... | 06/01/2018.... 10,777 0 0 0 0 0 10,777 0 0
BHMOLBQAO.... . |MULTI-CITY... MU oo v 01/06/2012.... | 06/01/2018.... | c.ooovvecrrrrrirs 161,316 0 0 0 0 (V18 I 161,316 0 0
BHMOLCS8T?.... . | SAN BRUNO.. CA.ovvvvvs [ 12/09/2011.... | 06/01/2018.... 99,697 0 0 0 0 0 ..99,697 0 0
BHMOLDBBO. MIRALOMA ...t CA.ovvvennes [ v 04/10/2012.... | 06/01/2018.... 46,752 0 0 0 0 0 .46,752 0 0
BHMOLKGSE.... ..|ENCINITAS.... [O7 VSRR I 02/16/2012.... | 06/01/2018.... 53,619 0 0 0 0 0 ..53,619 ..563,619 0 0
BHMOLZHTS.... . | CARLSBAD.... CA.oivvceeis [ i 02/01/2018.... | 04/01/2018.... 69,108 0 0 0 0 (V18 I 191,758 191,758 0 0
BHMOM2ANS......... CHICAGO........ccooovivmriirriiiriiis /OSSR S 04/24/2012.... | 06/01/2018.... 44,534 0 (V1 O 0 0 0 0 ..44,534 0 0
BHMOM2CO6.... . | EVANSTON... /SRR IO 04/05/2012.... | 06/01/2018.... 55,089 0 0 0 0 ..55,089 0 0
BHMOM3437.... 03/21/2012.... | 06/01/2018.... 19,876 0 0 0 0 .19,876 0 0
BHMOM3UBO... . 07/17/2012.... | 06/01/2018.... | ..ooovverririrnnee 229,315 0 0 0 0 ...229,315 0 0
BHMORMP52 . |[MULTI-CITY... .102/01/2018.... | 06/01/2018.... 58,705 0 0 0 0 192,124 0 0
BHMOYM3D1... CAMBRIDGE 02/28/2014.... | 06/01/2018.... 13,589 0 0 0 0 ..13,589 0 0
BHM10N625 IRVINE 02/01/2018.... | 04/01/2018.... 0 0 0 0 0 0 0
BHM1KA3P3 ..|CHARLOTTE . .102/01/2018.... | 04/01/2018.... 0 0 0 0 0 0 0
BHM1R1K02.... .. |FORT WORTH......ccoooovrirrririirns L%, G 02/01/2018.... | 04/01/2018.... 0 0 0 0 0 0 0
BHM1UHQBS..........cccoonnrneae HOUSTON L. Y I 04/27/2018.... | 06/01/2018.... 0 0 0 0 0 0 0
0299999. Total - Mortgages With Partial Repayments.. 1,492,651 0. 0 .(1,413) 0 0 0
Mortgages Disposed
BHM01JC69 NEW YORK NY.oivinis v 02/01/2018.... | 06/01/2018.... 0 0 0 ..(9,234) 0 25,604,623 2,124,592 2,124,592
BHMOTNWT! .|NEW YORK NY .102/01/2018.... | 06/01/2018.... 0 0 0 21,696 0 26,152,162 3,070,157 3,070,157
BHMO3HEUG.. BOSTON......oiiiiiiriiciiisiiess s MA. i 06/10/2008.... | 06/01/2018.... | ...covvvverece. 10,000,000 0 0 0 0] s 10,000,000 393,825 ....393,825
BHMO4QLLY.... CHAVES........oniec s NM.iniies e 10/17/2008.... [ 04/01/2018.... | ccvvvorerrcirnens 193,626 | ..ovvovriericinns 0 0 25,020 0 ....218,645 0 0
BHMOJBOAT.......coovriciiine ATLANTA........... [C7 N PR 01/14/2011.... | 06/01/2018.... 9,245,468 0 0 0 0 .....9,245468 195,847 ....195,847
BHMOJEHH2.........ccovvrenee MULTI-CITY oo MU i v 04/14/2011.... | 06/01/2018.... 8,065,381 0 0 0 (V0 O 8,065,381 305,646 ....305,646
BHMOJEJL1 .. [MULTI-CITY... MU..coiiies e 04/14/2011.... | 06/01/2018.... 7,879,146 0 0 0 (U 7,879,146 196,967 ....196,967
BHMOJEJNT.... . |MULTI-CITY... MU s [ 02/01/2018.... | 06/01/2018.... 7,789,610 0 0 0 0 29,010,477 772,531 ..772,531
BHMOKTWDO.........cccovvrvrne MISSION VALLEY CA.oovvvvis [ 02/01/2018.... | 06/01/2018.... 7,483,788 0 0 0 0 33,677,047 | ......... 34,342,404 665,357 ....665,357
BHMOL66Z8 .. |[MULTI-CITY... MU.oiiies i 02/01/2018.... | 06/01/2018.... 0 0 0 0 0 28,662,818 ...29,078,475 415,657 ....415,657
BHMOL6753 . [MULTI-CITY... MU..cooviies s 02/01/2018.... | 06/01/2018.... 0 0 0 0 0 20,473,442 ...20,813,498 340,057 ....340,057
BHMOLTJW1 VISTA .o (07 VRS I 01/25/2012.... | 06/01/2018.... | ...cvvvvvenece. 13,000,000 0 (V1 0 0 0 0] e 13,000,000 | ......... 13,000,000 | ...ooveniiriniinnn 0 0 0
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
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

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 State Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

BHMOMG7U7.... MU 05/07/2015.... | 06/01/2018.... 3,804,742 (0 EOOPUURUUPUUUPON | N ISUSOPRUROPROPRRON | N OO 0 0 0 .3,804,742 3,684,662 | ..covivvinriiniennn0 [ (120,080) | ...ooovvvvvinenn (120,080)
BHMOMNSZS... . MU 09/28/2012.... | 06/01/2018.... | ...cvvvvveneees 19,434,850 (V1 SUUPORPPORPORPOUROIN | B [SOOPUOPRORPRPRRTORON | N IO 0 0 0 cern. 19,621,550 186,700 ....186,700
BHMORMPS2.........ccvverirnees MU 02/01/2018.... | 06/01/2018.... 4,033,776 (V1 FUOPOOPPOPPOURPOORPON | B [SUOPUPPRORPORPORRPORR | B IO 0 0 0| v 24,202,657 | ......... 24,042,982 | ....ovvieviand 0 | oo (159,676) | ....oovvvrvierianns (159,676)
BHMOSN2A3 (07N 05/20/2013.... | 05/15/2018.... 4,000,000 (0 SSUUTUPURUPON  N IUUROPRTRPRON | OO 0 0 0 .4,000,000 0 0
BHMA27TJ6......ccvcvrin. NY 02/01/2018.... | 06/01/2018.... 0 (V1 FUOPOOPPOPPORPOORPON | B [SUOPUOPROROOPORPORN | B IR 0 0 0 cen42,132,263 2,132,263 2,132,263
BHM13T3UO.......ccovcricrirnn SC 02/01/2018.... | 06/01/2018.... 0 (V1 SUUSPRRURUOPURUPOUOOR | B [SOOPURUPRORRRRRRPRRN | N OO 0 0 0 28,970,512 | ......... 28,487,518 | ..coovvvcvvrvcienrcenn0 | i (482,994) | .....cooovvinienn (482,994)
BHM15T4C7.... MD. 02/01/2018.... | 06/01/2018.... 0 (V1 SUURPRSURROPURPUUOOR | B [SOOUUURRRRRORRRPRRN | B OO 0 0 0 29,355,513 ...29,888,079 532,567 ....532,567
BHM15X6S1.... . PA. oo 02/01/2018.... | 06/01/2018.... 0 (01 SRR | I [SUOUUURRRRURRORRR | N O 0 0 0 39,159,635 | ........37,483,741 | .0 | e, (1,675,893) | ...ccouvvenianns (1,675,893)
BHM1UHQBS.............cccccoee. [HOUSTON. ... X 04/27/2018.... | 04/27/2018.... 0 {01 [FEOOOOROOPOROON | J SOOI I 0 0 0 [ 4,500,000 | ........... 4,500,000 0 0
0399999. Total - Mortgages Disposed ...94,930,388 w0 | 37481 |0 0 37,481 0. 405,417,119 | ....... 414,310,640 8,893,521 8,893,521
0599999. Total Mortgage: ...96,792,485 w0 38724 |0 0 38,724 0. 409,582,357 | ...... 418,475,878 8,893,521 8,893,521
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- 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 nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO025 L7 6 |AEA INVESTORS 2006 FUND LP.........coooouiriiiriiireiieseiieeseiesesiesesiesesieseseesseenas NEW YORK.. .| CAPITAL CALL. 04/09/2018.... 3 0 46,499 | o0 | 1,422,528 | ........... 1.712
BHM1J8 8K 6|AEAINVESTORS FUND VILP NEW YORK.. .| CAPITAL CALL. 06/29/2018.... 3 0].. 2,427,595 9,229,608 0.884
BHMOJP 76 2| AEA INVESTORS SBF IILP.......coiiiiciiiieisreiieseiiesesiecesi s NEW YORK.. .| CAPITAL CALL. 04/18/2018.... 3 0 [ oo 207,592 . 610,409 2.386
BHMO021 9E 4|BOSTON VENTURES VIILP BOSTON . | CAPITAL CALL. 05/16/2018.... 3 0 34,991 | 0 | 3,525,290 | ........... 4.566
BHMOMG 1V 9| CAPITAL PARTNERS INCOME FUND I LP.......... GREENWICH .| CAPITAL CALL. 04/18/2018.... 3 (V1 1,109,188 . 1,450,055 3.149
BHMOLL V8 7|CENTURY FOCUSED FUND Il LP. e BOSTON. ..ot . | CAPITAL CALL 05/15/2018.... 3 0 66,405 | ..o 0]. 313,852 2.575
BHMOZH 1W 1| GOLDMAN PETERSHILL I LP.......iiiiiiiiiceiiereiieseiieseeiesesiesesisesissesesseseseenens NEW YORK .| CAPITAL CALL. 04/02/2018.... 0 0 [ oo D78,942 | 0 | 12,811,000 | ........... 2223
BHMOKJ 87 1|GRIDIRON CAPITAL FUND II LP NEW CANAAN. .| CAPITAL CALL. 04/20/2018.... 3 0.. . 951,930 2.388
BHMO3B 4L 0| GRPIIILP...occiiiiricicecccssssesssss e LOS ANGELES .| CAPITAL CALL 05/30/2018.... 1 [V 556,124 | .coovviierrienienneenn0 | 25178 | .......... 6.212
BHMIEV P2 1| GRYPHON CO-INVEST FUND IV LP........ooiiiiiiriiriiiiceieceiiseceeieseiiessseeseseeenienas SAN FRANCISCO.... .| CAPITAL CALL. 05/29/2018.... 3 (U SR 302,189 | o0 | e 268,530 | ........... 7.537
BHM1EV P1 3| GRYPHON PARTNERS IV LP....... SAN FRANCISCO.... .| CAPITAL CALL. 05/29/2018.... 3 0 2,164,989 0. 1,557,420 2.457
BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIII LP.........ooiviiiiriiiiniiieisneissnisssesneiins NEW YORK......ccooommvvirnriinrienns .| CAPITAL CALL 05/03/2018.... 0 (U S 963,626 | ....ovvrnininand (U I 12,273,565 | ........... 0.256
BHMOFS 8H 5|LINCOLNSHIRE EQUITY FUND IV LP NEW YORK.. .| CAPITAL CALL. 04/02/2018.... 3 0 39,835 | v 0 [ 257,196 | ... 1.135
BHM1KE CC 4|RIVERSIDE MICRO CAP FUND IV LP BOSTON . | CAPITAL CALL. 04/26/2018.... 0 (1 IR 4,626,152 8,464,712 3.696
BHMOLT ZL 7|SILVER OAK SERVICE PARTNERS IILP.......coociriiiriiiereiireieeeeseceecesiesnieees EVANSTON......oviriiriiieriiieni CAPITAL CALL 05/18/2018.... 3 (V18 S 173,084 . 798,916 | . 3.958
BHMO033 G9 2|STEELRIVER INFRASTRUCTURE FUND NA.......... SAN FRANCISCO .| CAPITAL CALL. 06/25/2018.... 0 0 20,165 | o0 | 366,110 | .....c..c.. 0.483
BHMOMD LK 8|SUMMER STREET CAPITAL Il LP BUFFALO .| CAPITAL CALL. 06/01/2018.... 3 (V18 S 188,513 . 2,222,866 3.788
BHMOJB  5A 6| SUNTX CAPITAL PARTNERS Il......coovvverriirriinininns DALLAS . | CAPITAL CALL. 05/25/2018.... 3 0 [ oo 123,886 | o0 [ e 1,681,660 | ........... 6.673
BHMOME 7Z 9|UPFRONT IVLP........... LOS ANGELES .| CAPITAL CALL. 05/17/2018.... 3 (V0 A 371,157 . 2,137,274 5.756
BHM1DU 0C 9|VMG PARTNERS Il LP SAN FRANCISCO .| CAPITAL CALL. 04/23/2018.... 3 0 2,894,791 B 3,126,524 | .......... 4.557
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffili@ted. .........uurivriiiiiiniiiiiniins oot sns s ssssensssesensesseses (U S 17,035,691 | oo (U 63,494,622 | ....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1S9 UL 7| PRETIUM RESIDENTIAL REAL ESTATE........ooiiiiiiiiiiiissii i | NEW YORK......coooimmriiniiinniinnes INY.... IVARIOUS .............. 04/27/2018.... 0 0 | 7,759,233 | v | s 901,533
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 ....7,759,233 901,533
4499999. Subtotal - Unaffiliated 0 ..24,794,924 ..64,396,155
4699999. Totals 0 ..24,794,924 ..64,396,155
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 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. Changein | 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.JAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO025 L7 6|AEAINVESTORS 2006 FUND LP.........ccccooouvvvinnnenns NEW YORK.....coooomerri NY..| CAPITAL DISTRIBUTION.........cccccovers 03/29/2018 | 06/19/2018 0 0 0 0 0]....3671,883 | ... 3,671,883 0 0 0 | ...(1,594,537)
BHMOKR 3A 1 |ARLINGTON CAPITAL PARTNERS IlI .| CHEVY CHASE.. MD. | CAPITAL DISTRIBUTION .. | 02/01/2018 | 06/27/2018 0 0 0 0 0]....3,005587 | ... 3,005,587 0 0 (0 [ 45,060
BHMO021 9E 4|BOSTON VENTURES VIl LP . |BOSTON . . | VARIOUS .| 03/29/2018 | 06/30/2018 0 0 . 0 0 0].....2,1160,001 | ..... 2,160,001 0 0 0 28,331
BHMOL2 3G 2|BRIDGEWATER MAJOR MARKETS ONSHORE........ WESTPORT.....coooommrris . | CAPITAL DISTRIBUTION.......cccoooerrrirnnee 03/01/2018 | 04/10/2018 0 (VI [T (O AT 0 0 0 0 ....39,121,910 0 0 0 | ...(1,095,544)
BHMO03J 4Q 2|BROOKSIDE MEZZANINE FUND IL.... GREENWICH. . | CAPITAL DISTRIBUTION... .| 05/15/2008 | 06/08/2018 | ...........43,810 | .cccoocccee(d,31) | o0 | 0 [ s (U IO (4311) [ o 0| 39,499 | e 39,499 0 0 0 2,422
BHM1J5 9W 5|CENTURY CS&B CO INVEST LP BOSTON CAPITAL DISTRIBUTION... .| 03/29/2018 | 06/28/2018 0 0 0].....433590 | ........ 433,590 0 0 0] e (165,057)




1'€030

statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 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. Changein | 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) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
BHMOLL V8 7|CENTURY FOCUSED FUND Il LP..........coocoonrienrrrnns MA. | CAPITAL DISTRIBUTION........c.osvvurrrnnee 03/29/2018 | 06/27/2018 0 (VI I (0 0 0 0 0 86,385 | ......... 86,385 0 0 (V1 I (4,104)
BHMOT2 SD 4|CHURCHILL STATESIDE NC TAX CREDIT. .| FL... | CAPITAL DISTRIBUTION... .. | 05/24/2013 | 05/31/2018 | ............ 64,106 | ...ovvrrrirnnnd 0 .0 0 0 0 0 0 0 0
BHMOZH 1W 1| GOLDMAN PETERSHILL Il LP. NEW YORK.... NY.. | CAPITAL DISTRIBUTION .. |03/29/2018 | 04/02/2018 0 0 0 0 0 0 0 0 0 0
BHMOKJ 87 1|GRIDIRON CAPITAL FUND II LP. .|NEW CANAAN... ..|CT.. | CAPITAL DISTRIBUTION... .. | 03/29/2018 | 04/20/2018 0 0 .0 0 0 0 0 0 0 27,791
BHM1EV P2 1|GRYPHON CO-INVEST FUND IV LP.. .| SAN FRANCISCO.. .| CA.. | CAPITAL DISTRIBUTION... .. |02/01/2018 | 05/29/2018 0 0 .0 0 0 0 .o 75,737 | oo 75,737 0 0 0 ..(9,828)
BHM1EV P1 3| GRYPHON PARTNERS IV LP. SAN FRANCISCO.. CA..| CAPITAL DISTRIBUTION .. |02/01/2018 | 05/29/2018 0 0 0 0 0 0 522,132 522,132 0 0 0 ..(62,123)
BHM1AE FF 5|GSO CREDIT ALPHA FUND LP.. . |NEW YORK NY.. | CAPITAL DISTRIBUTION... .. |02/01/2018 | 05/21/2018 0 0 .0 0 0 0. 1,138,734 | ..... 1,138,734 0 0 (V1 IO 99,682
BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIII LP . |NEW YORK.... NY.. | VARIOUS ..03/29/2018 | 06/30/2018 0 0 .0 0 0 (0 T 512,144 | ....... 512,144 0 0 (V1 IO (14,338)
BHMOFS 8H 5|LINCOLNSHIRE EQUITY FUND IV LP... NEW YORK. NY.. | CAPITAL DISTRIBUTION .. | 02/01/2018 | 04/05/2018 0 0 0 0 0 0 1,664,658 | ..... 1,664,658 0 0 0 [ e (276,630)
BHMOLU T1 5|MSOUTH EQUITY PARTNERS Il LP . ..| DE.. | VARIOUS ..|03/29/2018 | 06/30/2018 0 0 .0 0 0 (O I 723,856 | ........ 723,856 0 0 0 21,221
BHM025 L9 2|SAW MILL CAPITAL PARTNERS LP. BRIARCLIFF MANOR...... NY..| VARIOUS ..03/29/2018 | 06/30/2018 0 0 .0 0 0 0. 1,885,365 | ... 1,885,365 0 0 0 .958,617
BHM033 G9 2|STEELRIVER INFRASTRUCTURE FUND NA. . | SAN FRANCISCO.. CA.. | CAPITAL DISTRIBUTION .. | 11/17/2008 | 06/29/2018 0 0 (602) 0 ..8,428 | ... .8,428 0 0 0 (1,308)
BHM02C DX 3|SUMMER STREET CAPITAL Il LP . . .. | CAPITAL DISTRIBUTION... .. |03/29/2018 | 04/06/2018 ] 0 0 0 1,419,095 | ..... 1,419,095 0 0 (VN IO (253,238)
BHMOMD LK 8|SUMMER STREET CAPITAL Il LP......cccovrvrrrierirs BUFFALO.....cccovvvrrriiniane NY.. [ VARIOUS.... ..|03/29/2018 | 06/30/2018 .0 0 0 0 6,039,377 | ..... 6,039,377 0 0 0 68,971
BHMOJB 5A 6|SUNTX CAPITAL PARTNERS Il........ DALLAS TX.. | VARIOUS.... ..|03/29/2018 | 06/30/2018 .0 0 0 0. 1,471,204 | ... 1,471,204 0 0 0 29,417
BHMOME 7Z 9|UPFRONT IVL.P........ LOS ANGELES................ CA.. | CAPITAL DISTRIBUTION.......cccovvrervrirnns 02/01/2018 |05/17/2018 0 0 0] e 2,050,172 | ..... 2,050,172 0 0 (VN I (615,665)
BHMOL1 V7 3]|VMG PARTNERS Il LP SAN FRANCISCO............ CA.. | CAPITAL DISTRIBUTION.......ccccovureirirns 03/29/2018 | 06/06/2018 0 0 0] e, 757179 | ........ 757,179 0 0 0] s (64,460)
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............cc.cccerierieneiierierosnissiesienssssnssiesnsnsesensennes | eonereenns 109,444 | i (,913) | o0 | i | (V) I (4,913) ] coviern 0]... 67,628,675 |....67,628,675 0 0 0 |..(2,865,322)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1S9 UL 7|PRETIUM RESIDENTIAL REAL ESTATE.........ccooceon. | NEW YORK......oveirrnens | NY.. |VARIOUS ................................................. 03/01/2018 | 06/30/2018 0 0 0 0. 7,896,367 | ..... 7,896,367 0 0 0 252,982
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............ccccociiiiiniiiiiiiicicssssiss 0 0 0 0. 7,896,367 | ..... 7,896,367 0 0 0 252,982
Surplus Debentures - Unaffiliated
309588 AE 1|FARMERS EXCHANGE CAPITAL NV.. | INTERFUND TRANSFER... .. | 02/01/2018 |06/01/2018 0 0 3,063 0. 9,238,003 |....13,388,996 | .....ccccoernenn0 | ooec 4,150,993 | ..... 4,150,993 | ........ 449,400
592173 AE 8| METROPOLITAN LIFE INSURANCE CO. NY.. | INTERFUND TRANSFER... .. |02/01/2018 |06/01/2018 0 0 | oo 1,858 | 0 | 0 | 1,858 | oo (VN I 7,432,701 | ..... 9,288,147 | .coovvvvvvennl0 | e 1,855,446 | ..... 1,855,446 | ........ 340,795
64952G AF  5[NEW YORK LIFE INSURANCE COMPANY.......cccocvune | coremmmrirermnrinerieriesineenns USA | INTERFUND TRANSFER..........c.couvurneene 02/01/2018 | 06/01/2018 0 0 | veereeerne(9,962) [ oo | 0 | (9,962) | ..voovrrrrrennd 0. 3,701,483 | ..... 3,626,032 | cooovvvvvrinen0 | e (75,451) | oovec (75,451) | ..oovven. 98,306
743917 AH 9|PRUDENTIAL INSURANCE CO OF AMERICA........... NEWARK.....coviiiiriininnns NJ.. [ INTERFUND TRANSFER.......c.coccrvvniians 09/22/2010 [06/01/2018 | ....... 1,733,719 0 [ (36,806) | o0 [0 | (36,806) [ L0 [ e 12,035,764 |...13,813,852 | .....ccooeennn0 [ oo 1,778,088 | ..... 1,778,088 | ........ 445,810
2399999. Total - SUrpIUS DEDENUIES = UNGMHIIALEA. .. ..vvuivesieeres stttk ettt | crnens 1,733,719 w0 | e (@1,847) [0 0 | (41,847) | 0 [ 32,407,951 |...40,117,027 | ..cccoviivennn0 | e 7,709,076 | ... 7,709,076 | ..... 1,334,311
Any Other Class of Asset - Affiliated
416515 10 4| HARTFORD FINANCIAL SERVICES LLC........cccccuuuuus HARTFORD........ccocoones |CT.. | DIRECT WITH ISSUER........cccccnniinniinnns 12/01/1998 | 05/23/2018 | .....14,630,628 | .......219,685 | ..o | v | o0 | s 219,685 [ ..ccooiien0 | 14,850,313 |....14,850,313 0 0 0 0
4399999. Total - Any Other Class 0f Asset = AFfIlIAEA........ovuiieuiririeiiisi i cessnssnesa .....14,630,628 . 0 ] 219,685 0] 14,850,313 |....14,850,313 0 0 0 0
4499999, SUDOLAL = UNAFAIIBIEA. ...ttt oe4£ e E 1R E Rttt | fnnins 1,843,164 | .......... (4,913) | oo (41,847) | oo, (V] I 0 | (CLR L)) — 0 |...107,932,993 [..115,642,069 | .......ccoonrrnncd 0. 7,709,076 | ... 7,709,076 | ....(1,278,028)
4599999. Subtotal - Affiliated .....14,630,628 | .......219,685 | ..o |0 | 0 | 219,685 | .oooovviinnn0 | s 14,850,313 |....14,850,313 0 0 0 0
4699999. Totals ... 16,473,792 | ....214772 | o (A1,847) | v |0 | 172,925 ....122,783,306 |..130,492,382 | .......c.ccc....n 0... 7,709,076 | ... 7,709,076 | ....(1,278,028)
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S.
383800 VN 5 | GNR_IB-A7...o.iiieiicieeiesienstsis st nsssenns. | seesesessssanes 04/09/2018........ GOLDMAN SACHS & CO LLC 4,823,973 | oo 4,992,873
38380 D5 4 |GNR_18-62.... .| 04/12/2018........ GOLDMAN SACHS &CO LLC 10,999,951 ...11,250,000
83162C VX 8 |SBAP_13-20K. .| 04/12/2018........ BANC OF AMERICA SECURITIES LLC 6,249,581
83162C WA 7 |SBAP_14-20A............ .| 04/12/2018........ BANC OF AMERICA SECURITIES LLC 6,487,443 | ..o 6,408,340
912810 SA 7 | TREASURY BOND.......coctuiiiiiiriiieiiricie it essssisseessssssssessenesssssens | 1on .| 05/01/2018........ VaOUS. ...ttt 33,175,367 | oo 33,661,000
912810 SC 3 | TREASURY BOND.......coviiiiiiniriieiisniiesssiessesss st sssssessssssssessessssssesssssssssensns | sossesessssnes 06/14/2018........ VaHOUS......vovevieiieiciecie e seas 8,531,211 | oo 8,400,000
912828  2X 7 | TREASURY NOTE .| 05/02/2018........ OUTSIDE MANAGED ACCT 11,827,500 ...12,000,000
912828  4M 9 | TREASURY NOTE .| 05/07/2018........ Various 1,896,883 | . 1,900,000
912828 4N 7 | TREASURY NOTE .| 05/16/2018........ SG AMERICAS, LLC 4,902,930 | .ooovicie 5,000,000
912828 WW 6 | TREASURY NOTE .| 06/07/2018........ OUTSIDE MANAGED ACCT... 5,948,906 | ..oororrireeeee s 6,000,000
0599999.  Total - BONAS - U.S. GOVEIMIMENE.......o..urieiiiissiie st 18E0E 0001001040804 ceinnieaas 94,843,744 | ..ovvvviiiniieniniisi 95,814,068
Bonds - All Other Government
29135L  AA 8 | ABU DHABI (EMIRATE OF)....coiiiiiiiiiiriiiciinsiesesissiessssssesesse s sssssesssssenes DN 04/09/2018........ CITIGROUP GLOBAL MARKETS, INC 567,900 1FE
Y09292  AD 8 | BOC AVIATION LTD...coviuiiiiiririiiiireeiesisisenie st sssesisssssssessesenssenene D... 04/25/2018........ BARCLAYS CAPITAL INC 386,880 TFE. i
12634M  AE 0 | CNOOC FINANCE 2015 USA LLC 04/25/2018........ CITIGROUP GLOBAL MARKETS, INC 995,910 1FE
21987B AW 8 | CORPORACION NACIONAL DEL COBRE DE 04/30/2018 OUTSIDE MANAGED ACCT.....coovivirirreririnriinerienireneneeens 1,426,350 TFE. i
48667Q AS 4 |KAZMUNAYGAS NATIONAL CO JSC 04/17/2018........ | CITIGROUP GLOBAL MARKETS, INC 198,010
91087B  AE 0 |MEXICO (UNITED MEXICAN STATES) (GO............ 05/08/2018........ VaMOUS......vovevieiie it snas 574,968
BRTEQP BJ 2 |OMAN SULTANATE OF (GOVERNMENT) 05/02/2018........ BANC OF AMERICA SECURITIES LLC 380,000
698299 BB 9 |PANAMA (REPUBLIC OF) 04/05/2018........ BANC OF AMERICA SECURITIES LLC 197,500 .
731011 AU 6 | POLAND (REPUBLIC OF)......coivireriiiiiriieisnsssiesssisssesssissssssssessasssessessssssssesssnssns D... 05/10/2018 OUTSIDE MANAGED ACCT 7,231,000 TFE i
80413T  AG 4 |SAUDI ARABIA (KINGDOM OF) . |D. 04/11/2018........ | Various. 411,153 1FE
80413T  AH 2 | SAUDI ARABIA (KINGDOM OF).... D.... 04/19/2018........ Various 598,150 1FE
836205 AW 4 | SOUTH AFRICA (REPUBLIC OF)......cooiiieiiririreeiiiceseeierssiseeessssissesesssensesssesenes D... 05/10/2018........ BANC OF AMERICA SECURITIES LLC 191,900 .
857006 AM 2 | STATE GRID OVERSEAS INVESTMENT (20.......c0iiiiiiiiniinsitisnissrsnssssensssesensnnees D.... 06/22/2018........ OUTSIDE MANAGED ACCT.....ccivmiiiiiriirsrissienesnisesneenes 1,794,059 . 1FE....
1099999. Total - BONAS - All OtNEr GOVEIMIMENL...........rieuiriieirisissiis im0 fobs o000 40840008080 nsisias 14,953,780 15,
Bonds - U.S. Special R e and Special A
BMBTFE  ZX 1 [ FHMS_KOTE IS .ot sssssssessssssnnss | avsessessanens 05/24/2018........ CITIGROUP GLOBAL MARKETS, INC 5,187,098
3137F4 X4 9 [FHMS_KT731 IS. .. . | 04/06/2018........ CREDIT SUISSE SECURITIES (USA) LLC 451,555
745181 P3 5 |PUERTO RICO COMWLTH HWY & TRANSN A .| 06/15/2018........ EMMET & CO., INC 281,549
74526Q VWV 1 |PUERTO RICO ELEC PWR AUTH PWR........ootviiimriierirniiesissniesiesesssesssiensiens .| 06/20/2018........ EMMET & CO., INC.... 345,501
74526Q LU 4 |PUERTORICO ELEC PWR AUTH PWR REV.......cocoviiriiniiniinniiinns .| 06/20/2018........ EMMET & CO., INC.... 455,638 ....440,000
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuirrrutusiresieierssssseeersares | terersassssesesssssssssssssesssssseesersese 48108 se 888 e0 8084884080818 0810884810808 418108010 E £ttt e ersnssanes 6,721,341 | oo 1,000,000
Bonds - Industrial and Mi:
00108W  AG 5 | AEP TEXAS INC....oiiriiiiiieriiitiesiisiss st snssssnnns | anssessessnsens 05/14/2018........ OUTSIDE MANAGED ACCT.....covvmrieineiererieisesisisesesienes 3,059,869 | ... 3,070,000
00130H BW 4 |AES CORP .| 04/06/2018........ CITIGROUP GLOBAL MARKETS, INC 289,100 ....280,000
01185  AA 3 |ALASKA VENTURESLLC. .| 06/30/2018........ SCHEDULED ACQUISITION.......ccovveeimrireirriererinseesinsiseesiseneees 118,312 . ....118,312
02007 AA 5 [ALLYA 18-3u et | et 06/19/2018........ BARCLAYS CAPITAL INC 5,725,000 | oo 5,725,000
00164V AE 3 |AMC NETWORKS INC................ .| 04/11/2018........ WELLS FARGO ADVISORS, LLC 91,913 95,000
030506 AA 7 | AMERICAN WOODMARK CORPORATION.......... .| 04/30/2018........ Various . 409,863 | ..o 421,000
03463V AA 3 |AOMT_18-2 .| 06/21/2018........ NOMURA SECURITIES INTERNATIONAL INC 7,799,959 | oo 7,800,000 1FE....
03463V AB 1 |AOMT_18-2 .| 06/21/2018........ NOMURA SECURITIES INTERNATIONAL INC 6,999,927 | ..o 7,000,000 1FE....
042856 AA 2 |[ARRW_18-1 .| 05/04/2018 CREDIT SUISSE SECURITIES (USA) LLC 12,999,728 | ..o 13,000,000 1FE....
042856 AB 0 |ARRW_18-1 .| 05/04/2018........ | CREDIT SUISSE SECURITIES (USA) LLC. 6,894,930 .6,895,000 1FE....
BHM1V9 SS 1 [AVOLON TLB BORROWER 1 (US) LLC .| 05/09/2018 HIMCO OPERATIONAL TRANSACTION..... 211,076 | oo 212,465 3FE
05522R CQ 9 [BACCT _T4-AT. .ottt enenns | aessensesinnene 06/21/2018........ BNP PARIBAS SECURITIES CORP.........ocovviiererrierineieriseirererinsenes 3,004,922 | ..o 3,000,000 TFE. s
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
07274N  AQ 6 |BAYER US FINANCE Il LLC...... .| 06/18/2018 Various 17,469,050 ...17,500,000 2FE.

12541W  AA 8 | C.H ROBINSON WORLDWIDE INC........cccrviriieiriiriiierisienisisisessssssssseessessssesensnes .| 04/09/2018........ JP MORGAN SECURITIES LLC 6,298,111 .....6,336,000 2FE

22535F  AC 8 [CAALT_18-2A......ccovvvirvrirn .| 05/15/2018........ WELLS FARGO ADVISORS, LLC.......ccoevrrierirerrinrirereiineines 1,199,801 .1,200,000 1FE

143436 AL 7 | CARMIKE CINEMAS INC .| 04/11/2018........ BARCLAYS CAPITAL INC 295,028 ....283,000 3FE e
17305e  FZ 3 |CCCIT_17-A1 .| 05/29/2018........ Various. 5,005,469 | ..o 5,000,000 1FE....

12508E AE 1 |CDKGLOBALINC........... .| 04/04/2018........ JP MORGAN SECURITIES LLC 188,650 | ...oovvvveririrerierieieniereis 196,000 3FE....

12508E AF 8 |CDK GLOBAL INC........... 04/19/2018........ EXCHANGE...........ooiieicieieieicsss e 318,354 | oo 325,000 3FE.

151020 AW 4 | CELGENE CORPORATION . | 04/02/2018........ CITIGROUP GLOBAL MARKETS, INC 95,259 ....100,000 2FE....

151020 AZ 7 |CELGENE CORPORATION .| 04/02/2018........ VAIOUS ..o 1,874,139 .1,900,000 2FE....

15137T  AA 8 | CENTENE CORPORATION .| 05/09/2018........ CITIGROUP GLOBAL MARKETS, INC 113,000 | oo 113,000 3FE.

161571  GN 8 |CHAIT_14-A5.....c.cocvivvinine .| 05/29/2018........ BNP PARIBAS SECURITIES CORP.........ocovviiirriniieriniiersnirererinsin 3,062,518 | ..o 3,055,000 TFE s
16412X  AC 9 |CHENIERE CORPUS CHRISTI HOLDINGS.........cccovvuuiriiveerienirnirnseissiserieniesenne | ceesnseiesienns 04/20/2018........ CITIGROUP GLOBAL MARKETS, INC 144,383 | oo 138,000 3FE e
19687V AA 9 | COLT_18-2...ccvirvririererincenas .| 05/31/2018........ CREDIT SUISSE SECURITIES (USA) LLC 8,819,893 | ... 8,820,000 1FE

126520 BA 6 |CSAIL_18-CX11 .| 04/03/2018........ CREDIT SUISSE SECURITIES (USA) LLC 4,017,320 | coovrvcvveicreeiennenend,000,000 | o 9,055 | IFE e
126650 CZ 1 |CVSHEALTH CORP........cccceovririrnrininnae .| 04/11/2018........ Various 21,211,551 | o0 20,000,000 | oo 95,389 | 2FE L
23311V AD 9 |DCP MIDSTREAM OPERATING LP.......... .| 04/03/2018........ JEFFERIES & CO. INC 141,855

23311V AF 4 |DCP MIDSTREAM OPERATING LP.......... 04/05/2018 BARCLAYS CAPITAL INC 231,420

25243Y  AZ 2 |DIAGEO CAPITAL PLC 05/15/2018........ | OUTSIDE MANAGED ACCT... 1,474,539

24381H  AA 9 |DRMT_18-2A 05/23/2018........ NOMURA SECURITIES INTERNATIONAL INC 5,864,927 | .oovoerviriireririiinieeeennnn 5,865,000 [ i 17,004 1FE s
29273V AD 2 |ENERGY TRANSFER EQUITY LP..... . | 04/09/2018........ Various 712,760

P4001# AA 8 |EOLICA MESA LA PAZ S DE RL DE CV. .| 05/21/2018........ JP MORGAN SECURITIES LLC 808,637

34407D  AC 3 |FLYLEASINGLTD 04/05/2018 JP MORGAN SECURITIES LLC.......ovvorirriirienineiierienieenne 230,300

34528F AC 2 |FORDO_18-A .| 05/15/2018........ | RBC CAPITAL MARKETS, LLC 3,450,000 ceren 3,450,000

302954  AS 1 |FREMF_18-K76......cccovvvvvririiririniinns .| 05/23/2018........ CITIGROUP GLOBAL MARKETS, INC 3,930,788 | ..o 4,000,000

30296V AS 0 [FREMF_18-K77.....ccovvvrermrrrierirnrs .| 06/14/2018........ CREDIT SUISSE SECURITIES (USA) LLC 2,651,562 | ..o 2,700,000

369550 BC 1 | GENERAL DYNAMICS CORPORATION .| 05/08/2018........ OUTSIDE MANAGED ACCT 790,532 | oo 795,000

370334  CJ 1 |GENERALMILLSINC......cccovvvvvrimrrircrirnns . | 04/09/2018, ValIOUS......cvveiiiicieisi s 6,132,064 .....6,077,000

375558  AS 2 | GILEAD SCIENCES INC .| 04/11/2018........ | BANC OF AMERICA SECURITIES LLC 18,263,550 15,000,000

375558  BA 0 |GILEAD SCIENCES INC..... .| 04/11/2018........ JEFFERIES & CO. INC...ooouvvrrrriciieieieiseieniniees 10,479,200 ...10,000,000

361841  AH 2 |GLP CAPITAL LP / GLP FINANCING II........ 05/07/2018........ VOUS.....ovoeeeiie e 169,416

38218G  AA 0 |GOODG_18-1-ABS 04/20/2018........ NOMURA SECURITIES INTERNATIONAL INC 6,479,331

404119 BN 8 [HCA INC ...ttt .| 04/03/2018........ BBVA SECURITIES INC 400,970

432833 AB 7 |HILTON DOMESTIC OPERATING COMPANY......... .| 04/11/2018........ CREDIT SUISSE SECURITIES (USA) LLC 237,595

BHM1UV 13 7 [HILTON WORLDWIDE HOLDINGS INC......ccovuvrrnierermiieierisisereniersssseesssssesessnee | sosveessessones 04/19/2018........ HIMCO OPERATIONAL TRANSACTION....... 123,203

435765 AG 7 |HOLLY ENERGY PARTNERS LP/HOLLY E .| 05/02/2018........ ROBERT W. BAIRD & CO. INCORPORATED 125,938 125,

458140  BG 4 [INTEL CORPORATION.......ccmiuuiiriiiiisimiisessesisisesisisss st .| 06/15/2018........ CONVERSION 1,641,966 | ..o .2,124,000

460146 CK 7 |INTERNATIONAL PAPER CO... .| 04/11/2018........ BARCLAYS CAPITAL INC 1,687,769 .....1,650,000

460146 CQ 4 |INTERNATIONAL PAPER CO... .| 04/13/2018........ VAIOUS.....ocvoriieeiie et 12,792,370 | . 13,308,000

460146 CS 0 |[INTERNATIONAL PAPER CO......ocviiiiiiiinriisieiiniisisssssssssssessssssssesssssssssesssssssss | sosssesassenes 04/13/2018........ BARCLAYS CAPITAL INC 6,489,656 | ......covireiiinicennd 6,812,000

46113V AD 0 |INTERVAL ACQUISITION CORP.......coortiriririiirriirerissieriesisriesissssesessse s seenine .| 04/10/2018........ WELLS FARGO ADVISORS, LLC.......coevrrierirercirerirereineines 330,885

526057 CD 4 |LENNAR CORPORATION... .| 06/13/2018........ CONVERSION 218,789

526057 CR 3 |LENNAR CORPORATION... .| 06/13/2018........ CONVERSION 191,213
BHM1UQ AZ 7 |MCDERMOTT TECHNOLOGY AMERICAS INC........... .1 07/10/2018........ VAIOUS.....ovoiieeie e 548,470

59980M  AC 5 |MCMLT_18-2 06/19/2018 WELLS FARGO ADVISORS, LLC 6,885,752

59010Q AB 2 |MERLIN ENTERTAINMENTS PLC. 05/18/2018........ | Various. 627,750

552953 CD 1 |MGM RESORTS INTERNATIONAL. 05/01/2018, Various 352,465
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60040# AA 0 | MILLENNIUM PIPELINE CO LLC .| 06/30/2018 SCHEDULED ACQUISITION 0 0 2FE.

61691IN  AE 5 |MSC_17-HR2 .| 04/12/2018........ UBS SECURITIES LLC TAST 227 | oo 7,500,000 TFE i
61767Y BE 9 |[MSC_18-H3 06/27/2018........ MORGAN STANLEY & CO. LLC 3,259,222 | .o 3,230,000 TFE. v
63859W  AF 6 | NATIONWIDE BUILDING SOCIETY 04/24/2018........ CREDIT SUISSE SECURITIES (USA) LLC 375,792 | oo 400,000 2FE

B4110L  AQ 9 [NETFLIXINC.....oiiiieiiiiiieirereeeeeee st .| 05/23/2018........ MORGAN STANLEY & CO. LLC.......ovvvvvvriereirrerrerrisnines 497,793 ....498,000 4FE,
BHM1UM HU 0 |NRGENERGY INC........cccoovvrrrrneee .| 04/24/2018........ CITIGROUP GLOBAL MARKETS, INC 356,331 ....355,000 3FE.

648290  AA T [INRZT_AT-TA s | seeessenaseenas 04/10/2018........ JP MORGAN SECURITIES LLC......oouvvvreirririrerneieisnieresinnines 3,869,888 | ..o 3,816,369 TFE i
64828C  AY 5 |NRZT_18-2....cccvirirerriierirers 06/06/2018........ AMHERST PIERPONT SECURITIES LLC 3,003,431 | oo 2,976,457 1FE....

62947Q AT 5 |NXP BV/NXP FUNDING LLC... D... 05/04/2018........ SEAPORT GLOBAL SECURITIES LLC. . . 442,841 | oo 439,000

62947Q AW 8 |NXP BV/NXP FUNDING LLC... Do 05/07/2018........ VIOUS.....ovviieeiie e 1,276,570

683715 AB 2 |OPEN TEXT CORPORATION.... A 04/06/2018........ CITIGROUP GLOBAL MARKETS, INC 106,348

74022D  AJ 9 | PRECISION DRILLING CORP..... A 05/14/2018........ BARCLAYS CAPITAL INC 56,345

785592  AM 8 | SABINE PASS LIQUEFACTION LLC......cooviiiiririiieieire e neseseeenes .| 05/17/2018........ SMBC NIKKO SECURITIES AMERICA, INC 1,682,403

T8412F  AS 3 [SESILLC....coviviiieicrieieerseeninis .| 05/16/2018........ GOLDMAN SACHS & CO LLC 390,938

78412F AU 8 |SESILLC .| 05/24/2018........ EXCHANGE........cooiieiiciceese s 390,884

858119  BH 2 | STEEL DYNAMICS INC .| 04/03/2018........ CITIGROUP GLOBAL MARKETS, INC 145,540 ....152,000 3FE

86944B AD 5 |SUTTER HEALTH. .| 06/11/2018, OUTSIDE MANAGED ACCT.....coovivirirreririnriinerienireneneeens 3,932,640 | ..o 4,000,000 1FE

89238T AC 7 |TAOT_18-B.... .| 05/09/2018........ | BANC OF AMERICA SECURITIES LLC 2,645,000 .2,645,000 1FE

87264A AU 9 | T-MOBILE USA INC .| 04/11/2018........ VaTOUS. ...ttt 357,934 | oo 371,000 3FE. i
90276F BB 9 |UBSCM_18-C10. .| 05/23/2018........ UBS SECURITIES LLC... 2,983,988 | ..o 3,000,000 1FE....

90276X BA 2 |UBSCM_18-C11 .| 06/28/2018........ UBS SECURITIES LLC... 6,011,045 | ..o 6,000,000 1FE....

913903 AT 7 |UNIVERSAL HEALTH SERVICES INC . | 04/27/2018 BANC OF AMERICA SECURITIES LLC 122,140 2FE e
92868L AA 9 |VALET_18-1 .| 06/27/2018........| JP MORGAN SECURITIES LLC..... 4,635,000 . 6FE

92343E  AF 9 |VERISIGN INC. .| 04/10/2018........ KEYBANC CAPITAL MARKETS, INC........ 103,386 ....103,000 | ... 3FE. i
92343V EK 6 | VERIZON COMMUNICATIONS INC .| 05/10/2018........ EXCHANGE 2,570,394 | ..o 2,891,000 | ... 915 [1FE
BHM1PY VL 4 |VERTIV INTERMEDIATE HOLDING Il COR .| 05/07/2018........ JP MORGAN SECURITIES LLC 550,311

92769X AL 9 |VIRGIN MEDIA SECURED FINANCE PLC 04/06/2018 JP MORGAN SECURITIES LLC 192,500

BHM1v8 M1 8 |VISTRA ENERGY CORP...... .| 07/26/2018........ | CREDIT SUISSE SECURITIES (USA) LLC. 714,184

958102 AM 7 | WESTERN DIGITAL CORPORATION.......cvvrirririrrieisneiseisesssesesssssessnsessesssssensnes .| 05/29/2018........ Various. . 475,315

BHM1VB  S1 5 |WESTERN DIGITAL CORPORATION... 05/15/2018........ HIMCO OPERATIONAL TRANSACTION..... 262,259

961214 DF 7 | WESTPAC BANKING CORP 04/11/2018........ RBC CAPITAL MARKETS, LLC 4,472,325

95001F  AX 3 [WFCM_17-RC1....cccccsvvvvrrnnee .| 04/12/2018........ GOLDMAN SACHS & CO LLC 5,615,969

95001  BC 0 |WFCM_18-CA4........ooiiiiciiiesiieie sttt .| 04/30/2018........ WELLS FARGO ADVISORS, LLC.......ccvmivcrrrirererincireriniies 3,781,175
BHMAVW 2B 5 |WFCM_18-CAB.......oriiiirieiieicieisssie st essssssssanes. | anssssessanenes 06/28/2018........ WELLS FARGO ADVISORS, LLC.......ovcvvvriirieieriseireninines 1,399,896 | ...ovovvvcrcrne 1,400,000

969457 BV 1 |WILLIAMS COS INC .| 05/24/2018........ Various . . 362,400 | ..o 340,000

980745 G# 4 |WOODWARD INC .| 05/31/2018........ JP MORGAN SECURITIES LLC 6,000,000 | oo 6,000,000

98212B  AE 3 |WPXENERGY INC .| 04/02/2018........ BANC OF AMERICA SECURITIES LLC 87,120 88,000

98212B AH 6 | WPXENERGY INC . .| 05/17/2018........ VaMOUS ..o 238,518 | .o 238,000

3899999. Total - Bonds - Industrial and Miscellaneous. s © ettt ettt et et et e R Rt R AR £t E et et bbb e b e b e E et e R e Rt ALt e R £ £ R e R e R e b e b e R e R e R e R 4R LRt ettt ettt e b et e b e R e R Rt R ettt et etetebebe  eeeteteteseresenenttatetateteteteteteseteserererereres | teteteseterererererererererererran 283,007,846 | ...covvvieiiei 279,795,921

8399997. Total - Bonds - Part 3......... ....399,526,711 .392,024,989

8399999. Total - BONdS........coueviriiiiniiniicisisicss s ....399,526,711 .392,024,989

Common Stocks - Industrial and Miscell

011642 10 5 | ALARM.COM HOLDINGS INC.....coovurirriiriiiireriesinseesiseissisie s sssessssssnins | esvesesesenenes 06/15/2018........ HIMCO OPERATIONAL TRANSACTION. ......ovvurirriiniieierineierinsissiseenisennnes | ceveereninsnnes 6,187.000 281,768 XXX 0|l

518416 30 0 |LATTICE HARTFORD MULTIFACTOR REIT......cciirniiirinniisisninsissrsssessssnssssssansssens | sessessssnnsanes 05/29/2018........ KNIGHT CAPITAL AMERICAS, L.P.... 20 1,194,925.000 | oo 17,660,992 XXX 0 (U

9099999. Total - Common Stocks - Industrial and Miscellaneous. 17,942,760 XXX 0

Common Stocks - Parent, Subsidiaries and Affiliates
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87423* 10 6 | TALCOTT RESOLUTION DISTRIBUTION COMPANY, INC.......ccoerrrierinireirerirernnines | e 05/23/2018........ DIRECT WITH INSURER.........ctviiiiriiieisricierisssesiesssieeesissiesssssssisensnnns. | sotesessessesssssessssssessessnes 25,000.000 | .oooverreeiieriieeeiens 8,729,576 XXX 0 |K
TALCOTT RESOLUTION COMPREHENSIVE EMPLOYEE BENEFIT SERVICE
87423@ 10 4 [COMPANY o e 05/23/2018........ DIRECT WITH INSURER.....ccotiiiiiiiiiniienssiscnsni s senssnsssnsensssssenssnsssnssnsenes | cones 100.000 2,680,733 XXX 0 |K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates........... ettt etetetets eeeeeuetetetteetet e et et etae e et et et et et et ae e et et s et et et s ae e et e A eA et et e A et et e A e A et et e e et et et A et et et ent et et ne et et s et et esnaetetensetetesnraseennaetesanraenenes | aviriesera . 11,410,309 XXX 0 XXX oo
Common Stocks - Mutual Funds
41664R 44 0 |HARTFORD MULTIASSET INCOME CL A.....ovuiiiiiiiieiiniicierisessinsiesissisesesinsins | soneeresinsnnes 05/30/2018........ DIVIDEND REINVESTMENT......cotiiriireiinriernrineiesinsisesssesensesssesensssssesesienens | coseesessnsnnes 7,437.660 69,615 XXX 0|U
41664R 43 2 |HARTFORD MULTIASSET INCOME CL C...ocovvrirrirsiieierisnieiesisissssssssesssssseens | sonseessnssnes 05/30/2018........ DIVIDEND REINVESTMENT......coviiriirririniererieisssssssssssssesssssesessssssssesssnsns | sosveessossnes 1,989.610 18,675 XXX 01|U
41664R 42 4 |HARTFORD MULTI ASSET INCOME CL | .. | 05/30/2018........ DIVIDEND REINVESTMENT... 2,581.370 24,203 XXX 0|U
41664R 41 6 |HARTFORD MULTI ASSET INCOME CL R3.......coiiiiviniiiiriniiceneieresisceesisiseenine .. | 05/30/2018........ DIVIDEND REINVESTMENT... 2,416.890 22,686 XXX 01|U
41664R 39 0 |HARTFORD MULTIASSET INCOME CL R4.......c.ooviiriiirirniniieienseesenesisnienns | covveesiinnnes 05/30/2018........ DIVIDEND REINVESTMENT.......otiiiiirriirieieiisriesisersesssiessssseeesissssesessenens | coereressennnes 2,491.360 23,369 XXX 01|U
41664R 38 2 |HARTFORD MULTIASSET INCOME CL R5.......cccvuiviriiireririieriniireresiseeesiseiseienene .. | 05/30/2018........ DIVIDEND REINVESTMENT... 2,568.010 24,078 XXX 0|U
41664R 37 4 |HARTFORD MULTI ASSET INCOME CL Y .. | 05/30/2018........ DIVIDEND REINVESTMENT... 5,841.470 54,749 XXX 0|U
26200Q 10 5 | DREYFUS INDEX......coiiiiiiiiiiiireiiniieresiteesiseisesssie s sssssnessens. | sonsesessssenes 06/30/2018........ DIRECT WITH ISSUER.......ccotiiiiriiiieiniintieriseicessiseississie i sissesessesssenss | sevsesssesessnssesssssenenes 0.387 21 XXX 0
416649 28 3 |HARTFORD DIVIDEND AND GROWTH-R4 .. | 06/30/2018........ DIRECT WITH ISSUER.......cctviiiriiiineiieisnieiesisesssesiessssssessssiessessssens | coes 102.508 2,598 XXX 0
354713 55 4 | FRANKLIN STRATEGIC.......ccoiiieiiienriseiseiieissieee st sssseessesssssenene .. | 06/30/2018........ DIRECT WITH ISSUER.......cceviiririeireieerssiceesissesesiessnssessesisssessesssnens | cones 105.533 1,011 XXX 0
416649 34 1 |HARTFORD HIGH YIELD FUND - RA4................ [STORTTIONURIORON NPT 06/30/2018........ DIRECT WITH ISSUER.......coeiriiiiiiicninieissiciesississisiesssiesessssiessesineenes | cones 175.605 1,279 XXX 0
416649 25 9 |HARTFORD TOTAL RETURN BOND FUND.......... .. | 06/30/2018........ DIRECT WITH ISSUER.......cceviiiirrieisirsieisnisisesisisssessssssssssssessssssssesssnsns | eones 294.381 3,036 XXX 0
55272P 25 7 |MFS RESEARCH..........cccccon... .. | 06/30/2018........ DIRECT WITH ISSUER.......ccotiiiiriiiieinnistieisticessieiesissse st sissisessessennns | sessesisisessssesssesenenes 0.230 2 XXX 0
552981 46 6 | MFS TOTAL RETURN FUND-R3.......oiiiiiiiiiiiiniiiisisssissnsssssssenssnsssissnessnsnsssssenssnsssens | sossesssssnsanes 06/30/2018........ DIRECT WITH ISSUER......ccctiiiiiiiiiiisisniiserssissssnsssisnsssssnssnsssssensssssssssnsssens | een 807.762 15,455 XXX 0
9299999. Total - Common Stocks - Mutual Funds 260,776 XXX 0
9799997. Total - Common Stocks - Part 3..............ccccevene... 29,613,844 XXX 0
9799999. Total - Common Stocks...........uvwerienrienns 29,613,844 XXX 0
9899999. Total - Preferred and Common Stocks. 29,613,844 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS. ............c.iueveiieireiiiiieieie ettt essesieses etsebasasssessessesessessessse st esss s e s s s esses s s s e s se s e s es s s s s s s s e s s e s s s e s b s s et e e s e s b e s s st s s s s bt e st b s s e s s s e s e bt ensebasssnsens | ebsesassssssssessesassessesassssessessesssensesasssns | sessessssssssssassessesnssses e 429,140,556 XXX 1,776,290

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....8.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD...... .| 06/01/2018. | Various............cc...... [EOTURTRTRIN PPN 15,585,406 | ..... 16,244,824 | ....16,244,824 | ........... 2,707,472 | oo (11 (V1 IO (1 T (1 IO 0| e 16,244,824 | ............... 0 |...(659,418) ..... (659,418) | ..... 251,442 | 09/30/2036.
36200Q 3L 6 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... 153 153 (13) 0 0 02/01/2032.
36200R YQ 9 [GNMA 30YR. .| 06/01/2018. | SCHEDULED REDEMPTION... (20) 0 01/01/2032.
362000 WJ 0 |[GNMA 30YR ..|06/01/2018. | SCHEDULED REDEMPTION 2 0 0 09/01/2031.
36200W CB 5 |GNMA 30YR.. .| 06/01/2018. | SCHEDULED REDEMPTION......... [ ccoeversrevrrcnnrverres | cervrneee 71790 | e 11,790 | 12,999 | 13,144 | 0| e (1,354) [ 0 [, (1,354) [ v 0 0 01/01/2032.
36200X JF 7 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (35) 0 0 12/01/2031.
36200X KN 8 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (35) 0 0 01/01/2032.
36201A UL 0 |GNMA 30YR.. .| 06/01/2018. | SCHEDULED REDEMPTION... (47) 0 0 07/01/2032.
36201C 6E 9 |GNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION (21) 0 0 03/01/2032.
36201C PY 4 |GNMA 30YR.. .| 06/01/2018. | SCHEDULED REDEMPTION... 5) 0 0 01/01/2032.
36201F Q6 7 |GNMA 30YR.. .| 06/01/2018. | SCHEDULED REDEMPTION......... [ .coeeescernmrernninernes | cereereenen 19,699 | 119,699 | 1oiiri020,247 | 020,989 | o0 | e (1,290) | o0 [, (1,290) [ .oovvvnernenad 0 0 05/01/2032.
36201F UH 8 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (244) 0 0 04/01/2032.
36201F UQ 8 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (112) 0 0 04/01/2032.
36201F UR 6 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (39) 0 0 04/01/2032.
36201F X6 9 |GNMA 30Y ..| 06/01/2018. | SCHEDULED REDEMPTIOI (41) 0 0 02/01/2032.
36201H WX 7 |GNMA 30YR.. ..|06/01/2018. | SCHEDULED REDEMPTION... (70) 0 0 06/01/2032.
36201 F6 1 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... 9 0 0 05/01/2032.
36201 FD 6 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (768) 0 0 04/01/2032.
36201K KP 0 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (1) 0 0 04/01/2032.
36201L 7K 4 |GNMA 30YI .| 06/01/2018. | SCHEDULED REDEMPTIOI (55) 0 0 08/01/2032.
36201M  G8 9 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (92) 0 0 06/01/2032.
36201M  JU 7 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (71) 0 0 07/01/2032.
36201M LH 3 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (61) 0 0 08/01/2032.
36201T AM 9 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (74) 0 0 08/01/2032.
36203L CQ 3 |GNMA 30Y ..| 06/01/2018. | SCHEDULED REDEMPTIOI 8) 0 0 09/01/2023.
362090 R8 9 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (1) 0 0 09/01/2031.
36209R VG 5 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... 4) 0 0 08/01/2030.
36209Y X4 5 |GNMA 30YR. ..| 06/01/2018. | SCHEDULED REDEMPTION... 7 0 0 09/01/2031.
3620A1 X7 8 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (66) 0 0 06/01/2039.
3620A8 LU 5 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (65) 0 0 08/01/2039.
3620A9 SH 5 |GNMA 30YR ..|06/01/2018. | SCHEDULED REDEMPTION (126) 0 0 09/01/2039.
3620AC 3Z 5 |GNMA 30YR.. .| 06/01/2018. | SCHEDULED REDEMPTION... (338) 0 0 09/01/2039.
3620AC 4G 6 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (43) 0 0 09/01/2039.
36211C 2SS 0 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... (6) 0 0 07/01/2029.
362130 3C 0 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... (33) 0 0 02/01/2032.
36213E AB 2 |GNMA 30YR ..|06/01/2018. | SCHEDULED REDEMPTION (63) 0 0 05/01/2032.
36213E SK 3 |GNMA 30YR.. .| 06/01/2018. | SCHEDULED REDEMPTION... 2,206 | cooovrrnee. 2,206 | ..ccovvene. 2,267 (84) 0 0 01/01/2032.
36213E  YS 9 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... 707 707 768 (59) 0 0 04/01/2032.
362136 AL 5 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... 734 734 749 (37) 0 0 02/01/2032.
36213G TY 7 |GNMA 30YR.. ... |.. | 06/01/2018. | SCHEDULED REDEMPTION... 58 58 60 4) 0 . 0. 11/01/2031.
36213 V2 8 |GNMA 30YR...ooooiiieiciierieeierieeeeens .| 06/01/2018. | SCHEDULED REDEMPTION......... | .ooevereverrririinniinns | ceerererenens 7,235 | v 7,235 | v 7,701 (839) 0 7,235 | v (01 IO (01 (V1N I 163 | 04/01/2032. | 1...covonvrnees
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36213N  LL 8 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... 12/01/2031.
362130 C9 9 |GNMA 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... 11/01/2031.
36213X SB 1 |GNMA 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... 04/01/2032.
36213X T5 3 |GNMA 30YR. ... |.. | 06/01/2018. | SCHEDULED REDEMPTION... 05/01/2032.
36213X  T6 1 |GNMA 30YR...ooiiirierieeiieescesiisiiis ..| 06/01/2018. | SCHEDULED REDEMPTION 05/01/2032.
36218N NQ 0 [GNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 07/01/2019.
36225B ND 6 |GNMA 30YR PLATINUM ..| 06/01/2018. | SCHEDULED REDEMPTION... 05/01/2031.
36225B PM 4 |GNMA 30YR PLATINUM .. | 06/01/2018. | SCHEDULED REDEMPTION... 09/01/2031.
36202E AL 3 |GNMA2 30YR .. |..| 06/01/2018. | SCHEDULED REDEMPTION... 09/01/2034.
36202F B4 7 |GNMA2 30YR.....ooveriicirenicisnieierinnis .. | 06/01/2018. | SCHEDULED REDEMPTION 10/01/2039.
36202F DB 9 |GNMA2 30YR.. .| 06/01/2018. | SCHEDULED REDEMPTION... . 12/01/2039.
36202F E6 9 |GNMA2 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... 5,847 03/01/2040.
36202F EH 5 |GNMA2 30YR.. .. | 06/01/2018. | SCHEDULED REDEMPTION... 114,304 02/01/2040.
36202F GW 0 |GNMA2 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... ...10,543 06/01/2040.
36202F KN 5 |GNMA2 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTION... 238,272 238,272 09/01/2040.
36202F LP 9 |GNMA2 30YR.. ..| 06/01/2018. | SCHEDULED REDEMPTIOI 4,748 10/01/2040.
383790 2R 6 |GNR_16-178 ..| 06/01/2018. | SCHEDULED REDEMPTION... . . .3,952 08/01/2058.
38379R HG 1 |GNR_16-39 ..| 06/01/2018. | SCHEDULED REDEMPTION... 39,348 39,348 01/01/2056.
383790 SR 8 |GNR_16-64 .| 06/01/2018. | SCHEDULED REDEMPTION.......c. | ceverrererrsrenerienes | veerreennsd 49,877 | oo 49,877 12/01/2057.

PERFORMANCE TRUST CAPITAL

38379U RP 3 [GNR_16-70 IS......cccosivrrrrrrirerirerircernens .| 05/16/2018. | PARTNERS, 04/01/2058.
38379R LJ 0 [GNR_17-1 .. | 06/01/2018. | SCHEDULED REDEMPTION 12/01/2058.
38380 EP 9 |GNR_17-169. ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 01/01/2060.
383800 HY 7 |GNR_I7-18Tcciccereriseeciesis ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 02/01/2059.
38380J GP 7 |GNR_17-185 .. | 06/01/2018. | SCHEDULED REDEMPTION... 0 04/01/2059.
38379R MK 6 [GNR_17-23.....ccvirrirrirerieeseineineniens .| 06/01/2018. | SCHEDULED REDEMPTION... 0 05/01/2059.
38379U 6J 0 |[GNR_17-24 .. | 06/01/2018. | SCHEDULED REDEMPTION... 0 12/01/2056.
383790 6M 3 |GNR_17-28. ..| 06/01/2018. | SCHEDULED REDEMPTIOI . 0 02/01/2057.
383790 7E 0 |GNR_17-30 ..| 06/01/2018. | SCHEDULED REDEMPTION... ..6,623 6,623 ...6,495 0 08/01/2058.
38379R QA 4 |GNR_17-35 .. | 06/01/2018. | SCHEDULED REDEMPTION... 21,560 21,560 20,960 0 05/01/2059.
383790 7H 3 |GNR_17-46 .| .. | 06/01/2018. | SCHEDULED REDEMPTION......... | coeuvrvmerirerirecirenns | eeveerirens 19,453 | ..o 19,453 | .ooocronnee 18,964 0 11/01/2057.
38379R  VE 0 [GNR_17-50....ciiiiiirnrirenieresiscienis .. | 06/01/2018. | SCHEDULED REDEMPTION... 20,504 20,504 | .ooooonee 19,903 0 01/01/2057.
383790 4D 5 |GNR_17-9 ..| 06/01/2018. | SCHEDULED REDEMPTIOI 31,545 31,545 31,008 0 09/01/2056.
383800 VN 5 |GNR_18-47 ..o .| 06/01/2018. | SCHEDULED REDEMPTION......... [ ooevererereerneriinrinns | corerireens 14,314 | .. 14,314 0 09/01/2050.
38380 D5 4 |GNR_18-62 ..106/01/2018. | SCHEDULED REDEMPTION......... | ceveeverernriernirneires | overerines 32,772 | v 32,772 0 05/01/2050.
83162C TE 3 |SBAP_10-20D .| 04/01/2018. | SCHEDULED REDEMPTION... 224,368 224,368 0 04/01/2030.
83162C TG 8 |SBAP_10-20E .. 1 05/01/2018. | SCHEDULED REDEMPTION.......c. | covvererierverneirerinns | ervvernd 615,722 | ......... 615,722 0 05/01/2030.
83162C UA 9 |SBAP_11-20E. .| 05/01/2018. | SCHEDULED REDEMPTIOI 147,628 | . 147,628 0 05/01/2031.
83162C UL 5 |SBAP_11-20L ..| 06/01/2018. | SCHEDULED REDEMPTION... 191,275 | e 191,275 0 12/01/2031.
83162C VW 2 |SBAP_13-20J .. | 04/01/2018. | SCHEDULED REDEMPTION... 27,015 27,015 0 10/01/2033.
83162C VX 8 |SBAP_13-20K w.r | .- | 05/01/2018. | SCHEDULED REDEMPTION......... | coveererrriirerierins | cerrernnn 489,496 | .......... 489,496 | .......... 492,772 0 11/01/2033.
83162C WR 0 |SBAP_14-20K......oovuiirrriniicrieriecireenns ..| 05/01/2018. | SCHEDULED REDEMPTION......... 202,012 202,012 | .......... 202,012 0 11/01/2034.
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83162C XL 2 |SBAP_15-20L.. .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeverreemrrrerirerires | wevrians 175,083 | .......... 175,083 0 (V1N I 2,637 | 12/01/2035.
83162C YE 7 |SBAP_16-20L.. ..| 06/01/2018. | SCHEDULED REDEMPTION... 201,592 201,592 0. (V1N I 2,916 | 12/01/2036.
912810 RS 9 |TREASURY BOND.. ..106/01/2018. [ INTERFUND TRANSFER.......ccovve | vovrrererrrerinineireninns | crvvernns 517,720 | .......... 570,000 | ..........555,371 | ..o 555,899 | o0 | 140 | 0 [ 140 |0 | . 556,040 | o0 | e (38,320) | ........ (38,320) | ......... 7,783 | 05/15/2046.
912810 RU 4 |TREASURY BOND.. . | 04/10/2018. | SG AMERICAS, LLC reveneesennerenienes | e 8,938,734 | ...... 9,200,000 | ....... 8,715,203 | ..c...e..8,725,471 | viiviiienn0 | 2,807 | 0 | 2,807 |0 | 8,728,278 | 0 | 210,456 | ....... 210,456 | ..... 107,407 | 11/15/2046.
CITADEL SECURITIES
912810 RX 8 | TREASURY BOND.. .| 04/12/2018. | INSTITUTIONAL LL 1,338,293 | .......1,350,000 | .......1,418,133 vrnr(78,663) | .......(78,663) | .. 05/15/2047.
912810 RY 6 | TREASURY BOND.. .| 04/12/2018. | HSBC SECURITIES (USA) INC...... JESTSUTIN RO 292,114 | ......... 310,000 | .......... 308,523 | .ooerrrei308,532 | o0 [ 9 | 0 | 9 [0 | 308,541 | 0 ] (16,426) | ....... (16,426) 08/15/2047.
912810 RZ 3 |TREASURY BOND.. .. | 04/25/2018. | Various. ST PR 6,394,441 | ....... 6,800,000 | ...... 6,531,446 ..(138,099) | ...... (138,099) X 11/15/2047.
912810 SA 7 | TREASURY BOND.. .. |..| 06/01/2018. | Various. ....106,026,279 |....106,460,000 |....103,576,047 2,441,629 |..... 2,441,629 02/15/2048.
912828 2X 7 | TREASURY NOTE. v |- | 05/15/2018. | OUTSIDE MANAGED ACCT....ccvet [ overerrrnvvinrirerinnns | veene 11,826,005 | ..... 12,000,000 | .....11,827,500 09/30/2019.
912828 4A 5 | TREASURY NOTE.. .| 04/11/2018. | UBS SECURITIES LLC 800,750 800,000 799,750 02/28/2023.

CITIGROUP GLOBAL MARKETS,
.| 05/24/2018. | INC

912828 4N 7 |TREASURY NOTE........cccooovvmmmiimnnccnnn | | 06242018, INC | | o 4,956,445 | ....... 5,000,000 | ....... 4,902,930 05/15/2028.

DEUTSCHE BANK SECURITIES
912828 U2 4 | TREASURY NOTE. L [04111/2018.[INC e | 894,002 | .......... 950,000 | .........909,811 | ....cccc0...913,614 | o0 | 1,027 | 0 | 1,027 | 0| 914641 | 0] (20,639) | ........ (20,639) | ......... 7,768 | 11/15/2026.
912828 UQ 1 | TREASURY NOTE. ...|.. | 06/28/2018. | Various................... RSSO (S 730,066 | .......... 745,000 | .........7TA5,T47 | (i 745,238 | o0 | et (B3) | e | (33 [0 | 745,205 | 0] (15,139)| ........ (15,139) | ......... 6,111 | 02/29/2020.
912828 UZ 1 |TREASURY NOTE.......cccooociimiiniiiriiinnin .| 04/30/2018. | MATURED........ [ETRO I 110,000 | .......... 110,000 | ......... 109,360 | ..cc0occ0.ee 109,957 | o0 | i | 0 83 0| 110,000 | 0 [ LV (V1N IO 344 | 04/30/2018.

CITIGROUP GLOBAL MARKETS,

912828 W3 0 | TREASURY NOTE. .. | 06/14/2018. | INC JEOTUTRTRI PV 9,723,055 | ....... 9,800,000 | ....... 9,772,855 6,310 0 9,790,010 66,955) | ....... 87,181 | 02/28/2019.
912828 WW 6 | TREASURY NOTE. ...|.. | 06/11/2018. | OUTSIDE MANAGED ACCT.......... IO 4,010,554 | ....... 4,045,000 | ....... 4,010,554 | .... L0 809 | 0 [ 409 | .o (VI IO 4,010,963 | . . ..(409) | ....... 24,150 | 07/31/2019.
912828 X8 8 |TREASURY NOTE.......ccoivmiriimriiniinininninns .. | 04/23/2018. | HSBC SECURITIES (USA) INC...... | .oovenirenirsiiiinnirns | e 571,617 | . 600,000 | .......... 609,422 | ...ccooon.n 608,952 | ..o 0 [ i (269) | vvovveneend (O (269) | oo O 608,683 | ..o 0] (37,066) | ........ (37,066) | ......... 6,298 | 05/15/2027.
0599999. Total - Bonds - U.S. GOVEMMENL......vuuiiiiiisiiiiisiissisierisssissiiinnes | sveseessessssssssensssessssssseaas ....180,362,946 |....178,219,542 |....178,986,988 | ......... 33,851,094 | oo 0 | . (160,826) | ...oveernenad [ (160,826) | ...cocvenrenen 0. 178,316,767 | cooovvvvns 0 |..2,046,179 |.... 2,046,179 | ..1,477,110 XXX
Bonds - All Other Government
G1980# AA 9 | CAYMAN ISLANDS (GOVERNMENT OF). | D| 04/08/2018. | MATURED........ 333,333 333,333 | ... 333,333 | oo 333,333 | oo (V1 (V] I [0 T (U I 0 | e 333,333 | v (110 IO (11 (VN I 8,833 | 04/08/2018.
MARKET AXESS TRADING
219868 BW 5 | CORPORACION ANDINA DE FOMENTO. | D|04/13/2018. | PLATFORM 522,844 526,000 | .......... 525,953 05/10/2019.
V25125 BD 2 |COTED IVOIRE (REPUBLIC OF)... 06/30/2018. | SCHEDULED REDEMPTION... 22,000 22,000 21,589 12/31/2032.
445545 AH 9 |HUNGARY (REPUBLIC OF) . 05/14/2018. | BNP PARIBAS SECURITIES CORP ........ccovvvverirerirns | v 106,500 | .......... 100,000 | .......... 111,625 02/21/2023.
48667Q AM 7 |JSC NATIONAL KAZMUNAYGAS.............. D| 04/18/2018. | JP MORGAN SECURITIES LLC..... | cooveerererreneirerens | cviverns 198,200 | .......... 200,000 | .......... 199,326 04/19/2022.
CITIGROUP GLOBAL MARKETS,
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO.... .. |D[04/18/2018.|INC | | e 395,000 | .......... 400,000 04/19/2027.
Y4596H AA 5 |KAZMUNAYGAS NATIONAL CO.... .| D| 05/04/2018. | TENDER TRANSACTION 218,700 200,000 04/09/2021.
CITIGROUP GLOBAL MARKETS,
91086Q BC 1 |MEXICO (UNITED MEXICAN STATES)..... |D| 05/08/2018. [INC | | v 186,837 | .......... 186,000 | .......... , 10/02/2023.
CITIGROUP GLOBAL MARKETS,
698299 BD 5 |PANAMA (REPUBLIC OF)...... ... | D| 04/05/2018. | INC 410,000 | .......... 400,000 09/22/2024.
71654Q CG 5 |PETROLEOS MEXICANOS . | D| 04/05/2018. | JP MORGAN SECURITIES LLC.....| ... 677,565 | .......... 630,000 03/13/2027.

80413T AG 4 | SAUDI ARABIA (KINGDOM OF)........c....... D|04/11/2018. | MORGAN STANLEY & CO. LLC.... | .ccccoosrrinriicniiniiias | covnnienns 199,750 | .......... 200,000 | ... 198,146 | ...ccoovvviinniicncnc0 | e |0 | i | i 0 [ [ 198,146

................ 0 | 04/17/2025.
1099999. Total - Bonds = All Other GOVEIMMENL. .........iiuuiiseiieiisieisseisisiins | oesissesssse s ssss s ess sttt enens | sesnes 3,270,729 | ...... 3,197,333 (1,737) 0 3233194 | .............0 | ......37,535 | ........37,535 | ....... 54,939 XXX
Bonds - U.S. States, Territories and P ions
13063B JC 7 |STATE OF CALIFORNIA.......cociviinirinnes | ‘ 06/01/2018. | INTERFUND TRANSFER......cocoves | v | e 17,870,447 | ..... 11,765,000 | ....15,148,372 | ... 645,552 | ..o 0 | s (26,653) | ..cvovvernens 0 [ (26,653) [ ...ooovernennd 0 | s 15,104,423 | ..ooooovvvd 0 ].2,766,024 |.... 2,766,024 | .... 521,582 | 11/01/2040. [ 1FE...........
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ......iviiiiis wovrimriirismiinrisnsasesessssssseenssssssssssssesssssssesessssssssssssassssssnens | aseee 17,870,447 | ... 11,765,000 | .....15,148,372 | .....ocoouu 645,552 | .oovririnnnad 0] s (26,653) | ovvovererenns [V (26,653) [ ..ovvererienn [V 15,104,423 | ...ccoovvnne. 0|.2,766,024 |.... 2,766,024 | ..... 521,582 XXX XXX

Bonds - U.S. Political Subdivisions of States
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167486 PG CHICAGO ILL TAXBL REF........cccovvvunrrinns .| 06/01/2018. | INTERFUND TRANSFER.......ccccovwt [ verirerernrinriniinns | v 7,390,152 | ....... 7,920,000 | .......7,070,093 | ..............558,857 | ovvcviien0 | 5,281 | 0 [ 5,281 [0 | 7,076,809 | ..cooceeeerl0 | e 313,343 | ... 313,343 | ..... 196,059 | 01/01/2042.
190760 HT COBB-MARIETTA GA COLISEUM & EX... |.. | 06/01/2018. | INTERFUND TRANSFER.... 13,624,779 13,020,000 .13,020,000 | ..ooovveen0 | i 604,779 | ... 604,779 | ..... 244,125 | 01/01/2047.
METROPOLITAN GOVT NASHVILLE &
592112 DR DAVI .| 06/01/2018. | INTERFUND TRANSFER.......cccooves [ orerererernenrvrinirnes | e 5,148,626 | ....... 4,280,000 | .......4,280,000 | ...ccoovrrmrrmrrirecns0 | o |0 | i | 0 0| s 4,280,000 | ..ooorenennd 0. 868,626 | ....... 868,626 | ..... 101,775 | 07/01/2034.
686053 DR OREGON SCH BOARD TAXABLE 04 FSA | .. | 06/01/2018. | INTERFUND TRANSFER.... 12,049,163 10,700,000 ..10,700,000 1,349,163 | ..... 1,349,163 | ..... 248,100 | 06/30/2028.
686053 CP OREGON SCH BRDS ASSN... ..| 06/01/2018. | INTERFUND TRANSFER.... 18,045,015 16,050,000 ..16,050,000 .1,995,015 |..... 1,995,015 | ..... 379,016 | 06/30/2024.
736688 FN PORTLAND ORE CMNTY COLLEGE........ .. | 06/01/2018. | Various.........c.ccouvenes 6,313,080 5,945,000 5,945,000 L0 368,080 | ....... 368,080 | ..... 142,977 | 06/01/2027.
2499999. Total - Bonds - U.S. Political Subdivisions of States.........ccccierirs woriiinriisiiississiississinnnes 62,570,815 57,915,000 57,071,809 | ...ccoovnnenad 0 | ..5499,006 |..... 5,499,006 | ..1,312,052 XXX
Bonds - U.S. Special Revenue and Special A t
02765U DN 1 |AMERICAN MUN PWR OHIO INC.. ..106/01/2018. | INTERFUND TRANSFER.... 12,487,099 9,505,000 11,434,670 1,052,429 |..... 1,052,429 | ..... 448,465 | 02/15/2047.
04351L  AA 8 | ASCENSION HEALTH.... .| 06/01/2018. | INTERFUND TRANSFER 428,238 | ....... 3,000,000 3,000,000 | ..coovvvree0 | e 428,238 | ....... 428,238 .79,168 | 11/15/2053.
ATLANTIC MARINE CORPS
048677 AG COMMUNITIES . [ 06/01/2018. [ VANIOUS.......courveererrirrirreisrinnnins | vevereeersseissienienes | cvvene 4,374,367 | ....... 3,680,683 | ......4,073,461 | ..cocoovvvvviiniiennn0 | 0 | e (6,613) | 0 [ (6,613) [0 | 4,066,848 | ..............0 | ... 307,519 | ... 307,519 | ... 113,328 | 12/01/2051.
CALIFORNIA STWIDE TXBL PENS
130911 XH 8 |AMBAC .| 06/01/2018. | Various. 19,210,000 .19,210,000 | ..cocoeeenl0 | i 632,049 | ... 632,049 | ..... 566,311 | 06/01/2024.
134011  AJ 4 |CAMP PENDLETON/QUANTICO.............. .| 06/01/2018. | Various. 15,510,000 ..15,510,000 1,967,225 | ..... 1,967,225 | ..... 574,659 | 10/01/2050.
167725 AF 7 |CHICAGO ILL TRAN AUTH.... ..|06/01/2018. | INTERFUND TRANSFER 10,255,000 11,647,762 1,792,031 12/01/2040.
312963 2E 0 |FGOLD 15YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ ccoevevrenrrienninerres | e 2,742 | i, 2,742 2,742 0 01/01/2019.
312964 LJ 6 |FGOLD 15YR. ..| 06/01/2018. | SCHEDULED REDEMPTION... 1,716 1,716 0 02/01/2019.
312964 P3 7 |FGOLD 15YR.. .. | 06/01/2018. | SCHEDULED REDEMPTIO 2,632 2,632 0 02/01/2019.
312964 TZ 2 |FGOLD 15YR. .| 06/01/2018. | SCHEDULED REDEMPTION... 2,315 2,315 0 02/01/2019.
312965 RD 0 |FGOLD 15YR. .| 04/01/2018. | SCHEDULED REDEMPTION... 8,419 8,419 0 04/01/2019.
312966 GP 3 |FGOLD 15YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 3,374 3,374 0 04/01/2019.
312967 T2 8 |FGOLD 15YR. ..| 06/01/2018. | SCHEDULED REDEMPTION... 545 545 0 06/01/2019.
312967 TX 0 |FGOLD 15YR.. .. | 06/01/2018. | SCHEDULED REDEMPTIO 1,623 1,623 0 07/01/2019.
312967 U4 2 |FGOLD 15YR. .. | 06/01/2018. | SCHEDULED REDEMPTION... 3,090 0 06/01/2019.
312967 WF 5 |FGOLD 15YR. ..| 06/01/2018. | SCHEDULED REDEMPTION... 2,833 0 06/01/2019.
312967 YK 2 |FGOLD 15YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 638 0 06/01/2019.
312968 KE 9 |FGOLD 15YR. ..| 06/01/2018. | SCHEDULED REDEMPTION... 1,101 0 07/01/2019.
312968 NT 3 |FGOLD 15YR.. .. | 06/01/2018. | SCHEDULED REDEMPTIOI 1,796 0 07/01/2019.
31288D 6V 6 |FGOLD 30YR .| 04/01/2018. | SCHEDULED REDEMPTION... 20,742 0 10/01/2032.
31288F 6X 7 |FGOLD 30YR ..|06/01/2018. | SCHEDULED REDEMPTION... 31 0 03/01/2033.
3128KR  WQ 3 |FGOLD 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coevererereerrrinnines | o 76,203 76,203 0 10/01/2036.
3128KX LW 9 |FGOLD 30YR. ..| 06/01/2018. | SCHEDULED REDEMPTION... 472 0 10/01/2037.
31292G Y5 9 |FGOLD 30YR ...|.. | 06/01/2018. | SCHEDULED REDEMPTION... 411 0 03/01/2029.
31292H 4H 4 [FGOLD 30YR.....ccoooirerieriririrerierienenenns ..| 06/01/2018. | SCHEDULED REDEMPTION 28,492 28,492 0 12/01/2033.
31292H SQ 8 |FGOLD 30YR ..|06/01/2018. | SCHEDULED REDEMPTION... 633 0 11/01/2032.
31296 TJ 5 [FGOLD 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... 58,770 58,770 0 06/01/2033.
31296M 2N 8 |FGOLD 30YR. ..| 06/01/2018. | SCHEDULED REDEMPTION... 56,624 56,624 0 09/01/2033.
31296P TL 6 |FGOLD 30YR ...|..|06/01/2018. | SCHEDULED REDEMPTION... 3,853 0 10/01/2033.
31296S  AC 0 |FGOLD 30YR...ccoviruerierirneereereirnerierinens ..| 06/01/2018. | SCHEDULED REDEMPTION 123 | s (0 IR (V1 (VI IR 4 101/01/2034. [ 1o
31296U EU 1 |FGOLD 30YR....ccoovmverririiieireiierirenenens ..| 06/01/2018. | SCHEDULED REDEMPTION 162 | o 0 | e 0 | oo (VI IR 5| 03/01/2034. | 1.....c.oevveneee
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31297A 38 1 |FGOLD 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 06/01/2034.
31297A 3T 9 |FGOLD 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 06/01/2034.
31297A  5J 9 |FGOLD 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 06/01/2034.
31297A 5K 6 |FGOLD 30YR ...|..|06/01/2018. | SCHEDULED REDEMPTION... 06/01/2034.
31297B AM 4 |FGOLD 30YR....c.cooorvemririrvieierniecenins ..|06/01/2018. | SCHEDULED REDEMPTION 06/01/2034.
31298F JL 7 |FGOLD 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 01/01/2031.
3128L0 YL 0 |FGOLD 30YRALT-A... ..| 06/01/2018. | SCHEDULED REDEMPTION... 11/01/2037.
31283H QX 6 |FGOLD 30YR GIANT. .. | 06/01/2018. | SCHEDULED REDEMPTION... 03/01/2032.
31283H UA 1 |FGOLD 30YR GIANT. ... | .. | 06/01/2018. | SCHEDULED REDEMPTION... 12/01/2032.
31283H XH 3 [FGOLD 30YR GIANT ..o .. | 06/01/2018. | SCHEDULED REDEMPTION 06/01/2033.
31283H Y5 8 |FGOLD 30YR GIANT. .| 06/01/2018. | SCHEDULED REDEMPTION... 0 | o0 [ e 12/01/2033.
3128M5 LF 5 |FGOLD 30YR GIANT. .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeverseermerrenrineries | cverneerennenih 820 | oo 0 | o0 [ 12/01/2037.
3128M7 BX 3 |FGOLD 30YR GIANT .. 1 06/01/2018. | SCHEDULED REDEMPTION......... | ceeevererrverivnrneirerinns | verieneenn 17,501 | i (V1 ISP | I I 12/01/2038.
3128JR LE 4 |FHLMC 1YR CMT ARM.. ... |.. | 06/01/2018. | SCHEDULED REDEMPTION... 277,385 277,385 0. 04/01/2034.
3132XU  HY 4 |FHLMC GOLD 30YR... ... | .. | 04/12/2018. | Various. JSTSTORRON PP 2,844,643 | ... 2,847,277 | ......2,926,690 | ..........2,926,206 | .....cccccoveee0 | viririenn(1,916) | civviviiiecn0 | (1,916) | 0 | 102,924,291 | 0 | e (79,648) | ........ (79,648) | ....... 37,208 | 11/01/2047.
3132XU LE 3 |FHLMC GOLD 30YR... .. | 04/13/2018. | Various. v 7,606,526 | ... 7,831,069 | .......7,840,858 | .......... 7,840,798 | ....cceiivini0 | coriiireecnn(162) | 0 [ e (162) [ ienl0 | 7,840,636 ..(234,110) | ......(234,110) | .......88,427 | 11/01/2047.
3132XU  NA 9 |FHLMC GOLD 30YR... .. | 04/12/2018. | Various. revreeeneiensrenienes | v 2,539,862 | ....... 2,542,234 | ...... 2,611,351 2,609,922 | ..covveeeee0 | (70,060)| -....... (70,060) | ....... 33,238 | 11/01/2047.
31335B BR 6 |FHLMC GOLD 30YR GIANT... .. | 06/01/2018. | SCHEDULED REDEMPTION... 29,760 29,760 29,863 0 01/01/2047.
3133TH A5 6 |FHLMC_2104 ..| 06/01/2018. | SCHEDULED REDEMPTION... 69,988 | ......cc.... 69,988 | .....ccce.n. 71,470 0 12/01/2028.
3137AD TJ 6 |FHMS_K014 ..| 06/01/2018. | SCHEDULED REDEMPTION... 22,308 22,308 | oo 22,472 | 22,389 | 0 | B | 0 | et (81) [0 [ 22,308 0 04/01/2021.
31362 UN 3 [FN6/12 11TH COFI ARM... .| 06/01/2018. | SCHEDULED REDEMPTIOI 2,555 | .. .2,555 2,555 0 06/01/2028.
313970 PF 0 |[FNA_11-M1 ..| 06/01/2018. | SCHEDULED REDEMPTION... 26,589 26,589 0 06/01/2021.
3136AE X6 9 |FNA_13-M2 .| 06/01/2018. | SCHEDULED REDEMPTION......... [ ccoeverererrerrrinnines | e 18,970 | covvereenee 18,970 0 01/01/2023.
314008 Z9 3 |FNMA 15YR ..| 04/01/2018. | MATURED........ 90 0 04/01/2018.
314020 TY 8 [FNMA 15YR .. | 06/01/2018. | SCHEDULED REDEMPTION... ...11,255 0 09/01/2018.
31403B 3Y 7 |FNMA 15YR ..| 06/01/2018. | SCHEDULED REDEMPTIOI 0 09/01/2018.
31403B  3Z 4 |FNMA 15YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 09/01/2018.
31418M VX 7 |FNMA 15YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 02/01/2024.
31418T XF 9 |FNMA 15YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 29,729 | cooiieeern29,863 | 0 | (1,490) 0 05/01/2025.
314180 2M 5 [FNMA 15YR ..106/01/2018. | SCHEDULED REDEMPTION.......c. | covverevrevverseireninns | cvrverns 136,662 | .......... 136,662 | .......... 143111 | e 142,877 | 0 | (6,215) 0 06/01/2025.
31419A BJ 5 |FNMA 15YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 84,086 84,086 89,946 | .... 0 [ (5,068) 0 06/01/2025.
31419A HL 4 |FNMA 15YR ..106/01/2018. | SCHEDULED REDEMPTION.......c. | covvereriirveneirernns | cviverns 108,339 | .......... 108,339 | .cooveuee 113418 | oo 112,745 | 0 | 0 08/01/2025.
31371 L4 4 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... 17 17 120 0 06/01/2030.
31371 XA 7 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 03/01/2031.
31371K  7E 5 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 0 07/01/2033.
31371K  HY 0 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 01/01/2032.
31371L CD 9 |FNMA 30YR ..|06/01/2018. | SCHEDULED REDEMPTION 0 09/01/2033.
31371L DH 9 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... 0 10/01/2033.
313828 GP 0 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 04/01/2029.
31383P 2X 3 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 0 09/01/2029.
31383R  FV 9 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 111 111 108 0 08/01/2029.
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31383W X7 1 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 1 0 27 11/01/2029.
31385) GG 7 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... (138) 0 1,505 06/01/2032.
31386E C4 8 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... ) 0 04/01/2031.
31386H MR 9 [FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... ) 0 01/01/2031.
31386M ZB 9 |FNMA 30YR ..|06/01/2018. | SCHEDULED REDEMPTION ) 0 10/01/2030.
31386P UJ 0 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... ) 0 01/01/2031.
31386R KK 4 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... ) 0 02/01/2031.
31389C Q8 5 [FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... ) 0 12/01/2031.
3138A2 BL 2 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... ) 12/01/2040.
3138A4 4H 5 |[FNMA 30YR ..106/01/2018. | SCHEDULED REDEMPTION.......c. | covvereriernerneirennns | crvvernns 131,524 | .......... 131,524 ) 02/01/2041.
3138AK  SA 8 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... . 2,933 ) 0 08/01/2041.
3138AR X3 3 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 3,780 | .. 3,780 ) 0 09/01/2041.
3138AS RZ 7 |FNMA 30YR ..106/01/2018. | SCHEDULED REDEMPTION......... | covvererrervirnnierinns | crrernns 351,364 | .......... 351,364 Mo 0 09/01/2041.
3138AV P74 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coveerereererrnerienies | covernnas 126,356 | .......... 126,356 1 0 10/01/2041.
3138EG EW 0 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... reveennn.40,345 ...40,345 )| ... 0 11/01/2040.
3138EG GC 2 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ covcerreenirrerierires | coverens 158,001 | ...cvevee 158,001 ) 0 01/01/2041.
31390K CM 8 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 651 651 ) 0 06/01/2032.
31390K WQ 7 [FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 1,339 1,339 ) 0 08/01/2032.
31390P GK 7 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... .5,080 | .. 5,080 | ... ) 0 08/01/2032.
31391U C5 2 [FNMA 30YR .. | 04/01/2018. | SCHEDULED REDEMPTION......... | ceveeverervriernnineires | vvereries 11,265 | ..coovne. 11,265 | ..cvorne. 0] e (1104) | 0 [ (1,104) [ .oovonnnnd (V1 I 11,265 0 01/01/2033.
313910  J2 2 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTIOI (22) 0 263 0 01/01/2033.
31391W  5H 0 [FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... (70) 0 1,740 0 04/01/2033.
314000 PF 0 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... (19) 0 399 0 05/01/2033.
314000 SJ 9 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... (47) 0 1,103 0 02/01/2033.
31400Q@ TN 3 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... (10) 0 1,395 0 04/01/2033.
31400R NT 4 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTIOI 0 (64) 0 403 0 02/01/2033.
31400T B2 2 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... (1) 0 116 0 05/01/2033.
31401B NS 0 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 8) 0 1,047 0 04/01/2033.
31401N  4U 0 [FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... (206) 0 3177 0 09/01/2033.
31402C PL 0 [FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... ) 0 11/01/2033.
31402C U6 7 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... ) 0 03/01/2034.
31402E AQ 1 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION ) [0 | e B37 | 0 | 0 07/01/2033.
31402K CE 2 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... ) 0 08/01/2033.
31403F JW 5 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... ) 0 10/01/2033.
31404M  6Q 6 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 0 06/01/2034.
31405A TY 9 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... . . . . . 0 06/01/2034.
31405D D4 6 |FNMA 30YR ..|06/01/2018. | SCHEDULED REDEMPTION cevrnrnnsensnnnens |87 |87 [ 88 [ i85 | 0 2 | 0 | 2 |0 87 | 0 | 0 07/01/2034.
31408E G5 5 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeverrerreenrrrerires | cvereennnens 4,001 | oo 4,001 | oo 3,874 0 01/01/2036.
31410F  Z9 9 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 26,611 26,611 29,363 0 03/01/2037.
31412N SL 1 [FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 22,261 22,261 23,482 0 12/01/2038.
314130 TQ 2 [FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ oocvererercererinnines | worerereens 17,717 | e 17,717 | e 18,674 0 12/01/2037.
31416B VH 8 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... | .ooevereverrririinniinns | ceerererenens 3,366 | .oovernnens 3,366 | ..coovirnnen. 3,468 | i 3,521 | o0 | e (155) | 0 | e (185) [0 | 003,366 | 0 | 0 12/01/2034. [ 1....ovvvennen.




statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

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

9'G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
31418M A2 8 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ cveverrerrrinrinerines | cvvreerrnens 3178 | o 3478 | i 3,313 | e 3,371 (193) 0 378 | a0 |0 | 0 | s 82 | 08/01/2037.
314188 TL 0 |FNMA20YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 240,718 240,718 2.250,689 | .0 | eieen(9,971) | 0 | (9,971) [ v 0 | s 240,718 | o0 [0 | 0 | 3,991 | 08/01/2035.
3138ER CX 6 |FNMA30YR ..106/01/2018. | SCHEDULED REDEMPTION......... | cevoveverernriernincires | vvererins 10,170 | v 10,170 | vovreeen 10,138 | e 10,139 | 0 | 31 | a0 31 [0 | 10,170 | 0 | 0 | 0 [ 146 | 09/01/2046.
3138ES AV 0 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION... 38,515 38,515 | oivrrrren38,650 | i 38,647 | a0 | e (132) | evieeenn0 | e (132) [0 [ 38,515 | 0 |0 [0 [ 572 | 02/01/2047.
3138W5 KA 5 |FNMA 30YR ..106/01/2018. | SCHEDULED REDEMPTION......... | cevvreeererniverienines | reviriiinins 1,220 | v 1,220 | oo 1,223 | 1,223 | 0 [ s B) | 0 e (B) | 0 | 1,220 [ 0 [0 | 0 17 | 03/01/2043.
3138W6 GB 6 |FNMA30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeverrerrrinriverines | cvereeenrnens 1515 | oo 1,515 | o 1,519 | i 1519 | 0 [ i) | i [ @) 0 | i 1,515 | 0 |0 | 0 [ 21| 05/01/2043.
3138W9 VE 7 [FNMA30YR .| 04/13/2018. | Various...........cccc..n.. [EOTURTRTRIN PPN 12,915,589 | ..... 12,503,181 | .....13,202,578 | .........13,138,244 | .....cccco0c.l0 | i 11,354 | 0 [ 11,354 |0 | 13,149,599 | ... | ....(234,009) | ......(234,009) | ..... 187,219 | 10/01/2043.
3138WA N5 2 |FNMA 30YR ..| 06/01/2018. | Various................... ST P 11,650,863 | ..... 11,284,951 | .....11,736,349 L11,722,808 | veeel0 | (71,945) | . (71,945) | e 185,558 | 12/01/2043.
3138WH FR 8 |FNMA30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ ooevererercerrrinnines | worerercens 74,180 | oo 74,180 | oo 76,313 4,180 | 0 [0 [0 e 1,049 | 06/01/2046.
3138WJ AU 2 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION......... 21,054 21,054 21,109 0 10/01/2046.
3138WJ UL 0 |FNMA30YR .| 06/01/2018. | SCHEDULED REDEMPTION... 20,463 20,463 20,540 0 01/01/2047.
3138WK NT 8 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 04/01/2047.
3138WM XK 2 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 0 03/01/2043.
3138WP G2 4 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 0 04/01/2043.
3138WQ A2 8 |FNMA30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 0 05/01/2043.
3138WQ AY 8 |FNMA30YR ..| 06/01/2018. | SCHEDULED REDEMPTIOI 0 05/01/2043.
3138WT RV 0 [FNMA30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... . . .0 0 06/01/2043.
3138WT US 3 [FNMA30YR .. | 06/01/2018. | SCHEDULED REDEMPTION......... | vevvevvvererirersnneirer | cvvrveinnnnn 2,488 | o, 2,468 2,468 .0 L0 04/01/2043.
3138X0 PT 9 |FNMA30YR .. | 04/13/2018. | Various...........cccceun.. 207,577 200,966 | ..........208,910 | .....c.e.208,442 | oo | o179 | 0 | 179 |0 [ e 208,621 .0 1,045) | .. 07/01/2043.
3138X1 UK 0 |FNMA30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 21,378 21,378 | oie22,654 | 22871 | 0| e (1,093) | 0 | e (1,093) [0 [ 21,378 .0 0 08/01/2043.
3138X2 RR 7 |FNMA30YR .| 06/01/2018. | SCHEDULED REDEMPTIOI 2,126 | .. 2,126 2,126 0 08/01/2043.
3138X2 YC 2 |FNMA30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 524 524 0 07/01/2043.
3138X3  2Q 4 |FNMA30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 54,325 54,325 57,363 0 10/01/2043.
3138X6 Y5 8 |FNMA30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ cooeeereeemrenerrerinns | correenned 473,112 | e 473,112 | e 492,037 0 11/01/2043.
3138X9 A8 2 |FNMA30YR ..106/01/2018. | SCHEDULED REDEMPTION......... | cevoeverernriernnineires | vvereris 15,821 | oo 15,821 0 10/01/2043.
3138XF  C4 5 |FNMA30YR ..| 06/01/2018. | SCHEDULED REDEMPTIOI 35,271 35,271 0 04/01/2044.
3138XH HD 6 |FNMA 30YR .| 06/01/2018. | SCHEDULED REDEMPTION......... [ oovvererereererinnnines | e 18,362 | .ooocrennee 18,362 | ............19,263 0. 12/01/2043.
3138YV  F9 5 |FNMA30YR +. | 04/13/2018. | VAMIOUS........ouvverveerierirrirreinninens [ wverierersneinnnennes | o2, 117,496 | 1.000.2,174,549 | ... 2,219,059 2,216,284 )| - 03/01/2046.
31402R  UN 7 |FNMA30YR ..| 06/01/2018. | SCHEDULED REDEMPTION 1,698 0 02/01/2035.
3140F5 CT 8 |FNMA30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 2,232 12/01/2046.
3140F9 VX 0 |FNMA30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 01/01/2047.
3140GX BT 7 |FNMA30YR ..|06/01/2018. | SCHEDULED REDEMPTION 11/01/2047.
31410L VC 3 |FNMA 30YR .| 06/01/2018. | Various............cc...... 01/01/2047.
31417E  ZA 2 |FNMA30YR ..| 06/01/2018. | SCHEDULED REDEMPTION 02/01/2043.
31417F VB 1 |FNMA 30YR .. | 06/01/2018. | SCHEDULED REDEMPTION... 03/01/2043.
31417G TQ 9 |FNMA 30YR ..| 06/01/2018. | SCHEDULED REDEMPTION... 06/01/2043.
314106 NB 5 |FNMA 30YR 10/20 INT FIRST........cccoou.... .| 06/01/2018. | SCHEDULED REDEMPTION......... [ ccoecerseeeeriernernnines | cerereerne80,801 | 150,801 | 1ivir0050,785 | 50,779 | eiiiinncn0 | 22 | i [ iiiieenn22 [0 | 50,801 | 0 | s 10/01/2037.
313598 U3 5 |FNMA_OT-19....iieeeeienieriens .| 06/01/2018. | SCHEDULED REDEMPTION... 05/01/2031.
313598 JT 8 |FNMA_01-5. ..| 06/01/2018. | SCHEDULED REDEMPTION... 03/01/2031.
31392C KP 8 [FNMA_02-15... .. | 06/25/2018. | SCHEDULED REDEMPTION... 04/25/2032.
31392F P9 2 |FNMA_02-82... ...|.. | 06/25/2018. | SCHEDULED REDEMPTION... 12/25/2032.
31394A  E2 8 |FNMA_04-69.......ccommririiirineireiiniieniins ..| 06/01/2018. | SCHEDULED REDEMPTION......... | ccoeverseeerniernnivnines | corernerne 18,619 | i 18,619 | 119,428 | 019,393 | 0 | e t(T73) | o0 | e t(T73) [0 | 18,619 | 0 | 05/01/2033. | 1...oovvvrennee
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31396X QJ 6 |FNMA_07-89... . | 06/25/2018. | SCHEDULED REDEMPTION... 25,190 25,190 25,052 | ...... 25,070 | oovevvivrieens0 | v 120 0 (V1N ISP 262 | 09/25/2037.
31397L TB 5 |FNMA_08-49... ...|.. | 06/01/2018. | SCHEDULED REDEMPTION... . . L0 . 0. (VN I 1,304 |04/01/2038.
347382 AA 1 |FORT GORDON GA MILITARY HSG........ .| 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ ovrrrnrirneirnsiinniiiens | v 7,153,841 | ....... 6,370,000 | ....... 6,793,162 | ..ovvvririnii (V1 0| e (1,459) | oo 0 (1,459) 0 6,791,703 | .ocovvvrnnnnd 01... 362,138 | ....... 362,138 | ..... 212,387 |05/15/2051.
358266 CB 8 |FRESNO CNTY CA TXBL PENS 04A FGIC] .. | 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ onrrrerirneirnneinneinns | eveens 4,171,128 | ....... 5,350,000 | ....... 3,725,903 | ..o (V1 0| oo 69,354 | oo (1 IO 69,354 | ..o (U I 3,795,257 | oo 01... 375,870 | ....... 375,870 | ..coovvrrnncn 0 | 08/15/2024. | 1FE............
358266 CJ 1 |FRESNO CNTY CA TXBL PENS 04A FGIC] .. | 06/01/2018. | INTERFUND TRANSFER.......ccocoves | corneermmrirnernerirenirns | e 14,975,159 | ..... 28,025,000 | .....13,145,853 | ....cccoovvrmvrrnenn0 | cvviiiienn0 | 247,303 | oo 0 | e 247,303 | ..o 0| e 13,393,156 | ..cvvvrrrne 01..1,582,002 |..... 1,582,002 | ..covvrernen 0 | 08/15/2031.
626207 YS 7 |GEORGIA MUN ELEC AUTH.......cccocovvvnnee .. | 06/01/2018. | Various. JSTTRRR PR 7,444,363 | ....... 6,197,000 | ....... 7,121,972 | o0 | viieienn0 [ (2,028) (2,028) | o0 | 7,119,944 | ..ooeil0 | 324,419 | ... 324,419 | ... 291,442 | 04/01/2057.
626207 YF 5 |GEORGIA MUN ELEC AUTH PWR REV... | .. | 06/01/2018. | Various. [EOTURTRRIN PPN 19,056,087 | ..... 15,215,000 | .....17,869,726 ..17,863,029 .1,193,088 |..... 1,193,058 | ..... 673,102 | 04/01/2057.
452001 5Y 2 |ILLINOIOS ED FACS AUTH REVS............ ..|06/01/2018. | INTERFUND TRANSFER.... [T 13,752,909 | ..... 13,120,000 | .....13,102,171 13,103,765 | .ocovvveen0 | i 649,143 | ... 649,143 | ..... 306,133 | 07/01/2021.
45200F CE 7 |ILLINOIS FIN AUTH-THEORY & COMPUTI| .. | 06/01/2018. | INTERFUND TRANSFER.......c.ccoco. | covrvrrerirerirenesenenns | veees 13,835,127 | ..... 12,305,000 | .....12,305,000 rerene 12,305,000 .1,630,127 | ..... 1,530,127 | ..... 322,288 |07/01/2033.
60636A MS 9 |MISSOURI ST HEALTH & EDL FACS....... .| 06/01/2018. | INTERFUND TRANSFER.......cccovvet [ rrrrererneirneriineinns | e 1,638,917 | ....... 1,930,000 | ....... 1,930,000 | .coovvenrrrerrnecnnn0 | 0 [0 |0 | 0 [0 [ e 1,930,000 .(291,083) | ...... (291,083) | ....... 42,354 | 09/15/2051.
67704L AA 9 | OGLETHORPE PWR CORP GA 1ST MTG | .. | 06/01/2018. | INTERFUND TRANSFER.......cccccoves | cornrvrmmrivnnrverrenirns | e 17,804,829 | ..... 16,100,000 | .....16,100,000 ..16,100,000 1,704,829 |..... 1,704,829 | ..... 371,239 |01/01/2035.
718846 AM 0 |PHOENIX AZ CIVIC IMP RENT CAR FGIC| .. | 06/01/2018. | INTERFUND TRANSFER.......ccoccovet | corneermmrinnernerireninns | o 24,887,627 | ..... 22,675,000 | .....22,675,000 22,675,000 2,212,627 | ..... 2,212,627 | ..... 582,936 | 07/01/2024.
PORTLAND OR TXBL PENSION CAB
736679 LD 1 |MBIA .| 06/01/2018. | INTERFUND TRANSFER.......cocoves [ o | e 10,537,274 | ... 15,075,000 | ....... 8,949,923 | ... (V1 I 0 .. 168,219 | coovvvenenad 0 | e 168,219 | oo 0 | v 9,118,142 | .ovvvnnnd 0..1,419,132 |.... 1,419,132 | .o 0 | 06/01/2027.
RANCHO CUCAMONGA REDEV TAX
752123 JH 3 |ALLOC .. 1 06/01/2018. [ INTERFUND TRANSFER.......ccccoe | vovvvrrvrrrerinnneireninns | e 16,489,440 | ..... 15,055,000 | .....15,055,000 | .....ccorvrrrerirend (V1 IO (VI I (0[N IO (V1 IR (V1 I (V1 I 15,055,000 | ..ooovvriernns 0 |.1,434,440 |..... 1,434,440 | ..... 707,058 | 09/01/2031.
79765R  TK 5 |SAN FRANCISCO CA CITY & CNTY WTR | .. | 06/01/2018. | INTERFUND TRANSFER..........cccc. | covrerimeenmninniinenes | v 13,631,108 | ..... 10,920,000 | .....13,773,493 ..13,748,230 (117121 | (117,121) | ..... 382,200 | 11/01/2040.
3137G0 AL 3 |STACR_14-DNT ..o ..| 06/25/2018. | SCHEDULED REDEMPTION.......... | ... JRTR IR 43517 | v 43517 | v 43,356 ..43,517 02/25/2024.
3137G0  FT 1 |STACR_15-DNA2......cccoirricriericeinns .. | 06/25/2018. | SCHEDULED REDEMPTION......... 97,621 97,621 | oo 96,828 | ..ovvirerrnn96,935 | o0 [ 885 | 0 | 885 |0 [ 97,621 12/25/2027.
3137G0  GT 0 |STACR_15-DNA3 . 106/25/2018. | SCHEDULED REDEMPTION......... [ ovvereereririrrinririns | e 96,728 | ....oovoue 96,728 | ...cvonve. 96,713 | oo 96,716 | o0 | 13 | 0 13 0 | 96,728 04/25/2028.
882484 AA 6 | TEXAS HEALTH RESOURCE v |1 06/01/2018. | INTERFUND TRANSFER........ccocooe | vorernrrinerimirnerrenes | e 7,157,515 | ....... 6,947,000 | ....... 6,947,000 0 0 6,947,000 11/15/2055.
UNIVERSITY MASS BLDG AUTH PROJ
914440 LJ 9 |REV .. 1 06/01/2018. [ INTERFUND TRANSFER.......cccovve | covveererrnniirineinerinns | e 4,782,600 | ....... 4,000,000 | ....... 3,812,480 | ..oooonee 3,833,041 | oo, (1 I 1,498 | o 0 1,498 0 3,834,539 | oo 0 ... 948,061 | ....... 948,061 | ..... 127,167 | 11/01/2040.
915217 RY 1 [UNIVERSITY VA....cooiiiiiiiinnissenens .. | 06/01/2018. | INTERFUND TRANSFER......cocones | cornerniniinnrsninnnins | o 22,071,565 | ... 16,170,000 | .....18,769,541 |.... w0 (23,364) .3,325,388 |..... 3,325,388 | ..... 751,905 | 09/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ... ...317,412,429 |....303,173,846 | ....295,056,769 ..278,842 22,153,163 |...22,153,163 | ..7,753,702 XXX
Bonds - Industrial and Miscellaneous
90131H AX 3 |21ST CENTURY FOX AMERICAINC........ .| 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ rrrrmrerneirneriineines | e 6,323,378 | ....... 5,189,000 | ....... 6,091,585 | ...ocovvrrrrrnerienn0 [0 | (33,914) | 0 | (33,914) | 0 | 8,057,671 | 0 | 265,706 | ....... 265,706 | ..... 234,182 | 10/30/2025.
90131H AZ 8 |21ST CENTURY FOX AMERICAINC........ ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | covvrererrnninninnineninns | oo 4,260,254 | ....... 3,531,000 | ...... 4,618,023 ..(327,955) | ...... (327,955) | ..... 162,831 | 04/08/2028.
90131H BJ 3 |21ST CENTURY FOX AMERICAINC........ .| 06/01/2018. | INTERFUND TRANSFER.......cocoves | o | e 11,391,568 | ....... 8,025,000 | ....... 9,177,095 2,224,932 | ..... 2,224,932 | ..... 406,957 | 10/17/2036.
682439 AC 8 | AACMT_05-CBA........covvervrriieriierrnnins ..106/01/2018. | INTERFUND TRANSFER.... [T 14,719,629 | ..... 13,375,000 | .....13,403,469 R . .0 .1,317,048 ... 1,317,048 | ..... 351,056 | 10/11/2037.
002824 BC 3 |ABBOTT LABORATORIES.........cccoomurineee .. | 06/22/2018. | CALL TRANSACTION.........c.covvvrneee vt | e 347,000 | ......... 347,000 | .......... 346,660 | ............346,782 | oo [ o84 | 0 |54 |0 | 346,836 | ..o (V10 I 164 | oo 164 | ......... 4,757 | 11/22/2019.
00287Y AQ 2 |ABBVIEINC .| 06/01/2018. | INTERFUND TRANSFER v [ | e 4,874,540 | ... 5,000,000 | ...... 5,214,000 5,177,983 | ....ccccoeeerl0 | ....(303,443) | ... (303,443) | ....... 98,500 | 05/14/2025.
04542B LY 6 |ABFC_05-WF1.... .| 06/25/2018. | SCHEDULED REDEMPTION.......c. | ceverererrviirinerirenes [ v 61,036 | ..coooucn. 61,036 | .......c.... 57,145 11/25/2034.
04541G  LJ 9 |ABSHE_04-HE6 . | 06/25/2018. | SCHEDULED REDEMPTION... 268,283 268,283 | .......... 266,229 | ..ovvvenee 09/25/2034.
04541G QC 9 |ABSHE_05-HE2 ... | .. | 06/25/2018. | SCHEDULED REDEMPTION... 22,924 22,924 22,450 | ...... 02/25/2035.
04541G  TM 4 | ABSHE_05-HEB.........coooevvvrvrirricrienins .. | 06/25/2018. | SCHEDULED REDEMPTION......... 23,990 23,990 23,198 07/25/2035.
004421 MF 7 |ACE_05-HE2 .. | 06/25/2018. | SCHEDULED REDEMPTION......... 22,421 22,421 21,693 04/25/2035.
004421 QQ 9 |ACE_05-WF1.....cooomirerirrrrierinerirerienes .| 05/16/2018. | Various............cc...... 98,185 98,185 93,705 . L0 739 | 1,739 | 911 | 05/25/2035.
00817Y AF 5 |AETNAINC .1 06/01/2018. [ INTERFUND TRANSFER.........cccc. | covrerineernerinninenns | eenndd 42,160,468 | ..... 33,375,000 | .....37,092,834 | ..........5499,495 | ........ccc...0 | 10 (45,026) | vvvrrenn0 [ (45,026) [ ....coocvvnnnnd 0| e 37,000,253 .5,160,215 | ..... 5,160,215 | ..1,019,560 | 06/15/2036.
001192 AH 6 |AGL CAPITAL CORPORATION.. .1 06/01/2018. | INTERFUND TRANSFER.........cccc. | covenriininnineiiens | v 3,982,353 | ....... 3,370,000 | ....... 3,364,372 | ... 3,364,950 | o0 | e 43 43 0 3,364,993 | ..o l0 | e 617,359 | ....... 617,359 | ..... 140,791 | 03/15/2041.
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009690 AA 8 |AJAXM_17-B... .| 06/25/2018. | SCHEDULED REDEMPTION... 98,863 98,863 98,862 .0 .0 .0 298,863 | 0 [0 [0 e 1,492 | 09/25/2056.
018522 B# 8 |ALLETEINC.... .1 06/01/2018. [ INTERFUND TRANSFER.........cc.cc. | covreeineirnerinniinenns | e 10,900,441 | ..... 10,000,000 | .....10,000,000 .0 ..10,000,000 | ..............0 | .....900,441 | .......900,441 | ..... 351,167 |05/01/2023.
MARKET AXESS TRADING
018772 AT 0 |ALLIANCE ONE INTERNATIONAL INC..... .. | 05/08/2018. | PLATFORM 92,126 89,000 91,893 | oo 91,371 | s (0 N (VX)) I (U (VX)) I (1 I 91,140 | .o (V0 I 985 | .o 985 | ... 4,308 | 04/15/2021. [4FE............
36186C BY 8 |ALLY FINANCIAL INC......cocoorrierirrirnnns .1 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ orrrrmrirneirnsrinniiinns | v 4,124,400 | ....... 3,437,000 | ....... 4,145,849 | .............. 368,102 | ..covvrrirnnens 0 e (11,464) | oo (U (11,464) [ oo (U I 4121791 | o 0| o 2,609 | oo 2,609 | ... 160,393 | 11/01/2031. | 3FE............
CITIGROUP GLOBAL MARKETS,
030650 AF 4 |AMCAR_16-3 .| 04/27/2018.|INC e | e 12,460,119 | ..... 12,675,000 | .....12,673,932 | ......... 12,674,308 | ...ooovvvveree0 | 88 | 0 88 |0 | 12,674,395 | 0] 1(214,276) | .....(214,276) | ... 112,779 | 04/08/2022. | 1FE............
03072S XD 2 |AMSI_04-R12.. .. | 06/25/2018. | SCHEDULED REDEMPTION......... | covevervvrververneirerinns | vvvvvireneenn 7,938 | i 7,938 | o 7,664 | i TA483 | o0 | 221 | 0 221 |0 | i 7,938 |0 [0 | 0 112 | 01/25/2035. | 1FM.
030728 QC 2 |AMSI_04-R3.... .. | 06/25/2018. | SCHEDULED REDEMPTION... L AT429 | 0| 835 | 0 | 835 |0 [ 18,084 | 0 | 0 [0 | 211 | 05/25/2034. | 1FM.
03072S RX 5 |AMSI_04-R5.... .. | 06/25/2018. | SCHEDULED REDEMPTION... 55,647 | 0 | 4510 | 0 [ 4510 [0 | 80,158 | 0 0 | 0 [ 748 | 07/25/2034. [ 1FM.
030728 SM 8 |AMSI_04-R6.... .. | .. | 06/25/2018. | SCHEDULED REDEMPTION... ....16,255 L0 20 0 |0 [ 313 | 07/25/2034. [ 1FM.
030728 ZY 4 |AMSI_05-R3.....ooviriricirnriseieeriesieens .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ .coecermerenreernerrcinns | 001,091,223 | ... 1,091,223 | ......... 941179 | ..o 1,057,062 | ..ooovvirnennd (1 I 34,160 | oo (1 IO 34,160 | ..ocvrerirnns (U I 1,091,223 | oo (010 IO (1 (V] I 12,545 | 05/25/2035. | 1FM...........
ANADARKO PETROLEUM
032511 BB 2 |CORPORATION .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ rerrrmrernenreninirnes | e 2,127,955 | ....... 5,000,000 | ...... 2,148,768 | ..........c... 291,046 | ..coooovvrrnnens [ I 33,656 | .oovvrernne 0 33,656 0 2,195,090 | ooovvrirnens 0. (67,135)| ........ [CIAKI) | E—— 0 | 10/10/2036. | 2FE............
035242 AN 6 | ANHEUSER-BUSCH INBEV FINANCE INC] .. | 06/01/2018. | INTERFUND TRANSFER.......cccove. [ ovrrrrmrinrinnrinniirans | v 9,037,373 | ...... 8,676,000 | ....... 8,656,248 | ... (V1 (V1 T M2 | 0 112 0 8,656,360 | .....coouc.nd 01... 381,013 | ....... 381,013 | ..... 141,708 | 02/01/2046. | 2FE............
ANHEUSER-BUSCH INBEV
03523T BF 4 |WORLDWIDE INC .| 06/01/2018. | INTERFUND TRANSFER.......coooves | o | e 10,360,187 | ....... 7,134,000 | ....... TA17,655 | o0 [0 | 101 |0 [ 101 | o (U I 7,117,757 3,242,431 | ..... 3,242,431 | ..... 220,995 |01/15/2039.
037411 AM 7 | APACHE CORPORATION.......ccccovurmrvrrnnes .. 1 06/01/2018. [ INTERFUND TRANSFER.......cccovve | vovvrererrnnirsineineninns | v 9,466,456 | ...... 7,231,000 | ...... 8,307,396 (4,333) 0 8,303,063 .1,163,393 | ..... 1,163,393 | ..... 423,666 | 08/15/2047.
AQUARION WATER CO OF
03840# AD 6 |CONNECTICUT .1 06/01/2018. [ INTERFUND TRANSFER.........cccc. | covvevinrinnicniiinens | e 19,132,860 | ..... 19,000,000 | .....19,000,000 | ........... 1,809,524 | ....c.covvennn (VI I (0 IO (V1 IO (V1 I (V1 I 19,000,000 | ...coovrennc 01... 132,860 | ....... 132,860 | ..... 647,552 | 08/15/2032. | 2................
AQUARION WATER CO OF CT SR
03840# AB 0 |UNSEC .1 06/01/2018. [ INTERFUND TRANSFER........ccccce. | covreeineirnerinniinenns | v 10,655,237 | ....... 8,500,000 | ....... 8,500,000 | ..oovvvnririinirnn (11 (11 (V1 IO 0 0 0 8,500,000 | ..ocovvuvennd 0 .2,155,237 |..... 2,155,237 | ..... 230,766 |06/29/2034. | 2................
ARDAGH PACKAGING FINANCE
03969A AH 3 |PLC/ARDAG D| 05/01/2018. | TD SECURITIES (USA) LLC.......... 613,530 | .......... 612,000 (1,949) | . (1,949) | ....... 13,209 | 05/15/2023.
042856 AA 2 |ARRW_18-1 . 1 06/01/2018. | SCHEDULED REDEMPTION 355,912 | .......... 355,912 | ....... .0 w0 ] 1,116 | 04/01/2048.
042856 AB 0 |ARRW_18-1 .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coveereeenermrerierires | coverines 188,770 | ..ovevenee 188,770 | .covveeee 188,768 | .0 [ e | 2 | 0 | 2 0 | 188,770 | 0 [0 | 0 | 632 | 04/01/2048.
04363U AC 0 [ASCIANO FINANCE LTD.....c.ccouvverierirnne. D| 04/07/2018. | MATURED........ e | o 4,061,000 | ....... 4,061,000 | ....... 4,040,656 0. 0. 101,525 | 04/07/2018.
046353 AD 0 |ASTRAZENECAPLC.......ccoovvvmrrmerirerircens D| 06/01/2018. | INTERFUND TRANSFER.......cccccovet | cornrermmrinniverirenirns | s 37,139,352 | ..... 29,425,000 | .....30,893,096 ..6,260,447 | ..... 6,260,447 | ..1,349,627 | 09/15/2037.
HIMCO OPERATIONAL
BHM1S5 JC 8 |AVOLON TLB BORROWER 1 (US) LLC.... |.. | 05/09/2018. | TRANSACTION 211,076 212,465 | .......... 211,076 | o0 | e [0 | 0 |80 |0 [ i 211137 | cevveeeennl0 i (B1) | e (B1) | e 1,681 | 04/03/2022.
06053F AA 7 |BANK OF AMERICA CORP.... .| 06/01/2018. [ INTERFUND TRANSFER.........ccce. | coverrermrinernerinenes | cvvi 3,009,161 | ....... 2,940,000 | ...... 2,937,619 2,938,654 | ..............0 | ......70,506 | .........70,506 | ..... 102,794 | 07/24/2023.
BASIN ELECTRIC POWER
070101 E@ 5 |COOPERATIVE | .1 06/01/2018. [ INTERFUND TRANSFER.........ccce. | covirerineernnriniinenes | e 14,631,095 | ..... 14,809,040 | .....14,809,040 | .........14,809,040 | ......ccccceece.0 | v | o0 | i [0 | 14,809,040 | ...cocvvvvnee 0 |...(177,945) | ...... (177,945) | ..... 394,908 |10/01/2031.
BERKSHIRE HATHAWAY FINANCE
084664 BE 0 |CORP .. | 05/15/2018. | MATURED........ reeernenerinsseennns | 01,000,000 | i 1,000,000 | ..........998,602 | ..............999,931 | o0 | v 89 | v 89 |0 | e 1,000,000 | .oovrvrrean0 | s (VI ISR | N ISP 27,000 | 05/15/2018.
BHMINT NY 8 |BJS WHOLESALE CLUB INC.........ccoevvunne .. | 04/20/2018. | SINKING FUND TRANSACTION.... [ ...cvorerereeririniinnes v 2y D081 | 2,561 | ... ...2,535 2,538 23 99 | 01/27/2025.
097023 AD 7 |BOEING COMPANY.... ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | crvvrererrnnrivirnsinerinns | v 6,291,530 | ....... 5,350,000 | ...... 5,573,418 | o0 | vevvirieennn0 | e (18,786) | o0 [ n(18,786) | o0 | 5,554,632 | .ovvcvvennl0 | e 736,899 | ....... 736,899 | ..... 371,899 |08/15/2021.
097023 AE 5 |BOEING COMPANY.... ... |..| 06/01/2018. | INTERFUND TRANSFER.... v [ | e 16,415,891 | ..... 11,046,000 | .....13,053,581 v 13,022,822 .0 ]..3,393,070 |..... 3,393,070 | ..... 687,307 |09/15/2031.
097023 AS 4 |BOEING COMPANY.......cocoomremiereriririeienns ..106/01/2018. [ INTERFUND TRANSFER.......cccovees | covrrirerinerininrrenenns | s 6,283,885 | ....... 4,634,000 | ....... 4,816,216 | ...ocvovrvvrerinceen0 | 0 | s (1,554) | 0 e (1,554) [0 | 4,814,662 | .....cc..c... 0 |.1469222 ... 1,469,222 | ..... 243,896 | 02/15/2038.
10075E AT 5 |BOSTON GAS COINC .1 06/01/2018. [ INTERFUND TRANSFER.........ccocc. | covernrernminnninerrens | cvvid 6,063,599 | ....... 5,350,000 | ...... 5,339,181 5,339,538 | .ovecvvennn0 | e 724,061 | ....... 724,061 | ..... 258,583 | 10/01/2025.
05565Q CD 8 |BP CAPITAL MARKETS PLC.. ...|D| 06/01/2018. [ INTERFUND TRANSFER........ccocoo. | vorernerrmernernenirenes | cevene 2,211,704 | ...... 2,274,000 | ...... 2,159,157 2,165,745 | .o l0 | e 45959 | ........ 45959 | ... 34,915 | 05/10/2023.
11041R AL 2 |BRITISH AEROSPACE FINANCE INC...... .. 1 06/01/2018. [ INTERFUND TRANSFER.......cccoes | vovvvrrneirernnseirerinns | v 17,837,137 | ... 14,285,000 | .....14,416,188 .14,412,867 3,424,270 |..... 3,424,270 | ..... 446,406 | 07/01/2027.
111021 AE 1 |BRITISH TELECOMMUNICATIONS PLC.. |D | 06/01/2018. | INTERFUND TRANSFER.........cccc. | cevoerirmrernmeinnirnenes | wennd 20,578,760 | ..... 14,507,000 | .....16,304,773 ..16,276,362 .4,302,398 |..... 4,302,398 | ..1,185,642 | 12/15/2030.
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073879 NZ 7 |BSABS_04-HE1T.....covvoivirirrerierirceiens .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ ceoeverreemrrnerirerires | o 160,672 | .......e. 160,672 | .......... 143,867 | .ovvvvvrenne 154,425 | .oovvcvri 0 | v 6,247 | oo [V I 6,247 | ..o 0 | o 160,672 | oo 0 | v (V1 I (V1N I 2,458 | 12/25/2034.| 1FM...........
BURLINGTON RESOURCES FINANCE
12201P AB 2 |CO C[06/01/2018. | INTERFUND TRANSFER.........cccce. | corervrrveererinninnirnnn | s 38,741,779 | ..... 29,425,000 | .....29,425,000 0 29,425,000 9,316,779 | ..... 9,316,779 | ..1,683,110 | 08/15/2031.
12541W AA 8 |C.H ROBINSON WORLDWIDE INC.......... .. | 04/23/2018. | Various............ccc..... reverneeneennsrenienes | e 6,290,349 | ....... 6,336,000 | ....... 6,298,111 0 6,298,176 | ..cccoveen0 | e (7,827) | vovvene (7,827) | cccvvne 5,667 | 04/15/2028.
22533W  AE 9 [CAALT_15-1A e .. | 04/15/2018. | SCHEDULED REDEMPTION......... | covveerereivvernrirerenns | o 1,750,000 | ....... 1,750,000 | ....... 1,738,174 0 0. 19,250 | 07/17/2023.
22534M  AA 8 |CAALT_16-2 .. | 06/15/2018. | SCHEDULED REDEMPTION... 393,955 393,955 ...393,864 0 (VN I 4,767 | 11/15/2023.
CANADIAN IMPERIAL BANK OF
136055 AA 8 |COMMERCE - ABS A| 06/01/2018. | Various............cc...... ST P 11,279,630 | ....... 9,870,692 | ....... 9,960,372 0 9,954,651 | ..ocvvvnnnd 0|.1,324979 |..... 1,324,979 | ..... 453,889 | 04/10/2032.
CANADIAN NATURAL RESOURCES
136385 AL 5 [LIMITED A|06/01/2018. [ INTERFUND TRANSFER.......coccovut | covirervrineirerniinninns | e 9,369,275 | ....... 7,758,000 | ...... 7,731,324 1,637,726 |..... 1,637,726 | ..... 344,800 |03/15/2038.
13645R AP 9 | CANADIAN PACIFIC RAILWAY CO.......... A|06/01/2018. | INTERFUND TRANSFER........cccccoee | covmrrmerirerirncenenns | v 5,183,465 | ....... 5,000,000 | ...... 4,907,550 . 0] 4,961,805 | ........e....0 | .....221,660 | ....... 221,660 | ..... 197,500 | 01/15/2022.
13875T AC 5 |CANYC_06-1A- ABS .| 06/15/2018. | SCHEDULED REDEMPTION......... [ oevereverneirsrineinns | s 4,351,000 | ....... 4,351,000 | ....... 4,125,292 | .........4,253,684 | ..o | 97,316 | 0 | 97,316 | e 0 | e 4,351,000 | cocoovceeenn0 | o0 | 0 [ 50,140 | 12/15/2020.
14149Y BD 9 |CARDINAL HEALTH INC.... ... | .| 06/01/2018. | INTERFUND TRANSFER woe | e 6,350,107 | ....... 6,541,000 | ....... 6,939,082 0 6,936,236 | .....ocoer.er.0 | ....(586,129) | ...... (586,129) | ...... 227,918 | 09/15/2045.
14314E  AF 8 |CARMX_16-3 .. | 04/27/2018. | CANTOR FITZGERALD & CO........ 350,550 360,000 | .......... 359,932 | .oierrne359,954 | o0 [ B | 0 |8 |0 | 359,961 | 0 | (9,411) | v (9,411) | coovenee 2,992 | 06/15/2022. | 1FE............
143658 AH 5 |CARNIVAL CORPORATION... ..|06/01/2018. | INTERFUND TRANSFER v e | e 5,251,363 | ....... 4,429,000 | ....... 4,852,684 | ....ccccovvrcvnrienn0 | e | et (10877) | 0 | e (10,877) | 0 | 4,841,807 | 0| 409,556 | ....... 409,556 | ..... 111,266 | 01/15/2028. | 1FE.
144531 BC 3 |CARR_05-NC1 .. | 06/25/2018. | SCHEDULED REDEMPTION......... | ... v | s 142,114 | ... 142,114 | ..o 136,940 02/25/2035. | 1FM....
144531 BX 7 |CARR_05-NC2.... .. | 05/16/2018. | Various.............c...... JEOTTRII PV 1,355,447 | ....... 1,353,766 | ....... 1,359,689 05/25/2035. | 1FM....
144531 CZ 1 |CARR_O05-NC3.... .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ coeverererrerrrinnines | e 42,622 | ............ 42,622 | ... 41,183 06/25/2035. | 1FM....
14453E AC 6 |CARR_06-RFC1 .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ coveererenrrnerierirns | cervernnes 375,064 | ......... 375,064 | .......... 360,941 05/25/2036.
149123 BN 0 |CATERPILLARINC. . 106/01/2018. | INTERFUND TRANSFER.........cocoee | covivvrniirernninnirnin | s 35,520,210 | ..... 28,115,000 | .....28,427,666 ..7,095,778 ..1,351,316 | 08/15/2036.
CCO HOLDINGS LLC/CCO HOLDINGS
1248EP  BM 4 |CAPI ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | covreirerinirninnirerinns [ e 4,683,946 | ....... 4,781,000 | ....... 4,858,984 ..(170,961) | ...... (170,961) | ...... 218,399 | 02/15/2026.
12508E AE 1 |CDK GLOBAL INC......coovoiriririiirriniiins .. | 04/19/2018. | EXCHANGE...........commirrerirnrirnrins [ e | v 318,354 | .......... 325,000 | .......... 318,403 2318354 | 0 [0 | 0 | 6,073 | 06/01/2027.
15136P AE 9 |CECLO_13-17A- ABS .. | C| 05/10/2018. | SCHEDULED REDEMPTION... 3,300,000 3,300,000 | ....... 3,301,980 3,300,000 | .oovoveveeen0 | e | i | 60,262 | 01/30/2025.
15135U AF 6 |CENOVUS ENERGY INC . |A|06/01/2018. | INTERFUND TRANSFER.......ccccovvt | vorrernnrneirersninnires | cevnns 5,824,532 | ....... 5,150,000 | ....... 5,730,603 5,726,122 | ....ccce..0 | .......98,409 | .........98,409 | ..... 189,263 | 11/15/2039.
CITIGROUP GLOBAL MARKETS,
15137T AA 8 |CENTENE CORPORATION.... ...|.. | 05/10/2018. [ INC 113,424 | ......... 113,000 06/01/2026.
165183 AN 4 |CFII_17-2 .| 04/30/2018. | TD SECURITIES (USA) LLC.......... 683,693 | .......... 690,000 05/15/2029.
165183 AP 9 |CFII_17-2 .| 04/27/2018. | TD SECURITIES (USA) LLC.......... ..578,369 .580,000 | .. 05/15/2029.
173200 AE 8 |CGCMT_13-GC11 .. .. | 05/01/2018. | SCHEDULED REDEMPTION......... R 1,304 | ..........1,304 | ... 1,317 04/01/2046.
17323C AN 7 |CGCMT_15-GC27... .. | 05/07/2018. | BREAN CAPITAL, LLC.....coovvvrrerirs [ eorerirerernenrceiineines | s 1,936,402 | ....... 2,300,000 | ....... 1,866,953 . 02/01/2048.
17323y AJ 8 |CGCMT_15-GC31... .. | 04/04/2018. | BREAN CAPITAL, LLC. JOTR 1,752,352 | ....... 2,100,000 | ....... 1,459,254 | ...........1,533,043 06/01/2048.
14310U AQ 2 |CGMS_14-4A- ABS......ccovvevrrrrririrreriens C| 06/29/2018. | SCHEDULED REDEMPTION.......... | ceveeueeeeerrenerierirenes | cevenes 3,000,000 | ....... 3,000,000 | ...... 3,000,000 | ..covvnee 3,000,000 10/15/2026.
CHARLES RIVER LABORATORIES
159864 AC 1 |[INTERNA .| 04/19/2018. | JP MORGAN SECURITIES LLC..... | ... 83,025 81,000 81,000 | ..ovovvririrriieinnnd (V1 (01 IO (0[N IO (V1 IO (V1 I [V I 81,000 | .ovrerirnnad (1 IO 2,025 | ..o 2,025 | ..o 248 | 04/01/2026.
166853 A* 2 |CHEYENNE LIGHT FUEL AND PWR........ .| 06/01/2018. | INTERFUND TRANSFER.......cocovet | corneernrrinernerirerinns | e 32,056,461 | ..... 25,000,000 | .....25,000,000 25,000,000 ..7,056,461 |..... 7,056,461 | ..... 884,701 | 11/20/2037.
17275R  AD 4 |CISCO SYSTEMS INC......coovemrvrvrririrerins ..106/01/2018. [ INTERFUND TRANSFER.......cccoos | vovvvrrmrirerinnseireninns | e 23,613,760 | ..... 18,725,000 | .....18,976,732 | .........1,232,444 | ....occiiin0 | iieri(2,730) | 0 | iee(2,730) | 0 [ 18,945,781 .4,667,980 |..... 4,667,980 | ..... 877,682 | 02/15/2039.
125581 GQ 5 |CIT GROUP INC .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ verirerernerrrrinirnes | e 2,158,515 | ....... 2,124,000 | ....... 2,146,708 2144847 | .0 | e, 13,668 | ......... 13,668 | ....... 84,370 | 08/15/2022.
172967 AS 0 |CITIGROUP INC. ..| 06/01/2018. | INTERFUND TRANSFER ....9,536,469 | ....... 7,223,000 | .......7,673,811 ...7,673,745 1,862,724 | ..... 1,862,724 | ..... 394,506 |02/15/2098.
172967 HA 2 |CITIGROUP INC .1 06/01/2018. | INTERFUND TRANSFER.......ccocoovet | o | e 13,300,785 | ..... 10,700,000 | .....11,935,950 v 11,928,786 1,371,998 |..... 1,371,998 | ..... 511,861 | 09/13/2043.
12559Q AA 0 [CITM_07-1 .. | 06/25/2018. | SCHEDULED REDEMPTION... 279,556 279,556 | .......... 278,159 | overeren278,218 | o0 [ 1,339 | 0 | 1,339 |0 | 279,556 0 (VN I 4,072 | 10/25/2037.
17307G JJ 8 |CMLTI_04-OPT1 . 1 06/25/2018. | SCHEDULED REDEMPTION......... | ovrvvvererirervirniirenns | v 2,093,062 | ....... 2,093,062 | ....... 2,093,062 2,093,062 | .oovvveeen0 | i |0 | 26,354 | 10/25/2034.
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19687T AA 4 |COLT_17-1.. .. | 05/15/2018. | Various.. reverenessrenienes | e 3,345,677 | ....... 3,359,560 | ....... 3,359,502 .3,359,498 .0 7 0 3,359,506 | ....coevreern0 | e (13,829)| .......(13,829) | ....... 38,458 | 05/03/2047. | 1FE....
19687T AB 2 [COLT_17-1.. ... | .. | 05/15/2018. | Various.. JEOTTTRTRII PV 1,930,245 | ....... 1,940,759 | ....... 1,940,747 | ...........1,940,746 | ... L0 . L0 | 2 | (U I 1,940,747 | ... 20 (10,502)| ........(10,502) | ....... 23,959 |05/03/2047. | 1FE....
19687T  AC 0 [COLT_ 171 .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeververnrieniieries | coreii 152,535 | .coovoeee 152,535 | .ooovec 152,533 | v 152,533 | oo (01 2 | e [0 I 2 | (U I 152,535 | oo 0 [ e (11 (V1N I 2,191 | 05/03/2047.
19687V AA 9 | COLT_ 182 .. | 06/06/2018. | SCHEDULED REDEMPTION 98,578 98,578 98,577 0 98,578 | 0 | 0 | o0 [ 290 | 07/03/2048.
199575 AV 3 |COLUMBUS SOUTHERN POWER CO...... .. 1 06/01/2018. [ INTERFUND TRANSFER.......ccccoo | vovvrnrirerivnnererinns | v 19,950,926 | ..... 16,738,000 | .....16,497,311 0] ......16,499,898 | ... .0 |..3,451,028 |..... 3,451,028 | ..... 652,782 | 10/01/2035.
20030N BU 4 |COMCAST CORPORATION.......cccovvvumrvnne .| 06/01/2018. | INTERFUND TRANSFER.......ccccouws [ overirmrirnrivnicninnns | 00 2,478,476 | Lo, 3,050,000 | ...... 2,671,854 0 2,674,209 | ..oovervnnnnd 0...(195733) | ..... (195,733) | ....... 39,176 | 07/15/2046.
126238 AS 9 |COMM_12-CRS... .| 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ overrrerirneirnnrrnenines | 0000a3,553,413 | oo, 3,745,000 | ...... 3,863,329 0 3,858,165 ..(304,752) | ...... (304,752) | ....... 54,830 | 12/01/2045.
12592X BF 2 |COMM_15-CR22. wo | 106/01/2018. | INTERFUND TRANSFER........ccocoee | ovvrvnrnireriniinrins | 0000.6,362,207 | ... 6,420,000 | ....... 6,563,172 0 6,558,794 ..(196,587) | ...... (196,587) | ....... 77,104 | 03/01/2048.
12629N AH 8 |COMM_15-DC1... ... | .. [ 06/01/2018. | INTERFUND TRANSFER.......cccocoee | covrvrrnerirerirncerniens | 26,958,686 | ....... 6,955,000 | ....... 7,109,706 (U I 7,103,129 .(144,443) | ...... (144,443) | ....... 86,335 | 02/01/2048.
12629N  AJ 4 |COMM_15-DC1 ..|06/01/2018. | INTERFUND TRANSFER. 6,420,000 6,563,124 0 6,558,751 ...(278,502) 278,502) 86,349 | 02/01/2048.
200474 BF 0 |COMM_15-LC19.. ... | .. | 06/01/2018. | INTERFUND TRANSFER 0 3,989,301 (129,444 | ...... (129,444) | ....... 49,847 | 02/01/2048.
G2044@ AW 5 |COMPASS GROUPPLC - SER I............... D| 06/01/2018. | INTERFUND TRANSFER. .0 .10,000,000 | ooooveieernc0 | i 17,540 | ..cooee. 17,540 | ..... 220,667 |10/01/2018.
207597 DV 4 | CONNECTICUT LIGHT AND POWER CO. | .. | 06/01/2018. | INTERFUND TRANSFER. .0 ..4,680,057 .1,350,747 | ..... 1,350,747 | ..... 148,654 | 06/01/2036.
CONSOLIDATED EDISON CO OF NEW
209111 EU 3 |YORK ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | crrvrerernerirrneirerinns | e 3,360,798 | .......2,500,000 | ....... (VI IO 3,332,279 | v 0| . 28,518 | ...c..... 28518 | ..... 112,500 | 04/01/2038.
CONSOLIDATED EDISON COMPANY OF
209111 FK 4 |NEW .| 06/01/2018. | INTERFUND TRANSFER.......cccoevet [ rerrmrerneernsriineines | eeeens 1,764,299 | ....... 1,766,000 | ....... 1,750,797 0 | e 1,750,848 | ....occovennc 0. 13,452 | ......... 13,452 12/01/2056.
209115 A* 5 | CONSOLIDATED EDISON INC ..| 06/01/2018. | INTERFUND TRANSFER. 16,031,219 | ..... 13,365,138 | .....13,365,138 .0 .13,365,138 ..2,666,081 |..... 2,666,081 06/30/2022.
212015 AH 4 |CONTINENTAL RESOURCES INC ... | .. 06/01/2018. | INTERFUND TRANSFER. 5,067,719 | ... 4,992,000 | ....... 4,809,142 0] 4,819,782 | 0| 247,937 | ....... 247,937 09/15/2022.
21684A AA 4 |COOPERATIEVE RABOBANK UA.............| D| 06/01/2018. | INTERFUND TRANSFER. 3,954,233 | ....... 3,900,000 | ....... 4,056,585 0] .n4,010,789 | .ceieennnl0 | e (56,556) | ....... (56,556) 12/01/2023.
21684A AB 2 |COOPERATIEVE RABOBANK UA.. D| 06/01/2018. | INTERFUND TRANSFER. 3,076,236 | .....11,458,000 | .....11,463,520 .0 1,612,764 |....1,612,764 12/01/2043.
12626P AJ 2 |CRH AMERICA INC .| 04/27/2018. | CALL TRANSACTION 5,062,115 | ....... 5,000,000 | ....... 5,844,400 .0 ..5,026,865 | ......cccee.0 | . (26,865) | -....... (26,865) 07/15/2018. .
12637U BA 6 |CSAIL_16-C7 ..| 06/01/2018. | INTERFUND TRANSFER. 2,429,563 | ....... 2,400,000 | ....... 2,471,990 0 2,462,559 | ..ccooveeennl0 | (32,996) | ........(32,996) 11/01/2049. [ 1FM...
64072T AC 9 |CSC HOLDINGS LLC.. ... |.. | 06/01/2018. | INTERFUND TRANSFER. 4,813,515 4,662,000 4,871,131 .0 4,860,081 | ..cccoeenn0 | s (46,566) .(46,566) 10/15/2025.
126408 GU 1 |CSXCORP .. | 06/01/2018. | INTERFUND TRANSFER. .0 .15,173,651 ..2,256,510 |..... 2,256,510 04/15/2041.
23157# AD 1 |CURTISS-WRIGHT CORPORATION......... ..| 06/01/2018. | INTERFUND TRANSFER 0 5,041,690 orerer(2,500) | ..........(2,500) 12/01/2021.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS. ..|06/10/2018. | SCHEDULED REDEMPTION .0 ...41,364 .0 07/10/2031.
12665U AA 2 |CVS PASSTHROUGH TRUST - ABS........ .| 06/10/2018. | Various............cc...... 0 5,972,815 .. (84,112) 01/10/2036.
126670 EK 0 [CWL_05-12. ..o .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ oeerrerereerrrinnines | corerereens 98,478 | .ovvvrnees 98,478 . . .0 ...08,478 02/25/2036.
126673 R2 0 |CWL_05-4 .. | 06/25/2018. | SCHEDULED REDEMPTION... 82,957 82,957 | ............82,153 | ... ..82,342 0. ...82,957 | ... L0 10/25/2035.
152314 NB 2 [CXHE_05-B......ccoovirrerirrercreerirerienieens .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ coveereeenermrerirerirns | wevernnns 136,377 | oo 136,377 | covvvrne 125,935 | oo 131,277 0 | oo 136,377 | v 0 | e (V1 0 03/25/2035.
DAIMLERCHRYSLER NORTH AMERICA
233835 AQ 0 |HLDG .| 06/01/2018. | INTERFUND TRANSFER.......cocovet | corvrernrrinrrverirerirns | e 10,060,662 | ...... 7,064,000 | ....... 8,020,821 | ..ooeerririin (V1 I 0 s (15,966) | ....ooveveven (U (15,966) | .....oovveveend [V I 8,004,856 | ... 0| ..2,055,806 |..... 2,055,806 | ..... 221,829 |01/18/2031. [ 1FE............
250847 G* 5 |DETROIT EDISON COMPANY (THE) SR.|.. | 06/01/2018. | INTERFUND TRANSFER......cccccovet | cornrirmmrimmrrneriieninns | e 14,918,353 | ..... 14,000,000 | .....14,000,000 | .....coverrmrrernrrrnccs (11 (V1 (V] IO 0 | o (1 I 0| v 14,000,000 | ...cooovrernc 0. 918,353 | ....... 918,353 | ..... 484,400 | 10/01/2023. | 1....ccvvurennee
25156P AC 7 |DEUTSCHE TELEKOM INTL FIN.............. D| 06/01/2018. [ INTERFUND TRANSFER.......ccccocs | vovrvrrmrrrerinnseireninns | venee 23,126,189 | ..... 16,719,000 | .....17,168,622 | ......cccrevrvrrrrirnnrnd (V1 IO (1 I (7,296) | .ovvvvvennnd (V1 I (7,296) [ ..ovvvvvrernend (V1 I 17,161,327 | oo 0 |.5964,862 |.... 5,964,862 | ..1,310,296 | 06/15/2030. | 2FE............
DIAMOND 1 FINANCE
25272K AR 4 |CORPORATION/DIAM ..|06/01/2018. | INTERFUND TRANSFER. 2,005,220 | ....... 1,649,000 | ....... 1,929,921 | .oovvvvivrvirend0 [0 (1,251 [ iinnl0 s (1,251) [ oo (V1 I 1,928,671 ..76,550 07/15/2046.
25470X AE 5 |DISHDBS CORP. ... | .. | 06/01/2018. | INTERFUND TRANSFER. .2,649,000 .2,649,000 2,738,333 (7,656) 0 2,722,960 .(73,960) 06/01/2021.
DODGER TICKETS LLC SER A SR SEC -
25654# AA 0 |ABS ..| 06/01/2018. | INTERFUND TRANSFER. 14,583,287 | ..... 13,771,489 | .....13,771,489 13,771,489 | oo l0 | 811,798 | L 811,798 | ..... 911,542 | 03/31/2030. | 2AM...
260543 CG 6 |DOW CHEMICAL COMPANY (THE).......... ..| 06/01/2018. | INTERFUND TRANSFER. el 7,456,746 | ....... 7,736,000 | ....... 7,194,820 | ... O . L0 . . 07,198,610 | ..ooooeen0 | .....258,136 | ... 258,136 | ..... 184,267 | 11/15/2042. -
24380T  AA 4 |DRMT_17-TA s ..| 06/01/2018. | SCHEDULED REDEMPTION......... [ cvevernveeneienrierires | coneinnns 371,526 | .......... 371,526 | .......... 371,525 | oo 371,525 | v (V1 1| 0 | oo I I 0| s 371,526 | oovvcerreeen0 | o0 | (VN I 4,842 | 12/02/2046. | 1FE............
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24380T AB 2 |DRMT_17-1A .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeverreemrrrerirerires | wevrians 116,779 116,779 0 [0 [ 0 [0 | el 116,779 |0 [0 | 0 | 1,635 | 12/02/2046.
24380T AC 0 |DRMT_17-1A ..| 06/01/2018. | SCHEDULED REDEMPTION... 69,969 ...69,969 0[] | 0 | ] 0 | 89,969 | 0 | 0 [0 | 1,166 | 12/02/2046.
24381C  AA 0 |DRMT_17-2A .. | 05/15/2018. | Various...........cc...... revrenennenens | o 4,902,644 | ... 4,944,055 0] e (19,118) | 0 [ (19,118) [0 | 4,944,055 | 0| (41,411) ] (41,411) | 52,708 | 06/01/2047.
24381C AB 8 |DRMT_17-2A. «.. | .| 06/01/2018. | SCHEDULED REDEMPTION......... | coovcerceevrrmerirerirns | coverenne 169,288 | .......... 169,288 X 0 [0 | 0 | 0 |0 | 169,288 | 0 |0 [0 | 2,014 | 06/01/2047.
24381C  AC 6 [DRMT_17-2A. ... .. | 06/01/2018. | SCHEDULED REDEMPTION......... 236,547 236,547 | .n236,542 | oioiiren231,159 | 0 | 0 | i | 0 |0 236,547 [ 0 [0 | 0 2,925 | 06/01/2047.
24381H AA 9 |DRMT_18-2A .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeverreemrinerirerires | weverins 178,086 | .......... 178,086 w0 [ 20 | e 178,086 | 0 | 0 | 0 [ 516 | 04/01/2058.
264399 ED 4 |DUKE ENERGY CAROLINASLLC.. .. |.. | 06/01/2018. | INTERFUND TRANSFER IOV I 5,043,860 | ....... 3,979,000 20| 4,783,544 | 0| 260,316 | ....... 260,316 | ..... 161,116 | 10/15/2032.
26442C AB 0 |DUKE ENERGY CAROLINAS LLC............ ..106/01/2018. [ INTERFUND TRANSFER.......cccov | vovvvrrmrrrerinnnereninns | v 13,682,539 | ..... 10,700,000 | .....10,693,752 .0 .2,988,732 |..... 2,988,732 | ..... 242,533 | 01/15/2038.
268789 AA 2 |E.ON INTERNATIONAL FINANCE B.V...... D| 04/30/2018. | MATURED........ [EOTITRRRIN PPN 12,730,000 | ..... 12,730,000 | .....12,678,381 L0 .2,300 .2,300 | ... L0 | . 20 s (V1 0. 369,170 | 04/30/2018.
278058 AK 8 |EATON CORP.......ccoocomiimriniireriieriresiienns .| 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ ovrrrmrirneinseinniiens | v 8,123,803 | ....... 7,691,000 | ....... 7,899,549 | ..oivoiiii (V1 0 s (48,832) | oo (U - (48,832) [ ..o (U I 7,850,717 | oo 01... 273,087 | ....... 273,087 | ..... 314,744 | 06/15/2019.
278058 DD 1 |EATON CORP.......coocimiviirirrcrinrrienienes .| 05/15/2018. | MATURED........ reveeeeressrenienes | e 2,000,000 | ....... 2,000,000 | ...... 1,994,880 2,000,000 0 (V] I 56,000 |05/15/2018.
31572X AA 8 |EFMT_17-1 .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeeereeemrenerieries | cevevnne 773257 | .......... 773,257 | .......... T73,243 | oo 773,243 | e [ 14 | 0 |14 |0 | e 773,257 0. (V] I 11,618 | 10/01/2047.
283695 BK 9 |EL PASO NATURAL GAS COMPANY....... .. 1 06/01/2018. [ INTERFUND TRANSFER.......cccovve | crvvrererrnniivinnnerinns | v 3,448,348 | ....... 2,675,000 | ....... 3,262,442 3,253,776 | voveeereannl0 | oo 194,572 | ....... 194,572 | ..... 103,303 | 06/15/2032.
28501* AY 1 |ELECTRIC TRANSMISSION TEXAS LLC.. |.. | 06/01/2018. | INTERFUND TRANSFER.... OO I 9,473,420 | ..... 10,000,000 | .....10,000,000 | .....cccovrvrrrrrererac0 | o0 [ i [0 | i [0 | 10,000,000 ...(526,580) | ...... (526,580) | ..... 275,167 |03/17/2036.
291011 AY 0 |EMERSON ELECTRIC CO ..106/01/2018. | INTERFUND TRANSFER.......cccovco | covrrierinnrivinrireninns [ s 7,713,795 | ....... 7,500,000 7,471,425 7,495,467 | ..ococeeeenl0 | e 218,328 | ....... 218,328 | ..... 229,531 | 10/15/2019.
29273V AD 2 |ENERGY TRANSFER EQUITY LP.. .. | 05/24/2018. | JP MORGAN SECURITIES LLC.. 235,040 226,000 238,540 ..236,243 01/15/2024.
29273R  AZ 2 |ENERGY TRANSFER PARTNERSLP....... .| 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ overrmeineinnrinneiinns | e 2,672,566 | ....... 2,675,000 2,714,634 2,714,398 10/01/2043.
ENTERGY GULF STATES LOUISIANA
29364W AS 7 |LLC .| 06/01/2018. | INTERFUND TRANSFER.......cccooves [ orerrmrerneirnsnineines | e 3,193,245 | ....... 3,117,000 | ...... 3,107,306 3,111,436 | oo 0 e 81,809 | ........ 81,809 09/01/2023.
29364W AM 0 |ENTERGY LOUISIANA LLC.... ..106/01/2018. [ INTERFUND TRANSFER.......cccovvs | covvrerernninninninerinns | v 3,121,137 | ... 3,000,000 | ....... 2,996,880 2,998,186 | ..ooeovvrrenn0 | e 122,951 | ... 122,951 01/15/2026.
Q3534@ AB 5 [ENVESTRALTD D| 06/01/2018. | INTERFUND TRANSFER.... JUOTR R 11,101,068 | ..... 11,000,000 | .....11,000,000 | .........11,000,000 | ....cocoerrees0 | o0 | 0 | i [0 | e, 11,000,000 | . 20 101,068 | ... 101,068 07/12/2027.
29444U AP 1 [EQUINIXINC....ccosvviriiiricrinrineirisrineii ..| 06/01/2018. | INTERFUND TRANSFER 2,228,325 | ....... 2,190,000 | ...... 2,262,501 2,258,077 | oo 0. (29,752) | ........ (29,752) 01/01/2025.
656531 AJ 9 |EQUINOR ASA. .| D[06/01/2018. | INTERFUND TRANSFER.........cccc. | covirerermrimnniinniinens | o 15,968,915 | ..... 12,474,000 | .....13,333,036 ..2,654,400 |..... 2,654,400 01/15/2029.
26882P AR 3 |ERAC USA FINANCE CO... ... |.. | 06/01/2018. | INTERFUND TRANSFER.... OO I 9,745,921 | ....... 8,025,000 | ...... 7,786,673 ..1,956,602 06/01/2034.
29481# AC 7 |ERGON INC...oocvivirririernricireririsirsnienns .. | 05/20/2018. | MATURED........ JSTTRRRO PR 2,701,400 | ....... 2,701,400 | ....... 2,701,400 2,701,400 05/20/2018.
68275C AC 2 |FB_05-1 .| 06/01/2018. | INTERFUND TRANSFER.......cccoovus [ orerirererneernininirnes | v 5,764,438 | ....... 5,350,000 | ...... 5,375,743 5,374,739 08/08/2035.
33843M  AA 1 |FCAT_16-1 ..| 06/15/2018. | SCHEDULED REDEMPTION... 12/15/2020.
32027N LA 7 |FFML_04-FF7. .| 06/25/2018. | SCHEDULED REDEMPTION... 09/25/2034.
32027N W 0 |FFML_05-FF9. .| 06/01/2018. | Various.............c...... 10/25/2035.
32027N  TA 9 [FFML_05-FFH1... .. | 06/25/2018. | SCHEDULED REDEMPTION... 06/25/2036.
32027N XD 8 |FFML_05-FFH4... .. | 06/25/2018. | SCHEDULED REDEMPTION... 12/25/2035.
320276 AB 4 |FFML_06-FF9. .. | 06/25/2018. | SCHEDULED REDEMPTION... 06/25/2036.
316773 CH 1 |FIFTH THIRD BANCORP.... ..| 06/01/2018. | INTERFUND TRANSFER 03/01/2038.
32008D AA 4 |FIRST DATA CORPORATION ..| 06/01/2018. | INTERFUND TRANSFER.... IOV I 2,531,466 | ....... 2,534,000 01/15/2024.
BHM1QZ 06 7 |FIRST DATA CORPORATION w.. | .. 1 06/26/2018. | SINKING FUND TRANSACTION.... | c.oovererivvinreerrverinns [ vevvvernnens 12,374 | o, 12,374 07/10/2022.
34407D AB 5 |FLY LEASINGLTD . | D| 04/05/2018. | JEFFERIES & CO. INC 209,000 200,000 10/15/2021.
34487 AA 9 |FOOTBALL TRUST IV - ABS.. ..106/01/2018. | INTERFUND TRANSFER.......ccovve | vovrrirerrversineirerinns | v 878,920 | .......... 869,565 10/05/2018.
344868 AA 2 |FOOTBALL TRUST V- ABS ..| 06/01/2018. | INTERFUND TRANSFER ,182,632 | .......4,000,000 10/05/2020.
34530N AB 3 |FORDR_14-2 .. | 05/22/2018. | HSBC SECURITIES (USA) INC...... IOV I 1,489,688 | ....... 1,500,000 04/15/2026.
354613 AG 6 |FRANKLIN RESOURCESINC.... .. | 05/21/2018. | CALL TRANSACTION........cccrvvrnc. JSTRRRO PP 1,550,835 | ....... 1,500,000 | ....... 1,498,335 05/20/2020.
35671D AZ 8 |FREEPORT-MCMORAN INC ... |.. | 04/12/2018. [ MORGAN STANLEY & CO. LLC.... |... 550,333 563,000 | ......... 523,479 03/15/2023.
30295M  AS 1 |FREMF_16-K723......cccniiirniirciinciininine ..106/01/2018. | INTERFUND TRANSFER.......cccovvs | covvrerernirieineireninns | s 2,336,940 | ....... 2,400,000 | ...... 2,246,753 11/01/2023.
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30280@ AA 4 |FR-ENCLAVELLC - ABS .| 04/07/2018. | SCHEDULED REDEMPTION......... 30,001 30,001 30,001 130,001 | o0 [ |0 | 779 | 09/30/2033.
373334 JR 3 | GEORGIA POWER COMPANY... .. | 05/22/2018. | TENDER TRANSACTION.......coccovs [ eorerrrmrerenrnenineinns | veeens 1,931,111 | ... 1,650,000 | ....... 1,633,797 1,635,950 | ....ccocenen0 [ .....295,161 | .......295,161 | ....... 42,323 | 06/01/2040.
375558 BD 4 | GILEAD SCIENCES INC ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | crvrrirernnrivineirerinns | e 5,700,613 | ....... 5,484,000 | ...... 5,785,980 5,784,039 | ...........0 | ......(83,426) | ........(83,426) | ..... 195,368 | 03/01/2046.
377372 AD 9 | GLAXOSMITHKLINE CAPITAL INC........... | .. | 05/15/2018. | MATURED........ reverneeeennerenienes | e 1,000,000 | ....... 1,000,000 | .......... 999,390 | .ovoererere999,971 | o0 |29 | 0 29 |0 [ e 1,000,000 | oo [0 | 0 | e 28,250 | 05/15/2018.
98417E AR 1 |GLENCORE FINANCE CANADA LTD....... A|06/01/2018. [ INTERFUND TRANSFER.......ccocover [ covererrnnririininerinnns | e 11,353,036 | ..... 11,284,000 | ....11,104,327 | ..ccovvvivvivirenn0 [0 | 1,086 | 0 | 1,086 | 0 [ 11,105,413 | ...ccooeeernl0 | ....247,623 | ......247,623 | ... 375,757 | 10/25/2042.
38218G AA 0 |GOODG_18-1-ABS D| 06/15/2018. | SCHEDULED REDEMPTION... 89,170 89,170 89,160 89170 | o0 [0 |0 0 | 10/15/2053.
393154 AC 3 | GREEN MOUNTAIN POWER CORP.. .1 06/01/2018. [ INTERFUND TRANSFER.........cccce. | covreerneirnerinniinenns | e 18,710,195 | ..... 15,000,000 | .....15,000,000 ..15,000,000 | ..............0 | ..3,710,195 |....3,710,195 | ..... 326,500 |08/01/2036.
GREEN MOUNTAIN POWER
393154 K* 9 |CORPORATION ..| 06/01/2018. | INTERFUND TRANSFER 3,550,468 | ....... 3,400,000 | ....... 3,400,000 3,400,000 | ...............0 | .....150,468 | .......150,468 | ....... 83,980 | 11/18/2041.
362334 EC 4 | GSAMP_06-NC1 .. | 06/25/2018. | SCHEDULED REDEMPTION......... | ceveevrervrierniineires | vvereris 14,504 | ............ 14,504 | ........... 12,600 14504 | 0 |0 0 [ 138 | 02/25/2036.
36253G AK 8 |GSMS_14-GC24. .| 06/01/2018. | INTERFUND TRANSFER.... ,119,846 .4,012,500 4,098,358 09/01/2047.
DEUTSCHE BANK SECURITIES
36250H AS 2 |GSMS_14-GC26 .| 05/31/2018. | INC 911,531 | .......1,050,000 876,094 11/01/2047.
197677 AH 0 [HCAINC .| 05/15/2018. | SUMRIDGE PARTNERS, LLC........ revrneenenensinnnnenen | 99,738 | s 101,000 | .ovrvrnees 89,483 11/15/2095.
437084 ND 4 |HEAT_05-6 .. | 06/25/2018. | SCHEDULED REDEMPTION......... 13,068 | e 12,468 12/25/2035.
42806L AB 7 |HERC RENTALS INC.. .. | .. | 04/05/2018. | JP MORGAN SECURITIES LLC..... | ... .194,000 06/01/2024.
427700 AA 1 |HERO_15-2A- ABS.... ... | .| 06/20/2018. | SCHEDULED REDEMPTION......... [ ooeverererncinerinneines | wrrerrnenn82,093 | o 62,093 . 09/20/2040.
42770X AC 1 |HERO_16-3A-ABS.... .| 06/20/2018. | SCHEDULED REDEMPTIOI 283,230 283,230 . ..283,230 09/20/2042.
42824C AY 5 |HEWLETT PACKARD ENTERPRISE CO.. | .. | 06/01/2018. | INTERFUND TRANSFER v [ | s 9,755,334 | ...... 9,630,000 0 9,418,921 10/15/2045.
BHM1PW S7 3 |HILTON WORLDWIDE FINANCE LLC....... .| 04/19/2018. | Various............c....... JRSTUTIUPI RPN 141,218 | oo 141,218 .0 10/25/2023.
887315 AM 1 |HISTORIC TW INC.....ovvvvrerrrerirrirscriniinne .| 06/01/2018. | INTERFUND TRANSFER.......cccoeves [ vererererneeririnernes | e 9,886,449 | ....... 8,108,000 | ....... 8,888,867 .0 1,042,119 |..... 1,042,119 | ..... 247,294 |02/01/2023.
437076 AV 4 |HOME DEPOT INC .| 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ overrmrirneinnriiniiinns | oo 6,328,705 | ....... 5,000,000 | ...... 5,060,450 0 5,053,831 1,274,874 | ... 1,274,874 | ... 198,333 | 04/01/2041.
4042Q1 AA 5 |HSBC BANK USA... .1 06/01/2018. [ INTERFUND TRANSFER.........cccc. | covirerinrinnninnninenes | veeee 24,936,692 | ..... 21,400,000 | .....21,314,116 .0 ..3,621,560 |..... 3,621,560 | ..... 733,396 | 11/01/2034.
DEUTSCHE BANK SECURITIES
443628 AF 9 |HUDBAY MINERALS INC... 05/29/2018. | INC 294,320 283,000 ....298,273 1,357) | .. (1,357) | ....... 18,010 | 01/15/2023.
HUTCHISON WHAMPOA
44841S AC 3 |INTERNATIONAL (0 D| 06/01/2018. | INTERFUND TRANSFER v e | e 18,097,151 | ... 13,375,000 | .....13,351,668 4745220 |..... 4745220 | ..... 517,594 | 11/24/2033.
44929F AN 2 |ICG_14-3A - ABS.......cccoovvirmirrerrinrrireriranens C| 04/25/2018. | SCHEDULED REDEMPTION......... | ceveeeveervverirerirenes | cvv 1,000,000 | ....... 1,000,000 | ....... 1,000,000 20 | 1,000,000 | o0 | (V1 (V] I 14,076 | 01/25/2027.
45138L AS 2 |IDAHO POWER COMPANY.... .| 06/01/2018. | INTERFUND TRANSFER.......cocoves | cornrirnrinnrinerireninns | e 17,195,636 | ..... 13,375,000 | .....13,441,454 | ...cocoovvrinrircnn0 | rviiincn0 [ i (898) | i | (598) | cvvvueirerinan 0| v 13,440,855 3,754,780 |..... 3,754,780 | ..... 388,544 | 06/15/2037.
45138L AT 0 |IDAHO POWER COMPANY.... .. | 06/01/2018. | INTERFUND TRANSFER.... IO 6,810,320 | ....... 5,350,000 | ....... 5,338,031 105 0 5,338,136 | . .0 ] 1,472,184 ... 1,472,184 | ..... 209,913 | 10/15/2037.
458140 BF 6 |INTEL CORPORATION......cocomerimrirrrrnnns .| 06/15/2018. | Various............ccc..... reverneeeennerenienes | e 1,641,966 | ....... 2,124,000 | ....... 1,638,423 | ...........1,638,859 | ..cccoovvrrnen0 | 3,909 | 0 [ 3,109 | oo (U I 1,641,968 | ...cocvevvnc (V10 TN (V2 I (2) [ covene 41,197 | 12/08/2047.
INTERNATIONAL BUSINESS MACHINES
459200 GS 4 |CO .| 06/01/2018. | INTERFUND TRANSFER.......cocoves | e | e 14,281,410 | ..... 11,827,000 | ....... 9,797,598 | ..oocvvvvnrrnereenn0 [0 | 012,998 | 0 [ 12,998 | ..o (U I 9,810,596 11/30/2039.
46625M AN 9 |JPMCC_01-CIBC.... ..| 06/01/2018. | SCHEDULED REDEMPTION......... 23,949 23,949 | .o 15,466 | ..o 11,581 | 0 ] 112,368 | 0 [ 12,368 [ .o 0 03/01/2033.
46625Y JM 6 |JPMCC_05-CB11.... ..| 06/01/2018. | INTERFUND TRANSFER 5,393,782 5,354,815 | ....... 5,347,098 2,564 0 08/01/2037.
46639Y AP 2 |JPMCC_13-LC11 .| 05/01/2018. | SCHEDULED REDEMPTION... 25,180 25,180 24,936 04/01/2046.
46639G AF 3 | JPMMT_13-1 .. |..106/01/2018. | SCHEDULED REDEMPTION......... | cevovrvrernrirervnineires | vvereriens 58,135 | ovrvrrs 58,135 | ovivrins 59,879 03/01/2043.
46639G AG 1 |JPMMT_13-T.icceceiienienis ..| 06/01/2018. | SCHEDULED REDEMPTION......... 33,180 33,180 34,015 03/01/2043.
46639G AH 9 |JPMMT_13-1 ..| 06/01/2018. | SCHEDULED REDEMPTION... 29,014 29,014 29,435 | coiieeennn29,824 | 0 | (B | O | (B [0 | 29,014 03/01/2043.
46643D BF 3 |JPMMT_14-OAK4 .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeverrerreinrinerires | cvereeeirnens 8,679 | oo 8,679 | ..o 8,972 8,679 09/01/2044.
49327M  2H 6 |KEYBANK NA/CLEVELAND OH.. ..| 06/01/2018. | MATURED........ [ESTUTUIN RO 415,000 | .......... 415,000 | .......... 413,718 415,000 06/01/2018.
49337W AJ 9 |KEYSPAN CORP . 106/01/2018. | INTERFUND TRANSFER........ccocee | covivvrrniirerniisiren | s 15,711,128 | ... 13,322,000 | .....13,322,000 ..13,322,000 .2,389,128 |..... 2,389,128 | ..... 515,384 | 04/01/2035.
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49338C AA 1 |KEYSPAN GAS EAST CORPORATION..... | .. | 06/01/2018. | Various............cc...... [EPTUTIRTORORRPIOUPIO PP 35,860,333 | ..... 29,055,000 | .....29,055,000 | ........... 8,558,334 | ....ccocvrrnnn [V (V1 IR 0 0 0 29,055,000 | ...ocovounnad 0.6,805,333 |.... 6,805,333 | ..1,105,707 | 04/01/2041. [ 1FE............
KINDER MORGAN ENERGY PARTNERS
494550 AW 6 |L.P. .. | 04/25/2018. | MORGAN STANLEY & CO. LLC.... | ... 58,560 50,000 | .oovrrenns 43215 | oo 83,455 | 0 | 83 | 0 83 |0 43498 | 0 ] 15,062 | ......... 15,062 | ......... 2,722 | 01/15/2038.
496902 AN 7 |KINROSS GOLD CORP........c.occmirerrirrrinns A|06/01/2018. | INTERFUND TRANSFER 2,266,605 | ....... 2,169,000 | ....... 2,207,006 | ..oocvoreverrrnereenn0 [0 | e (B772) |0 e (1L772) [0 10000002,205,233 | 0 [ 61,372 | ........ 61,372 | ....... 91,773 | 03/15/2024.
482480 AE 0 |KLA-TENCOR CORPORATION.. ..106/01/2018. [ INTERFUND TRANSFER.......cccoves | covrrirerinnrcrinrirerinns | e 8,011,189 | ....... 7,701,000 | ...... 7,833,248 2,003,731 | o0 | en(6,030) | veen0 [ een(6,030) | 0 | 7,803,864 | 0] 207,325 | ....... 207,325 | ..... 208,890 |11/01/2024.
K3752# AD 0 |KOBENHAVNS LUFTHAVNE.. D| 06/29/2018. | MATURED........ [ESTURTRTRTURION PPN 10,000,000 | ..... 10,000,000 | .....10,393,578 ..10,038,964 ..10,000,000 0. 0. 564,000 | 06/29/2018.
24668P AE 7 |KONINKLIJKE AHOLD DELHAIZE NV....... D| 06/01/2018. | INTERFUND TRANSFER.......ccoccouet | cornerrmnrinnrinerireninns | e 16,305,148 | ..... 14,596,000 | .....14,580,296 ..14,580,336 L1724812 | ... 1,724,812 | ..... 554,648 | 10/01/2040.
N4281@ BS 3 |KONINKLIJKE VOPAK NV. .| D{06/01/2018. | INTERFUND TRANSFER........ccccovvt | vorrermrrneirernninnires | cevnns 4,910,306 | ....... 5,000,000 | ...... 5,000,000 5,000,000 | ..ccooveee0 | e (89,694) | ........ (89,694) | ....... 84,150 | 06/19/2023.
50077L AM 8 |KRAFT HEINZ FOODS CO .| 06/01/2018. | INTERFUND TRANSFER.......cccooves [ rererererneeririinirnes | e 9,724,992 | ....... 9,705,000 | ...... 9,777,298 9,776,867 | ..ovevevern0 | . (51,875) | ...v... (51,875) | ..... 190,649 | 07/15/2045.
501044 BV 2 |KROGER CO. (THE) ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | crvreerernirinneirerinns [ e 6,801,894 | ....... 5,350,000 5,724,287 5,717,230 .1,084,664 |..... 1,084,664 | ..... 304,356 | 09/15/2029.
502413 AY 3 |L-3 COMMUNICATIONS CORP.. .. | 06/06/2018. | TENDER TRANSACTION 5,164,100 | ....... 5,000,000 5,020,502 | .....ccceeei.0 | ... 143,598 | ....... 10/15/2019.
521865 AX 3 |LEAR CORP ..| 06/01/2018. | INTERFUND TRANSFER.... IOV I 2,742,234 | ....... 2,617,000 2,669,512 | o0 | 72,721 | 01/15/2025.
526057 CB 8 |LENNAR CORPORATION... .| 06/13/2018. | CONVERSION 218,789 216,000 . 11/29/2027.
526057 CQ 5 |LENNAR CORPORATION... .. | 06/13/2018. | CONVERSION [ESTTTSRUIN RO 191,213 | v 178,000 | .........191,810 0. 11/15/2024.
534187 BA 6 |LINCOLN NATIONAL CORP... .. 1 06/01/2018. [ INTERFUND TRANSFER.......ccccoe | vovvvrrneirerinnsererinns | v 14,021,740 | ..... 10,700,000 | .....11,783,997 .2,245397 |..... 2,245,397 | ..... 345,372 | 06/15/2040.
540424 AP 3 |LOEWS CORPORATION ...|.. | 06/01/2018. | INTERFUND TRANSFER.... [OOSR 5,903,175 | ....... 5,000,000 | ...... 4,877,700 .1,005,123 |..... 1,005,123 | ..... 250,000 |02/01/2035.
540424 AR 9 |LOEWS CORPORATION.......ccocommrvrmrirnnn .. 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ onerrmrirneinnrinniiinns | e 2,664,143 | ....... 2,801,000 | ....... 2,692,022 | .oovvnriinrrneiiennn0 [0 | i 794 | 0 e 794 | 0 2,692,816 | 0 [ (28,673) | ... (28,673) | ... 62,906 | 05/15/2043.
525221 EM 5 |LXS_05-7N .. | 06/25/2018. | SCHEDULED REDEMPTION... 25,559 25,559 24163 | oo 2877 | ieinl0 | 1,382 | 0 1,382 | 0 | 25,859 | 0 [0 | iienl0 | 248 | 12/25/2035.
552081 AM 3 |LYONDELLBASELL INDUSTRIES NV....... .| 06/01/2018. | INTERFUND TRANSFER.......cccooves [ orerrmrerneirnsnineines | e 7,814,182 | ...... 8,245,000 | ...... 8,114,327 8,114,752 | ...............0 | ....(300,570) | ......(300,570) | ..... 291,295 | 02/26/2055.
55608X AB 3 |MACQUARIE BANKLTD .| D|06/01/2018. | INTERFUND TRANSFER.......ccccooo. | vorvvirermninririnrnniinns | v 1,720,385 | ....... 1,712,000 | ....... 1,708,140 | ...ooe0eer.519,951 | 0 | 145 | 0 | 145 |0 | e 1,708,579 | ...cccooeeee0 | ... 11,807 | .. 11,807 | e 39,644 | 06/10/2025.
55616X AB 3 |MACYS RETAIL HOLDINGS INC . [ 06/01/2018. [ INTERFUND TRANSFER.........ccccc. | covernrernmrinirnernenes | v 5,422,640 | ....... 5,000,000 | ...... 5,245,000 5,134,506 | .............0 | .....288,134 | .......288,134 | ..... 298,006 |07/15/2027.
MANUFACTURERS & TRADERS TRUST
564759 QB 7 |CO .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ overirererneinninnines | v 8,463,433 | ....... 8,500,000 | ....... 8,500,000 8,500,000 | ..cccoeern0 | e (36,567)| ....... (36,567) | ..... 102,546 | 12/01/2021.
MANUFACTURERS AND TRADERS
55279H AG 5 |TRUSTCO .| 05/30/2018. | OUTSIDE MANAGED ACCT. 02,981,850 | ... 3,000,000 | .......3,023,828 . . | 3,006,706 | ...ocoovreeens0 | e (24,856) | .. 07/25/2019.
56585A AF 9 |MARATHON PETROLEUM CORP............. ..| 06/01/2018. | INTERFUND TRANSFER............... RSSO PP 22,655,948 | ... 18,744,000 | .....18,601,341 | .... 0 [ 905 | 0 905 |0 [ 18,602,246 ..4,053,702 03/01/2041.
MCDERMOTT TECHNOLOGY
BHM1UQ AZ 7 |AMERICAS INC .| 06/29/2018. | SINKING FUND TRANSACTION.... [ ...cvorrerrrinrinerires | cvvreerrnens 1,155 | o 1,155 | oo 1132 | (V1 (V1 (V1 IR 0 0 0 1,132 | 0 | v 23 | s 23 | 8 | 03/27/2025. | 3FE............
MDU RESOURCES GROUP INC SNR
552690 A# 6 |NOTE ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | covrrerernniirineineninns | v 5,045,788 | ....... 5,000,000 | ...... 5,725,096 | ........... 5,126,557 | ..covvrrrirrnns [V I (W17 ) — (U1 - (74,262) 0 5,052,295 | ..oovviinne. 0 | (6,507) | veovenee (6,507) | ..... 213,917 [ 09/16/2018.|2......ccvvvnee
MEMORIAL SLOAN-KETTERING
586054 AA 6 |CANCERCT .. 06/01/2018. | INTERFUND TRANSFER.......cooovet | cornerrnrrinnriineiierinns | e 11,351,205 | ....... 9,727,000 | ....... 9,901,918 | oo (V1 0| e (1,266) | ..vovevenecns 0 (1,266) 0 9,900,652 | ..oocevvnennd 0 | ..1,450,552 07/01/2042.
589331 AN 7 |MERCK SHARP & DOHME CORP............ ..| 06/01/2018. | OUTSIDE MANAGED ACCT.......... 2,597,564 2,535,000 | ...... 2,519,004 | ..........2,632,069 | ....c.ccceeeee0 | e 816 816 0 2,532,885 06/30/2019.
591894 CB 4 |METROPOLITAN EDISON COMPANY .| 06/01/2018. [ INTERFUND TRANSFER.........cccce. | coverneermmrinneinernenes | erve 2,086,464 | ....... 2,079,000 (2,262) 0 2,132,139 04/15/2025.
METROPOLITAN LIFE GLOBAL
59217G  AG 4 |FUNDING | - ABS .. | 06/14/2018. | Various............cc...... JEOTURTRTRRI PV 2,000,500 | ....... 2,000,000 | ....... 1,997,560 | ....ccoooee 1,999,823 | ..oovvererennd (V1 T 170 | v (1 I 170 | o (U I 1,999,993 | ..o 0 | oo 507 | oo 507 | .. 35,182 | 06/14/2018. [ 1FE............
MGM GROWTH PROPERTIES
BHM1UM GD 9 |OPERATING PA .| 06/29/2018. | SINKING FUND TRANSACTION.... | ... 928 928 932 ) 0 930 .0 2] .. 03/16/2025.
61913P AS 1 |MHL_05-1 .. | 06/25/2018.| SCHEDULED REDEMPTION......... [ oovreerereererinnninns | v 10,099 | .ooovvennee 10,099 | .ovvvrvnnc 9,405 .0 L0 .0 . 02/25/2035.
594918 AD 6 |MICROSOFT CORPORATION.... .| 06/01/2018. | INTERFUND TRANSFER.......cccoovet | cornrinrrinrrverirerrns | e 16,630,281 | ..... 13,910,000 | .....13,886,005 .0 | .2,744,073 |..... 2,744,073 | ..... 361,660 | 06/01/2039.
594918 AM 6 |MICROSOFT CORPORATION.... .. |.. | 06/01/2018. | INTERFUND TRANSFER.... [V I 6,059,725 | ....... 5,000,000 | ...... 4,957,700 | .... . . . .0 | ..1,096,883 |..... 1,096,883 | ..... 215,681 | 02/08/2041.
594918 AX 2 |MICROSOFT CORPORATION.......c.cccue.. ..106/01/2018. [ INTERFUND TRANSFER.......cccoee | vovvvrrnrrrernnseireninns | v 12,310,553 | ..... 10,700,000 | .....10,719,796 | ...covvvrerrvrrrrirnnnnd (V1 IO 0 | oo (U] — (V1 I (<[0) I (V1 I 10,719,666 | ...covvvnee. 0 |.1,590,887 |..... 1,590,887 | ..... 240,527 | 12/15/2043.
60040# AA 0 |MILLENNIUM PIPELINE CO LLC.............. .. | 06/30/2018. | SCHEDULED REDEMPTION......... [ ceeeerreenrrmerirerires | ceverines 154,177 | v 154177 | v 154177 | v 154177 | oo (V1 (V1 IO [0 (U N 0 | e 154,177 | oo 0 | e (0 (VN I 4,109 | 06/30/2027.
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60040# AB 8 |MILLENNIUM PIPELINE CO LLC.... .| 06/30/2018. | SCHEDULED REDEMPTION... 30,714 30,714 30,714 (VN IR 921 | 06/30/2032.
590200 G9 0 [MLMI_05-AR1 . | 06/25/2018. | SCHEDULED REDEMPTION.......c. | cevvrerereerneenerrenes | veerineenns 10,453 | ..ooevennee 10,453 | .ooovrenne 9,852 (V1N IS 125 | 06/25/2036.
SUNTRUST ROBINSON
60855R AG 5 |MOLINA HEALTHCARE INC.......c.coccornen. .1 05/21/2018. |HUMPHREY, INC. [ | e 67,873 | oo 68,000 | ... 70,380 | covvvrrreernnn 70,033 | o0 | e (148) | a0 [ e (148) [0 | 69,885 ,013) | oo (2,013) | cevvenee 1,909 | 11/15/2022.
617446 6Q 7 |MORGAN STANLEY. ..| 04/01/2018. | MATURED........ JSTSTOTRRON PP 6,300,000 | ...... 6,300,000 | ...... 6,841,863 6,300,000 | ..ccovveennn0 | a0 [0 [ 208,688 |04/01/2018.
61980A AD 5 |MOTIVA ENTERPRISES LLC. ..| 06/01/2018. | INTERFUND TRANSFER.... JUOTR I 18,407,926 | ..... 15,264,000 | .....17,449,669 een(17,320) ] .. .17,380,364 | .............0 | ..1,027,562 |.....1,027,562 | ..... 503,080 |01/15/2040.
55336V AJ 9 |MPLXLP ..| 06/01/2018. | INTERFUND TRANSFER 2,228,940 | ....... 2,154,000 | ...... 2,195,386 | ..ovvvvrvrrnernen0 [ i | (1,594) 2,193,793 | .oovvveeenl0 | 35,147 | 35,147 | 52,504 | 06/01/2025.
617451 DR 7 |MSAC_06-HE1.... .. | 06/25/2018. | SCHEDULED REDEMPTION......... | cevovverernriernirneires | vvererines 1173 | o 11173 | e 10,447 | oo 10,497 | 0 | 676 | o0 [ vriiiierennB876 |0 | i 173 | cvieenn0 | 0 | il [ 112 | 01/25/2036.
61763M AF 7 |MSBAM_14-C16.. .. |..| 06/01/2018. | INTERFUND TRANSFER OO I 3,169,046 | ....... 3,100,000 | ....... 3,192,909 | ..........3,162,928 | ......cccccceee0 | corirnnad (3,760) (3,760) 0 3,159,168 | .......cc....0 | .........9,878 | ..........9,878 | ....... 60,326 | 06/01/2047.
61766R  BA 3 |MSBAM_16-C31 IS.....ccccoomirirmrinriririieinns ..| 06/01/2018. | Various.................... USSR OV 1,394,643 | ..ooivvrier 0 . 1,628,374 | .........1,440,845 | ...c.ccccoeee 0 | e (L2 ) — (U1 - (79,248) | ...oovvvvnnnnd (U I 1,361,597 | .0 | ... 33,046 | .........33,046 | ..... 100,408 | 11/01/2049.
BANC OF AMERICA SECURITIES
BHM1S6 8U 8 |MULTI-COLOR CORP.........ccocvrmirrrrirerinns L 05/16/2018.|LLC s | s 32,080 | .oorerneen 31,920 | v 31,920 09/18/2024.
P7077@ AH 7 |NASSAU AIRPORT DEVELOPMENT CO.. | D| 06/30/2018. | SCHEDULED REDEMPTION... 90,000 90,000 90,000 03/31/2035.
CREDIT SUISSE SECURITIES
63859W AE 9 |NATIONWIDE BUILDING SOCIETY .| D | 04/24/2018. | (USA) LLC JRTRRRON SR 380,448 | .......... 400,000 | .......... 397,120 | oo 397,284 | 0 | 84 |0 84 | (VI IO 397,367 | oooveeeennn0 | (16,919) | ........ (16,919) | ......... 9,867 | 09/14/2026.
63938C AD 0 |NAVIENT CORP .| 06/01/2018. | INTERFUND TRANSFER............... reveeeerenssrenienes | e 2,172,525 | ....... 2,094,000 | ...... 2,110,607 (1,445) 0 2,109,162 | .cocovveeer 0 | e 63,363 | ......... 63,363 | ....... 48,169 | 07/26/2021.
NAVISTAR INTERNATIONAL
BHM1SP 19 0 |CORPORATION .. | 04/30/2018. | SINKING FUND TRANSACTION.... | cevvvvverernrrnrirnninns | rerrviiinnns 1,335 | oo 1,335 | o 1,328 0 0 1,329 | v (01 I B | v (1 29 | 11/02/2024.
64318@ AA 9 |NEW CARDINALS STADIUM LLC.. .| 06/01/2018. | INTERFUND TRANSFER.......cocoves | cornrernirinnnrnerireninns | e 15,406,435 | ..... 13,748,259 | .....13,748,259 13,748,259 | ..............0 | ..1,658,176 |.....1,658,176 | ..... 781,199 | 06/30/2032.
651290 AQ 1 |NEWFIELD EXPLORATION CO .. |.. | 04/19/2018. | RBC CAPITAL MARKETS, LLC...... 303,880 284,000 | .......... 300,391 | ... ..299,287 . . L0 298,652 | . 0] 5228 | ... 5,228 | . 12,958 | 07/01/2024.
645869 C# 3 |NJNGC FIRST MORTGAGE BONDS........ .| 05/15/2018. | MATURED........ [ESTURTRTRRTURION PPN 14,000,000 | ..... 14,000,000 | .....15,985,204 | ......... 14,285,548 | ......ccovenennd 0 . (285,548) | ...ovvvnvennd 0 | s (285,548) | ....ocvvrrenen 0| e 14,000,000 | ...cooovvvrne 0 | oo (V1 0. 588,000 |05/15/2018.
654894 AF 1 |NOBLE ENERGY INC. ..106/01/2018. [ INTERFUND TRANSFER.......cccoce | vovvrmeirererncreninns | o 14,479,219 | ... 11,770,000 | .....12,117,511 ..12,108,563 ..2,370,656 |..... 2,370,656 | ..... 627,733 | 04/01/2027.
665228 B* 2 |NORTHERN ILLINOIS GAS CO.. «| .1 06/01/2018. | INTERFUND TRANSFER.........coooo | covvemrrrerirerinniinns | s 17,805,911 | ..... 15,000,000 | .....15,000,000 ..15,000,000 .2,805,911 |..... 2,805,911 | ..... 438,750 | 12/15/2036.
NORTHERN STATES POWER COMPANY
665772 CB 3 |(MIN .. 1 06/01/2018. [ INTERFUND TRANSFER.......cccovve | covveerernniivinnineninns | oo 7,028,351 | ....... 5,404,000 | ....... 5,388,757 5,388,907 | ...ovvvvnne. 0|.1,639,444 |... 1,639,444 | ..... 168,875 | 06/01/2036.
66989H AK 4 |NOVARTIS CAPITAL CORP ..| 06/01/2018. | INTERFUND TRANSFER 3,358,781 3,285,000 3,581,403 3,579,219 | . .0 | ....(220,438) , 11/20/2045.
670001 AA 4 |NOVELIS CORP.. .| 05/29/2018. | JP MORGAN SECURITIES LLC..... | ... 228,825 226,000 | ..........233,136 08/15/2024.
BHM1UM HU 0 |NRG ENERGY INC. .. | .. | 06/29/2018. | SINKING FUND TRANSACTION.... | ... 903 903 907 06/30/2023.
64829 AA 1 |NRZT_17-1A .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coeeereeemrenerienies | ceveenns 184,787 | ........c. 184,787 | ..cooouee 187,378 02/01/2057.
64032L  AD 3 |NSLT_08-3......cecvrermrrrrrirnererinnieerensninns .. | 05/25/2018. | SCHEDULED REDEMPTION... 34,129 34,129 35,222 11/25/2024.
681919 AZ 9 | OMNICOM GROUP INC.......ccocvrmrrrririrnens .| 06/01/2018. | INTERFUND TRANSFER.......cccooves [ rerrrmrereeniriinirnes | e 1,808,741 | ....... 1,809,000 | ....... 1,827,542 05/01/2022.
68268D AB 1 [ONEMAIN FINANCIAL HOLDINGS INC.... |.. | 04/27/2018. | Various............cc...... RPN SR 497,698 | .......... 480,000 | .......... 506,745 12/15/2021.
68389X AC 9 |ORACLE CORPORATION.......cocovurvrerirns .| 04/15/2018. | MATURED........ 3,283,000 3,283,000 | ....... 3,272,807 04/15/2018.
68389X AG 0 |ORACLE CORPORATION ..| 06/01/2018. | OUTSIDE MANAGED ACCT.......... IOV I 3,845,588 | ....... 3,750,000 | ...... 3,736,013 3748114 | o0 | 97,473 | ........ 97,473 | ..... 170,313 | 07/08/2019.
68389X AM 7 | ORACLE CORPORATION ..| 06/01/2018. | INTERFUND TRANSFER............... JIOTR I 16,509,093 | ..... 13,964,000 | .....14,580,544 | .......... 141,706 | .cccooviveecn0 | ceieeene(5,905) | o0 [ eiiiieeend(5,108) [ o0 | e, 14,574,605 .1,934,488 |..... 1,934,488 | ..... 287,107 | 07/15/2040.
67108L AN 3 |OZLM_14-6A - ABS. .| 04/17/2018. | SCHEDULED REDEMPTION......... [ coevererercerrrinirnes | v 4,050,000 | ....... 4,050,000 | ....... 4,050,000 0. (V] I 67,368 | 04/17/2026.
67108L AQ 6 |OZLM_14-6A - ABS. .. | .. | 04/17/2018. | SCHEDULED REDEMPTION... JOTR 1,450,000 | ....... 1,450,000 | ...... 1,450,000 . 0. 0. 26,173 | 04/17/2026.
694308 GJ 0 |PACIFIC GAS & ELECTRIC CO................ .| 06/15/2018. | Various............cc...... RSSO PP 29,076,023 | ..... 26,000,000 | .....25,848,790 25,850,358 | ...ccooonennd 0| ..3,225,666 |..... 3,225,666 | ..1,166,061 | 03/01/2037.
694308 GK 7 |PACIFIC GAS & ELECTRIC CO.. .| 06/01/2018. | INTERFUND TRANSFER.......cocoues | cornrirnrinnrineriieninns | e 13,981,043 | ..... 12,319,000 | .....12,193,498 | ....ccovvrvvrineennn0 | evviiiincn0 | 1,184 | 0 [l 1184 [0 | 12,194,683 ..1,786,360 |..... 1,786,360 | ..... 535,877 |03/01/2037.
695114 BT 4 |PACIFICORP ... | .. 06/01/2018. | INTERFUND TRANSFER.... JIOTR I 12,170,228 | ....... 8,828,000 | ...... 8,948,760 8,947,050 | . .0 ].3,223178 |..... 3223178 | ..... 370,089 | 11/15/2031.
695114 CB 2 |PACIFICORP.......cccovvvmeririrnrererinriieriens .| 06/01/2018. | INTERFUND TRANSFER.......cccooves [ orerrrmrernenrnsriinirnes | veeens 6,843,297 | ....... 5,350,000 | ...... 5,335,973 5,336,112 | oo 01..1,507,185 |..... 1,507,185 | ..... 108,783 | 08/01/2036.
PARSLEY ENERGY LLC/ PARSLEY
701885 AB 1 |FINACE .| 04/09/2018. | GOLDMAN SACHS & CO LLC....... | coveereeenermerirerirns | cervernnes 359,100 | .......... 342,000 | .......... 358,245 | ...oovivene 355463 | ...coovvrrnnens (0 N (UC10)) p— (U (UC10) ] I 0 | oo 354,703 | oo (V10 4397 | oo 4,397 | .o 7,719 | 06/01/2024. | 4FE............
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70342@ AD 0 |[PATTERSON COSINC... .1 06/01/2018. [ INTERFUND TRANSFER.........cccc. | covrerinrirnniiinninens | e 14,986,522 | ..... 15,000,000 | .....15,000,000 .15,000,000 | ..cocoverren0 | e (13,478)| ........ (13,478) | ...... 212,646 | 12/10/2018.
71644E AE 2 |PETRO-CANADA. 06/01/2018. | INTERFUND TRANSFER.......cocovet | e | e 18,266,383 | ..... 14,761,000 | .....15,417,526 . . ..15,397,809 ..2,868,574 |..... 2,868,574 | ..... 536,009 | 06/15/2026.
71644E  AF 9 |PETRO-CANADA.... ..|A|06/01/2018. | INTERFUND TRANSFER.........cccoe. | corerrmrirrireriniririrnnns | s 18,251,132 | ... 15,117,000 | .....15,248,924 ....(3,004) | ... v 15,245,920 ..3,005,212 |..... 3,005,212 | ..... 576,126 | 11/15/2028.
71644E AJ 1 |PETRO-CANADA.... ...|A|06/01/2018. | INTERFUND TRANSFER.... ver [ | s 9,165,282 | ....... 7,000,000 | ....... 8,098,081 , ,928) | ceovvvrerenen0 [ ..(10,928)] ... L0 | 7,952,084 ..0].1,213,198 |..... 1,213,198 | ..... 259,156 | 05/15/2038.
718172 AT 6 |PHILIP MORRIS INTERNATIONAL INC.... | .. | 06/01/2018. | INTERFUND TRANSFER.......ccccove. [ covrrrmrinrirnnrinniirans | v 9,664,790 | ..... 10,000,000 | ....... 9,223,700 | ..cvvvnee 9,571,253 | cooovrirri 0 | oo 35,746 | ..coovnne 0 35,746 0 9,606,999 | ....ccocernnud 0. 57,791 | ....57,791 | ... 193,750 | 08/22/2022.
718549 AE 8 |PHILLIPS 66 PARTNERS LP.......cccoovuvunnee .| 06/01/2018. | INTERFUND TRANSFER.......ccccovvs [ overirerernrinninnines | e 6,382,788 | ....... 6,449,000 | ...... 6,404,936 237 0 6,405,173 ..(22,385)] ........(22,385) | ..... 210,667 | 10/01/2046.
718592 AB 4 |PHILLIPS-VAN HEUSEN CORPORATION |.. | 05/24/2018. | Various.............c...... 3,522 | o, 3,000 | covrernnens 3,465 (21) 0 3,339 | 0 [ s 183 | o183 | 123 | 11/15/2023.
PIPELINE FUNDING COMPANY LLC -
724060 AA 6 |ABS .| 06/01/2018. | INTERFUND TRANSFER.......cccooves [ rererererneeririinirnes | e 3,095,506 | ....... 2,621,771 | ....... 3,075,081 | ..o (V1 0| s (11,736) | oeververecns (U - (11,736) [ oveveernennd (U I 3,063,345 | ..coovvvennen 0 e 32,161 | ........ 32,161 | ....... 74,284 | 01/15/2030.
73020 AC 7 |PNG COMPANIES LLC......ccoorvvvrirvrrriirnns ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | crvreererrnnrinineinerinns [ e 4,150,200 | ....... 4,000,000 | ....... 4,393,028 | .........4,158,556 | ..ooovirieen0 | coieed(9,771) | iiiini0 | s @O77) [0 | 4,128,785 | 0 | e 21,415 | ... 21,415 | ... 168,972 | 02/26/2020.
736508 L# 7 |PORTLAND GENERAL ELECTRIC COMP |.. | 06/01/2018. | INTERFUND TRANSFER.......cccccvet | vornrvrmrimrrivcrirerirns | e 11,785,293 | ..... 11,000,000 | .....11,000,000 .11,000,000 | ..coovrveen0 | e 785,293 .785293 | ..... 283,873 | 11/15/2042.
PORTLAND NATURAL GAS
73664# AA 8 | TRANSMISSION .| 05/10/2018. | CALL TRANSACTION 335,732 331,364 ....331,364 ..331,364 12/31/2018.
BHM1UC 94 9 |POST HOLDINGS INC........ooevorrrrerierirns .| 06/25/2018. | SINKING FUND TRANSACTION.... | ... 580 580 580 580 05/24/2024.
PPL ELECTRIC UTILITIES
69351U AN 3 |CORPORATION .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ verirerernennrninirnes | e 3,437,436 | ....... 3,000,000 | ...... 3,055,583 | ...cooouee 3,049,328 | ..ocovrivrinnn (0 I (G210) 1 I 0 (480) 0 3,048,848 07/15/2041. | 1FE............
70069F CW 5 |PPSI_04-MHQ1... .. | 06/25/2018. | SCHEDULED REDEMPTION.......c. | covvereriirverneirernns | crvverns 114,339 | .......... 114,339 . 12/25/2034. | 1FM.
70069F DL 8 |PPSI_04-WWF1.. ... | .. | 04/25/2018. | SCHEDULED REDEMPTION... 204,775 204,775 ..204,775 12/25/2034. [ 1FM.
740212 AE 5 | PRECISION DRILLING CORP.........cccooune A | 06/15/2018. | SCHEDULED REDEMPTION.......c. | covvreverrercersrinenns | ceereenns 135,143 | .ccovonee 135143 | .o 137,405 | ool T1O17 | 0 | e (1,826) | vein0 | e (1,826) | 0 | e 135,143 12/15/2021. | 3FE............
PRESIDENT AND FELLOWS OF
740816 AG 8 |HARVARD .| 06/01/2018. [ INTERFUND TRANSFER.........cccc. | covrrerirmeerniriniinenes | e 14,756,163 | ..... 10,569,000 | .....12,518,655 | ....ccovvrerrrrrrinn (V1 0 s (L) | — (U (17,739) [ .vvvevennnd 0| e 12,500,916 | ..ccoovrrrne 0|..2,255,247 |..... 2,255,247 | ... 259,528 |01/15/2039. [ 1FE............
PUBLIC SERVICE ELECTRIC AND GAS
74456Q BQ 8 |CO .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ voverirerirneinnieniines | e 2,600,961 | ....... 2,675,000 | ....... 2,667,079 0 0 2,667,132 | oo 0. (66,171)| ........ (66,171) | ....... 76,238 | 03/01/2046.
745332 CD 6 |PUGET SOUND ENERGY INC... ..| 06/01/2018. | INTERFUND TRANSFER 3,302,404 | ... 2,715,000 | ...... 2,714,864 .0 0 2,714,880 | o0 | 587,524 | ....... 587,524 | ...... 96,095 | 04/15/2041.
74531E AC 6 |PUGET SOUND ENERGY INC... .. 1 06/01/2018. [ INTERFUND TRANSFER.......cccoc | vorrvrrmrrrerinnseirerinns | v 10,017,431 | ...... 8,025,000 | ...... 7,846,729 0] 3,494 | 0 | 3,494 | (V1 IO 7,850,223 .2,167,208 |..... 2,167,208 | ..... 352,654 | 03/09/2029.
74733V AC 4 |QEP RESOURCESINC.. .. | 05/11/2018. | MORGAN STANLEY & CO. LLC.... [ .oevererervrrrerirerires | cerrerene 420,675 | .......... 426,000 | .......... 426,420 w0 [ (19) | 0 | i (19) | 0 | oo 426,285 05/01/2023.
74840L AA 0 |QUICKEN LOANS INC ..106/01/2018. | INTERFUND TRANSFER.... ,015,796 | .......2,066,000 | .......2,013,606 0 0 2,015,537 05/01/2025.
74913E  AJ 9 |QWEST CAPITAL FUNDING.. ... | .. | 06/01/2018. | INTERFUND TRANSFER 2,529,450 | ...... 2,772,000 | ...... 2,623,957 .0 0 2,626,104 02/15/2031.
76112B VS 6 |RAMP_05-EFC2.....cccocvnvriiicricrincinens .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ coeeereeemeenerierines | coveenn 728,877 | .......... 728,877 | .......... 687,878 .0 .0 07/25/2035.
76112B 2D 1 |RAMP_06-RS2 ++ | 06/01/2018. [ VAHOUS......cvuvrvrrerererrniserenieinins | ervseerensssissessssneninns | corerns 1,884,285 | ....... 1,923,779 | ....... 1,719,979 .0 .0 03/25/2036.
76113A AG 6 |RASC_06-KS1 .. | 06/25/2018. | SCHEDULED REDEMPTION... ...43,151 ..43,151 ..38,620 .0 .0 02/25/2036.
75406W AD 3 |RASC_06-KS6 ... | .. | 06/25/2018. | SCHEDULED REDEMPTION... v 12,183 [ ..72,153 | ...........63,901 .0 .0 08/25/2036.
771367 BX 6 |ROCHESTER GAS & ELECTRIC.............. .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ verirerernenirriinirnes | e 3,130,091 | ....... 2,600,000 | ...... 2,996,500 0 0 09/01/2033.
BANC OF AMERICA SECURITIES
74978Q AB 1 |RSPPERMIAN INC......ccovvvrviiiinrinririinns . |04103/2018. [LLC e | e 388,159 | .......... 371,000 10/01/2022.
785592 AD 8 |SABINE PASS LIQUEFACTION LLC.. .| 06/01/2018. | Various............ccc..... JEOTUTRTI PV 7,397,843 | ...... 6,937,000 04/15/2023.
81376E AC 9 |SABR_06-NC2 .. | 06/25/2018. | SCHEDULED REDEMPTION......... | cevevevevervriernineires | v 15,714 | o 15,714 03/25/2036.
86358E UA 2 |SAIL_05-6 .. | 04/25/2018. | SCHEDULED REDEMPTION......... [ covcerrrenrrnerierirns | cerverene 488,910 | .......... 488,910 07/25/2035.
80282K AE 6 |SANTANDER HOLDINGS USAINC.... ..| 06/01/2018. | INTERFUND TRANSFER.... ,880,113 ..1,900,000 11,899,402 07/17/2025.
805564 RM 5 | SAST_05-1 .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ coeverererreinrinerires | cvereeirnens 2,190 2,190 | e 2,079 | ... ..2,101 05/25/2035.
80556X AA 5 |SAST_06-2 .| 06/25/2018. | SCHEDULED REDEMPTION......c. | covorevereererrneinenes | eeereeens 118,400 | .......... 118,400 | ..coouee 111,999 | v 113,101 09/25/2036.
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L8038 AA 4 |SBM BALEIA AZUL SARL... .| D[ 06/15/2018. | SCHEDULED REDEMPTION......... | ceoveeerierirrerirenires | wevriin 162,000 | .......... 162,000 | .......... 161,220 162,000 | o0 [0 | 0 | 3,836 | 09/15/2027.
80283N AG 4 |SDART_14-1 ..| 06/15/2018. | SCHEDULED REDEMPTION... IOV 1,097,447 | ....... 1,097,447 | ....... 1,112,237 rernnnn 1,097,447 04/15/2020.
80284B AF 1 |SDART_15-2... .| 04/27/2018. | Various...........cc...... JSTORRRO PP 1,187,812 | ....... 1,188,476 | ....... 1,196,322 | ... 1,190,675 | o0 [ ieieena(785) | 0 | e (785) | a0 | e 1,189,890 04/15/2021.
80285C AH 4 |SDART_16-2... ... | .| 06/29/2018. | JP MORGAN SECURITIES LLC..... | .ocverevercervrrrirnes | s 2,988,164 | ....... 3,000,000 | ...... 2,999,335 | .......... 2,999,760 11/15/2021.
81211K  AK 6 | SEALED AIR CORPORATION.........cccvvenee .. | 04/23/2018. | BARCLAYS CAPITAL INC......cocvver | vorrererirervineireniens | v 622,988 | .......... 555,000 | .......... 562,938 | ..ovevernne 562,264 | ...ooovverein0 [ i n(86) [ o0 | i (88) | (V1 IO 562,178 07/15/2033.
817450  AA 6 |SEMT_13-11 s .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coevererernrvvrricnnrines | crrerernerenn,300 | 9,300 | i 8,852 | i 8,939 0 9,300 09/01/2043.
81746N CB 2 |SEMT_16-3 ..| 06/01/2018. | SCHEDULED REDEMPTION... 11/01/2046.
81746N CC 0 |SEMT_16-3 ..|06/01/2018. | SCHEDULED REDEMPTION 11/01/2046.
SENSATA TECHNOLOGIES UK
81727T AA 6 |FINANCING D| 06/01/2018. | INTERFUND TRANSFER.... 02/15/2026.
78412F AS 3 |SESILLC.... .. | 05/24/2018. | EXCHANGE..... 09/15/2024.
78413M AG 3 |SFAVE_15-5AVE IS... .| 06/01/2018. | INTERFUND TRANSFER.... .0 01/01/2043.
81881V AQ 8 |SHACK_14-5A-ABS.. 05/07/2018. | SCHEDULED REDEMPTION......... [ coeverererncernrinnines | s 1,700,000 | ....... 1,700,000 | ....... 1,700,000 .0 05/07/2026.
83421# AA 1 |SOLGENLLC-ABS.... .. | 06/30/2018. | SCHEDULED REDEMPTION......... [ coveereeernermerierirns | ceverenns 131,339 | v 131,339 | oo 131,339 .0 09/30/2036.
842400 FF 5 | SOUTHERN CALIFORNIA EDISON.... .. | 06/01/2018. | INTERFUND TRANSFER v e | e 19,013,986 | ..... 16,050,000 | .....15,980,095 .0 01/15/2037.
84519% AG 9 |SOUTHWEST POWER POOL INC .| 06/30/2018. | SCHEDULED REDEMPTION......... | cevererereeenrrnerirenes | oveiveinns 75,000 | .ovvernees 75,000 | vovvvrnees 75,000 20 | 75,000 | 0 | (V1 (VN I 1,219 | 09/30/2024.
BANC OF AMERICA SECURITIES
845467 AH 2 | SOUTHWESTERN ENERGY COMPANY.. | .. | 05/22/2018. |LLC 03/15/2022.
84860Y AA 6 |SPMF_14-2A ... .| 06/01/2018. | SCHEDULED REDEMPTION......... [ .oceerrereeririnnennnes 03/01/2041.
BHMINU ER 0 [SPRINT COMMUNICATIONS INC............. .| 06/29/2018. | SINKING FUND TRANSACTION....| ... 02/02/2024.
85208N AA 8 |SPRINT SPECTRUM CO I/ Il /llI/ LLC....... .. | 06/20/2018. | SCHEDULED REDEMPTION......... [ covcereeenermerierirns | cerverene 460,313 . 0 [ (1761) | 0 | (1,761) [ e (U I 460,313 | oo [0 | 0 | 7,733 | 09/20/2021.
853496 AB 3 | STANDARD INDUSTRIES INC.................. ..| 06/01/2018. | Various.............c...... revrnreneensrenienes | v 2,372,000 | ....... 2,320,000 | ....... 2,361,903 | ..oovvvnnen 246,946 | ... 0| e (2,386) | cvoverereens 0 (2,386) 0 2,358,071 | o0 | 13,929 | L 13,929 | 100,344 | 02/15/2023.
BANC OF AMERICA SECURITIES
85571B AG 0 |STARWOOD PROPERTY TRUST INC...... .| 05/11/2018. | LLC v | e 351,338 | .......... 347,000 | .......... 350,566 349,951 | oo [ 1,386 | covrrenee 1,386 | ...o..c.. 7,229 | 12/15/2021.
85915# AE 1 |STERICYCLEINC... . 106/01/2018. | INTERFUND TRANSFER.........ccocoee | v | s 15,384,368 | ..... 15,000,000 .15,000,000 | ..cccooeren0 | e 384,368 | ....... 384,368 | ..... 420,925 | 10/15/2020.
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. | 06/15/2018. | SCHEDULED REDEMPTION......... [ .oveverevernviiniiseiiins | ceererireens 1,040 | oo 1,040 | oo 1,040 | oo 1,040 | oo, (01 (V1 IO 0 0 0 1,040 | oo 0 [ e (01 (V1 I 42 | 12/15/2025.
STONEHENGE CAPITAL FUND
86197@ AA 8 [NEBRASKAI .| 06/15/2018. | SCHEDULED REDEMPTION......... [ ooerererereererinrinns | worerereens 85,231 | ovverns 85,231 | oo 85,231 | oo 85,231 | ovvvverirens (V1 T (V1 I [0 I (1 I (1 I 85,231 | .oovvecrenad 0 [ i (01 (VN I 3,445 | 03/01/2019.
STONEHENGE CAPITAL FUND NEVADA
86198* AA 9 |FUN .. | 04/30/2018. | SCHEDULED REDEMPTION... 39,306 ...39,306 . 01/31/2020.
84751P  ET 2 |SURF_05-BC1...ccooiimiricrisriciieiieeiis .. | 06/25/2018.| SCHEDULED REDEMPTION......... [ oovvrerereirerinnninns | e 35,648 | . ..35,648 | ............35,648 | .... 0 L0 . 20 0 |0 [ 483 | 12/25/2035.
871503 AK 4 | SYMANTEC CORP......cccovvvrvriririerieniiens .. | 05/09/2018. | Various............ccc..... [ESTTRTRUPI RO 194,612 | ..cooonee 195,000 | ...ooooce. 195,244 | ....coovveeee 195,211 | oo 0 | oo (1)) — [V I (L1 ] - 0 | s 195,196 | oovovvvernces 0 | veeenn(584) | cooeene(584) | e 3,045 | 06/15/2022.
BANC OF AMERICA SECURITIES
871503 AU 2 | SYMANTEC CORPORATION.........cccrvvvne .. | 05/18/2018. | LLC 237,503 238,000 04/15/2025.
87155F AL 0 |SYMP_06-2A - ABS.......cccovvvmirererririrnein C| 05/29/2018. | SCHEDULED REDEMPTION......... | coverevvrrenerierirenes | veve 1,881,197 | ....... 1,881,197 10/25/2020.
88023U AG 6 | TEMPUR SEALY INTERNATIONAL INC... |.. | 05/18/2018. | JEFFERIES & CO. INC JRTRRR SO 110,975 | .......... 115,000 06/15/2026.
88031V AA 7 | TENASKA GATEWAY PARTNERS LTD.... .. | 06/30/2018. | SCHEDULED REDEMPTION... 89,906 89,906 12/30/2023.
880451 AU 3 | TENNESSEE GAS PIPELINE CO.............. ..| 06/01/2018. | INTERFUND TRANSFER v [ | s 9,062,994 | ....... 7,223,000 . L0 1,707,795 | ..... 1,707,795 | ..... 367,169 | 04/01/2037.
87264A AL 9 |T-MOBILE USAINC.... .. | 04/01/2018. | CALL TRANSACTION........cccrvvrnc. JSTTRRRO PR 5,047,873 | ....... 4,886,000 | .......5,002,073 | .............653,808 | ...c.cccooeernen0 | crerren(6,835) | v [, (6,835) [ ..vvrevrernend (VI IO 4,980,651 | o0 | e (94,651) | ........ (94,651) | ..... 323,722 | 04/01/2023.
891490 AR 5 |TOSCO CORP.... ... |.. | 06/01/2018. | INTERFUND TRANSFER.... v | 207,492,823 | ... 5,885,000 (5,701) 0 6,089,677 1,403,146 403,146 | ..... 191,263 | 01/01/2027.
891730 AA 5 |TPMT_17-4 .| 05/09/2018. | Various............cc...... revreeneennesenes | o 7,730,365 | ....... 7,885,518 | ......7,907,926 | ...........7,906,943 | ....ccoccovere0 | oirieienn(1,196) | o0 | (1,196) | .oovovvrnnnd (V1 I 7,905,748 (175,383 | ...... (175,383) | ....... 95,012 | 06/01/2057.
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89641U AC 5 |TRINITY ACQUISITION PLC.......cccovvvrnee. D| 06/01/2018. | INTERFUND TRANSFER 5,369,635 5,350,000 | ...... 5,446,488 | ....c.ovviriinri (V1 I 0| e (3,367) | v 0 (3,367) 0 5,443,121 | oo 0. (73,487)| ........ (73,487) | ..... 167,396 | 03/15/2026. | 2FE............
TRI-STATE GEN AND TRANS ASSOC.
89566E A* 9 |INC .. | 04/08/2018. | SCHEDULED REDEMPTION......... | covvererrevvirneiverinns | corenns 1,714,286 | ....... 1,714,286 | ....... 1,714,286 | ........... 1,714,286 | ..o (01 I (0[N IO (V1 IO (V1 I (V1 I 1,714,286 | ...coovenne. (01 I (V1 I 0 [ 51,429 | 04/08/2019. | 1.....cvvvrvnee
TRITON CONTAINER INTERNATIONAL
89675 AN 7 |LTD .. | 04/30/2018. | SCHEDULED REDEMPTION......... [ coveereeemeinericries | coneennad 600,000 | .......... 600,000 | .......... 600,000 | ..coovevence 600,000 | ..ccoovrrvnnens (01 (V1 IO [0 T (U I 0 | e 600,000 | ...coovrvrncn 0 | e (11 (V] I 18,210 | 04/30/2020. | 2.........c.....
TRITON CONTAINER INTERNATIONAL
89675* AQ 0 |LTD .| 04/30/2018. | SCHEDULED REDEMPTION... 257,143 257,143 | ......... 257,143 | oo 257,143 | 0 [ 0 .0 257,143 | v [0 | 0 | 7,869 | 04/30/2020.
902133 AG 2 |TYCOELECTRONICS GROUP SA........... D| 06/01/2018. | INTERFUND TRANSFER v e | e 16,991,808 | ..... 12,386,000 | .....13,256,751 | .... .0 13,249,107 | ..............0 | ..3,742,702 |....3,742,702 | ..... 588,335 | 10/01/2037.
90270Y BE 8 |UBSBB_13-C5.....cccevrumrrrerrrireererinninns .| 06/01/2018. | SCHEDULED REDEMPTION......... [ corevereererenerneries | cevreercnens 2,405 | oo 2,405 | oo 2,429 | s 2417 | e (110 ()] — 0 (13) 0 2,405 | o0 [0 |0 | 35 | 03/01/2046.
90932L AA 5 |UNITED AIRLINES 2015-1 CLASS AA....... .| 06/01/2018. | SCHEDULED REDEMPTION......... [ coovverererniiniiseiines | cvererireens 9,066 | ..oovvvnee. 9,066 | ..oovovnee. 9,066 | ..ooocriiirnns 9,066 | ..oooovvrirnn (01 (V1 IO 0 0 0 9,066 | ..oovrrinnc 0 [ e (01 (V1N IS 156 | 06/01/2029.
UNITED ENERGY DISTRIBUTION PTY
910200 A# 4 |LTD D 06/01/2018. | INTERFUND TRANSFER.......ccccovet [ orrrrmrernenrnsriineinns | veeens 9,840,987 | ..... 10,000,000 | .....10,000,000 | ....ccoovrvmrrrrrcnac0 | 0 [ i [0 | (1 I 0| v 10,000,000 .(159,013) | ...... (159,013) | ..... 207,733 | 10/13/2022.
913017 AT 6 |UNITED TECHNOLOGIES CORP............. ..| 06/01/2018. | INTERFUND TRANSFER 3,227,618 | ....... 2,675,000 | ...... 3,546,375 (23,677) 0 3,522,699 ....(295,081) | ...... (295,081) | ....... 59,742 | 08/01/2028.
913017 BR 9 |UNITED TECHNOLOGIES CORP... .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ orerrrmrerneerneniineines | e 5,151,140 | ....... 5,000,000 | ...... 4,975,050 | .........4,993,334 | ..o | e 1,163 | 0 | e 1,163 |0 | i 4,994,496 | ......c....0 | o 156,644 | ....... 156,644 | ..... 141,250 | 04/15/2020.
913017 BT 5 |UNITED TECHNOLOGIES CORP... ..106/01/2018. [ INTERFUND TRANSFER.......ccccov | vovvvrmrirernnveireninns | v 15,842,762 | ..... 16,050,000 | .....18,344,512 ..(19,770) .18,324,742 .(2,481,980) | ...(2,481,980) | ..... 361,125 | 06/01/2042.
91324P AR 3 |UNITEDHEALTH GROUP INC ..| 06/01/2018. | INTERFUND TRANSFER.... JUOTR I 12,956,801 | ..... 10,700,000 | .....10,012,478 | ....cccovvvvrirecra0 | 0 | 6,851 | 0 [ 6,851 |... .0 ........10,019,329 2,937,472 | ..... 2,937,472 | ..... 441,316 | 03/15/2036.
91324P BQ 4 |UNITEDHEALTH GROUP INC.... .. 06/01/2018. | INTERFUND TRANSFER.......cccoovet [ onerrmrirneinnriiniiinns | e 3,741,585 | ... 3,000,000 | ...... 3,065,940 (518) 0 3,058,524 | oo | oo, 683,061 | ....... 683,061 | ..... 141,808 | 02/15/2041.
903293 BE 7 |USG CORPORATION ..| 06/18/2018. | Various................... 330,019 328,000 | ... 336,090 | .oorernn335,932 | ciiviiinnnn0 | e (348) | 0 | (348) | oo (V1 I 335,583 | o0 [ e (5,565) | vevvenee (5,565) | ...ouvene 7,156 | 06/01/2027.
91913Y AN 0 |VALERO ENERGY CORP... .| 06/18/2018. | CALL TRANSACTION.........c.ovvvrnec JEOTURTRTRRII OV 2,098,600 | ....... 2,000,000 | ...... 2,332,940 | .....e2,055,120 | .ooriviinen0 | s ( (20,714) 0 2,034,406 | ..ol | o (34,406) | ....... (34,408) | ...... 240,788 | 03/15/2019.
91913y AP 5 |VALERO ENERGY CORP... ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | covveererrnniininniveninns | v 9,148,836 | ....... 5,594,000 | ...... 5,580,915 59 0 5,580,974 | . .0 | ..3,567,862 |..... 3,567,862 | ..... 417,685 | 03/15/2039.
Q9389 AD 2 |VECTORLTD...cccommverrererinrrmerierererereeens D| 06/01/2018. | INTERFUND TRANSFER.......cocovet | corvrernrrinrrverirerrns | e 10,278,973 | ..... 10,000,000 | .....10,000,000 | .........10,000,000 | ....ccvevrees0 | v |0 | i (U IR 0| e 10,000,000 | ...coovrvrnec 0. 278973 | ....... 278973 | ... 189,175 | 12/20/2022.
92343V CM 4 |VERIZON COMMUNICATIONS INC.......... ..106/01/2018. [ INTERFUND TRANSFER.......cccovv | covvrireriniririnrrerinns [ s 5,693,118 | ....... 5,941,000 | ...... 4,740,081 | .oovovivineeend0 | 0 ] 2,801 | 0 | 2,801 [0 | 4,742,882 | 0] 950,235 | ....... 950,235 | ..... 231,593 | 08/21/2054.
92343V CV 4 |VERIZON COMMUNICATIONS INC.......... ..| 06/01/2018. | INTERFUND TRANSFER.... JUOTR I 11,767,153 | ..... 12,600,000 | .....11,989,926 . L0 | .(230,114) | ...... (230,114) | ..... 203,347 | 01/15/2036.
92343V DC 5 |VERIZON COMMUNICATIONS INC.......... ..| 06/01/2018. | INTERFUND TRANSFER 3,609,852 | ....... 4,162,000 | ....... 4,159,852 | ..vovvererirrinnnnd0 | veiriinincn0 [ 13 | 0 | 13 [ (U I 4,159,865 ...(650,013) | ...... (550,013) | ..... 136,392 | 08/15/2046.
92343V EJ 9 |VERIZON COMMUNICATIONS INC.......... .1 05/10/2018. [ EXCHANGE..........covvevierinerininnines | crvveererinsiisissineninns | corenns 2,570,394 | ...... 2,891,000 | ....... 2,563,278 6,332 0 2,570,394 | oovvvvieenl0 | (O ISV | N ISP 79,181 | 05/01/2029.
VERIZON CORPORATE SERVICES
91845% AA 2 |GROUP | .| 06/01/2018. | Various. reverenesnsens | e 6,425,036 | ....... 6,552,843 0 0 6,552,843 ...(127,808) | ...... (127,806) | ....... 94,173 | 05/15/2035.
92552V AK 6 |VIASAT INC .. | 04/20/2018. | WELLS FARGO ADVISORS, LLC.. [ ...ccosvvemrrverirerirns | cevveri 140,385 | .......... 147,000 | ......... 148,286 | ............. 148,226 | ..covvvvveen0 | cevriireeend(72) | viivvieeennd0 | (1)) — 0 | e 148,153 | w0 | e (7,768) | ...ccvve (7,768) | ......... 4,892 | 09/15/2025.
VICTORIA POWER NETWORKS
Q9396# AC 5 |(FINANCE) D| 06/07/2018. | MATURED........ ST P 10,000,000 | ..... 10,000,000 | .....10,000,000 | ......... 10,000,000 | ..ovvverernns (VI I (0 IO (V1 IO (V1 I (V1 R 10,000,000 | ...oovvvvren. (V1 I (VI I 0. 203,000 |06/07/2018.
VIRGINIA INTERNATIONAL GATEWAY
92783# AB 2 |INC .. 06/01/2018. | INTERFUND TRANSFER.......ccoooves [ o | o 42,223,870 | ... 43,800,000 | .....43,800,000 | ....ccoorrvrrrrrrerrns (V1 IO (V1 I (0[N IO (V1 IO (U I 0| v 43,800,000 | ...cocoveenne 0 |.(1,576,130) | ...(1,576,130) | ..... 683,426 | 11/03/2041.
92826C AF 9 [VISAINC.....ccooiviiriirinrirerirericirseieniis .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws [ vorerirmrernennrinirnes | e 3,908,390 | ....... 3,698,000 | ....... 3,692,051 37 0 3,692,088 | ..ccocoeeerl0 | e 216,302 | ....... 216,302 | ....... 73,765 | 12/14/2045.
924279 AE 2 |VSAC_13-1 .| 06/28/2018. | SCHEDULED REDEMPTION......... | ... JOO IO 14,772 | o 14,772 | o 14,772 | el TATT2 | 0 [ i | 0 | i [0 | il 14772 | 0 | (0 RPN | B PPN 175 | 04/30/2035.
92922F 4R 6 |WAMU_05-AR13.....oovriiiireiereicirenis .. | 06/25/2018. | SCHEDULED REDEMPTION......... | cevevevrernriernirneires | overerines 14,606 | ............ 14,606 | ............ 13,565 | ovovreeerenn 13,590 | o0 | 1,016 | 0 [ i 1,016 [0 | e 14,608 | 0 | (VI I 0 [ 152 | 10/25/2045.
92925C BD 3 |WAMU_05-AR19 .. | 06/25/2018. | SCHEDULED REDEMPTION......... [ oocvererereeririnnines | eorerereens 13,798 | oo 13,798 | oo 12,142 | 12,184 | 0 | 1614 | 0 [ 1,614 |0 ] 13798 | 0 | (V1 (VN IS 141 | 12/25/2045.
949746 RF 0 |WELLS FARGO & COMPANY. .. |..106/01/2018. | INTERFUND TRANSFER [T 20,360,674 | ... 18,502,000 | .....16,485,799 | .... L0 . L0 . .0 | ..3,864,629 |..... 3,864,629 | ..... 391,839 | 01/15/2044.
94978# CZ 8 |WELLS FARGO-WACHOVIA BANK - ABS |.. | 06/01/2018. | INTERFUND TRANSFER........cccce. | covernrernvrinirirerirenes | cevie 4,796,226 | ....... 4,504,039 | ....... 4,504,039 | ..o (V1 I [V (V1 IR [0 T (U IR [V I 4,504,039 | ... 0. 292,187 | ....... 292,187 | ..... 102,157 | 01/02/2025.
HIMCO OPERATIONAL
BHM1ST DP 3 |WESTERN DIGITAL CORPORATION....... ..| 05/15/2018. | TRANSACTION 262,259 265,715 | .......... 262,259 | ..oeen262,345 | 0 | 214 | 0 [ 214 | s 0 | oo 262,559 (299)] .. (299) | ..o 4,682 | 04/29/2023.
BHM1VB S1 5 | WESTERN DIGITAL CORPORATION....... .| 06/29/2018. | SINKING FUND TRANSACTION.... | ... 664 664 656 | ... 0 0 656 | . o B w8 [ 1| 04/29/2023.
94989C AZ 4 |WFCM_15-C26 ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | covvrerernniinineineninns | oo 4,222,002 | ....... 4,280,000 | ....... 4,374,703 | oo (V1 IO (1 I (4,097) | ovvrrnnnd (V1 I (4,097) [ ovenrvrirnnd (VI IO 4,370,607 | .oovvvrnnnn 0 |...(148,605) | ...... (148,605) | ....... 51,075 | 02/01/2048.
949890 BB 4 |WFCM_15-C27...ccovvvrieririiricrierinceinns .| 06/01/2018. | INTERFUND TRANSFER.......cccoovws | overirererneninninirines | v 4,458,189 | ....... 4,516,470 | ....... 4,631,154 | oo (U 0| e (3,638) | verreracn (V0 R (3,638) | ..ocevrrirnnad (U [ 4,627,517 | oo 0]...(169,327) | ..... (169,327) | ....... 62,312 | 02/01/2048.
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
95000H BH 4 |WFCM_16-LC24.. ..| 06/01/2018. | INTERFUND TRANSFER 3,897,144 4,119,704 .0 (4,529) .. ..4,101,865 ..(204,721) | ......(204,721) | ....... 67,340 | 10/01/2049. [ 1FM...
9497EM AG 0 |WFHET_05-4 w.r | .| 06/25/2018. | SCHEDULED REDEMPTION......... | coovcerervrienericries | ceveianns 336,220 v 314,576 .0 336,220 20 0 | e [ 3,773 | 12/25/2035.
969457 BU 3 |WILLIAMS COS INC......cocvverirrririrerirarns ..106/01/2018. [ INTERFUND TRANSFER.......cccovve | covrrerernnrininnirerinns | e 2,431,575 | .......2,500,000 | ....... 2,414,135 2,419,341 | o 0| . 12,234 | ... 12,234 | ....... 34,944 | 01/15/2023.
96950F AN 4 |WILLIAMS PARTNERS LP ..| 06/01/2018. | INTERFUND TRANSFER 5,923,223 | ......5,671,000 | ....... 5,579,434 5,579,926 | .....ccoeenl0 | oo 343,298 | ....... 343298 | ..... 227,124 | 03/04/2044.
976657 AG 1 | WISCONSIN ENERGY CORP. w.. | .1 06/01/2018. | INTERFUND TRANSFER.......cccovv | vorrrermrvernnnirerinns | v 13,077,714 11,943,394 1 w0 0 (10,976) | 0 | (10,976) [ ..oovvrrennnnd (V1 I 11,932,418 .0 ] .1,14529 | ..... 1,145,296 | ..... 461,859 | 04/01/2033.
983793 AF 7 |XPO LOGISTICSINC......cccvvrurrrierieriranes .. | 05/08/2018. | BNP PARIBAS SECURITIES CORP| ... 243,670 236,000 | .......... 245428 | ... 244,068 | ...ccooieeeen0 | o 725) | a0 | s (725) | covvvvernennn0 [ i 243343 | .o 0 | oo 327 | s 327 | .. 9,998 | 09/01/2023. | 4FE............
98385X AP 1 | XTOENERGY INC.....ccoosvvimmiiniriinriinsinnns .. [ 06/15/2018. | MATURED........cooiivenrinrinsmisninnns | eosensssesssesssnsssinns | oseens 7,000,000 | ....... 7,000,000 | ....... 7,659,714 | oo 7,070,256 | oo | 0iiine(70,256) | coviiviiiinnd0 | (70,256) [ ..vvvvevinnenc0 | i 7,000,000 | o0 [ [ P 0. 192,500 | 06/15/2018. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous .2,048,155,668 |.1,803,341,710 |.1,840,289,784 | .......432,839,508 | ......c.oc....0 | ..(1,094,772) | ccvvvevenn 0 [ oo (1,094,772) |. ....1,834,208,151 213,560,953 | .213,560,953 | 61,655,915 XXX XXX
8399997. Total - Bonds - Part 4 .2,629,643,035 |.2,357,612,432 |.2,389,790,196 | ....... 526,353,896 | ....ccoceoeninc0 | 0(999,865) | covvovvrirenn0 [ (999,865) ....2,383,193,611 246,062,859 | .246,062,859 | 72,775,300 XXX XXX
8399999. Total - Bonds .2,629,643,035 |.2,357,612,432 |.2,389,790,196 | ....... 526,353,896 | ........ccc.eee.0 | ......(999,865) | covoovvienn0 | i (999,865) ....2,383,193,611 246,062,859 | .246,062,859 | 72,775,300 XXX XXX
Common Stocks - Industrial and Miscellaneous
011642 10 5 |ALARM.COM HOLDINGS INC.......ccovvvvne | ‘ 06/19/2018. | BARCLAYS CAPITALINC.....ocoovne | covrnnnns 6,187.000 | .......... 277,095 XXX ....281,768 ..281,768 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous.. 277,095 XXX ....281,768 ..281,768 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
TALCOTT RESOLUTION DISTRIBUTION
87423* 10 6 |COMPANY, INC . | 05/25/2018. | DIRECT WITH INSURER......cccies | corernrirnnnininnsninnnes | avvi 1,429,351 XXX ] 1,429,351 | coovvveens 1,429,351 [ oovvvinnnenad 0 [ o (V)] I 0 | oo 0 [ [ I 1,429,351 | oo 0 [ 0 [ oo (V] 0 XXX |
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates........ ..o | osneas 1,429,351 XXX ] 1,429,351 [ .o 1,429,351 | oo [ P 0 | i [0 0 [ 0 [ 1,429,351 | oo 0 [ 0 [ i (V] 0 XXX XXX
Common Stocks - Mutual Funds
HARTFORD EMERGING MARKET EQY HIMCO OPERATIONAL
41664M 38 3 (CLI .1 05/25/2018.| TRANSACTION | ... 237,326.995 | ....... 2,340,044 XXX .1,618,251 12,359,030 | ..... (740,779) 0 ] 0 [ (740,779) | ovovvernnnd (V1 I 1,618,251 XXX u....
26200Q 10 5 |DREYFUS INDEX.... .| 01/26/2016. | DIRECT WITH ISSUER 21 XXX 0 0 0 0 XXX L.
416649 35 8 |HARTFORD CAPITAL APPRECIATION-R4|.. [ 06/30/2018.| DIRECT WITH ISSUER 2.843 121 XXX .0 0 0 112 XXX L.
416649 28 3 |R4 .| 06/30/2018. | DIRECT WITH ISSUER 47.438 1,207 XXX ...0 0 0 1,144 XXX L.
416649 39 0 |HARTFORD SMALL COMPANY FUND..... |.. | 06/30/2018. | DIRECT WITH ISSUER 4.222 103 XXX 0 0 0 87 XXX L.
416649 25 9 |HARTFORD HIGH YIELD FUND - R4....... .. | 06/30/2018. | DIRECT WITH ISSUER 0 XXX ()} 0 0 0 XXX L.
HARTFORD TOTAL RETURN BOND
55272P 25 7 |FUND .| 06/30/2018. | DIRECT WITH ISSUER 27.471 284 XXX | e 284 | i 284 | o, (11 (V1 IO 0 0 {0 | 284 | 0 [ (11 (VI IO 0 XXX | I
552981 46 6 |MFS TOTAL RETURN FUND-R3............... .. | 06/30/2018. | DIRECT WITH ISSUER 2.357 44 XXX s 35 | 35 [ o 0 0 e |38 v [ 8 | s 8 | 0 XXX |
9299999. Total - COMMON StOCKS = MUIUAI FUNDS........eviiieiiisiiiisiiisiisiis ceississens st | cnnens 2,341,824 XXX ] e 1,620,037 2,360,816 | ..... (740,779) | covvvvvvevcnnnn [ o0 [ (740,779) | ovvovvvrnenn0 | i 1,619,913 | 0 | 721,910 | ....... 721,910 | ...... 36,425 XXX XXX
9799997. Total - COMMON SIOCKS = Part 4. ot snisssnsens | ovieaesd 4,048,270 XXX 3,331,156 | ...........3,790,167 | ..... (740,779) | vvovvcevveennnd0 | viiiiieinn0 [ (740,779) | .oovvvvveeeren0 | 10000 3,331,082 | 0 | s 717,237 | ....... 717,237 | ....... 36,425 XXX XXX
9799999. TOtal = COMMON SHOCKS. ....vvevesrtere st sttt | sereed 4,048,270 XXX ] 3,331,156 | oo 3,790,167 | ..... (740,779) | oo [0 [ (740,779) | oovovvvrnvnnn0 | 00000003,331,082 | v | i 717,237 | ....... 717,237 | ....... 36,425 XXX XXX
9899999. Total - Preferred and COMMON STOCKS......cuiuuiiuiieiiriiistiieiisiiiis atesemisssssessss sttt | cereres 4,048,270 XXX ] 3,331,156 | .oocvene 3,790,167 | ..... (740,779) | vvovvevinennnd0 | iiiiiinn0 i (740,779) | .ooovvovveeeern0 | 10000 3,331,032 | 0 [ s 717,237 | ....... 717,237 | ....... 36,425 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks............c.evereverenns .2,633,691,305 XXX .2,393,121,352 | .......530,144,063 | ..... (740,779)| ......(999,865) | ..............0 | ...... (1,740,644) ....2,386,524,644 246,780,097 |.246,780,097 | 72,811,725 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 2.




Stterentas ot une 0, 2018 ve. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Put Options

BARCLAYS BANK

S&P IDX PUT @ 1206.55 11/13/20..........ccccc....... VAGLB Hedge - GMWB Derivatives.................... NA........ Eo PLC G5GSEF7VJP5I70UK5573..... | 11/15/2010( 11/13/2020] ............0 |..271,837,000 | ...1,206.5500 | ....29,862,110 | ..ccoveerrrcrccc. (U [O— 0....1,09589 |[..| ......1,095,895 [ ......(561,086) 0 0 0 0 0003.
DEUTSCHE

S&P IDX PUT @ 1177.05 11/16/20..................... VAGLB Hedge - GMWB Derivatives.................... NA........ Eo BANK, AG 7LTWFZYICNSX8D621K86..... | 11/16/2010| 11/16/2020] ...........0 | ..138,568,911 | ...1,177.0500 | ....15,030,030 | ...cocccoercrccc 0 [ i 0] .i513,360 [ .| oo 513,360 | ......(274,536) 0 0 0 0 0003
DEUTSCHE

S&P IDX PUT @ 1063.08 11/17/20...................... VAGLB Hedge - GMWB Derivatives..................... NA......... Eo BANK, AG TLTWFZYICNSX8D621K86..... | 11/17/2010{ 11/17/2020] ............0 | ..135,918,500 | ....1,063.0800 | ....12,402,600 | .................. (U [— 0 | o 347,034 || e 347,034 | ......(204,253) 0 0 0 0 0003
WELLS FARGO

S&P IDX PUT @ 1431.25 10/21/22..................... VAGLB Hedge - Macro Hedge...........c..ocooovereeeeece. NA........ Eo BANK KB1H1DSPRFMYMCUFXTO09. | 10/19/2012| 10/21/2022] ............0 | ..189,929,794 | ...1,431.2500 | ....30,380,002 | ....ocooeeecrccc... (U [S—— 0]....3,465,642 | ...| ........ 3,465,642 | ......(818,804) 0 0 0 0 0002.
BANK OF

S&P IDX PUT @ 1426.25 10/21/22..................... VAGLB Hedge - Macro Hedge...........ccccccccccceeec. NA......... Eo AMERICA, NA B4TYDEB6GKMZO031MB27..  10/22/2012| 10/21/2022] ............0 | ..190,595,631 | ....1,426.2500 | ....30,400,002 | .......cccoc0...... 0 [ e 0]....3,441740 | .| ... 3,441,740 | ......(815,432) 0 0 0 0 0002
DEUTSCHE

S&P IDXPUT @ 1410.77 10/21/22.....coovvcccvcvere VAGLB Hedge - Macro Hedge..............oooocceveirnes N/A......... Ees BANK, AG TLTWFZYICNSX8D621K86..... [ 10/23/2012] 10/21/2022( ............0 | ..192,687,607 | ....1,410.7700 | ...30,749,999 | ..occccooeorrree. (U [ 0]....3,368,039 |..| ........ 3,368,039 | ......(804,945) 0 0 0 0 0002

S&P IDXPUT @ 1411.60 10/21/22.....coovcccvcreres VAGLB Hedge - Macro Hedge..............cooocccvevnnes N/A......... Ees HSBC BANK USA  1IEBVN30JCEQV1H4R804...... 10/25/2012]10/21/2022] ............0 | ..192,572,049 | ...1,411.6000 | ....29,899,861 | ...cc....crooen (U O 0] ... 3,371,971 | ] i 3,371,971 | ......(805,505) 0 0 0 0 0002

S&P IDX PUT @ 1409.50 10/21/22......ovvcccvcrveree VAGLB Hedge - Macro Hedge.............ccccuvvvree. NA..... Ees HSBC BANK USA  1IEBVN30JCEQV1H4R804...... 10/26/2012|10/21/2022] ............0 | ..192,860,196 | ...1,409.5000 | ....30,249,672 0 0 3,362,031 | .| ... 3,362,031 | ......(804,083) 0 0 0 0 0002
BARCLAYS BANK

S&P IDXPUT @ 1425.10 10/21/22.....covvcccvcceres VAGLB Hedge - Macro Hedge...............ccooooceeveeces N/A......... E PLC G5GSEF7VJP5I70UKS573..... | 11/01/2012] 10/21/2022( ............0 | ..190,748,023 | ....1,425.1000 | ...29,999,780 | ..ococccverirrrrcd (U [— 0].....3,436,224 | ...| ........ 3,436,224 | ......(814,649) 0 0 0 0 0002
JP MORGAN

S&P IDX PUT @ 1412.30 12/18/20..................... VAGLB Hedge - Macro Hedge...........cccccccccoeecce. NA......... Eo CHASE BANK 7TH6GLXDRUGQFUS7RNES7. | 11/05/2012| 12/18/2020] ............0 | ..192,478,265 | ...1,412.3000 | ....28,440,000 | ....ococoeececc... (U [ 0 |..1,472945 | .| ......1,472,945 | .....(609,831) 0 0 0 0 0002.
DEUTSCHE

S&P IDX PUT @ 1431.68 12/18/20..................... VAGLB Hedge - Macro Hedge............cccccccccceccc. NA......... Eo BANK, AG TLTWFZYICNSX8D621K86..... | 11/06/2012| 12/18/2020] ...........0 | ..189,873,387 |...1,431.6800 | ...27,899,998 | ................... 0 [ i 01....1,528320 | ...| ........ 1,528,320 | ......(621,932) 0 0 0 0 0002.
JP MORGAN

S&P IDXPUT @ 1381.80 12/18/20.......ocvcccccrreree VAGLB Hedge - Macro Hedge...............ccoococeeveecee N/A......... Eo CHASE BANK TH6GLXDRUGQFUS57RNEY7. [ 11/09/2012] 12/18/2020] ............0 | ..196,727,078 | ....1,381.8000 | ...28,580,000 | .......cccco..r.. (U [O— 01...1,387,884 | .| ........ 1,387,884 | ......(590,581) 0 0 0 0 0002
MORGAN

S&P IDX PUT @ 1370.00 11/18/22..................... VAGLB Hedge - Macro Hedge...............coooeeveceeece. NA......... Eo STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 11/14/2012] 11/18/2022] ............0 | ..198,419,263 | ....1,370.0000 | ....30,799,704 0 0 3,251,055 |...| ........ 3,261,055 | ......(790,402) 0 0 0 0 0002.
WELLS FARGO

S&P IDX PUT @ 1350.00 12/18/20..................... VAGLB Hedge - Macro Hedge.............cccccccccecec. NA......... Eo BANK KB1H1DSPRFMYMCUFXTO09. | 11/15/2012 12/18/2020] ...........0 |..201,360,730 | ....1,350.0000 | ...28,779,998 | ................... 0 [ i 0]....1,304,152 | .| ........ 1,304,152 | ......(568,038) 0 0 0 0 0002.
GOLDMAN

S&P IDX PUT @ 1455.67 01/20/23........coccc0cceree VAGLB Hedge - Macro Hedge............cccccuvvvrrn. N/A...... Eees SACHS INTL W22LROWP2IHZNBB6K528... | 01/08/2013[01/20/2023] ............0 |..186,743,592 | ....1,455.6700 | ....29,638,591 | ....oocerrsccceren (U [ 0]....3,844,345 | .| ........ 3,844,345 (892,575) 0 0 0 0 0002

S&P IDX PUT @ 2400 12/21/18. .| VAGLB Hedge - Macro Hedge .| HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 11/03/2017]12/21/2018 .. ..407,755,500 | ....2,400.0000 0 0 0 |....(7,779,933) | ... 7,779,933)| ...(4,707,134) 0 0 0 0 0002.

S&P IDX PUT @ 2400 12/21/18. .| VAGLB Hedge - Macro Hedge E.......| CITIBANK,N.A.... E570DZWZ7FF32TWEFAT6...11/07/2017| 12/21/2018] .. .407,755,500 | ....2,400.0000 0 0 (7,800,728)| ... 7,800,728) | ...(4,707,269) 0 0 0 0 0002.
BARCLAYS BANK
S&P IDX PUT @ 2400 12/21/18.......ccvcvcvivivcvirene VAGLB Hedge - Macro Hedge................coocovevveecee NA......... Eo PLC G5GSEF7VJP5I70UKS573..... | 11/08/2017 12/21/2018] ............0 | ..407,756,500 | ....2,400.0000 0 0 0. (7,802,214) ] ... ...... (7,802,214) | ...(4,707,279) 0 0 0 0 0002
BARCLAYS BANK
S&P IDX PUT @ 2500 12/18/20.........cccecesevcvcreene VAGLB Hedge - Macro Hedge..............ocoooveveeeeece. NA........ Eo PLC G5GSEF7VJP5I70UK5573..... | 06/13/2018 12/18/2020] ............0 | ..489,306,600 | ....2,500.0000 0 0 0 3,096,213 | ... 3,096,213 | ...3,096,213 0 0 0 0 0002
JP MORGAN
S&P IDX PUT @ 2500 12/18/20. .| VAGLB Hedge - Macro Hedge .| CHASE BANK TH6GLXDRUGQFUS7RNES7. | 06/14/2018| 12/18/2020] .. ..733,959,900 | ....2,500.0000 0 0 0]....4552855 4,552,855 | ...4,552,855 0 0 0 0 0002.
JP MORGAN
S&P IDX PUT @ 2500 12/18/20......cc0cc0eccrcevrrree VAGLB Hedge - Macro Hedge.............ccooocceveinnes N/A......... Ees CHASE BANK TH6GLXDRUGQFUS57RNEY7. | 06/15/2018]12/18/2020] ............0 | ..244,653,300 | ....2,500.0000 0 0 0] ..858,738 [ | oo 858,738 | .......858,738 0 0 0 0 0002
JP MORGAN
S&P IDX PUT @ 2700 06/20/25 OFFSET OFFSET. [E........ CHASE BANK TH6GLXDRUGQFU57RNES7. | 06/25/201806/20/2025] ............0 |..100,579,690 | ....2,700.0000 0 0 0. (438,742) [ .| e (438,742)| .....(438,742) 0 0 0 0 0001............
S&P IDX PUT @ 2700 06/20/25 OFFSET OFFSET.[E....... HSBC BANK USA 1IE8VN30JCEQV1H4R804...... 06/27/2018] 06/20/2025 0 |..201,159,380 | ....2,700.0000 0 0 0. (376363)]..]........ (376,363) | ......(376,363) 0 0 0 0 0001............
0099999. Total-Purchased Options-Hedging Other-Put Option ..413,112,348 0 0]...19,500461 |XX] ......19,500,461 | (16,405,634) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other ..413,112,348 0 0 f...19,500,461 |XX] .....19,500,461 | (16,405,634) 0 0 0 0 XXX XXX
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
0379999. Total-Purchased Options-Put Options ..413,112,348 0 0]....19,500461 |XX] .....19,500,461 | (16,405,634) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. ..413,112,348 0 0]...19,500461 |XX] ......19,500,461 | (16,405,634) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
BARCLAYS BANK
S&P IDX PUT @ 712.55 10/21/22.........ccccererecee. VAGLB Hedge - Macro Hedge...........cccoccouceueruceces NA......... | PLC G5GSEF7VJP5I70UK5573..... | 11/01/2012( 10/21/2022] ............0 | ..381,496,046 | ....... 7125500 | ...(19,119,860) | ....occvcvcvncncnd (VN IO 0 (818,531) | oo [ o (818,531)] .......399,336 0 0 0 0 0002
SOCIETE
S&P IDX PUT @ 700.00 10/21/22..........coovvvvvnene VAGLB Hedge - Macro Hedge...........ccccooucvvvvucnens NA........ E.e GENERALE O2RNE8IBXP4R0TD8PU41.... | 11/07/2012] 10/21/2022] ...........0 | ..380,571,800 | ....... 700.0000 | ...(18,760,000) 0 0 (807,668) | ... | ..ooe (807,668)| .......513,006 0 0 0 0 0002
SOCIETE
S&P IDX PUT @ 700.00 10/21/22..........ccco0e0ece. VAGLB Hedge - Macro Hedge..........cccccccccceeceee. NA........ E GENERALE O2RNE8IBXP4R0OTD8PUA41.... [ 11/08/2012| 10/21/2022] ............0 | ..380,571,800 | ....... 700.0000 | ...(18,862,200) 0 0 (807,668) | ... [ ...c.cc... (807,668) | .......513,006 0 0 0 0 0002.
S&P IDX PUT @ 700.00 10/21/22..........cccc0e0eee. VAGLB Hedge - Macro Hedge............ccccccccceecece NA......... E CITIBANK, N.A..... E570DZWZ7FF32TWEFAT76... | 12/21/2012|10/21/2022] ............0 | ..380,571,800 | ...... 700.0000 | ...(17,788,400) 0 0 (869,428) | ... (869,428)| .......388,131 0 0 0 0 0002.
GOLDMAN
S&P IDX PUT @ 727.84 01/20/23...........ccc.cc...... VAGLB Hedge - Macro Hedge............ccccooccuuuvucuees NA......... | SACHS INTL W22LROWP2IHZNBB6K528... | 01/08/2013] 01/20/2023 ............0 | ..373,487,184 | ...... 727.8400 |...(17,708,687) 0 0 (621,602) | ... (621,602)] .......618,237 0 0 0 0 0002.
JP MORGAN
S&P IDX PUT @ 1350 06/20/25 OFFSET OFFSET. [ E......... CHASE BANK 7H6GLXDRUGQFU57RNEY7. | 06/25/2018 06/20/2025] ............0 |..100,579,690 | ....1,350.0000 0 0 0 | 160,505 | ..o | v 160,505 | .......160,505 0 0 0 0 0001.............
S&P IDX PUT @ 1350 06/20/25 OFFSET OFFSET. [E......... HSBC BANK USA 1IE8VN30JCEQV1H4R804...... 06/27/2018] 06/20/2025 0 |..201,159,380 | ....1,350.0000 0 0 01.....114485 | .| ... 114,485 | ......114,485 0 0 0 0 0001...........
0519999. Total-Written Options-Hedging Other-Put Options ...(92,239,147) 0 0. (3,649.908) |XX] ....... (3,649.908)] ....2,706,706 0 0 0 0 XXX XXX
0569999. Total-Written Options-Hedging Other. ...(92,239.147) 0 0. (3,649.908) |XX] ....... (3,649.908)] ....2,706,706 0 0 0 0 XXX XXX
0799999. Total-Written Options-Put Options. ...(92,239,147) 0 0. (3,649.908) |XX] ....... (3,649.908)] ....2,706,706 0 0 0 0 XXX XXX
0849999. Total-Written Options. ...(92,239,147) 0 0. (3,649.908) |XX] ....... (3,649,908)] ....2,706,706 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
SWP: 1.55%(3ML) 10/25/18 Bond Portfolio. | D PART 1| A.... | [0 | S LCZ7XYGSLJUHFXXNXDS8S... |06/12/2014| 10/25/2018[ ) | ....25,000,000 | 1.55%(3ML)... 0 0. (48,056) 0] (71,252) 0 0].....70771 97/100..........
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0. (48,056) 0 XX oo (71,252) 0 0 0 0f....70771 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
JPY]
DEUTSCHE 0.00%(USD
CSWP: ZERO JPY(USD) 10/31/18 Liability. N/A......... D.........| BANK, AG 7TLTWFZYICNSX8D621K86..... | 01/29/2009] 10/31/2018| ............0 | ..221,762,815 0.00%), 0 0 0 0 ....(87,551,612) 0 0 0 (VN IO 643,672 | oo 100/100........
JPY]
JP MORGAN 0.00%(USD
CSWP: ZERO JPY(USD) 10/31/19 Liability. NA......... D.........| CHASE BANK 7TH6GLXDRUGQFUS57RNES7. |01/28/2009 10/31/2019] ............0 | ..222,269,574 0.00%) 0 0 0 0 ....(79,536,840) 0 0 0 0f... 1,285,031 | ..ooovvveverenn 100/100........
usb
JP MORGAN 3.05%(EUR
CSWP: USD 3.05% (EUR 1.12%) 09/23/26.......... 980745F*9 - WOODWARD INC..........coooermmrrernnns D PART 1| D..........| CHASE BANK THB6GLXDRUGQFU57RNE97. | 09/14/2016]09/23/2026] ............0 | .....2,248,800 1.12%) 0 0 20,857 (85,500) | oo [ covereeee (196,050) 20 66,500 0 0 32,273 100/100........
usb
2.86%(EUR]
CSWP: USD 2.86%(EUR 0.84%) 11/15/23.......... 92927KB*2 - WABCO HOLDINGS INC................ | D PART 1| D.......... | CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6...|09/27/2016{ 11/15/2023] ............0 | .....2,793,239 0.84%), 0 0 27,795 | ........(119,625) | ... (250,157) 0 83,125 0 0 32,397 100/100........
usD
JP MORGAN 3.00%(GBP
CSWP: USD 3.00%(GBP 2.31%) 02/20/25..........| G1591#AUB - BRITVIC PLC...........ccvevmvrrerinnnens D PART 1| D..........| CHASE BANK 7TH6GLXDRUGQFUS57RNES7. | 11/01/2016|02/20/2025] ...........0 | ......2,448,000 ACHLY] (VN I (U I 4,945 | .........(196,600) | ... | .......... (310,508) I IO 65,000 | ..oooovvrvinnnnnn 0 [ o 0 231,562 | oo 100/100........
usD
4.00%(EUR
CSWP: USD 4.00%(EUR 1.84%) 12/07/27.......... B9550@AA9 - UMICORE SA.........ccccooovciviicciicae D PART 1| D........| CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6...| 04/05/2017]12/07/2027] ............0 | .....5,331,571 1.84%) 0 0 52,440 (506,179) | ... [ -cvcveee (733,239) 0] 166,250 | oo (U [N 0 281,922 | 100/100........
usb
3.56%(GBP|
CSWP: USD 3.56%(GBP 2.35%) 01/31/25.......... | GB030*AJ9 - SENIOR PLC........coovvvvvevrirrrcrrcriinens D PART 1| D..........| CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6...| 12/01/2017]01/31/2025] ............0 | ......4,054,054 2.35%) v (V1 R 0 21461 | 86,400 || 43,799 w0 ] 86,400 0 0 52,054 100/100........
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0]....127.499 (821,504) |XX| ...(168,534,607) 0. 467,275 0 0f... 2,158,911 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0]....79443 (821,504) |XX] ...(168,605,859) 0. 467,275 0 0 2,229,682 XXX XXX
Swaps - Hedging Other - Interest Rate
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21 OFFSET OFFSET. | C........| INTL GGDZP1UYGU9STUHRDP48 | 06/06/2006]06/08/2021] ...........0 | ...66,000,000 | 3ML(5.66%)... ] ..coccvevrvrrerec (V1 0 |...(1,240,390) | ...... (5,225,892) | ... | e (5,225,892) | ....2,392,980 0 0 (V] [P 566,069 | .....ocoouvrnnene 0001....covere
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET.|C.........| CAP SV GDWTXX03601TB7DW3U69. | 06/14/2006] 06/16/2021] ...........0 | ...46,500,000 | 3ML(5.63%)... ] ..cocreveecrenecc (V1 P 0] . (856,359) [ ....... (3,668,252)| ... | .......(3,668,252) | ....1,679,862 0 0 (U -~ 400,304 | ..oocccvcvricne 0001..coccrern
CREDIT SUISSE
SWP: ZERO 2.50%(3ML) 12/22/28..................... VAGLB Hedge - GMWB Derivatives.................... NA........ LA FBINT E58DKGMJYYYJLNBC3868.... [ 12/18/2008 12/22/2023| ...........0 |..135,000,000 | 2.50%(BML)...| ...covcvvvvvneecncnd (VN I 0f....691850 | ... (3,169,017) | ... | -...... (3,169,017) | ...(5,872,528) 0 0 0f... 1,580,450 | ......cocvvveeee 00083...........
CREDIT SUISSE
SWP: ZERO 2.39%(3ML) 01/16/19.........ccccoeerern VAGLB Hedge - GMWB Derivatives...........cccc...... NA....... A FBINT E58DKGMJYYYJLNBC3868.... | 09/08/2009]01/16/2019] ............0 |..600,000,000 | 2.39%(3ML)...|...(71,257,453) | ...ccccoverrnrrcc 0...2677,630 | ......(163,260) | ... | ......... (163,260) | ...(4,155,960) 0 0 0 2,220,700 0003.
CREDIT SUISSE
SWP: ZERO 4.37%(3ML) 10/27/34..........cccoueuernns VAGLB Hedge - GMWB Derivatives..................... NA......... A FBINT E58DKGMJYYYJLNBC3868.... | 10/23/2009] 10/27/2034] ............0 | ...30,000,000 | 4.37%(BML)... | w.ccccorevevrrcnec (V1 P 0[....633505 | ....12,586,052 |...| ..... 12,586,052 | ...(4,308,438) 0 0 (U 606,286 | .....oocovereee 0003......ccceeee
CREDIT SUISSE
SWP: 3ML(3.75%) 03/26/20..........ccooreeermvrrerrrninnees VAGLB Hedge - GMWB Derivatives.................... NA......... LA FBINT E58DKGMJYYYJLNBC3868.... | 03/24/2010{ 03/26/2020] ...........0 |..100,000,000 | 3ML(3.75%)...| ...covvvvvvvreneecnd (VN I 0 ... (865,676)| ....... (1,675,562) | ... | ...... (1,675,562) | ....1,905,654 0 0 0 659,493 0003,
CREDIT SUISSE
SWP: ZERO 3.66%(3ML) 11/16/25..................... VAGLB Hedge - GMWB Derivatives.................... NA......... A FBINT E58DKGMJYYYJLN8C3868.... [ 11/12/2010( 11/16/2025] ...........0 | ..100,000,000 | 3.66%(3ML)...| .....ocovvvvveececn (VN I 0...1394,078 | .....8,188,813 | ... | ....... 8,188,813 |...(6,586,677) 0 0 0f... 1,358,888 | .....vvvunnne 0003............
SWP: 3ML(2.14%) 11/15/21 OFFSET OFFSET. [A........ CITIBANK, NA..... E570DZWZ7FF32TWEFAT7S... [ 12/23/2011]11/15/2021] ...........0 | .....7,055,000 | 3ML(2.14%)...{ ...covcvvvvvnnncecn (VN I (U (9,426) ..........164,201 | .| .......... 164,201 | ...... 149,462 0 0 0 f ... 64,860 | .oovovvvcrirn 0001.............
BARCLAYS BANK
SWP: 1.56% (3ML) 11/15/21 OFFSET OFFSET. [A...... PLC G5GSEF7VJP5I7T0UK5573..... | 07/19/2012] 11/15/2021] ............0 | ....7,055,000 | 1.56% (BML)... | .cooccriverrrenec (V1 P 0 ] (11,148) ] .........(296,617) [ ... | .ocvveees (296,617) | ......(128,934) 0 0 0 f .o 84,860 | oo 0001....ccveve
SWP: 1.55% (ML) 07/27/22........ccovvvvvvccrcrrrnnns VAGLB Hedge - GMWB Derivatives...........cccc...... NA......... A CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6...|07/25/2012)07/27/2022] ...........0 |..250,000,000 | 1.55%(3ML)... | ..ccoccrevrrrrrnec (V1 0. (471,749)] .....(12,860,975) | ... | .....(12,860,975) | ...(5,523,775) 0 0 0. 2,523,859 | ..o 0003.............
BARCLAYS BANK
SWP: 3ML(1.68%) 10/02/22...........coovvovvcrccrccrenns VAGLB Hedge - GMWB Derivatives..................... NA........ A PLC G5GSEF7VJP5I70UK5573..... | 09/28/2012] 10/02/2022] ............0 |..250,000,000 | 3ML(1.68%)... ] .cooccrevevrrcnec (V1 I 0[....410548 | ...12,117,575 | ...| ..... 12,117,575 | ...5,824,653 0 0 0. 2,580,054 | ...oooovvveren. 0003......coceeee
DEUTSCHE
SWP: 3ML(2.30%) 02/26/24... .| VAGLB Hedge - GMWB Derivatives... .| BANK, AG TLTWFZYICNSX8D621K86..... | 02/24/2014 02/26/2024| .. ..250,000,000 | 3ML(2.30%)... 0 0 (533,133)] ........7,866,888 7,866,888 | ....8,184,365 0 0 0f... 2,974,636
DEUTSCHE
SWP: 2.60%(3ML) 02/26/24.............coooorvvvvvrirnennnns VAGLB Hedge - GMWB Derivatives.................... N/A......... A BANK, AG TLTWFZYICNSX8D621K86..... | 02/24/2014| 02/26/2024| ............0 | ..165,000,000 | 2.60%(3ML)...| ...covcvvvvvnvececn (VN I 0f....599368 | ... (2,598,588) ] ... | ....... (2,598,588) | ...(5,664,889) 0 0 0f... 1,963,260 | .....ocovvvveenns 0003.............
DEUTSCHE
SWP: 3ML(2.30%) 02/27/24...........oovvooccvevracncnn VAGLB Hedge - GMWB Derivatives..................... NA......... A BANK, AG TLTWFZYICNSX8D621K86..... | 02/25/2014]02/27/2024] ............0 |..250,000,000 | 3ML(2.30%)... 0 0 (528,502)| ........7,870,490 weeennn 1,870,490 | ....8,188,928 0 0 0f.. 2,975,355 | coovvvereree. 0003............
DEUTSCHE
SWP: 2.60% (3ML) 02/27/24... .| VAGLB Hedge - GMWB Derivatives... A BANK, AG TLTWFZYICNSX8D621K86..... | 02/25/2014] 02/27/2024 ..150,000,000 | 2.60%(3ML). .542,101 )| ...(5,152,659) 0 0 0 1,785,213 .| 0003.
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET.|C... LCZ7XYGSLJUHFXXNXD8S... | 04/09/2014] 04/11/2024] .. ...30,000,000 | 3ML(2.81%)... (124,736) | . ....1,055,807 0 0 0 ....360,821 . 0001.
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET.|C...... LCZ7XYGSLJUHFXXNXD8S... | 04/09/2014]04/11/2024] ............0 | ......2,000,000 | 3ML(2.81%)... 0 0 (8,316) | ccce0e..... 10,187 | oo | e 10,187 | e 70,387 0 0 0] 24,055 | oo 0001..coccern
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET.|C...... LCZ7XYGSLJUHFXXNXD8S... | 04/09/2014] 04/11/2024] ............0 | ....9,000,000 | 3ML(2.81%)...] -.ceoccreverrrerecc (V1 I 0 ] (37,421)| v 45,843 | | v 45,843 | 316,742 0 0 (U — 108,246 | ...cvccvvrrecnn 0001..coccern
SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET.|C...... LCZ7XYGSLJUHFXXNXD88... | 05/07/2014| 04/11/2024] ............0 | ....24,000,000 | 3ML(2.69%)... 0 0 (85,269) 277,512 277,512 829,185 0 0 (V] [PV 288,657 | .ccocrvvercrce 0001..cocver
SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD88... | 05/07/2014| 04/11/2024] ............0 | ......1,000,000 | 3ML(2.69%)... 0 (3,553) [ ccoveereeee 11,563 | o[ 11,563 | ......... 34,549 0 0 0 f 12,027 | o 0001.............
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET.|C...... LCZ7XYGSLJUHFXXNXD8S... | 05/15/2014] 04/11/2024] ...........0 | ...25,000,000 | 2.57%(BML)... | ..ccoccreverrrrnen (V1 0 14322 | .........(440,550) | ... [ .......... (440,550) | ......(848,295) 0 0 (U 300,684 | ...coccooereene 0001.............
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD8S... | 05/15/2014| 04/11/2024] ............0 | ......1,000,000 | 2.57%(3ML)... 0 0 2,973 | oo (17,622) | ... [ covvevreeed (17,622) (33,932) 0 0 0 f 12,027 | oo 0001.............
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] ............0 | ...29,000,000 | 2.60%(3ML)... 0 0 90,346 | ..........(466,803) | ... | ......... (466,803) | ......(988,423) 0 0 0001.............
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] ............0 | ......2,000,000 | 2.60%(3ML)... 0 0 6,231 (32,193)] ... (32,193) ........(68,167) 0 0 0001.............
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C... . LCZ7TXYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] .. ......9,000,000 | 2.60%(3ML)... 0 0 28,038 (144,870) | ... .....(306,752) 0 0 . 0001.
SWP: 2.02%(3ML) 06/08/21 OFFSET OFFSET.|C LCZ7XYGSLJUHFXXNXD8S... | 12/20/2016] 06/08/2021 ....66,000,000 | 2.02%(3ML)... 0 0 39,190 )| ...(1,202,164) 0 0 .| 0001.
SWP: 2.01%(3ML) 06/16/21 OFFSET OFFSET.|C... . LCZ7TXYGSLJUHFXXNXD88... | 12/20/2016] 06/16/2021] .. ...46,500,000 | 2.01%(BML)... | wooooovrecr (V1 R 0 ...14,709 (1,124,925) | ......(845,321) 0 0 .| 0001.
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1 2 5 6 7 8 9 10 1 12 14 15 16 17 18 19 20 21 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Effectiveness
Date of | Number Rate of Index Premium Premium 0 Valuation Exchange Year's Value of at Inception
Description of ltem(s) Hedged, Used for Income Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential and at Year-
Description Generation or Replicated or Central_Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Carrying Value | e | Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure end (b)
SWP: 3ML(2.09%) 05/17/24.............ccccoeeeuerennn.. | VAGLB Hedge - GMWB Derivatives................... LCZ7XYGSLJUHFXXNXD88.. |05/15/2017 | 05/17/2024 | ........... 0 | ..38,000,000 |3ML(2.09%)... | woverrrrrevereres (VI I 1,669,387 | ... | ....... 1,669,387 | ...1,218,356 0 0 (1[0 460,919
SWP: 2.53%(3ML) 05/17/37............ccccoeeeuerennne. | VAGLB Hedge - GMWB Derivatives................... LCZ7XYGSLJUHFXXNXD88.. |05/15/2017 | 05/17/2037 | ........... 0 | ....9,000,000 |2.53%(3ML)... 0 (636,089) | ... | ccooeee (636,089) | ... (605,104) 0 0 0| s 195,598
SWP: 2.56%(3ML) 05/17/47... . | VAGLB Hedge - GMWB Derivatives.... . LCZ7TXYGSLJUHFXXNXD88.. | 05/15/2017 | 05/17/2047 ...19,000,000 |2.56%(3ML)... 0 ..r(1,589,108) | ... | -.....(1,589,106) | ..(1,573,486) 0 0 {01 510,696
SWP: 2.45%(3ML) 05/17/32... . | VAGLB Hedge - GMWB Derivatives.... . LCZ7XYGSLJUHFXXNXD88.. |05/15/2017 | 05/17/2032 47,000,000 |2.45% (3ML)... | wcocorerren (N I (2,976,107) | ... | .....(2,976,107) | ..(2,679,581) 0 0 0 v 875,841
SWP: 3ML(1.54%) 05/17/19..........cccccoe0eeeuerereo.. | VAGLB Hedge - GMWB Derivatives................... LCZ7XYGSLJUHFXXNXD88.. | 05/15/2017|05/17/2019| ........... 0 [ .383,000,000 |3ML(1.54%)... | coovvrerrrrccrcc: (U I 3438325 |...| ... 3,438,325 | ..1,320,013 0 0 0| ...1,795870
SWP: 2.55%(3ML) 05/17/42..............cccccceeeeero... | VAGLB Hedge - GMWB Derivatives................... LCZ7XYGSLJUHFXXNXD88.. |05/15/2017|05/17/2042| ........... 0 [ ..11,000,000 |2.55%(3ML)... | ccooovverrrrcccc: (U I (859,968) | ... | weoveven (859,968) | ... (832,127) 0 0 0 [ oo 268,859
SWP: 3ML(1.92%) 05/17/22.............ccccceeeeereoo... | VAGLB Hedge - GMWB Derivatives................... LCZ7XYGSLJUHFXXNXD88.. | 05/15/2017|05/17/2022| ........... 0 [ ..52,000,000 |3ML(1.92%)... | ccoovverrrericcc (U 1,836,658 |...| ...... 1,836,658 | ...1,188,786 0 0 0 . 512,285
SWP: 2.96%(3ML) 04/24/28............................. | VAGLB Hedge - GMWB Derivatives................... LCH...oooooooocrveveen. WAMBYERMS70XFZUQY219|04/20/2018 | 04/24/2028 | ............ 0]... 1,000,000 | 2.96%(3ML)... | ..o (0 3,830 3,830 3,830 0 0 0 [ 15,672 0003......c.c0eee
0919999. Total-Swaps-Hedging Other-Interest Rate (71,257,453) | ..o ....14,364,341 |XX] .....14,364,341 | (13,013,651) 0 0 0 [..29,514,013 XXX
Swaps - Hedging Other - Credit Default
CREDIT
GOLDMAN EVENT(0.35
CDS: CMBX.NA.AAA.5 PAY 0.35% OFFSET . | SACHS BANK U KD3XUN7CBT14HNAYLUO2.. | 08/09/2016|02/15/2051| ........... 0 ....39 %) 0 0 0 (0) 0 0 0 0007..cocveverens
CREDIT
GOLDMAN EVENT(0.35
CDS: CMBX.NA.AAA.5 PAY 0.35% OFFSET . | SACHS BANK U  KD3XUN7C6T14HNAYLUO2.. [09/15/2008|02/15/2051] ............ 0 ..176 %) 21 0 0 (0) 0 0 0 0001....ccouune
CREDIT
GOLDMAN EVENT(0.35
CDS: CMBX.NA.AAA.5 PAY 0.35% OFFSET . | SACHS BANKU  KD3XUN7C6T14HNAYLUO2.. [08/09/2016|02/15/2051| ............ 0 ...39 %) 0 0 0 (0) 0 0 0 0001....ovveueee
CREDIT
GOLDMAN EVENT(0.35
CDS: CMBX.NA.AAA.5 PAY 0.35% OFFSET . | SACHS BANK U KD3XUN7CBT14HNAYLUO02.. |09/15/2008|02/15/2051| ........... 0 .76 %) 21 0 0 (0) 0 0 0 0007..coovevevene
MORGAN 0.35% (CREDI
CDS: CMBX.NA.AAA.5 REC 0.35% OFFSET .| STANLEY CAP  17331LVCZKQKX5T7XV54..... | 08/10/2016|02/15/2051 TEVENT) 0 0)] ... (0) 0 0 0 0
MORGAN 0.35% (CREDI
CDS: CMBX.NA.AAA.5 REC 0.35% OFFSET . | STANLEY CAP  [7331LVCZKQKX5T7XV54..... 09/19/2008 {02/15/2051 | ........... 0 .. 176 TEVENT) (16) 0)] ... (0) 0 0 (0) 0 0001.............
MORGAN 0.35% (CREDI
CDS: CMBX.NA.AAA.5 REC 0.35% OFFSET .| STANLEY CAP  17331LVCZKQKX5T7XV54..... |08/10/2016|02/15/2051| ........... 0 ....39 TEVENT) 0 0)] ... (0) 0 0 0 0 0007...oovvveve
MORGAN 0.35% (CREDI
CDS: CMBX.NA.AAA.5 REC 0.35% OFFSET .| STANLEY CAP  17331LVCZKQKX5T7XV54..... |09/19/2008|02/15/2051| ........... 0 .76 TEVENT) (16) 0)]... (0) 0 0 (0) 0 0007..coovevevens
CREDIT
MORGAN EVENT(1.00
CDS: ENCANA CORP (ECACN) PAY 1.00%.... [ 292505AH7 - ENCANA CORPORATION........... . | STANLEY CAP__ 17331LVCZKQKX5T7XV54..... 01/13/2016{03/20/2019] ........... 0 ] ....2,833,000 %)| oo 360,318 | .0 | o (14,244) | e (18,925) | ... ...(18,92)] ... 67,656 0| (56,595) 0 100/100........
0929999. Total-Swaps-Hedging OthEr-Credit DEFAULL.................c..coivvee et sssss s s esess s ssseessess | eessessssesssssesseeess e ss e e st e s ss s ss s e st ss s s ssses | faebssseessasssseessoess e s s s e bt ss e st sess s s ss s st essssessssssssessssssssesssnnssss | saesses 360,330 [ .ooooverc0 | o (14,244) | e (18,925) [XX] ..........(18,925) | ........ 67,656 0] (56,595) | ...ovovvveeen J I XXX
Swaps - Hedging Other - Foreign Exchange
usb
DEUTSCHE 5.21%(EUR
CSWP: USD 5.21%(EUR 3.38%) 07/30/25........ | Y20722AM9 - INDONESIA (REPUBLIC OF)...... BANK, AG 7LTWFZYICNSX8D621K86.... | 06/09/2016|07/30/2025] ............ 0] ... 679,680 3.38%)| ..o (10,500 | ..ovvevevvienn0 | 8,217 | i (75,409) | ... ....(75,409) 0] 4,709 0 0 9,047 100/88..........
0939999. Total-Swaps-Hedging Other-FOrEIGN EXCRANGE. .......uuuuuuuuuiiirieussiieseieisieisssiesss s ssisssss e sss e kEtE 64 8L e84 | ronsned (10,500) [ .ovevcvrinennd0 | 8,217 | i (75,409) [XX] ...........(75,409) .0 4,709 0 0 9,047 XXX
Swaps - Hedging Other - Total Return
DEUTSCHE 3ML(SPTR
TRSWP: 3ML(SPTR IDX) 10/31/18.........cvvvcreneee VAGLB Hedge - GMWB Derivatives................... . | BANK, AG TLTWFZYICNSX8D621K86.... | 10/31/2017 [ 10/31/2018] ............ 0 | .103,153,960 IDX)| oo (V) (3,219,254) | ... | woonr (3,219,254) | ......577,408 0 0 {1 [ 299,407 0003.............
DEUTSCHE 3ML(EAFE
TRSWP: 3ML(EAFE IDX) 1219/18.........coooceceeee VAGLB Hedge - GMWB Derivatives................... . | BANK, AG TLTWFZYICNSX8D621K86.... |12/19/2017|12/19/2018 | ............ 0 | ..42,926,620 IDX) 0 | i | 000(96,837) | oo 154,458 |...| ......... 154,458 | ......551,261 0 0 0 [ 147,338 0003.....cc0c0eee
0949999. Total-Swaps-Hedging Other-Total Return. 0 (3,064,795) |XX| ......(3,064,795) | ...1,128,669 0 0 0 [ . 446,745 XXX
Swaps - Hedging Other - Other
MORGAN GMWB
SWP: GMWB (0.23%) 06/30/57.........cccovvverrrvees VAGLB Hedge - GMWB Derivatives................... .| STANLEY INTER 4PQUHN3JPFGFNF3BB653.. | 06/18/2007|06/30/2057 | ........... 0 [2,308,584,076 [(£73] — (U I 20,242,465 | .| ..... 29,242,465 | ..(8,183,427) 0 0 0 ..72,110,830 0003.....ccoevene
JP MORGAN
SWP: DIVIDEND SWAP 01/03/19.......cccvvvvrns VAGLB Hedge - GMWB Derivatives................... . | CHASE BANK TH6GLXDRUGQFU57RNEY7. |01/12/2012|01/03/2019] ............ 0 | ....1,875,000 |0.00%(0.00%) 0 0 (902,011) | oo | oo (902,011) | ... (196,217) 0 0 0 6,710 0003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
SWP: DIVIDEND SWAP 01/06/20...........cccc0eoeeerc. VAGLB Hedge - GMWB Derivatives.................... NA......... Eoee BNP PARIBAS SA° ROMUWSFPUSMPRO8K5P83 | 02/22/2012)01/06/2020] ............0 | ......4,135,000 [0.00%(0.00%) 0 0 0. (1,456,524) | ... | ....... (1,456,524) | ......(121,094) 0 0 0 25,494 0003,
JP MORGAN
SWP: SPX VARIANCE SWP 12/20/19................ | VAGLB Hedge - GMWB Derivatives...........cccc...... NA......... E. CHASE BANK TH6GLXDRUGQFU57RNES7. | 06/21/2012] 12/20/2019] ............0 | ......1,500,000 | SPX(0.00%)... 0 0 0. (19,927,269) | ... | ....(19,927,269) | ......(127,417) 0 0 0 9,106 0003.
SWP: DIVIDEND SWAP 01/03/19.........cccccrerevene VAGLB Hedge - Macro Hedge...........cccoccocceuernceces N/A......... | BNP PARIBAS SA' ROMUWSFPUSMPRO8K5P83 | 02/19/2013101/03/2019] ............0 | ......4,510,000 [0.00%(0.00%) 0 0 0. (1,053,393) | .. | .ccccc (1,053,393) | ......(387,435) 0 0 0 f 16,141 | 0002.......cccee
JP MORGAN
SWP: DIVIDEND SWAP 01/03/20.. .| VAGLB Hedge - Macro Hedge .| CHASE BANK TH6GLXDRUGQFU57RNES7. |02/19/2013]01/03/2020] .. .....4,690,000 | 0.00%(0.00%) 0 0 0 (924,052) | ... .(924,052) | ......(120,721) 0 0 0 28,838 0002.
MORGAN
SWP: DIVIDEND SWAP 01/06/21 VAGLB Hedge - Macro Hedge NA......... E.... STANLEY INTER _4PQUHN3JPFGFNF3BB653... | 02/22/2013]01/06/2021] ............0 | .....4,795,000 | 0.00%(0.00%) 0 0 0. (1,043148)] .| ...... (1,043148)] ....... (94,851) 0 0 0f....38084 0002.
0959999. Total-Swaps-Hedging Other-Other 0 0...(2786,378)] ........3,.936,069 [XX] ........ 3,936,069 |...(9,231,161) 0 0 0 |..72.235203 XXX XXX
0969999. Total-Swaps-Hedging Other. ...(70,907,623) 0f..3274222 |...15141.281 [XX] .....15141,281 | (21,048487)] .........4.709 | .......(56,595) 0 |..102,205.438 XXX XXX
Swaps - Replications - Credit Default
CDS: MALAYSIA FEDERATION (MALAYS) REC | 70687WN*9 - BOND WITH CREDIT DEFAULT BARCLAYS BANK 1.00%(CREDI,
1.00% SWAP .|PLC G5GSEF7VJP5I70UK5573..... | 09/21/2016 12/20/2021] .. ..900,000 TEVENT)| ... .4,525 (8,703)] ... 6,642 0 0 1,254 ....900,000
CDS: MALAYSIA FEDERATION (MALAYS) REC | 70687WQ@4 - BOND WITH CREDIT DEFAULT] JP MORGAN 1.00%(CREDI
1.00% swap B CHASE BANK TH6GLXDRUGQFU57RNES7. | 09/21/2016] 12/20/2021] ............0 | ......2,100,000 TEVENT)| ......... (28,673) | oo 0f.....10558 | ... (18,969) | ... [ ccocovcveeee 15,498 .0 .0 2134 | 0. 2,100,000 | Teoooeeveveens [ cererererereresesenes
CDS: MALAYSIA FEDERATION (MALAYS) REC | 930815B@3 - BOND WITH CREDIT DEFAULT JP MORGAN 1.00%(CREDI
1.00% swap B...cee CHASE BANK THB6GLXDRUGQFU57RNE9S7. | 10/16/2017]12/20/2022] ............0 | .....1,000,000 TEVENT)| cooerrr 17,492 | e (I I 5,028 15,107 550 0 0 (1,690) [ oo 0. 1,000,000 | Tooveeoveees [ o
CDS: BANK OF AMERICA CORP (BAC) REC | PENDING - BOND WITH CREDIT DEFAULT GOLDMAN 1.00%(CREDI,
1.00% SWAP .| SACHS BANKU  KD3XUN7C6T14HNAYLUO2... | 03/20/2018| 06/20/2023 .. .....2,100,000 TEVENT) 0 52,638 5,950 49,852 .41,998 0 0 (2,787) 0f.. 2,100,000
PENDING - BOND WITH CREDIT DEFAULT GOLDMAN 1.00%(CREDI
CDS: MORGAN STANLEY (MS) REC 1.00%.....|SWAP | B SACHSBANKU  KD3XUN7CBT14HNAYLUO2... | 03/20/2018 06/20/2023| ............0 | ......1,200,000 TEVENT), 0 23,156 3,400 21,930 20,957 0 0 ({21 ] — 0f... 1,200,000 | Tooveevcieees [ oo
CDS: GOLDMAN SACHS GROUP (GS) REC PENDING - BOND WITH CREDIT DEFAULT BARCLAYS BANK 1.00%(CREDI
1.00% swap B...... PLC G5GSEF7VJP5I70UK5573..... | 03/20/2018] 06/20/2023] ...........0 | ......7,000,000 TEVENT)| oo 0]..128212 | .......... 19,833 | .. 121424 || e 108,050 0 0 (6,787) 0f... 7,000,000 | Teveveeveviens | e
PENDING - BOND WITH CREDIT DEFAULT 1.00%(CREDI,
CDS: JP MORGAN CHASE (JPM) REC 1.00%... | SWAP .| CITIBANK, N.A..... E570DZWZ7FF32TWEFAT76...|03/20/2018] 06/20/2023 .. .....5,435,000 TEVENT)| ... ....138,388 15,399 ..131,062 131,256 7326) [ ccocovcciccen 0 | 5,435,000
PENDING - BOND WITH CREDIT DEFAULT 1.00%(CREDI
CDS: JP MORGAN CHASE (JPM) REC 1.00%...| SWAP | B CITIBANK, NA..... E570DZWZ7FF32TWEFAT7S... | 03/20/2018 06/20/2023| ............0 | ....14,065,000 T EVENT), 0 358,128 39,851 339,169 339,672 0 0 [ (18,959) | ovvvvvr 0 | ...14,065,000 | 1. | corermncrereriscsenes
PENDING - BOND WITH CREDIT DEFAULT 1.00% (CREDI
ICE: CDX.NA.IG.30 V1 REC 1.00% SWAP B..... ICE 549300R4IG1 TWPZT5U32...... 03/20/2018 06/20/2023 0 | ...50,000,000 T EVENT) 0]....891317 | ......141667 | ........844133 | .| .......... 738,311 0 0[....(47,185) 0 |...50,000,000 | 2
0989999. Total-Swaps-RePHCAIONS-Credit DEIAUIL.......o..cvrit e kL e | e (24,336)] .....1,591,839 | ........246.211 | ......1,495005 |XX] ........ 1,402,935 0 0]....(81971) 0 | ...83,800,000 XXX XXX
1029999, TOtal-SWADS-REPHCAHONS .11 L Lo | o (24,336)] .....1,591,839 | .......246.211 | ........1,495,005 |XX| ....... 1,402,935 0 0]....(81971) 0 | ...83,800,000 XXX XXX
1159999. Total-Swaps-Interest Rate ...(71,257 453) 0...3236992 | ......14,364,341 [XX] ......14,293,089 | (13,013,651) 0 0 0 |..29,584784 XXX XXX
1169999. Total-Swaps-Credit Default. ..335994 | ......1,591,839 476,081 |XX .1,384,010 ..67,656 0f... (138,566) 0 | ..83,800.429 XXX XXX
1179999, Total-SWapS-FOreign EXCRANGE. .. ..cvrs s s | (10,500) 0]f....133716 (896,912) |XX| ...(168,610,016) [ I 471,984 0 0. 2,167,958 XXX XXX
1189999. Total-Swaps-Total Return 0 0/..2783579 ... (3,064,795 |XX| ....... (3,064,795)] ....1,128,669 0 0 0 ... 446,745 XXX XXX
1199999. Total-Swaps-Other. 0 0]...(2786,378)] ......3,936,069 |XX] ....... 3,936,069 |...(9,231,161) 0 0 0] ...72,235,203 XXX XXX
1209999. Total-Swap: ..(70,931,959)] .....1,591,839 | .....3,599,876 | .....15,814,782 [XX|...(152,061,644)| (21,048487)] ....... 471984 |..... (138,566) 0 |.188,235120 XXX XXX
1399999. Total-Hedging Effective. 0 0f....79443 |.....(821504)|XX]..(168,605859) 0. 467,275 0 0 2,229,682 XXX XXX
1409999. Total-Hedging Other. ..249,965,578 0]....3,274,222 | ....30,991,834 |XX] ......30,991,834 | (34,747.415)] .........4,709 | ........(56,595) 0 | ..102,205,438 XXX XXX
1419999, TOMAIEREPHCATION. ..o L Lo | e (24,336)] ......1,591,839 | .......246.211 | .......1,495,005 |XX| ....... 1,402,935 0 0]....(81971) 0 | ...83,800,000 XXX XXX
1449999. TOTAL... 249941241 | ....1,591,839 | .....3,599.876 | .....31,665,335 [XX]..(136,211,091)| (34,747415)] ...... 471984 |....(138.566)f .............. 0 |..188,235,120 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items 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
0001 This derivative is part of an offsetting relationship in which an open hedge was effectively terminated as a result of the Company entering into a new derivative with offsetting terms.
0002 This derivative is part of the Company's macro program, which hedges against the statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
0002 (cont) surplus. For the six months ended June 30, 2018, the hedge has been effective at achieving the enterprise economic objective.
0003 This derivative is part of the Company's variable annuity guaranteed minimum withdrawal benefit ("GMWB") rider hedge program. The objective of the hedge is to ensure that certain risk exposures related to the GMWB rider liability are contained within specified
0003 (cont) ranges. For the six months ended June 30, 2018, the hedge has been effective at achieving its objective.
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Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol [ Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
VAGLB Hedge - GMWB
ESUB..... | oo 89 | ... 4,450 | S&P500 EMINI SEP 18........... Derivatives N/A......... | S~ 09/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 06/11/2018..2,782.6500 |..2,721.6000 | ............ 9,345 0 0 0 (U (271,673) | ccvooven (271,673) | ........ 498,400 | ..ooovverrrirnne 2 | 50
EMINI MSCI EAFE INDEX VAGLB Hedge - GMWB
MFSUS...| ......... 34 ... 1,700 | SEP 18 Derivatives N/A......... | S 09/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 06/11/2018..2,031.2000 |..1,955.4000 | .......... 20,910 0 0 0 0| s (128,860) | ......... (128,860) | ........ 153,000 | ccovvoocriirn 2 | 50
VAGLB Hedge - GMWB
USUB..... | ....eee 311 |...311,000 |US LONG BOND SEP 18........ Derivatives N/A......... A 09/19/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 05/30/2018.....145.4219 | ..... 145.0000 | ............ 9,719 0 0 0 0| e (131,203) | ......... (131,203) | ........ 715,300 | oo 2 | s 1,000
VAGLB Hedge - GMWB
WNUS.... | ....... 439 | ...439,000 | US ULTRA T-BOND SEP 18... | Derivatives N/A......... A, 09/19/2018| CBT......cccooccovvvernnes 549300EX04Q2QBFQTQ27 | 06/28/2018] .....159.9658 |..... 159.5625 | ......... (27,438) 0 0 0 0] . (177,070)] ......... (177,070)] ..... 1,448,700 | ...cccoovinenn. 2 | 1,000
12829999. T0tal-LONG FUIUIES-HEAGING ONET...... .o ittt £EE fLLEoeEEE Lo E L L Lttt | conisanns 12,536 0 0 0 0 | . (708,806) | ......... (708,806) | ...... 2,815,400 XXX XXX
1329999. Total-Long Futures PO PO PO PP PP PO OO T OO OO PP PO PO T PO PP OO PO PO T PO TP PP PO PO PP PP PO PP PO PO PO PP PO PP PO PP PP O PO PP PP PP PO PO PP PP PP PPOTRVRPPPPPTIR IVPRPRPOT 12,536 0 0 0 0. (708,806) | ......... (708,806)| ..... 2,815,400 XXX XXX
Short Futures
Hedging Other
ESUS..... |.... 2,700 | ...135,000 | S&P500 EMINI SEP 18........... VAGLB Hedge - Macro Hedge | N/A......... | S 09/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 06/11/2018..2,782.6250 |..2,721.6000 | ....... (283,500) 0 0 0 0...8238375 | .. 8,238,375 |....15,120,000 | ..coovvvvrerns 1] s 50
VAGLB Hedge - GMWB
NQUS..... | ....... 123 | ....... 2,460 | NASDAQ 100 E-MINI SEP 18. | Derivatives N/A......... | S 09/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 06/26/2018..7,172.2551 |..7,178.3550 | ......... (15,375) 0 0 0 [ 259,543 | ......... 259,543 | ........ 713,400 2 20
VAGLB Hedge - GMWB
TYUS..... | ...... 600 | ...600,000 | US 10YR NOTE SEP 18. Derivatives . |A..........|09/19/2018| CBT.. .. 549300EX04Q2QBFQTQ27 |05/30/2018] .....120.9219 |.....120.1875 | ....cccocvwenncc 0 0 0 0 0 440,625 440,625 | .......630,000 | . 22 | 1,000
13429999, TOtal-ShOrt FUIUIES-HEAGING OfNer ... ... ..o ikt ek oeLEEhEEEE Lo E L L LA EE L L Lkttt | e (298,875) 0 0 0 0| ...8,938,543 ....16,463,400 XXX XXX
1389999, TORAI-SNOM FUIUIES. ...t oot ££00 0080811104010 | anniees (298,875) 0 0 0 0| ...8938,543 ....16,463,400 XXX XXX
1409999. Total-Hedging Other. .(286,339) 0 0 0 0 8,229,737 ....19,278,800 XXX XXX
1449999, TOTAL ..ottt ettt sesans eesessessaeesesseeb e eses s b es a8 s e s ee s b8 e b b e s e s e ee st ee s b essans ebsekeesee s bR Rttt eninns | erines (286,339) 0 0 0 0]...8229,737 ....19,278,800 XXX XXX




Satementas o une 30, 20to1re TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol [ Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BARCLAYS CAPITAL INC ...12,250,000 | ....... 3,600,000 |....15,850,000
GOLDMAN SACHS & CO LLC ...4,376,250 | ........ (812,902)] ..... 3,563,348
TOTAI NEE CASN DEPOSIES. ...t evrreatesrsetsersstssesserssees et ens s s b 0881888818088 E 810888 E ke E 8L 81 4248041 EE 8oL L8 oE 8 E 8108 E 8 L8 E L8400 o081 4E 810 E£E 848 £E o0 b L8441 40808481 E 8oL b 4L 08 E oL oL b E 01 oeE o080 b eeE e 44eE 1oLt oo R e b oL E oL Lo 08 E L8848k ....16,626,250 | ...... 2,787,098 |....19,413,348
(a) Code Description of Hedged Risk(s)
A INTEREST
E EQUITY INDEX
m
(=}
_\‘ (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 statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
1 (cont) |[surplus. For the six months ended June 30, 2018, the hedge has been effective at achieving the enterprise economic objective.
2 This derivative is part of the Company's variable annuity guaranteed minimum withdrawal benefit ("GMWB") rider hedge program. The objective of the hedge is to ensure that certain risk exposures related to the GMWB rider liability are contained within specified

2 (cont)

ranges. For the six months ended June 30, 2018, the hedge has been effective at achieving its objective.
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Satementas o une 30, 20to1re TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 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
0199999. Aggregate Sum of EXChange TratQ. .......c..uuuiuriuririiit i e | eesens s en s XXX XXX XXX 19,413,348 | oo 0 | ................... 19,413,348 | oo 0 eiiineeeennn(286,339) [ v | i 19,278,800 | ..oovvvvvviiininns 19,278,800
NAIC 1 Desi
BARCLAYS BANK PLC G5GSEF7VJP5I70OUKS573... [ V..o | (STOTIRTON IO 11,768,000 | ...................19,867,331 | ....................(8,926,065) | .......... 0 19,853,957 ..10,544,914 | i 9,718,180
BANK OF AMERICA, NA B4TYDEB6GKMZO031MB27 | Y. Y ..3,916,107 SESURRRRRRRIN | ISR 0 ..3,441,740 0. 0
BNP PARIBAS SA.......ooiiiiiiriiesise st ROMUWSFPUSMPROB8K5P8Y Y. Y 0 0 (2,509,916) | .......... 0 (VI (2,509,916) | ..o [ s 41,635
CITIBANK, NAA........ E570DZWZT7FF32TWEFAT6 | Y. Y 0 [ 720,833 | ..... (22,156,935) | .......... (V1 R 678,928 | ...coovvrrirrnn. (22,514,528) | ... 22,255,091
CREDIT SUISSE FB INT.....outiuuiiuiiiieirissieiiessiesiessssesssssssssess s ssssssessssess s sssssesssens E58DKGMJYYYJLNBC3868. | Y Y ...199,323,191 . 17,442,588 0 17,442,588 | ... e(1,675,562) | o0 | s 6,425,817
DEUTSCHE BANK, AG.. TLTWFZYICNSX8D621K86.. | Y. Y 0 ..21,648,589 ..(65,903,023) | .... ....(8,256,689) ....10,797,929 .
GOLDMAN SACHS BANK U......vuiiiiriiiciiiseissiiessi st KD3XUN7C6T14HNAYLUO2. | Y. Yo | s 390,000 ...71,782 62,956 0 3,300,000 2,981,782
GOLDMAN SACHS INTL. ...ttt nessine W22LROWP2IHZNBB6K528 | Y Y. 0 3,844,345 | ... (621,602) 3,222,743 3,844,345 | ... ) (VN 0
HSBC BANK USA.......ccooerirrirs 1IE8VN30JCEQV1H4R804... | Y. Y ...6,900,000 6,848,487 | ...ccooovriinrinns (8,156,297) | .......... 0 ..6,848,487 | .... ....(8,156 297) 0. 0
JP MORGAN CHASE BANK........covvriiireriniieinirienieies TH6GLXDRUGQFUS57RNEY7| Y Y. (U I 8,448,033 | ..... (22,493,142) 0 (71,103,364) | ...ovvvvrrrenns (22,683,134) | ... ..4,493,520 ..0
MERRILL LYNCH CAP SV . GDWTXX03601TB7DW3UB9| Y. Y 0 0 (3,668,252) 0 (VI N (3,668,252) | .. 400,304 0
MERRILL LYNCH INTL. ..ot GGDZP1UYGU9STUHRDP4¢ Y Y 0 0 (5,225,892) | .......... 0 (V1 I (5,225,892) .566,069 ...0
MORGAN STANLEY CAP.......cooiiiimiiiieiintieretistiesieeseesesise st 17331LVCZKQKX5T7XV54.... | Y. Y. 0 0 [ (18,925) | .......... 0 0 ) 430 | ... 0
MORGAN STANLEY INTER......... 4PQUHN3JPFGFNF3BB653. | Y | (O I 950,000 | ...cooorrieunend 32,493,520 | ...cocorirvriinnns (1,043,148) 30,500,372 32,493,520 (1, 043 148) 72,148,914 | v 72,148,914
SOCIETE GENERALE... O2RNESIBXP4R0OTD8PUA41.. | Y. Y. 0 0 (1,615,336) | .......... 0 0 (1,615,336) 0. 0
WELLS FARGO BAN KB1H1DSPRFMYMCUFXTO09] Y. Y ...4,826,000 0 0 4,769,792 | ... L0 0] . 0
0299999, TOtal NAIC 1 DESIGNAHON. 1.1 verretersreseesersssesesssssseessss s esssees st sss s es s es s e 2818888ttt ...228,073,298 .(86,367,761) 47115015 | i (47,570,074 | ... ..(86,900,001) | .... . 130,974,623 | ..o 96,465,794
0899999. Aggregate Sum of Central CleannGhOUSE. .........cuurereieriiririsirsisissre e senesnes XXX XXX XXX [ 749,818 | ..o 8,290,248 | .... (9,854,190) | .......... 0 8,184,426 | ... ..(9,925/442) | ... ....57,260,497 ....54,946,737
0999999. Gross Totals.........ccooouunne. ...228,823,116 147,300,634 [ ..o (96,221,951) 66,528,363 (39,385,648)| ... L(97,111,782) | ... ..207,513,920 ..170,691,331

1. Offset per SSAP No. 64..

0

2. Net after right of offset per SSAP No. 64

147,300,634

(96,221,951)
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Satementas o une 30, 20to1re TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
BARCLAYS CAPITAL INC AC28XWWI3WIBK2824319.... | Cash.... CASN. it | enrenenineies 15,850,000 | ..coovvrerrnne 15,850,000 | ..coovvrevrrnne 15,850,000 | .ooovrervcerins [ e
BNP PARIBAS ... ROMUWSFPUSMPRO8K5P83 | Treasury 912810  RD 2 | TREASURY BOND......cotiuuimmrirrireiseessesssessesssesesssessssssss st ssss st ssessssssssssssssens | soseessssesssesans 1,612,458 1,412,000 | ..oovvervirrnnne 1,380,228 | 11/15/2043. | ..
BNP PARIBAS . ROMUWSFPUBMPRO8K5P83 | Treasury. 912810 RU 4 | TREASURY BOND.... e | e 566,190 576,000 546,608 | 11/15/2046. | ..
BNP PARIBAS.........cooiritiirienierieniesesseisssserienienes ROMUWSFPUBMPRO8BK5P83 | Treasury. 912810  SA 7 | TREASURY BOND......ostvirimrrrerireriirirriinnies 259,773 | ......... 256,000 | ... 248,230 |02/15/2048.
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912803 EE 9 | TREASURY STRIP (PRIN).....ccoiiuiieiieriieiieeiesiseessessessssessssissessssssssssssaenes 26,908 | ..orerrrireiieri 57,000 | .o 19,855 | 11/15/2043. | ..
CITIBANK, NA........ E570DZWZT7FF32TWEFAT6.. | Treasury 912810  FG 8 | TREASURY BOND.......ococorvrvrriernnieiriniernrininns 100,000 119,075 | 02/15/2029. | ..
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 FT 0 | TREASURY BOND.... 116,000 133,329 | 02/15/2036. | ..
CITIBANK, N.A E570DZWZT7FF32TWEFAT6.. | Treasury 912810 RB 6 | TREASURY BOND 383,500 | ... 351,906 |05/15/2043.
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 RD 2 | TREASURY BOND.... 6,640,000 | ...cooovrvnerenen 6,490,592 | 11/15/2043. | ..
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 RE 0 | TREASURY BOND.... . 100,000 101,088 | 02/15/2044. | ..
CITIBANK, N.A E570DZWZ7FF32TWEFAT6.. | Treasury 912810 RU 4 | TREASURY BOND ..114,024 116,000 | ... 110,081 | 11/15/2046.
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 RX 8 | TREASURY BOND.... 12,085 | oo 12,000 | .coovvvrerirerirennns 12,309 |05/15/2047. | ..
CITIBANK, NAA........ E570DZWZT7FF32TWEFAT6.. | Treasury 912810  SA 7 | TREASURY BOND......ccviutirieiiieiimiiseiiesissisesisi st sssntns | enssessessnenes 12,865,850 02/15/2048. | ..
CITIBANK, N.A. E570DZWZ7FF32TWEFAT6.. | Treasury. 912828 SD 3 | TREASURY NOTE 53,974 01/31/2019.
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912828 UQ 1 | TREASURY NOTE.... 65,907 02/29/2020. | ..
E570DZWZ7FF32TWEFAT6.. | Treasury 912828 XB 1 | TREASURY NOTE. 33,582 05/15/2025. | ..
.... LCZTXYGSLJUHFXXNXD88.. | Cash.... SNttt | serensnenenia 2,076,105 .
... LCZTXYGSLJUHFXXNXD88.. | Treasury 912810 RD 2 | TREASURY BOND......cotiiuiiiiiiiireiseissitses st es bbb ssssens | sessessssissssans 7,993,773 11/15/2043. | ..
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 3138AS  RZ 7 [ FNMA B0YR ..ottt ettt | cesenssseesensen 2,170,004 09/01/2041. | ..
DEUTSCHE BANK, AG... . TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 3138AV P74 | FNMA 30YR.. bbbt | eesbnees b 836,571 | ... ...842,202 | 10/01/2041. | ..
DEUTSCHE BANK, AG TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B13BWA N5 2 | FNMA BOYR ..ottt sienes | senisnssessenssinens 7143 | e 1,541,000 | .ooovrerirerirns 922,547 | 12/01/2043.
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 3138X6 Y5 8 | FNMA BOYR ..ottt bbbt | neisesiieniines 1,203,533 2,094,000 1,211,508 | 11/01/2043. | ..
DEUTSCHE BANK, AG... . TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 3140GX BT 7 |FNMA30YR... bbb | et 2,537,604 2,692,000 2,614,168 | 11/01/2047. | ..
DEUTSCHE BANK, AG 7LTWFZYICNSX8D621K86.... | Loan-backed and Structured B1410L  VC 3 | FNMA BOYR ..ottt | rensssssssssnnssend 447,819 | ......... 473,000 | ... 463,218 | 01/01/2047.
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Treasury. 912810 RD 2 | TREASURY BOND......cotiiuiiimiimeimisssisesisess s s s s ssensas | eesesssssssnnnes 71,878,867 62,943,000 | ...covvvrrrnne 60,415,097 | 11/15/2043. | ..
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Treasury. 912810 SA 7 | TREASURY BOND.... et | et 286,156 | ......... 282,000 275,128 | 02/15/2048. | ..
GOLDMAN SACHS & CO LLC.....cooremrvrirnerierirseeiiseins FOR8UP27PHTHYVLBNG30.. | Cash.... SNttt ens | serensnnenenian 3,563,348 | ..o 3,563,348 | ... 3,563,348
HSBC BANK (USA), NATIONAL ASSOCIATION... 1IEBVN30JCEQV1H4R804..... Treasury. 912810  RD 2 | TREASURY BOND......cooiiiriiiriiiirirnsisissssiessesssesessss s sssssssssesssssssssssssesssssssssessssssssessnssns | sonsessssosssessnd 6,393,650 5,599,000 | ..coovrirevirinne 5,473,016 | 11/15/2043. | ..
HSBC BANK (USA), NATIONAL ASSOCIATION... ... 1IEBVN30JCEQV1H4R804..... | Treasury. 912810 RZ 3 | TREASURY BOND.... bbbt | et 136,962 143,000 | ... 138,766 | 11/15/2047. | ..
HSBC BANK (USA), NATIONAL ASSOCIATION.............. 1IE8VN30JCEQV1H4R804..... | Treasury. 912810 SA 7 | TREASURY BOND......cotiuuiiiiiiniimeiseisesisssisesssesisssesssbs bbb bbb snbsens | cesssssssissssans 1,472,383 | .oovverree 1,451,000 | oo, 1,415,641 | 02/15/2048.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured.... 3138A4  AH 5 | FNMA B0YR....oiiiiiiiieciieiiisieseeesisesie sttt | ersensiesstenssenens 849,869 ...826,700 | 02/01/2041. | ..
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFU57RNE97. |Loan-backed and Structured.... 3138AS RZ 7 | FNMA 30YR.. bbbttt | cerensnneseniad 6,506,344 6,544,575 | 09/01/2041. | ..
JP MORGAN CHASE BANK NA.........comrierrieirnrinsirenins TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 313BAV P74 [ FNMA 30YR ...ttt senenenses | ebensetesesssesesaes 405,517 | oo 921,000 408,246 | 10/01/2041.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured.... B138EG  GC 2 | FNMA B0YR. ..ot es ettt ss bbbt | nsisesssnsssens 1,651,372 4,132,000 1,674,454 |01/01/2041. | ..
JP MORGAN CHASE BANK NA. ... TH6GLXDRUGQFU57RNE97. | Loan-backed and Structured.... 3138WA N5 2 | FNMA 30YR... s | e 2,285,419 | ... 3,840,000 | ... 2,298,884 | 12/01/2043. ] ..
JP MORGAN CHASE BANK NA........oooierrimerisrrneriens TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 3138X6 Y5 8 | FNMA BOYR ..ottt | neiaesienssiend 6,596,444 | ......cooovvvnnee 11,477,000 | ..oovoerrrrenen 6,640,153 | 11/01/2043.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured.... 3138XH HD 6 | FNMA 30YR... ..349,783 | ......... 580,000 355,108 |12/01/2043. | ..
JP MORGAN CHASE BANK NA ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured.... 3140GX BT 7 |FNMA30YR... e 277138 | e 294,000 285,500 |11/01/2047. ..
JP MORGAN CHASE BANK NA. . TH6GLXDRUGQFU57RNEYY7. | Loan-backed and Structured.... B1410L  VC 3 | FNMA BOYR ..ottt bbbt | eesenssssisessan 7,825,338 8,263,000 8,092,121 | 01/01/2047. | ..
JP MORGAN CHASE BANK NA. THBGLXDRUGQFU57RNEQY. | Loan-backed and Structured.... 314180 2M 5 [FNMA 15YR.. 27,490 331,000 .27,692 | 06/01/2025.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS7RNE97. | Treasury. 912803 EE 9 | TREASURY STRIP (PRIN).....cooriiimrimiiiiiieiiieesenissiseressseessessesessssssssssssssessessssssssssssssesssens | sesesssssesesson 3,837,937 8,130,000 | ... 2,831,944 | 11/15/2043. | ..
JP MORGAN CHASE BANK NA. . TH6GLXDRUGQFUS57RNEQY7. | Treasury. 912810 RD 2 | TREASURY BOND.... 53,730,717 47,051,000 | ..oovvorrrnnns 45,992,297 | 11/15/2043. | ..
JP MORGAN CHASE BANK NA. TH6GLXDRUGQFUS57RNEY7. | Treasury 912810 RU 4 | TREASURY BOND 614,000 | ... 582,669 | 11/15/2046.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS7RNE97. | Treasury. 912810 SA 7 | TREASURY BOND.... 9,240,000 | ...oourvnnrinnns 9,102,244 | 02/15/2048. | ..
JP MORGAN CHASE BANK NA.........cocovriririeieieiriinns THEGLXDRUGQFUSTRNEIT. | TIEASUIY......ouvuerreriaesiiserssssesserssisesssssssisessssssssssss s essesssssensssenes 912810 SC 3 | TREASURY BOND......coceveviieierieieieirieeieis 1,106,000 | .ooovrvrrrinnne 1,130,654 | 05/15/2048. | .....cocevevrrrrrnnne




Satementas o une 30, 20to1re TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
JP MORGAN CHASE BANK NA. <. THBGLXDRUGQFUSTRNEQT. [ TIEASUIY.....oouvvurereresncesseeiseissesssessssessesssssiseesssssssssessssssssssssssssssesssenes 912828 W2 2 | TREASURY NOTE......cooiimiiniemerierisesiseesssisse s ssses st ss bbbttt issnsns | sesesssssessssans 3,475,626 | ...ooovvrverrnne 3,520,000 | ..oeorrerniinnn 3,511,377 | 02/15/2020. | ..oocvvvvereirrrinne
MERRILL LYNCH CAPITAL SERVICES, INC.... . GDWTXX03601TB7DW3U69. | Cash.. 20,000 |...cccovevreenn 20,000 .o 20,000

. GDWTXX03601TB7DW3UG9. | Treasury.

MERRILL LYNCH CAPITAL SERVICES, INC.... . 912810 RD 2 | TREASURY BOND 3,871,270 | 3,390,000 | i 3,313,721 | 11/15/2043.
MERRILL LYNCH INTERNATIONAL ... GGDZP1UYGU9STUHRDP48 | Treasury, 912810  RD 2 | TREASURY BOND.......oooiiriiimriineiissississsis s nsssssnssses | sossnnsssinnsssanns 5,710,980 4,888,472 | 11/15/2043.
SOCIETE GENERALE... ... O2RNEBIBXP4R0TD8PUA41.... | Loan-backed and Structured.... 3138X6 Y5 8 | FNMA BOYR ..ot | sreessienis s 258,639 260,353 | 11/01/2043.
SOCIETE GENERALE... .. O2RNEBIBXP4R0OTD8PUA41.... | Loan-backed and Structured.... 31410L  VC 3 | FNMA BOYR ...t | sosisssinissisansd 4,131,679 ..4,273,752 | 01/01/2047. | ..
SOCIETE GENERALE... . O2RNE8IBXP4ROTD8PUA41.... | Treasury. 912828 F6 2 | TREASURY NOTE.. .....1,556,256 1,572,000 | i 1,567,984 | 10/31/2019.

0199999, TORAIS.....1..rvuruseisiscissis sttt s st s 088088001 o088 R8RSR LR LR bttt I I 256,205,067 | ...... 265,202,953 230,883,206 XXX

Collateral Pledged to Reporting Entity

1°6030

BANK OF AMERICA, NAA...... ... BATYDEBG6GKMZO031MB27.. | Treasury. 912828  F2 1 | TREASURY NOTE.......ooiiiriiiiniiicissisisss st ssssssssssniss | snssssssnssssisines 356,088 XXX 09/30/2021.
BANK OF AMERICA, N.A.. .. BATYDEB6GKMZO031MB27.. | Treasury. 912828 L5 7 | TREASURY NOTE......cooiiiiiiiiciiiccicirensiss st | sosissisnsissosans 1,822,212 XXX 09/30/2022. | ..
BANK OF AMERICA, NAA...... ... BATYDEB6GKMZO031MB27.. | Treasury. 912828 N4 8 | TREASURY NOTE.......... ....1,389,839 XXX 12/31/2020.
BANK OF AMERICA, N.A ..o BATYDEBGGKMZOO03TMB27.. | TIEASUMY........ouvvuveiicieniiiiiirissesissississssisss s sssssssssssss s ssssssasssenns 912828  XR 6 | TREASURY NOTE.......coiiiiiiiiniiiiissisisss sttt sssssssnsss | snssssissssssssnnns 347,968 360,000 XXX 05/31/2022.
BARCLAYS BANK PLC woo.. GBGSEF7VUPSITOUKSSTS..... [ CaSh......ooecvvcriiccccncsnrssnsncvssnsssnssnnssnnssnssnnsnnnnen | [ GBS M | o 11,768,000 .11,768,000 XXX
CREDIT SUISSE INTERNATIONAL.. . ES8DKGMUYYYJLNBC3868... | Cash.......cccovrvvrririniiercincisnissiisnsssscssisnsisssnssssnnnnens | | GBS | s 199,323,191 199,323,191 XXX
GOLDMAN SACHS BANK USA KD3XUN7C6T14HNAYLUO2... | Cash.. ceere.. 130,000 XXX
GOLDMAN SACHS BANK USA . KD3XUNT7CBT14HNAYLUQZ... | CaSh........cccvorriirriisnniisncisnnissniisssissssssnsssnsssnssnssnnnsmnns | [ GBS M s | e 260,000 XXX
HSBC BANK (USA), NATIONAL ASSOCIATION ... 1IEBVN30JCEQV1H4R804..... CasN.....coricscnssns | [ C88M s | 6,900,000 XXX
... 549300R4IG1TWPZT5U32..... CaSh....oecrernrnsnsnnnnnnnnnnsnnnnns | [ CBSM s | e 746,942 XXX
... WAMGYERMS70XFZUOY219 | Cash.. 2,877 XXX
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | Cash.. . s | s 950,000 | oo 950,000 XXX . .
WELLS FARGO BANK........coovviiiniiisniiisniiissiissssicssnienas KB1H1DSPRFMYMCUFXTO09. | Cash.. Cash.....ccociiiniiisriiscicnienn: 4,826,000 | i 4,826,000 XXX | s [
02099999, TORAIS........ccuuuieiiiiaiieeiieiiie itk es eebe bR s bR S RS E L EEE L EE L Shbesb s I I 228,823,117 | oo 228,919,010 XXX XXX XXX




Setementas o une %0, 201801e. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

nd not included on Schedules A, B, BA, D, DB and E)

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page a
2

3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Issuer Obli
06427K PV 3 | BANK OF MONTREAL (CHICAGO).......ccivuririirerinrieiresieissiessssssisesssssssssie s essessenes 07/16/2018.......
21684B  3J 1 |COOPERATIEVE RABOBANK UA (NEW YORK) 10/04/2018.......
21684B  3W 2 |COOPERATIEVE RABOBANK UA (NEW YORK) 11/02/2018.......
30231G  AE 2 | EXXON MOBIL CORPORATION........ccerriierrircirnirenes 03/15/2019.......
40433F LD 9 |HSBC BANKPLC........... 02/22/2019.......
65590A SH 0 |NORDEA BANK AB (NEW YORK)........coevviiirrririreieiseiseesissieesesscissneenes 02/08/2019.......
78009N X5 0 |ROYAL BANK OF CANADA (NEW YORK)......cocvvuuierririiieieierieeresisisesssiesssisessessanes 07/24/2018.......
89236T DT 9 |TOYOTAMOTOR CREDIT CORP........cooiiiiiiiiiinisiierieseisie s 08/15/2018.......
94989R  QC 5 |WELLS FARGO BANK NA OO OO PO PO PO OO OO PO OO PP PPOOTOPPTPPSYRTPR FOTOPPPRPPPRPO T | 136,033 136,000 | 10/05/2018.......
3299999.  Industrial & Miscellaneous (Unaffiliated) - ISSUET ObIGALIONS. .........rvririiisiiiiiiisiisissieis st snsses 5,202,088 ....5,201,733 XXX
3899999. Total - Industrial & Miscellaneous (Unaffillated)..............ovriuriiieiiiieiesseie ettt enseneas .5,202,088 XXX
6199999.  Total - Issuer Obligations .5,202,088 XXX
6699999, SUDIOIAL = BONGS......vetteeieiiritt et 5,202,088 XXX
Short-Term Invested Assets (Schedule DA Type)
02665W  AX 9 | AMERICAN HONDA FINANCE..........c.coomiumiiiririererintiesisersnieeesissieniesieees 506,067 |07/13/2018.......
02665W BR 1 [AMERICAN HONDA FINANCE.........cccostuiirimriieriniiieriereseesssiseseesseessenes 800,909 |01/22/2019.......
06417G L6 3 |BANK OF NOVA SCOTIA (HOUSTON). SRR 1,600,000 |02/21/2019
06417G N2 0 |BANK OF NOVA SCOTIA (HOUSTON)......ovverrereimrieeiieriierirenes 216,000 |03/06/2019.......
17305T  WT 5 [CITIBANK NA....c.oiiiiirnseeresniee e ....1,165,000 |08/01/2018.......
17325F  AB 4 [CITIBANK NA......oviiiiriiniieienieiseisieninin 601,199 |03/20/2019.......
20271E  NF 2 |COMMONWEALTH BANK OF AUSTRALIA (NEW YORK) ....1,600,000 |03/01/2019.......
40433F KV 0 |HSBC BANKPLC........... 1,206,000 |02/08/2019.
78009N X7 6 |ROYAL BANK OF CANADA (NEW YORK)......cocovuierririrrierieienieresissiseiseisesissiensensees 07/27/2018.......
86563Y 6Z 1 | SUMITOMO MITSUI BANKING CORP (NEWYORK).......ccoivurrmiirirrieinnnieiesissesesssssssssesssssessessenes 08/06/2018.......
86958) HS 1 | SVENSKA HANDELSBANKEN AB (NEW YORK)................. 07/30/2018.......
86958) UB 3 | SVENSKA HANDELSBANKEN AB (NEW YORK)..........c....... 09/25/2018.......
89114Q B7 2 | TORONTO-DOMINION BANK. 07/23/2018.
89233A°  C2 3 | TOYOTAMOTOR CREDIT CORP........coomiiriieiiireiieiesiesssssise st 10/31/2018.......
94989R  E5 3 |WELLS FARGO BANK NA........ciiiiiiirtieeinti ettt 10/05/2018.......
94989R XU 7 |WELLS FARGO BANK NA.......coooiiiiiiriinsicsieni s 01/24/2019.......
9612C4 WH 0 |WESTPAC BANKING CORP........ccocotieriiireiiierinrieeiesrsesssie e sseeseneenes 07/27/2018.......
961217 3T 3 | WESTPAC BANKING CORP (NEW YORK).........cuuimiririniiiireriiiseisieisssiesiesisseessesssss e sssensessaes 07/18/2018
96121T  6X 1 |WESTPAC BANKING CORP (NEW YORK)........cocrruurrmmerirreriessiesserssesiessessssesssesssesssesssssssessssenns 02/19/2019.......
19121B° H2 8 |COCA-COLA COITHE.......ccooiiiiitiiieiiiiesisnsiss e 08/02/2018.......
22549L  MZ 5 |CREDIT SUISSE AG (NEW YORK).............. 11/02/2018.......
71708F  H2 1 |PFIZERINC.... s 08/02/2018.......
780120 DH 5 |ROYAL BANK OF CANADA (NEW YORK)......cocovuiurriiineieiniisieniseiseiseiesissiensennenes 04/18/2019.
865658 AP 6 | SUMITOMO MITSUI BANKING CORP (NEWYORK).......oooriiiiiciiiiiiciisisiissiesiesisssssisiissiaans 08/28/2018.......
87019V LG 0 |SWEDBANK AB (NEW YORK)......ccooosvueriirriiiirerirniieeeieeeninnes 01/22/12019.......
89119B  JT 4 |TORONTO-DOMINION BANK. 09/27/2018.......
89113X M8 4 | TORONTO-DOMINION BANK (NEW YORK) 12/05/2018.......
2546R3  JU 9 |WALT DISNEY COMPANY/THE.......coiiiiiiiiiiinisiisnissrssi s snseesnenes ....1,235,386 |09/28/2018.......
8999999  Total - Short-Term Invested Assets (Schedule DA TYPE).....c.ovvvrnreereanenns 20,323,261 | .oocovrrrerens 20,318,466 XXX
Cash Equivalents (Schedule E Part 2 Type)
03785E  HT 5 |APPLE INC.....oiiiiiiiiieiieiiceiciieissie sttt sssnesssensssssnssssssssessonns | onensnensnnnes | svenensnensnnsnnnenne | coenersensnnennenes 998,189 | toiiiiiieiinniiienns 998,240 |08/01/2018.......
16677K  JB 0 | CHEVRON CORP.......couiiiiiriiiitieri it 407,275 |09/11/2018.......
153457 29 0 |CITIGROUP GLOBAL MARKETS INC REPO.........cctiiuiirriiieimrintiissiiseiiesieses s sssessssens ..17,938,853 |07/02/2018.......
30229B  HG 5 |EXXON MOBIL CORPORATION.......ccoosturririrmriririeiinianes 08/16/2018.......
153457 28 2 |JP MORGAN SECURITIES LLC......cooveverrirrinriierineiienes 07/02/2018.......
153457 29 1 |MERRILL LYNCH PIERCE FENNER & SMITH INC REPO........... 07/02/2018.......
591570  J4 3 |METLIFE SHORT TERM FUNDING LLC........ccoviriirmrrerierinceisnerienieeienes 09/04/2018.......
B24TIM  JB 0 [ MUFG BANK LTD.....ooitreiiiiiirerieiieiseieiissesess st tenens | oo 09/11/2018.......
T1344U  H1 0 [PEPSICO INC...ooiiiiiiirciiiissiesieiss ettt esssssssesssessssssessessssssansennss | sesnsnsnesiensns | sevenssessnssnssesans | svveronnssnssensenss /46,629 | tiviviriviscinninnns 746,684 |08/01/2018.......
77119M  JA 6 |ROCHE HLDGS INC.......ccovriririrriirerireiiriniieis 932,106 |09/10/2018.......
89153Q  GQ 7 | TOTAL CAPITAL CANADA LTD.....ovuiiiereiiireiiesis et esees ...1,380,999 |07/24/2018.......
90477E  HM 9 |UNILEVER CAPITAL CORP.. ...1,035,878 |08/21/2018.......
90333V VW 7 | US BANKNA CINCINNATL. ...ttt ...1,699,997 |07/23/2018.......
93114F G2 4 |WALMART INC.....otiiieieiiesiestsstsss ettt sttt 648,930 |07/02/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 51,357,189 ..51,357,041 XXX
9999999.  Totals..... .ocoorviriviiciinine. 76,882,538 76,877,240 XXX

General Interrogatories:

1.
2.
3.

QE10




Setementas o une %0, 201801e. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
1 2 3 4 5 6 7

NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11




statementas of June 30, 20130t TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank - GB.............cccccccecunericnnueen. - LONdoN, England .0.000 (75,164) 0 [ 194,220,766 | ............ 197,907,534 | ............ 196,570,789 | XXX
JPMorgan Chase Bank, National Association............... New York City, NY. .0.000 0 0 (39,258) 247 318,247 | XXX
JPMorgan Chase Bank, National Association............... New York City, NY. 0 0 942,278 (9,788) 38,583 | XXX
JPMorgan Chase Bank, National Association. New York City, NY. 0 0 490,018 (16,606) 3,431,183 | XXX
Wells Fargo Bank, NA.........ccccccormvevemmncreennnereinnnenns SaN Francisco, CA 0.000 0 0 368,777 454,709 136,118 | XXX
0199998. Deposits in.....109 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (109) 0 337,873 648,512 671,966 | XXX
0199999. Total Open Depositorie: XXX XXX (75,273) 0 [ 196,320,455 | ............ 198,984,608 | ............ 201,166,886 | XXX
0399999. Total Cash on Deposit. XXX XXX (75,273) 0 [ 196,320,455 | ....cccooe. 198,984,608 | ........... 201,166,886 | XXX
0599999. Total Cash, XXX XXX (75,273) (V[ [ 196,320,455 | ........... 198,984,608 | ............ 201,166,886 | XXX

QE12
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statementaas of June 30, 2018 ofthe TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 Identification Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ABBVIE INC......ooiouiteetaatie s ees s8££ 8888618488881 8 4288418k E 8804188 R 8RR R b eeE eeEE R R AR ARt | Heentsener s 06/19/2018 071102018, | 4,997,250
AMERICAN ELECTRIC POWER COMPANY IN.......iuiiriiuiiseeisaesiseisessssesseessessse s st s st 06/22/2018 07/23/2018.......| 4,992,750
AMPHENOL CORPORATION........vttuteruesaitsesssessseseseessesssessesssess s sse s8££ 06/14/2018 07/10/2018.

ANHEUSER-BUSCH INBEV WORLDWIDE INC.

06/22/2018

BAT INTL FINANCE PLC....

. |06/07/2018.

BERKSHIRE HATHAWAY ENERGY CO.

06/21/2018

CATERPILLAR FINANCIAL SERVICES COR.......cccocvvvuriiniianes

06/18/2018

EIDU PONT DE NEMOURS & CO

06/18/2018

FLORIDA POWER AND LIGHT CO
GENERAL DYNAMICS CORP.
GENERAL MILLS INC..........
HYUNDAI CAPITAL AMERICA
JM SMUCKER

06/21/2018
05/23/2018

06/11/2018

06/26/2018

06/20/2018
06/29/2018

KROGER CO. (THE)
MARRIOTT INTERNATIONAL INC........coovriiiiiirinniisisniccienissiniis

MCDONALDS CORP..

06/21/2018

MCKESSON CORP....

06/14/2018

MONDELEZ INTERNATIONAL INC....

05/24/2018

NATIONAL GRID USA,

06/21/2018

PRUDENTIAL FINANCIAL INC.......ccccccvvnrinn.

05/29/2018

PUBLIC SERVICE ELECTRIC AND GAS CO
ROGERS COMMUNICATIONS INC

. |06/19/2018.
06/05/2018

VIRGINIA ELECTRIC AND POWER COMPAN
WASTE MANAGEMENT INC

06/05/2018

06/18/2018

06/20/2018.......

05/18/2018.......

07/13/2018.
07/09/2018,
07/05/2018.
08/13/2018,
07/17/2018,
07/18/2018.
07/17/2018,
07/18/2018.
07/06/2018,
07/03/2018.
09/17/2018,
07/02/2018,
07/23/2018.
07/18/2018,
07/12/2018,
07/10/2018,
08/06/2018.
08/15/2018.
07/11/2018,
07/12/2018,
07/30/2018,
07/10/2018,

..... 4,998,778
6,981,951

4,995,022
4,994,947
6,993,839

4,994,806
4,998,438
4,999,381
4,976,777
4,999,694
6,989,693

4,994,640
4,996,410
6,996,033

4,987,821
3,554,015

..... 4,996,861
RSP RN 4,996,494
............................. 4,990,754

WISCONSIN GAS CO..ouvvtriireisaeiseiaeise s ees bbb bbb 06/19/2018 07/11/2018.
WISCONSIN PUBLIC SERVICE CORPORATI... . | 06/21/2018 O7M22018..c| 4,996,608
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUr OBlIGations...............cvwieeriiieeieeeese e 141,407,847
3899999. Total - Industrial & MiSCEIANEOUS (UNGMTIIAEA).................uurriiisiiiiiiis L8110 000 4481010100 HLLs bbb | 141,407,847
Total Bonds
7799999, SUDLOAIS = ISSUBT ODIIGALIONS. .........cvvvvvsoeeiiisiiss 4181814818004 14 0144811111114 1L LS | 141,407 847 | oo, 14472 | oo 144,646
8399999, SUDLOLAIS = BONMS.....vv.vvv11seeereviiissssss i30S 1100811510100 S8R | 141,407,847 | oo 14472 | oo 144,646

Exempt Money Market Mutual Funds as Identified by the SVO

4812C0 67 0 [JPM US GOVT MM -CP... 06/29/2018....... 0.000

61747C 70 7 |MSINST LIQ GOVT CL INST. 06/30/2018....... 0.000 .

4812C0 66 2 |JPMORGAN US GOVT MMKT 06/30/2018....... 0.000 ...34,222,569

949917 39 7 |WELLS FARGO ADV HER MMKT INS 06/30/2018....... 0.000 3,271,634
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO.............c.ri s eeb s ensssensieines 54,549,200 4388 | ... 150,608
8899999. Total-Cash Equivalents L s | 195,957,047 | coovoveeeeeeeeeeeeeen 18,859 | oo 295,254




