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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE 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
1o BONAS. et | enenienens B8,772,057,745 | ... | v 6,772,057,745 | ............. 6,481,722,261
2. Stocks:
2.1 Preferred SHOCKS. .......cvuureriricrinerieisiseeiessises s sesss st ssssssessssniens | cesnesiesesns 38,018,548 | ... | e, 38,018,548 | ...ccooovevrinnn 57,307,995
22 COMMON SIOCKS. ...eoucerererceteeieeisseiesssesissess ettt sest s sestsensssnnes | evsssssscsenns 803,561,987 | ..cooovevverenne 12,179,212 | oo 791,382,775 | oo 1,046,922,440
3. Mortgage loans on real estate:
B T 1 OO PSSO DTN 1,204,492,901 | .ooovvoeevecernerirseeineninees | veeerneens 1,204,492,901 | ccoonnvvnn. 1,250,159,172
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieietiee ettt st sa s besaesensans | sebessssassansaes 14,221,154 | oo | e 14,221,154 | oo
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens (01 14,500,000
5. Cash ($.....6,804,857), cash equivalents ($.....453,483,652)
and short-term investments (3.....62,644,980)...........cco.ooveereereerreeeeeeeeeeeeeseeeeseeseesesseesseenes | ceeerseessenenas 522,933,489 | ....ooooveieeeeeeeeeeee | e, 522,933,489 | ......ccco...... 155,087,493
6. Contract loans (including $.......... 0 PrEMIUM NOES).....veveverereeieeeeiereee et | seevnesnans 1,330,173,930 | ..oooveieieeieeeeeeeerees | e 1,330,173,930 | ............. 1,353,909,927
7o DEIIVALIVES. ....oocverceraiiecese ettt eess sttt enssns | rnessnesesaes 328,199,529 | ... | e 328,199,529 | ....covvvernne 119,894,198
8. OtheriNVESIEA @SSELS.......c.cvieeieiicicieeeeteee ettt stesnns | esssaessesnaas 510,171,109 | ..ovvvvrereree. 131,862 | ..oovvvee 510,039,247 | ......ccooe.. 467,082,953
9. ReCEIVADIES fOr SECUMHES........cvevverveieceeietcteee ettt eesnns | eveesssssaesenaaes 1,321,536 | .o | e 1,321,536 | .ooooverree. 19,619,814
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ins fOr iNVESLEA @SSELS...........ccvevviveerieeee et esenees | evesssssesssanes 10,418,056 | ...ovvvevrerereeran [ P 10,418,056 | ... 20,152,214
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcveeerierereeeeeeeeeee et | cevveaenens 11,535,569,984 11,523,258,910 | ........... 10,986,358,467
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14, Investment income due and @CCIUEM..........c.cucueviieeiniceeces e senns | eressssesesinns 122,529,454 | ......ooovvveeereieviieeens | s 122,529,454 | ................ 108,079,931
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cceeevees | vovrerrerevennnae 2,315,068 | ....coveriererieierceeeens | e 2,315,068 | ....coccvevevrirernes 178,280
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS).......c..cvevieiieeieiien | et | eevresessesesssssesssesssssssesins | sessessesisssssesssssssssssesand 0 [
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............ccucvueveveirieeieeiseie et sessssesiens | oesvesssssessesas 20,716,355 | .ovveeeereeeeeeeeeeeieis | e 20,716,355 | ..occovvrrree 29,217,770
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSurance CONracts.............occveeeeeieeeeveeceeeeeens | cveveeeeeninnns 154,852,830 [ ...coovvevereerereerieieiceens | ceverereeienns 154,852,830 | .....coeceee 138,065,346
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and INtEreSt thErEON. ...........ovruriririns [ erririirereireescsciseirsiseins | reeseesnseseesessesssssssssssessens | seeesssssssssesessessnsssssesan [0 U
18.2 Net deferred taX @SSEL. ...ttt essssnssennes | reessesesanes 115,022,431 | oo 2,086,510 | ..oovveernven. 112,935,921 | .ovvvrenne. 110,824,007
19.  Guaranty funds receivable or 0N dePOSIt............ccccveiivriveieiciesie e esissesesens | evesssssaeseeeas 2,002,062 | ....coovreriireierieeiereeeies | e 2,092,062 | ...ccevevrrreen 2,092,062
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........c..cccoceveerereeeievesieereeeeceeeens | e 11,609,255 |...oovoeeeeercirerereiieeeerens | coereeississienens 11,609,255 | ...covvvvee. 135,158,291
24. Health care ($..........0) and other amounts reCEIVADIE.............c.c.covveeeveeevereeeeeeereresreeseessenniens | onrenriennsinnsenreinnenssD09 | eotiieiieeeeseeseseessessenses | coervesesssssssssssssenens 509 | oo 11,250
25.  Aggregate write-ins for other than invested aSSets............cevevcueeeieicciieeeceseeeeeeeeieens | e 42,741,574 | o 5,363,929 | ..o, 37,377,645 | ..o 65,563,938
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 12,007,449,522 | ......coocou. 19,761,513 | oo 11,987,688,009 | ........... 11,575,549,342
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccvevees | covvrnne 78,103,741,814 | .ooooveeeene 7,899 | ........... 78,103,733,914 | ........... 77,140,674,684
28.  Total (LINES 26 @NA 27)......couurrerrrmrerererrieeieriseesisesisessisssssssssssesssessssssssssssesesssesssssssessss | seesscsens 90,111,191,336 | .coovvvvvrnene 19,769,412 | ........... 90,091,421,923 | ........... 88,716,224,026
DETAILS OF WRITE-INS
1101, Collateral ON AEMVALIVES.........c.creeeirirceircrieriseesiees s sese st sssenens | cosessssssssenns 10,418,056 | ...ccovnvvercerrrieeerneriiees | vveerrneressenens 10,418,056 | ..oovvvvrennn. 20,152,214
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........urwerireririmeserisseressessssmesssesssensss | eosseressseesenes 10,418,056 | ...ooovvveiceeninirisiiincnenns 0 [ s 10,418,056 | ....cocvvverennne 20,152,214
2501. Disbursements and items N0t llOCALE. ........c...everrevireieiieceireeiecesees e | ceeseesieeesnnes 42,741,574 | oo 5,363,929 | ..ovvrrrerenne. 37,377,645 | ..ovvvne 65,563,938
2502, oottt | SeneRi sttt | ieee sttt nes | eesi ettt (O
2503, oottt enntn | Seeetiee sttt entn | £reee sttt et enes | eesss ettt O
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........rreerrresreerssrersrneserssssnssssssnnes | cesssenessssessass 42,741,574 | oo 5,363,929 | ..coovirnrennn. 37,377,645 | oo 65,563,938




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.

29.
30.

32.
33.

35.
36.
37.

39.

Aggregate reserve for life contracts $.....6,978,724,534 less §....
included in Line 6.3 (including $.....11,186,033 Modco Reserve
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
41
42
Policyholders' dividends/refunds to members §$.........

Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.......... 0 Modco)
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $..........
6.3  Coupons and similar benefits (including §.......... 0 Modco).......covverrerrrennens

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

less §.......... 0 discount; including $.......... 0 accident and health PrEMIUMS............cocuiuriiriiiseie sttt snsseees
Contract liabilities not included elsewhere:

Surrender values 0N CANCEIEA CONMTACES.............vurerirrerieireesreieeeess et se et ees sttt et s s eniees
Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

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

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....5,755,232, accident and health $
and deposit-type contract funds §.......... 0ttt
Commissions and expense allowances payable 0n reiNSUrANCE @SSUME...........curerrrrererrereesnmeseeseesessssesessesssssssessesssessesssessessesssnssessns
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........cvureirrerrerrirnernrerisersse e eesssese st ss et esssessees
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........vvururerirrerririreeinrieesesseseese s ssssssssees
Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)... .
NEt AETEITEA tAX HADIILY.....rv.rveveereeeieies ettt sttt
UnEarned iNVESIMENT INCOME..........ceuiiireiiete ettt bbbt s s bbb b b s st s s s s bbb st b s b b st s e
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including $.....4,964,748 agents' credit balances

Remittances and items NOt AlIOCALEM. ............ccceiiicieiices et b bbb s st es s naen
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 §......... [0SO
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:

24,01 ASSEE VAIUALION FESEIVE. .....uvveieiriicieiseisieese ettt s et Rt s bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24,04 Payable to parent, subsidiaries and affillAteS............ccoviverireieiieicee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under UNINSUTEA PIANS...........cvuevrvieeiercieeeie ettt st s st ssaesees e
24,07 FuNds Neld UNAET COIMSUIANCE. .........euuiurieireireiiieiseieissse et es s eese st ss bt ae bbbt s et s s st n s s st
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon $.
Agaregate WHte-iNS fOr [IADIIHIES. ..........c.cvrvieeieeieiceeie ettt ettt ettt b b s s bt s e st st ns st
Total liabilities excluding Separate Accounts buSINESS (LINES 110 25).......cvuvieeicrcreeeeiesee ettt be e
From Separate Accounts statement. .
Total liabilitIeS (LINES 28 AN 27)........cvivicreieieeesiete ettt ettt a bbb b a b e bbb a et bbb s s st s st s e st st ebans
COMMON CAPIAI STOCK........uvviiietiitcteiict sttt bbb bbbt s e b bbb s s b s bbb s bbb st bt a ettt n st s s e
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUPIUS NOLES. .....cecviiecteicce ettt bbb s bbbt bbb s At bbb s s bbb a b s e Rt s s st b e R b b e b bR bttt b s st et n et b nas
Gross paid in and contributed surplus. .
Aggregate write-ins for SPECIal SUMPIUS fUNAS..........ccvcuiieiieiiiccecee ettt et bbbt s e bbbt s nas
UNASSIGNEA FUNGS (SUMPIUS)......cvivuiverieereteiiiets ettt ettt bbb bbbt bbb bt s b bbb b s b bR bbbt s st et s et st et santens
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0]ttt bbbt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). .
Totals Of LINES 29, 30 NG 37.....vieicieiee ettt st bbb s ettt
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3)........ccieieuierireieiiisiieicisetesie sttt sttt st

...................... 336,381,088

...225,496,601

...................... 260,728,052
...300,709,763

.......................... 3,793,186

. 1,734,137

144,198,866

.32,119,078

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

..37,187,110
...................... 236,404,251
.125,330,423
.......................... 5,509,014

...................... 431,582,330

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

..78,103,741,814

....17,140,677,762

................. 86,739,438,679

................. 85,521,775,195

.......................... 5,690,000

3,346,293,244

.......................... 5,690,000

..3,188,758,830

3,351,983,244

................... 3,194,448,830

................. 90,091,421,923

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

2501.
2502.
2503.
2598.
2599.

COllALETAl ON AEIIVALIVES. ......veieeeeieiiieeie sttt
Payable for repurchase agreements...
Provision for future dividends............cccoeruneneineeneenieneeneineeneene
Summary of remaining write-ins for Line 25 from overflow page....
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

...................... 298,598,350
...102,814,254

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

3101.
3102.
3103.
3198.
3199.

Gain on iNforce reiNSUraNCE.........cocueevereveeerecissesniennes

s for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

.167,981,864

....... 0

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE).......ciuiuereiiieiieieiiissiesi ettt es bt ssse st ee s st es st en s bt st nsennanta

Qo3



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts..............cccceevveievereerceceeee s | e (36,252,108) | ....ccvovvnveee (12,328,940) | .....ocvvrvveee (5,833,366)
2. Considerations for supplementary contracts With life CONINGENCIES............cccviiirriiirireieiieteee ettt sesssssees | eevessesssssessesessssssssesenas OO IO 7,953,322
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e .727,518,969 473,443,302 | ..... 587,199,744
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns .5,840,709 ..7,001,714 .9,686,940
5. Separate Accounts net gain from operations excluding unrealized gains OF [OSSES..........cucvevriverrereieeee e seseeseses | eeversesessesssse s ssesennas SO
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn 22471376 | v 24,064,644 | . ..31,414,642
7. Reserve adjustments on reiNSUFANCE CEABM..........c.cvireievciieieiese ettt s et a s s sessessntanes | eevessessesas (920,598,099) | .......... (1,219,161,355) | .......... (1,523,756,687)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAE ACCOUNLS.........vvveiveeeieesetctess ettt sttt bbb sttt s bt s st s s sse s s st essnsstenans | ersesesssssans 570,192,504 | .............. 563,831,604 | .............. 846,327,057
8.2 Charges and fees for depOoSit-tyPe COMIACES..........ccoviiriricreieiieteees ettt s s st et essssns | srnsssessssssesses et esses e sanes SO U
8.3 Aggregate write-ins for miscellaneous income.. ...92,930,357 ...116,068,987 | . ...57,396,718
9. TOalS (LINES 110 8.3). ...ttt bbbttt nrente | snens 462,103,708 ...(47,080,044)] ..... ...10,388,370
10, DEALN DBNEFIS......vucvviececieie sttt sttt entnen | neeae .332,268,209 ..387,281,299 | ..... .530,872,490
11. Matured endowments (excluding guaranteed annual pure NAOWMENES)...........ccvvverrrrcreierierieeeie st essesssessesssssnes | sversesssssesssnsens 829,269 | ....ccceevnee. 1,055,725 | oovvervieran 2,183,788
12, ANNUIEY DENETILS. ....cvocvecviciecicic ettt sttt sttt nnn | eeras 271,460,595 | ... ...346,130,821 | ..... .359,598,102
13. Disability benefits and benefits under accident and health contracts.. (2,214)] ... ..28,874

14. Coupons, guaranteed annual pure endowments and SIMIlAr DENETILS. ..........c.ccveiveieieiiieec et etssstesssteses | eevessesssesssssssssssssessessnses | eevessessssesssssssesssssssesess | oevessessssssssssssessssssesseses
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee.
16, GrOUD CONVETSIONS. ......oucveveieieetieeteteseset s et b se st s ssse b bt eb et s b b s st et s b s st et s s bbbt e b s e s e bbb e b s et e b b ensebessssebessssebebsssesessnans | nebebsssesesssssebesntesessnteses | stesssesessnsesessssesessssetesans | sesesessssssesssssesessnsesasanes
17. Interest and adjustments on contract or deposit-type contract funds.. ...30,872,752
18. Payments on supplementary contracts with life CONINGENCIES.........ccvieiiiieeieceeee e | e ...185,876 | .....................189,681 | ..... ...77,629,970
19. Increase in aggregate reserves for life and accident and health CoNtracts............cccovcveveeeieciceecee s | e (86,508,041)| .............(120,420,297) | ..... ....(142,826,924)
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt IO ..1,628,985,965 | ...........1,894,217,346 | ..... ..2,618,670,399
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........ccccoeeveees | cevevriveinen. 33,587,581 | .cverrnns 40,369,290 | ....ccovvuvee. 52,803,277
22. Commissions and expense allowances on reiNSUranCe aSSUMET..........cuueuiureeireueinissmsesseesssessesssssssessssessessesssssssessessssesseses | ssesssssssesessssenns (20,723) | o 146,314 | oo 131,536
23. General insurance expenses and fraternal expenses ...80,741,790 | ... ...103,246,697 134,500,727
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........cccueueivicviiiiiiieiieescee e besevens | evrevesssinsesines 1,566,543 | ..coovevverernnne 1,244,650 | .covvervrren 1,881,653
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance | .(1,847,809,723)| ..........(2,335,677,333) | . .(3,099,799,740)
27. Aggregate WHte-iNS fOr AEAUCHIONS.........c.cvivrireieicisec ettt sse e | sressnssntessenas (7,710,741 | coevvvrree (7,853,913) | ..cvvvren. (15,241,491)
28. TOtalS (LINES 20 10 27).....uvuiieiiciciieiieese ittt sttt bbbt ensnbanns | anrssissins (110,659,308) | ............. (304,306,949) | ............. (307,053,639)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. 572,763,017 | ... ...257,226,905 .317,442,009
30. Dividends to policyholders and refunds t0 MEMDETS...........ccciuiiiiiiiiiecee et sstenseses | sisssssessasaees 37,675,529 | oo 3,509,964 | ......ccoouuue. 5,278,021
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (LiNe 29 MINUS LINE 30).......cccuivueiiuriieieieieieieieississie sttt ssssssse s sssessesssssssenss | sesessessesnes 535,087,488 | .............. 253,716,941 | ..coccvee. 312,163,988
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoueveirieieieseeie s | sversssessanens 17,529,661 | ....ccveeee. 28,540,468 | ................ 29,937,278
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (I0ss€s) (Line 31 MINUS LINE 32).......c.cviueieiiiiieieicesieeetese st sessessssenses | seressessenns 517,557,827 | .............. 225,176,473 | ..covvveve. 282,226,711
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....15,526,482 (excluding taxes of $.....7,849,215 transferred t0 the IMR)............ccc.coeverveerceeieciiececeeciee e | evvssrassiannns 58,318,571 | covcverans (19,852,140) | ............... (83,627,308)
35. NetinCome (LINE 33 PIUS LINE 34)........cvucieieeeeeceeeeee ettt sttt st ssesssnsnsesaens | suessessansans 575,876,398 | .............. 205,324,333 | .............. 198,599,403

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEAN..........cevevereerieeieiseiesies ettt sttt ses s s sse s s saessssssessesens | sessissenes 3,194,448.830 | ........... 3,712,663,061 | ........... 3,712,663,061
37, NELINCOME (LINE 35).....vuiivrieieiieiisie ettt sttt st b st b s b b stensnsnnns | sbessasssesans 575,876,398 | .....c.ccoo.e. 205,324,333 | ...ccooevvne. 198,599,403
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....33,723,162. 126,256,908) | ... 75,990,349 ..12,381,457
39. Change in net unrealized foreign exchange capital gain (I0SS)........c.ecveieeverierieesieieiseiescse et ess st sse s ssssessessssessesns | ssessessessssssssesssssssessesins | sessessessssssnsnes 252,134 256,028
40. Change in Net dEfErmed INCOME taX.........c.cveieeiieeiieiicteee ettt sttt ess ettt es s s s ssesnsansenans | senssssssesans (18,515,387) | ..cvvvrrenene 21,009,098 | ......cco....... 20,644,159
41. Change in nonadmitted assets ...54,670,346 (34,492,426) | . ..(49,492,274)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES.............ccceiriiieiiiriieiieeee ety | eeereressss e s sesess | oerersssesesessssessssssesessneses | sressssssesssssesesssesasssesens
43, Change in reserve on account of change in valuation basis, (INCrEASE) OF AECIEASE............cueuveeveeveireeeieiieteetesest s tesiens | ereesessessessssssssssssssenes | erresssissesssssssssssesessanes | sresesissessenes 6,778,075
44, Change in asset valuation reserve . 527,992
45, ChaNng N ITBASUIY SEOCK. ........cvuiveririvireictictese ettt et s et s bbb bbbttt s e b b st s st s s sttt sbes e bastessesansanss | snssssessessssessessetensesnsnss | sresesssssessnssstessesnsessnsenss | sesmsessessnssssessessssensassnes
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement.

48.
49.
50.

51.

Change in surplus notes
Cumulative effect of changes in accouNting PrINCIPIES.........c.cvviveiieieiriecce et
Capital changes:

50T PAIA Nttt ettt bbbt e sttt aes
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital

51.4 Change in SUrpIUS as @ reSUIL Of FBINSUFANCE. ........c.vueieiriiiieie ettt s s b st tenss | sebessessesssssssessessssensesnses | sebsesessessessnssssesessntessess | esessssessesssassessessnsessesas
52. Dividends to stockholders |+ 319,000,000) | ... ..(700,000,000) | . 700,000,000)
53. Aggregate write-ins for gains and [0SSES IN SUIPIUS...........cveuiiriieireiriieieietse ettt snsessessesessensenes | srsessssensassens (5,931,802) | ...cvovvrrrne (5,931,802) | ..ocvvvvrrenes (7,909,069)
54. Net change in capital and surplus (Lines 37 through 53)..........cceieiieieiiiesieeeisee st sessessenes | sssssssesinnas 157,534,413 | ............. (428,593,913) | ..cvoveeve. (518,214,231)
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccceueurieeiereriisiesie ettt ssssnas | ovesissenns 3,351,983,244 | ........... 3,284,069,148 | ........... 3,194,448,830
08.301.  Other investment MaANAGEMENE fEES..........vurerirerirrieirrissiseeessssse ettt ens s st nsses
08.302.  MiSCEIIANEOUS INCOME.....uuvueeiiiresriiieeseisissseesesssisese s sss st s st bR bbbt
08.303.  Separate ACCOUNL I0AUS. ...........ccuereieeierieiesce ettt ettt st bbb a s st et s bt s e snens
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page.
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 ADOVE).........eiveiuerisiiseisiesisesisesissisesss st sssssssesssnees
2701, MiSCEllAaNEOUS JEAUCHIONS..........cvivevieceiieiiieieieete ettt bbb s bbb b s ses
2702.  Modco adjustment ....(1,814,166)
2703.  Change in provision for future diVIAENGS............cc.cveveieveieseeiseeeee st sssssesesssssessesssssssssssssssssssssessnssnses | oorensenesseenend(6,792,441) | oo (5,314,182) | ...coeveee.. (12,460,984)
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) ..
5301, Gain ON INfOICE MEINSUFANCE.........cveevrevereesereeess e sssres e sesss s ssssssssssssssssssessssssesssssesssssssessessssesessesessessnsenss | seeseesnrereene( ,931,802) | vovvrevivennnnn. (5,931,802) | c.oovvvverenene (7,909,069)
5302.
5303. . e | .
5398.  Summary of remaining write-ins for Ling 53 from OVEIfIOW PAJE.........ceviiieeieiceece et sessessenes | eevessesssssssssssssseseesesad [0 [0 U 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........cueiurrirreriisiesasisssssisssesssesssssessssssesssssssssessesssssessassssssens | sresssssessaneas (5,931,802) ] .ovvvernenas (5,931,802) | ovvverinenns (7,909,069)
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ............ccviveieeictceie ettt st s bnassas | saessesnsisans (26,287,844) | .....covvvree 3,595,428 | ....coovvennnn 41,293,975
2. NEtINVESIMENTINCOME. .....ceuririeeieeieieei ittt bbbttt enbanen | baeniesssnianes 724,192,645 | ............... 464,759,487 | ......ceene.. 615,828,345
3. Miscellaneous income ....(240,935,664) | ... ..(521,127,922) ..(596,527,339)
4. Total (LINES 1 HrOUGN 3).....euieeieriei ittt bbbttt enbans | sbsnsisnesnees 456,969,137 | ..cccoovvrrne. (52,773,008) | ...ocvvvvennene 60,594,981
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 1,658,281,499 | ............ 1,977,213,216 | ............ 2,757,613,000
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccccveveeriverciveveieiiens | coveienans (1,874,241,151) | ........... (2,366,148,838) | ........... (3,217,801,289)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cccvvevcirieeieicieeeee e esesesesens | cvressesininnens (66,856,148) | ........o.c..... (22,095,569) | ....cvvevneee 180,245,865
8. Dividends paid t0 POlICYNOIETS...........couevuieieeiicicteeie ettt bbb sae s snaes | sbessessssnsenes 37,754,603 | ......cvvvne 3,583,215 | oo 5,228,863
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvvrrrrererierins | crvrreresisisrsssessnssnens T42 | 3,416,105 (37,591,593)
10.  Total (Lines 5 through 9) (245,060,455) | ... ...(404,031,872) ..(312,305,154)
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ceueirriereiieeeieiicteees e sstese et ssssssessessesesses s sessssssssssesens | sressesisssnes 702,029,591 | ...ccoovveeee 351,258,865 | ...cccevnie 372,900,135
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....etetie s R e R Rt s b s b s b nt e n b nntens | sbientnntnnes 999,395,783 | ............ 1,515,543,019 | ........... 1,993,052,868
1202 SHOCKS. .uvveeeeeeeeei ettt bbbkttt | chtsntenenneas 37,121,675 | oo 189,307,466 | ............... 200,469,029
12,3 MOMGAGE I0BNS........ouiveiiiiiiieiet sttt | sbsesssnssannes 179,962,667 | .....ovvvvvn. 108,731,381 | covvrreeenne 130,434,299
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c.ucvieiecicecee ettt sa s s s besse s sensssaens | evsessesnsineas 17,021,919 | oo 35,078,854 | .o 51,302,854
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccccvivrieeienieeienieinnes | e 6,195 | oo (128,077) | oo (110,011)
12.7  MISCEIIANEOUS PrOCEEAS........oovcveiveieeiecteiiee ettt et b bbb bbb sae st s s esse s sssnaes | sssssesssnsan 234,929,988 | ................ 86,612,098 | ............... 207,665,880
12.8 Total investment proceeds (LINES 12.110 12.7)....ccveiirieieiieie ettt ssse s sssessesnses | sessessenas 1,468,438,227 | ............ 1,935,144,741 | ............ 2,582,814,919
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..1,267,475,699 .1,091,871,634 1,537,228,609
132 SHOCKS. ... vvereerieitietie ettt ennns | sbsenssensenseas 14,498,336 | ...ccovvrernne 2,715,332 | oo 3,061,805
133 MOMGAGE I0BNS.......oouieeieitii ittt | cbeeineinees 134,166,608 | ............... 181,808,976 | ............... 294,563,337
1314 REAIESIALE........cviicicicc et a sttt st et ssnanaens | nerebesentetes s et s st s snntens | eresissesesentetesnaens 48,636 | ..o
13.5  Oher INVESIEA @SSOLS.......cvuieiicicieii ittt bbb bbbt bbbt nns | ebsessentesineeas 61,365,148 | ...ooovvvnne 81,120,524 | .............. 113,110,585
13.6  MiSCEllan€OUS @PPIICALIONS..........ccviveiiiecteicieiei ettt b et s s s sae s s senens | eresesssesessnsens 1,715,828 | oo 975,055 | .o 104,129,267
13.7 Total investments acquired (LINES 13.110 13.6).......curiuiiuriiieii ettt ssssssssssssssssstns | srsssssesees 1,479,221,619 | oo 1,358,540,156 | ............ 2,052,093,602
14.  Netincrease or (decrease) in contract loans and premium notes...... ..(23,735,997) | ... ..(2,699,300)] ... 30,831,475
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14)........ccveieicurieieeseeesiee st sniens | cvesiesiesissenns 12,952,605 | ............... 579,303,885 | ............... 499,889,841
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............ccoevveveriereiieeiecceecesieeeeis | e (14,836,591) | ..ovvverrnnee (15,139,766) | ...covvrernee (9,321,862)
16.5 Dividends t0 SOCKNOIAETS...........c.crereerieeiercicie ettt sttt ens s srenes | sesessnstnenns 319,000,000 | ....ccooenee. 700,000,000 | ...coverennee 700,000,000
16.6 Other cash provided (applied)... ..(13,299,610) ... ...(126,878,636) ..(246,604,536)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... ...(347,136,201) | .............. (842,018,402) ] .............. (955,926,398)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccvvveveeeee | ceervirernins 367,845,996 | .........cc...... 88,544,348 | ................ (83,136,422)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN.....verieiriit ittt bbbttt | cbinebanesnees 155,087,493 | ....cccone. 238,223,915 | ..o 238,223,915
19.2 End of period (Line 18 pIUS LINE 19.1)........iiurieiieieiieiiessiiesissssssssssssssssssssssss s ssses sttt esssesssesssesssenssens | sssesssnsssnnes 522,933,489 | ............... 326,768,263 | ....cocovvvnne 155,087,493
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from asset exchanges-bonds, stocks, mortgages, real estate & other inv assets...........cc.. | vovevivnnee (110,424,165) | ......oueuve. (97,205,127) (166,578,948)
20.0002  Non-cash acquistions from asset exchanges-bonds, stocks, mortgages, real estate & other inv assets. (110,424,165) | ... .(97,205,127) ..(166,578,948)
20.0003  Non-cash premium for change in provision for experience rating refunds - ceded..........ccccovevierrnnen (20,717,019) | oo | e 33,588,550
20.0004  Non-cash for other amounts receivable under reinSurance CONFACES.........ccoveveiiiieereissesiersssessesessesseeseeseeas (20,717,019) [ v eveerererieesereissisneiies | ovrsrissenineas 33,588,550
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUMANCE. ........cveveeieeiciseee ettt ettt s e tes s ssssstessnsas | saessesssessessssssssssseesans 60,699,336 | ..ooovvererriireieie, 104,057,546 | ....coovveverieeie 145,068,338
3. Ordinary individual BNNUIIES.............eveueririeierereriseeieeeiseeseess e sseesssesssssstsessesssses | sesssssssessssssseessnees 113,911,086 | ..ooverceecereceicnens 126,449,623 | ..o 165,396,660
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
5. Group lifE INSUTANCE........c.cviveieiecicie ettt snantes | oraessessssssesses s ssses s 13,097,422 | oo 7,645,397 | oo, 16,309,901
8. GrOUP @NNUILIES......couvereerirriierisiissiseceesi st | sbsesssenessensseessssesns 790,743,707 | oovoveverrrereienns 1,026,392,799 | .ooovererrrrireriins 1,383,706,522
7o ABH = GIOUP. oottt ettt ensns s | sesteent st 19,233,187 | cooooveecererireceienens 22,038,264 | .....oovevrrieiies 31,885,304
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
0. ABH = OhBI ..ottt | essenets et ettt 16,431 | e 16,082 | oo 660,951
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 trough 10)...........evureemriercerererreerneeseesseesssssseesssesssesssssssssssssssssnnes | sseesssessssssssessssssssnns 997,701,169 | ovvovveerererrereeeens 1,286,599,711 | vovveoveverrrerrereerenens 1,743,027,676
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).......ciuiieieiiiiiiieiisiesessissiesess s sssssiens | ressssessessssessessssessessesssssssesssssssessess | stesisssssessesssssssessesssessesssssssessessssess | ssssssssessessssessessssessessssessessessssssesss
13, Subtotal (LINES 11 thrOUGN 12)......c.uveererrreeeeereeeseeeseeeeeesseessseesseessssesssesssssssssssssssssanes | seesssessnsesssnessssesssnns 997,701,169 | ovvoovveeeeereeeens 1,286,599, 711 | ovveoeverrererecnnns 1,743,027,676
14, DePOSIt-YPE COMIACES.......reeeirrirceeencriririereseriees ettt ese st | onessssssnesesss s sesssnes 860,351,044 | ......ocoovvrinirinnnnns 1,008,949,383 | ... 1,308,729,296
15, Total (LINES 13 @00 14).....ioivererieeeereieeesssee sttt est s essssssssssstensanes | vnssessessnsssesssssssnns 1,858,052,213 | oo 2,295,549,094 | ..o 3,051,756,972
DETAILS OF WRITE-INS
00T, ettt R Rt ens | e e bR R bR | HERE Rttt | bRt
1002, ookt ens | et RS e bRt es | HeRE ettt | st
1003, oottt R Rt ens | e RS R Rt | HeREeeR R Rttt nents | iR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........cceviveveireeieiieiiieiiens | coereireieieieesses s 0 | oo [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE).......cuerururererierseerisrssemsersssesssssesnes | omessesssssssssessmsssssssssssssssssssssessenes 0 [ o 0 ] et 0
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

D.

Accounting Practices

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

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

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

| SSAP # | FIS Page | F/S Line #| 2020 2019
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 575,876,398 |% 198,599,403
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 19,244,806 (56,035,759)
19,244,806 (56,035,759)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 556,631,592|$ 254,635,162
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 3,351,983,244|$ 3,194,448,830
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 24,725,057 5,480,251
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 91,353,450 31,302,747
116,078,507 36,782,998
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 3,235904,737$ 3,157,665,832

The Company's reported investment in TLA was $725,744,485 and $979,284,334 as of September 30, 2020 and December 31, 2019, respectively. The Company's
investment in TLA would have been reported as $634,391,035 and $947,981,587 as of September 30, 2020 and December 31, 2019, respectively, without the state
prescribed practices.

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

Accounting Policy

2. The Company had no SVO - identified investments in exchange traded funds or bond mutual funds that qualifies for bond accounting treatment.

6.  Loan-backed bonds and structured securities are carried at either amortized cost or the lower of amortized cost or fair value in accordance with the provisions of
SSAP No. 43-Revised, Loan-backed and Structured Securities. Significant changes in estimated cash flows from the original purchase assumptions are
accounted for using the prospective method, except for highly rated fixed rate securities, which use the retrospective method.

Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

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

3. The Company did not recognize any OTTI for loan-backed securities held as of September 30, 2020.
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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 earings as a realized loss (including
securities with a recognized OTTI for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

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

14,613,998
9,541,104

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

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

§ 667,735,727
§ 395434735

As of September 30, 2020, loan-backed securities in an unrealized loss position comprised 188 securities, primarily related to collateralized loan obligations
("CLOs") securities, commercial mortgage-backed securities ("CMBS"), corporate securities in the financial services sector, and U.S. government agency
securities which were depressed primarily due to widening of credit spreads since the securities were purchased. The Company does not intend to sell the
securities outlined above. Furthermore, based upon the Company’s cash flow modeling and the expected continuation of contractually required principal and
interest payments, the Company has deemed these securities to be temporarily impaired as of September 30, 2020.

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

Collateral Received

b.  The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of as of September 30, 2020.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repo Programs

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

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

Type of Repo Trades Used

1
First Quarter

2
Second Quarter

3
Third Quarter

4
Fourth Quarter

a. Bilateral (YES/NO)

YES

YES

YES

b. Tri-Party (YES/NO)

NO

NO

NO

Maturity Time Frame

a. Maximum Amount

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

—_

. Open - no maturity

$ —

$ —

$ —

$ —

. Overnight

. 2days to 1 week

. >1 week to 1 month

. >1 month to 3 months

. >3 months to 1 year

269,065,125

99,127,000

102,814,250

. >1year

T |IN | |l v I

. Ending Balance

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

—_

. Open - no maturity

. Overnight

. 2days to 1 week

. >1 week to 1 month

. >1 month to 3 months

. >3 months to 1 year

99,127,000

99,127,000

102,814,250

~N | ||~ Jw N

. >1vyear

Q07.1




Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

8.

10.

Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.

Securities "Sold" Under Repo - Secured Borrowing

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

Securities Sold Under Repo - Secured Borrowing by NAIC Designation

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

Collateral Received - Secured Borrowing

Q07.2

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. Maximum Amount
1. Cash $ 269,065,125($ 99,127,000 | $ 102,814,250 | $ —
2. Securities (FV) — — — —
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 99,127,000($ 99,127,000 | $ 102,814,250 | $ —
2. Securities (FV) — — — —
Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Cash —[$102,814,250 | $ —|$ —|$ — — — —
b. Bonds - FV — — — — — — — —
c. LB&SS-FV — — — — — — — —
d.
Preferred stock -
e.  Common stock — — — — — — — —
f. Mortgage
loans - FV — — — — — — — —
g. Realestate - FV — — — — — — — —
h. Derivatives - FV — — — — — — — —
i.  Other invested
assets - FV — — — — — — — —
j- Total collateral
assets - FV —[$102,814,250 | $ —|$ —|$ — — — —
Allocation of Aggregate Collateral by Remaining Contractual Maturity
Fair Value
a. Overnight and continuous $ —
b. 30 days or less —
¢. 310 90 days —
d. >90 days 102,814,250
Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
Amortized Cost Fair Value
a. 30 days or less $ 51,563,366 | $ 51,567,250
b. 31to 60 days 23,966,691 23,967,232
c. 61to 90 days 4,980,298 4,980,344
d. 91to 120 days 1,194,989 1,195,503
e. 121to 180 days 10,758,828 10,758,890
f. 181 to 365 days 399,216 401,092
g. 1to2years 104,352 104,522
h. 2to 3 years — —
i. >3 years 9,846,510 9,846,510
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11, Liability to Return Collateral - Secured Borrowing (Total)

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. | Maximum Amount
1. Cash $269,065,125|$ 99,127,000 | § 102,814,250 | $ —
2. Securities (FV) — — — —
b. | Ending Balance
1. Cash $ 99,127,000|$ 99,127,000 | § 102,814,250 | § —
2. Securities (FV) — — — —
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. Company Policy or Strategies for Engaging in Repo Programs

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

receivable for reverse repurchase agreements is included within short term investments.

Type of Repo Trades Used

1
First Quarter

2

Second Quarter

3
Third Quarter

4
Fourth Quarter

a. Bilateral (YES/NO)

YES

YES

YES

b. Tri-Party (YES/NO)

NO

NO

NO

Original (Flow) and Residual Maturity

a. Maximum Amount

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

N

. Open - No Maturity

$ —

$ —

$ —

$ —

. Overnight

. 2 days to 1 week

. >1 week to 1 month

. >1 month to 3 months

. >3 months to 1 year

2,955,307

2,173,282

2,706,244

. >1vyear

O IN|Ioo|jlolbs |w I

. Ending Balance

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

N

. Open - No Maturity

. Overnight

. 2 days to 1 week

. >1 week to 1 month

. >1 month to 3 months

. >3 months to 1 year

2,773,282

2,706,244

2,651,085

~N | || W

. >1year

Counterparty, Jurisdiction and Fair Value (FV)

None

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

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Maximum Amount

$

4,143,490

$

3,818,108

$

3,785,509

$

Ending Balance

$

3,891,668

$

3,796,590

$

3,561,524

$
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6.

10.

Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

Amortized Cost Fair Value
Overnight and
a. Continuous $ — —
b. 30 days or less — —
c. 31to90days 2,651,085 2,651,085
d. >90 days — —

Recognized Receivable for Return of Collateral - Secured Borrowing

None

Recognized Liability to Return Collateral - Secured Borrowing (Total)

None

H.  Repurchase Agreements Transactions Accounted for as a Sale

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.

. Reverse Repurchase Agreements Transactions Accounted for as a Sale

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

M.  Working Capital Finance Investments

The Company had no working capital finance investments.

N.  Retained Assets

The Company had no offsetting and netting of assets and liabilities.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.
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1 3 4 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. |Bonds-FV $ —1$ —1$ —1$ —1$ —|$ — —|$ —
b. |[LB&SS-FV — — — — — 3,539,196 — —
Preferred stock -
C. [— — — [— [— —_— — [e—
d. | Common stock — — — — — — — —
Mortgage loans -
e. |FV — — — — — — — —
f. | Real estate - FV — — — — — — — —
g. |Derivatives - FV — — — — — — — —
Other invested
h. |assets - FV — — — — — — — 22,328
i. |Total assets-FV | $ —1$ —1$ —1$ —1$ —1|$ 3,539,196 —1$ 22,328
Collateral Pledged - Secured Borrowing
a. Maximum Amount First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 2955307 2,773282|$ 2,706,244 | $ —
2. Securities (FV) — — —
3. Securities (BACV) XXX XXX XXX XXX
4. Nonadmitted subset (BACV) XXX XXX XXX XXX
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 27732821 2,706,244|$ 2,651,085|% —
2. Securities (FV) — — —
3. Securities (BACV) XXX XXX XXX XXX
4. Nonadmitted subset (BACV) XXX XXX XXX XXX
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Note 8 - Derivative Instruments
H. Other Investment and/or Risk Management Activities

The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted premium
commitments, the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of September 30, 2020 and December 31, 2019,

respectively.
(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2020 $ 29,172
2021 (35,530)
2022 (35,808)
2023 28,440
Thereafter 131,832
Total Future Settled Premiums | $ 118,106
(amount in thousands)
Undiscounted Future Premium Derivative Fair Value with Premium Derivative Fair Value Excluding
Date Commitments Commitments Impact of Future Settled Premiums
September 30, 2020 |$ 118,106 | § (38,894) $ (157,000)
December 31,2019 | $ 168,048 | § (43,434)| $ (211,482)

Note 9 - Income Taxes
No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.
Note 11 - Debt
B.  FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized advances, which may
be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires the Company to own member stock and
borrowings require the purchase of activity-based stock in an amount (generally between 3% and 4% of the principal balance) based upon the term of the
outstanding advances. FHLB stock held by the Company is classified within Page 2, Line 2.2 (Common stocks) in the General Account. As of September 30,
2020 there were no advances outstanding.

State law limits the Company's ability to pledge, hypothecate or otherwise encumber its assets. The amount of advances that can be taken by the Company are
dependent on the assets pledged by the Company to secure the advances, and are therefore subject to this legal limit. The pledge limit is recalculated annually
based on statutory admitted assets and capital and surplus. For2020, the Company's pledge limit is $799 million. The Company would need to seek prior written
approval from the Department in order to exceed this limit. If the Company were to pursue borrowing additional amounts under its estimated capacity it may have
to purchase additional shares of activity stock.

2. a. FHLB Capital Stock - Aggregate Totals

1. September 30, 2020

3 Separate
1 Total 2+3 2 General Account Accounts
a. | Membership Stock - Class A $ —1$ —1$ —
b. | Membership Stock - Class B 2,147,700 2,147,700 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 2,147,700 | $ 2,147,700 | $ —
f. | Actual or estimated borrowing capacity as
determined by the insurer $ 799,000,000 | $ 799,000,000 | $ —
2. December 31,2019
3 Separate
1 Total 2+3 2 General Account Accounts
a. | Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 3,884,001 3,884,001 —
c. | Activity Stock — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 3,884,001 | $ 3,884,001 19 —
f. | Actual or estimated borrowing capacity as
determined by the insurer $ 799,000,000 | $ 799,000,000 | $ —
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b. Membership Stock (Class A and B) Eligible for Redemption

Eligible for Redemption

1 Current Period
Total 2 Not Eligible for | 3 Less Than6 | 4 6 Months to Less than |5 1 to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months 1 Year Years 63to5 Years
1 Class A $ —|$ —|$ —|$ —|$ —|$ —
2 Class B 2,147,700 1,952,342 195,358 — — —

3. The Company had no collateral pledged to the FHLB as of September 30, 2020.

4. The Company had no borrowings from the FHLB as of September 30, 2020.

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

A-D. Defined Benefit Plans

The Company has no direct plans.

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

Note 14 - Liabilities, Contingencies, and As

On September 18, 2020, TL paid a dividend of $319,000,000 to Talcott Resolution Life, Inc. ("TLI"), the Company's parent.

1ents

A

Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate .
_Nature and Financial Potec;t?lllagount
Circumstances of Statement Payments
Guarantee and Key Impact if Action the Guarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required M%ke Guarantee
The guaranteed affiliate
1. In 1997, TL guaranteed the obligations of TLA with Increase in maintains surplus in
respect to life, accident and health insurance and annuity Investments in SCA, addition to policyholder
contracts. The guarantee was issued to provide an _ Dividends to Unlimited (1) reserves. The payment or
increased level of security to potential purchasers of TLA stockholders (capital performance risk of this
products. As of September 30, 2020 and December 31, contribution), guarantee is low as It is
2019, no liability was recorded for this guarantee, as TLA Expense, or Other unlikely that this guarantee
was able to meet these policyholder obligations. will be triggered.
Total $ — Unlimited

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

B. Assessments
No significant change.

C.  Gain Contingencies
No significant change.

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

E. Joint and Several Liabilities
No significant change.

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

Note 15 - Leases

No significant change.

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

No significant change.

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

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

The Company had no wash sales.

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

No significant change.

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

No significant change.

Note 20 - Fair Value Measurements

A

Fair Value Measurements

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

The Company's investment manager for the general account and guaranteed separate accounts (a registered investment adviser under the Investment Advisers Act of
1940), with oversight by the Company's Investment Management Department and its Finance and Investment Committee ("FIC"), a committee co-chaired by the Chief
Investment Officer and the Chief Risk Officer of the Company, estimates the fair value for financial assets held in the Company's general account and guaranteed
separate accounts based on the framework established in the fair value accounting guidance. The Company reviews its investment manager's pricing policy on a
periodic basis, with any changes to be approved by the FIC. The Company reserves the right to take exception to its investment manager's pricing of a particular
assets and, with FIC's approval, to adjust the price received from its investment manager for that particular asset. The Company estimates the fair value for financial
liabilities based on the framework established in the fair value accounting guidance. The framework is based on the inputs used in valuation, gives the highest priority
to quoted prices in active markets and requires that observable inputs be used in the valuations when available. The Company categorizes its assets and liabilities
measured at estimated fair value based on whether the significant inputs into the valuation are observable. The fair value hierarchy categorizes the inputs in the
valuation techniques used to measure fair value into three broad Levels (Level 1, 2, or 3):

Level 1 Unadijusted quoted prices for identical assets or liabilities in active markets that the Company has the ability to access at the measurement date.
Level 2 Observable inputs, other than quoted prices included in Level 1, for the asset or liability, or prices for similar assets and liabilities.
Level 3 Valuations that are derived from techniques in which one or more of the significant inputs are unobservable (including assumptions about risk). Because

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

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

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

September 30, 2020
Quoted Prices in Significant
Active Markets for Significant Unobservable
Identical Assets Observable Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value
Preferred stocks - unaffiliated $ —|$ —|$ 1,946 | $ —|$ 1,946
Common stocks - unaffiliated — — 15,441 — 15,441
Real estate owned — — 14,500 — 14,500
Cash equivalents 257,084 — — — 257,084
Total bonds and stocks 257,084 — 31,887 — 288,971
Derivative assets
Equity derivatives — — 213 — 213
Foreign exchange derivatives — 7,722 — — 7,122
Interest rate derivatives — 97,701 79,676 — 177,377
Macro hedge program — 43,337 99,551 — 142,888
Total derivative assets — 148,760 179,440 — 328,200
Separate Account assets [1] 34,987,313 41,078,384 398,639 — 76,464,336
Total assets accounted for at fair value $ 35,244,397 | $ 41,227,144 | $ 609,966 | $ —|$ 77,081,507
b. Liabilities accounted for at fair value
Derivative liabilities
Credit derivatives $ —1% (592) $ —13 —1$ (592)
Foreign exchange derivatives — (6,652) — — (6,652)
Interest rate derivatives — (60,507) — — (60,507)
Macro hedge program — (1,363) (231,596) — (232,959)
Total liabilities accounted for at fair value $ —|$ (69,114) $ (231,596)| $ —|$ (300,710)

[1] Excludes approximately $1.6 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls
The Company determines the fair values of certain financial assets and liabilities based on quoted market prices where available and where prices represent
reasonable estimates of fair value. The Company also determines fair values based on future cash flows discounted at the appropriate current market rate. Fair values

reflect adjustments for counterparty credit quality, the Company’s default spreads, liquidity and, where appropriate, risk margins on unobservable parameters.

The fair value process is monitored by the Valuation Committee of the Company's investment manager, which is a cross-functional group of senior management that
meets at least quarterly. The purpose of the committee is to oversee the pricing policy and procedures by ensuring objective and reliable valuation practices and
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pricing of financial instruments as well as addressing valuation issues and approving changes to valuation methodologies and pricing sources. There are also two
working groups under the Valuation Committee of the Company's investment manager, a Securities Valuation Group ("Securities Working Group") and a Derivatives
Valuation Group ("Derivatives Working Group"), which include various investment, operations, accounting and risk management professionals that meet on a regular
basis, to review market data trends, pricing and trading statistics and results, and any proposed pricing methodology changes.

Bonds and Stocks

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

Prices from third-party pricing services may be unavailable for securities that are rarely traded or are traded only in privately negotiated transactions. As a result,
certain securities are priced via independent broker quotations which utilize inputs that may be difficult to corroborate with observable market based data. Additionally,
the majority of these independent broker quotations are non-binding.

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

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

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

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

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

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

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

Collateralized debt obligations ("CDOs"), residential mortgage-backed securities ("RMBS"), ABS and CMBS - Primary inputs also include monthly payment
information, collateral performance, which varies by vintage year and includes delinquency rates, collateral valuation loss severity rates, collateral
refinancing assumptions, and credit default swap indices. ABS and RMBS prices also include estimates of the rate of future principal prepayments over the
remaining life of the securities. These estimates are derived based on the characteristics of the underlying structure and prepayment speeds previously
experienced at the interest rate levels projected for the underlying collateral.

International government/government agencies - Primary input also include observations of credit default swap curves related to the issuer and political
events in emerging market economies.
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Credit derivatives - Primary inputs include the swap yield curve and credit default swap curves.
Foreign exchange derivatives - Primary inputs include the swap yield curve, currency spot and forward rates, and cross currency basis curves.
Interest rate derivatives - Primary input is the swap yield curve.

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

Separate Account Assets

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

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

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

30, 2020:
Total Gains
Beginning (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into out of Net Income As of Current
(Amounts in thousands) Quarter End | Level 3[2] | Level 3[2] 0] Surplus Purchases Sales Settlements | Quarter End
Assets
Preferred stocks - unaffiliated | $ 2,248 $ —1$ —1$ —1$ 55|$ 131% —1% (370) $ 1,946
Common stocks - unaffiliated 15,591 — — — — — — (150) 15,441
Real estate owned 14,500 — — — — — — — 14,500
Total bonds and stocks 32,339 — — — 55 13 — (520) 31,887
Derivatives
Equity derivatives 406 — — — (193) — — — 213
Interest rate derivatives 101,800 — — — (22,124) — — — 79,676
Total derivatives [3] 102,206 — — — (22,317) — — — 79,889
Separate Accounts 397,271 188 % (366) 8,434 1,809 4,247 (3,589) (9,355) 398,639
Total assets $ 531816($ 188 | $ (366)[ $ 8,43419% (20,453)| $ 4260|$ (3,589)|8 (9875|% 510,415
Liabilities
Derivatives
Macro hedge program $  (77,320) $ —|$ —|$ (9,343)[ $ (56,738)|$  2,580|%  8,776|$ —|$  (132,045)
Total derivatives [3] (77,320) — — (9,343) (56,738) 2,580 8,776 — (132,045)
Total liabilities $  (77,320)| $ —|9% —|9$ (9,343)| $ (56,738)| $ 2580|$ 8776|$% —|$  (132,045)
1 All amounts in this column except Separate Account assets are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or out of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and
stock carrying value based on the lower of cost or market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
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Other Fair Value Disclosures

Not applicable.

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

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

(Amounts in thousands) September 30, 2020
Aggregate Fair Admitted Net Asset Not Practicable
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) Value (NAV) | (Carrying Value)
Assets
Bonds - unaffiliated $ 7,910,559 |$ 6,772,058 | $ —|($ 7411,303($ 499,256 | $ —|9% —
Preferred stocks - unaffiliated 38,825 38,019 — 13,646 25,179 — —
Common stocks - unaffiliated 15,441 15,441 — — 15,441 — —
Mortgage loans 1,274,551 1,204,493 — — 1,274,551 — —
Cash, cash equivalents and short-term
investments -unaffiliated 522,926 522,933 438,109 82,179 2,638 — —
Derivative-related assets 410,964 328,200 — 231,524 179,440 — —
Contract loans 1,324,817 1,330,174 — — 1,324,817 — —
Surplus debentures 46,920 31,709 — 11,937 34,983 — —
Separate Account assets [1] 76,464,336 76,464,336 34,987,313 41,078,384 398,639 — —
Total assets $ 88,009,339 |$ 86,707,363 |$ 35425422 |$ 48,828,973|% 3,754,944|$ —1$ —
Liabilities
Liability for deposit-type contracts $ (218,634)|$  (219,617)| $ —19 —1$ (218,634)| § —1$ —
Derivative related liabilities (304,447) (300,710) — (72,851) (231,596) — —
Separate Account liabilities (76,464,336)] (76,464,336)] (34,987,313)] (41,078,384) (398,639) — —
Total liabilities $ (76,987,417)| $ (76,984,663) $ (34,987,313)|$ (41,151,235)| (848,869)| $ —|9$ —
[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $1.6 billion as of September 30,
2020.
(Amounts in thousands) December 31, 2019
Not
Practicable
Aggregate Fair Admitted Net Asset Value | (Carrying
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) (NAV) Value)
Assets
Bonds - unaffiliated $ 7,300,329 |$ 6,481,722 |$ —|[$ 6810,519(% 489,810 | $ —|$ —
Preferred stocks — unaffiliated 57,987 57,308 — 34,746 23,241 — —
Common stocks — unaffiliated 18,001 18,001 — — 18,001 — —
Mortgage loans 1,299,025 1,250,159 — — 1,299,025 — —
Cash and short-term investments -
unaffiliated 155,084 155,087 150,193 1,939 2,952 — —
Derivative related assets 150,683 119,894 — 96,489 54,194 — —
Contract loans 1,353,910 1,353,910 — — 1,353,910 — —
Surplus debentures 44,948 31,854 — 12,189 32,759 — —
Separate Account assets [1] 74,698,493 | 74,698,493 | 35,088,113 39,140,365 470,015 — —
Total assets $ 850784609 84,166,428 |$ 35,238,306 |$% 46,096,247 | $ 3,743,907 | § —|$ —
Liabilities
Liability for deposit-type contracts $ (227,612)|$  (230,693)| $ —1$ —1$ (227,612) $ —
Derivative related liabilities (130,918) (125,330) — (73,687) (57,231) — —
Separate Account liabilities (74,698,493)| (74,698,493)] (35,088,113)|  (39,140,365) (470,015) — —
Total liabilities $  (75,057,023)| $ (75,054,516)| $ (35,088,113)| $ (39,214,052)| $ (754,858)| $ —|$ —

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

2019.

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

note.

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

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

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

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

The carrying amounts of the Separate Account liabilities approximate their fair values.
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Note 21 — Other Items

Note 21 -

C.

Note 22 -

Other Disclosures

In May 2020, the Insurance Commissioner of the State of Wisconsin filed a proposed rehabilitation order with the court that will allow the Wisconsin Office of the
Commissioner of Insurance (OCI) to place Time Insurance Company (TIC) in rehabilitation. A proposed rehabilitation plan has been developed to provide for the
rehabilitation of TIC and is currently under review. TLA assumes, through reinsurance, life and annuity reserves from TIC and also provides certain administrative
services to TIC's policyholders. In turn, TLA retrocedes much of the reinsured reserves to nonaffiliated reinsurers which also provide certain administrative services to
the covered policyholders. While the ultimate outcome of the rehabilitation is unknown at this time it is not expected to be material to TLA. TLA will monitor the
developments and comply with the rehabilitation plan as required.

The continuing impact of the outbreak of the novel coronavirus (“COVID-19") and the related disruption to the worldwide economy are affecting companies across all
industries. Worldwide health emergency measures to combat the spread of the virus have caused severe disruption resulting in an economic slowdown. The duration
and impact of the ongoing COVID-19 public health crises on the financial markets, overall economy and our operations are still uncertain, as is the efficacy of
government and central bank interventions. Additionally, further actions regulators may take in response to the COVID-19 public health crisis could impact financial
markets and our operations. At this time, the Company is not able to reliably estimate the length and severity of the COVID-19 public health crises and, as such, cannot
fully quantify its impact on the financial results, liquidity and capital resources of the Company and its operations in future periods. Relief granted to customers to date
has not had a material impact on the Company's financial condition or results of operations.

Events Subsequent

The Company had no material subsequent events through the filing date of November 4, 2020.

Note 23 -

a.

Note 24 -

Reinsurance
Ceded Reinsurance Report
Section 2 - Ceded Reinsurance Report - Part A

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

a.  For the periods ended September 30, 2020, and December 31, 2019, the estimated amount of the aggregate reduction in surplus of this limited right to
unilaterally cancel this reinsurance agreement by the reinsurer for which cancellation results in a net obligation of the Company to the reinsurer, and for
which such obligation is not presently accrued was $24,725,057 and $5,480,251, respectively.

b.  For the periods ended September 30, 2020, and December 31, 2019, the total amount of reinsurance credit taken for this agreement was $31,297,541 and
$6,937,027, respectively.

Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Note 25 -

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 26 -

Changes in Incurred Losses and Loss Adjustment Expenses
The Company had no change to incurred losses or loss adjustment expenses.

Intercompany Pooling Arrangements

Note 27 -

No significant change.

Structured Settlements

Note 28 -

Note 29 -

No significant change.
Health Care Receivables
No significant change.

Participating Policies

Note 30 -

No significant change.

Premium Deficiency Reserves

Note 31 -

No significant change.

Note 32 -

Reserves for Life Contracts and Deposit-Type Contracts

No significant change.

Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Note 33 -

No significant change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Note 34 -

No significant change.

Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Q07.11



Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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1.2
2.1

22
3.1

32
33

34
35
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

Yes| ]
Yes| ]

Yes| ]

No[X]
Nof[ |

No[X]

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

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

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

Is the reporting entity publicly traded or a member of a publicly traded group?

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

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

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

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

result of the merger or consolidation.

Yes[X]

Yes| ]

Yes|[ ]

Nof[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

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

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

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

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

By what department or departments?

State of Connecticut Insurance Departmnet

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

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

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

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

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

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

1

Yes[ ] No[X]

213112017

N/AT ]

1

213112017

05/10/2019

Yes| ]
Yes[X]

No[ ]
No[ ]

Yes| ]

Yes|[ ]

Yes [ X]

NA[X]

NAT |

No[X]

No[X]

No[ ]

1
Affiliate Name

2
Location (City, State)

FRB

0CC

FDIC

SEC

Talcott Resolution Distribution Company, Inc.

Windsor, CT

NO

NO

NO

YES

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

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

(@)

(b)

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

(

e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

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

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

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

The Code of Ethics was last updated on August 27, 2020 for technical, administrative and other non-substantive changes.

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

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

Qo8

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

Yes[X]

Yes [ X]

Yes|[ ]

No[ ]

No[ ]

No [X]
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10.1
10.2

1.1

11.2

13.
14.1

15.1

15.2

16.
16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
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.) Yes[X] Nol ]

If yes, give full and complete information relating thereto:

The Company has $243,186.381 of cash and bonds pledged as collateral for derivative activity; $2,147.700 of FHLB capital stock; $2,651,085 of short term investments subject to reverse
repurchase agreements; and $68.510,952 of bonds subject to repurchase agreements.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 26,192,842
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,040,990,002 788,120,864
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,040,990,002 $ 788,120,864
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[ ] NA[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

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

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase Bank N.A. 4 Chase Metro Tech Center, 16th Floor, Brooklyn, NY 11245
Federal Home Loan Bank of Boston 800 Boylston St., Boston, MA 02199

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X] NoJ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[X] Nof ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
10669 Hartford Investment Management Company | FEOBULMG7PY8G4MG7C65 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] Nol[ ]
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PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

19.

20.

21.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?

Q08.2

Yes[X]

Yes[X]

Yes|[ ]

No[ ]

No[ ]

No[X]



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

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

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

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
1.11  Farm mortgages

1.12  Residential mortgages G 74,756,574

113 COMMEICIAI MOMGAGES. ...cvuivevviectiiiteteiit ettt ettt bt s bbbt s s b2 s s s b1 bbb bbb s bbb s bbb st bbb bbb s s s bbb bbbt B 1,129,736,327
1.14  Total mortgages in GOOA SANGING..........ccceiieirieic ettt bbb b st a s bbbt s s s s s bbb b s s s b se bbb bbbt b bbb bbb es e s s st nsntenas S, 1,204,492,901

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiicecce ettt bbb bbb bbb a e G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAIES. ... vttt ettt bbb s st bt b s a4 b s 4 b s e bR b s s A s s b b s s s e bbb AR s s e A bR A s bbb A b b sttt et s ettt

1.32  Residential mortgages
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months...
Long-term mortgage loans in process of foreclosure

1.41  Farm mortgages....
1.42 Residential mortgages

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure.
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.1 FaIM MOMGAGES. ....vvovveiieiseiiee ittt sttt 8 8888188818818 1818804188888 888 bbbttt $
1,62 RESIABNAI MOMGAQES.......cvvecveecieeciecitc ittt s sttt e $

.0
1,204,492,901

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.0 AGH 0SS PEICENL......cvuiviieisciette ettt sttt ettt b st s b s s b st et e s b ee s b8 b s a8 e s a4 e s b a8 bR s AR R AR R RS E e £ s AR s R R e AR R e R st eE e s sens eketiesietnsessesieeent ettt st en st enten e

2.2 A&H COSt CONTAINMENE PEICENL. ......rvuvererereiseisseeieesessesssseseeseesssessesessessesssessessessasssessessessssssessessesssnssessssssssssessesssssessessssssssnssessasssessessessasssnssessessanssessessessanss  s1essassssssnssossanssnssessansanssessassansans

2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........ccvuiuiuiiieireiiieie ettt ettt b s s bbb bbb bbb s s b s b s st s s bt enses et ekbsessstenses et ses st et s et en st et ensn e

Do you act as a custodian for health savings acCounts?...........cc.cceevevererrereererirenennns
If yes, please provide the amount of custodial funds held as of the reporting date
Do you act as an administrator for Nealth SAVINGS GCCOUNTS?..........c.vuiuririerririeiess sttt s st s st es st bre s Yes[ | No[X]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity?......

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

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

risks. Has this been done? Yes[ ] No[ ] NAT[ ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Qutstanding Lien Amount

Qo9



0LO

Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIBDAMA......oeiccc e AL|..... Lo orirrnnn298,472 | ............. 714,029 | ..............323,951 | ......... 8,952,900 |........... 10,289,352 |..... 22,013,239
2. AIBSKA. s AK] ...... L] 32,664 | i 33,797 [ 67,956 | ... 3,543,136 | ..covvenn. 3,677,553 |....... 4,673,998
3o ATIZONA. ... AZ].... L] vrienennn(69,599) ........... 1,279,994 | ..............206,655 | ......... 4,050,963 | ....ovvoneee 5,468,013 |..... 11,695,836
4. Arkansas. AR ]...... L] orrieeennnd75,551 | i 737,546 | o 47T | 3,087,164 | ............. 4414438 |....... 3,334,792
5. California.......ccocoeeveerieineisrieeissssisessssssssssssssssssssnsse CA | i L] ovirnn 1,744,599 | ..........8,391,475 | ..............898,834 | ..... 112,921,710 123,956,618 | ..103,120,228
6. Colorado......cccoveenrinrinereiseiinenenesesese e snienieniennn GO L] 524,543 | ...........1,884 616 | ..............358,664 | ......... 2,879,727 5,647,550 |....... 6,760,168
7. CONNECHCUL. .....cvvvrerricrierienienierierienienienienesenienesenesensensnenes O T | crvne L] 1,485,935 |...............(86,478) | ..............296,443 | ....... 23,319,584 25,015,484 |..... 17,971 ,088
8. Delaware.......ccooeoeenieneeneineieeeeieeiseiseissessesssesssssssssssssnnen: DE [ s L] 154,965 | .............. 126,898 | ...............30,366 |....... 22,179,735 22,491,964 |....... 2,962,342
9. District of Columbia...........ccccveeneenerrneerneerneneernernenneennennennee: DG [ s L] o 49,516 | ... 242,510 | ... 26,420 | oo K701 T 638,617 |....... 1,820,826
10, FlOMda. ... voeieieseesseseeeissiseissssssssssssssssssena P L | e L] 5,141,045 | ..........8,238,679 | .........1,674,515 | ....... 44,789,069 59,843,308 |..... 72,194,685
11, GEOMGIA. .. vvereecerreerieeieeissieeisessessssssssessssssesssssssssssssessses OA | o L..|.......808,169 | ...........1,687,773 | ..............500,520 |....... 15,608,247 18,604,709 |..... 31,239,429
12, HaWai..cossesese e H L] 548,187 | ..............430,589 | ...........1,321,374 | ......... 1,814,355 4,114,505 | ....... 9,249,172
13, 1dAN0.... el D | s Lo | 94,903 [ e [ e 75,246 | e 1,180,471 | oo 1,350,620 |....... 1,742,474
14, TNOIS....eoveeeerieeieeieeeieeeeeieeieeiseeseeesissisnsssssnsessssssssssessene L | s L] 2,003,529 | ..........4,404,724 | ............ 481,723 | ...... 13,541,744 20,431,720 |..... 40,289,978
15, INdI@NA. ... N | s L] o 471,140 | ... 1,792,509 | .............. 398,308 |....... 13,151,559 15,813,516 | ....... 9,762,372
16, JOWAL.ieeiceeeeeneeeeeseeesssesssesssesssessesssnsssssnsssesseend A s L] 1,347,822 | ............. 146 476 | .............(176,583) | ......... 4,220,110 | coovevereneee 5,537,825 |....... 8,734,126
17, KaNSAS.....iicrerenecesesesesssesesessessensennennn e KS | s L] 102,582 [ oo 41,593 | .. 237,917 | 3,178,695 | ... 3,560,787 |....... 6,096,328
18, KentUCKY....oovoieiecccceccneerenssseneenisnenneenec KY | L] o 136,446 | .............918,870 | .............. 134,636 | ......... 6,253,394 7,443,346 |..... 14,277,583
19, LOUISIANA......orveeierireineineineineineinesseessesseensesnsenssesssessesnensees LA s L] o 542,457 | ..............344,611 | .............. 191,048 | ....... 23,485,277 24,563,393 |..... 33,407,000
20, MaiNE. ..o snsssssssssssenes ME [ L... LT714227 | 117,328 2,210,693 | ............. 3,217,976 | ....... 8,856,800
21, Maryland.......oocoeeneininennneeeesensesesessessssenenes MD [ L.... 1,064, 715 ......... 9,204,472 | ........... 11,537,951 |..... 14,980,265
22, MasSSaChUSELES.........ccccerrvrrerireeireireeeeeieeisesiesissssesse e MA [ L... 2,055,213 | .............371,880 | ....... 14,860,335 | ........... 17,979,504 |..... 11,389,943
23, MiIChigan.......cccoveurivnriinrinrrnrinsissineseissssesssssessesssssesssenee MU [ L...]. ..2,188,898 | .............230,481 | ....... , .19,271.517 | ... 22,203,018
24, MINNESOtA......ocvvrverricireiieniieniieeiieneieensenssenssesssnssenssenssenssenseees MIN [ L... ...991,166 | ..............246,397 |.......63,990,996 | ...........66,992,989 |..... 22,834,163
25, MISSISSIPPi..vereerrerrerirerserisisisenesssiessesssssssesesssssssensesssssssessesseens s MS [ il L] oeiiennnn262,739 | .............. 402,554 | ................86,046 |.........1,656,829 | ............2,408,168 |....... 8,299,257
26, MISSOUI......couierierienieneeneeneeeeiensssessesssssssssssnssenssenssenssenssense MO [l L] o 351,054 | ..........1,155,222 | ..............342,237 | .........8,200,216 | ...........10,048,729 | ..... 13,756,885
27, MONtANA.......coveirreieesieiesssseeisseresessssssessssssessssssessenn s MT [ i L] i 131,305 | ... 262,349 | ... 43,385 0.0000.3,001,412 .l 3,438,451 . 3,532,892
28, NEbraska.........cccooererrnrrnninninninnsisnisssssssssnsssssssssssnsssnsssnssenssedNE [ s L] oo (113,213) .............. 561,406 | ..............126,353 | .........1,433,892 | .............2,008,438 | ....... 3,606,341
29, NeVada.....cccoeorrrmierreineineiseinneisneisesssessesssssessssssssssnssnnsnneee NV [ L] e (670,106) | ..........2,607,511 | .............. 126,549 |.........9,686,036 | ...........11,749,990 |..... 20,713,430
30.  New Hampshire.......ccooueevceiecccceiceeeseseeeseeseeeseseeeed NH Lo]iiinnn212,043 1..............537,086 | ................84,514 | ........3,651,575 | ............4,485218 | ....... 2,166,105
31, NEW JEISEY...coiceeseeiesetesesesssisssesenssssssenessssesessssensessssnnses N [ i L..].....3,897,480 |.........4,366,412 | .............223,169 | ......27,227,646 | ...........35,714,707 |..... 44,261,970
32, NEW MEXICO......urriiririieriieneiesiiesiieesiesssessissssenssesssenssenssenseees NM [ L] 109,412 | . 81,112 ... 168,766 | ........1,959,781 | ............2,319,071 | ....... 1,112,192
33, NEW YOrK..ooceeeeineneineineiennenseisensenssenssenssensnennesneneeNY [ L...|........56,534,720 {........21,339,470 | ...........3,585,399 | .......48,447,353 | .........129,906,942 | ..... 27,567,894
34.  North Carolina. .NC|...... Lo.]..1,099,775 | ..........5,065,235 | ..............654,222 | .......11,999,995 | ..........18,819,227 |..... 20,929,495
35, NOIh DAKOtA.......coricicicse s ND|..... L] v 9,887 [ 79,390 | ... 20,554 | ........9,134,037 | ............0,243,668 |....... 9,762,660
36, ORI0..cuieieiecee s OH...... L] iornnnn 929,395 | ...........1,580,312 | ..............557,323 | .......16,907,892 | ...........19,974,922 | ..... 30,302,026
37.  Oklahoma LOK{...... L] 449,823 | ...........1,063,716 | ..............288,698 | .........4,456,595 | .............6,258,832 | ...... 6,447,772
38.  Oregon........ OR]..... L] 305,220 |...........1,681,963 | .............. 163,717 | .........6,901,874 | ............9,052,774 | ....... 6,790,524
39. Pennsylvania... WPA]..... L] ioenn2,074,992 | ..........5,639,641 | ..............620,613 | .......79,294,529 | ..........87,629,775 | ....... 7,294,577
40.  RhOdE ISIaNd........ooveeii s RIT..... L] 125,053 | ..............294,223 | ...............65,724 | ...........867,410 | ............1,352,410 |....... 1,847,287
41, SoUth Caroling.........cccueviuevcieiesee et SCl...... L..[.....11,336,498 | .............181,405 | .............273,383 | ........5,522,437 | .........17,313,723 | ..... 10,695,637
42.  South Dakota.. .SD]...... L] oo 34,422 | ... 108,424 f ..., 43,696 | .........4,195,013 | ............4,381,555 |....... 2,935,119
43. Tennessee...... LTINS L] 716,545 | ...........1,939,416 | ..............313,498 |.......31,041,284 | ..........34,010,743 | ..... 28,600,130
44,  Texas...... IX L] 2,143,448 | ..........4,703,126 | ..............869,387 |.......53,305,781 | ..........61,021,742 | ..... 82,341,969
45, Utah.. UTH L] oo 83,473 | .......842,142 | ... 79,861 | ........2,057,502 | .............3,042,978 |....... 5,935,661
46.  Vermont.. VA I Lo 211,076 | ... 257,448 | ............ 426,343 | .........3,340,079 | ............ 4,234,946 | ....... 3,721,538
47.  Virginia........ VAL L] 1,055,190 | ...........3,965,945 | ...........2,375,429 | .........7,848,585 | ...........15,245,149 | ..... 19,154,685
48.  Washington. WATL..... L. v 28,307,108 | ... 1,876,044
49, WeSt VIFGINIa........ovoeereeiecee e WV ...... L] oo 46,454 | .............682,878 | ............. 91,877 | ........ 4 058 757 | ........... 4,879,966 |..... 11,296,979
50. Wisconsin.... LW L] ioninn.569,440 | .......... 1,127,635 | ..............234,309 | ....... 17,042,191 | ..........18,973,575 | ....... 1 ,295,368
51.  Wyoming......... WY (... L] corrieennn29,394 | 59,324 | ... 28,766 | ... 910,663 | ............1,028,147 | ...... 2,356,756
52, American Samoa..........cccccevverrerrernrrseseresessessessesssssssssesesennssBAS [ odNets [ [, | e [ eosessinnssens | o0 [,
53.  Guam............ 50,754
54, PUEHO RICO.....ccvvverrrrrresrnnsrinsnnssssiesssissssesssssssssssssssssnss s PR | eoneeNes | ivrineiieieeen8,202 | [ e 3,620 | i8530 12,675 | e 22,601
55, US Virgin IsIands..........cccoeeeerenernineneereernerneneensenenemseessssssneene V[t Net | 0036 [ | e AT [ | e 1853 [
56.  Northern Mariana Islands
57. Canada.......ccccccoemrernnee.
58.  Aggregate Other Alien
59.  Subtotal
90. Reporting entity contributions for employee benefit plans.............. XXX | evererrsnierissssinnns [ rervsrenssnsesnenns | e | | o0 |,
91. Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........c..ccocveveveeverrieeeseeeee s | o ). 9.% S (83,936) [ ...ovvvevereererereiierens | eveereeieiseesenieenes [ erereeieinsieieiens | evereeeerereenen(63,936) | o
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ | o | e | o (1]
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX i 223,860 | .oovereierereinieirens [ e [ e | o 223,860 | oo
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX,
96. Plus Reinsurance Assumed.... XXX
97. Totals (All Business)............ XXX.. 279 |.....803,309,979 |...... ..860,351,044
98. Less Reinsurance Ceded.........ccc.coovvervrrinnnnn. XXX s 199, 273 917 20,949,050 {..... 800, 956 444 ...... 1 056 663 738 | ..858,832,527
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX (94,786,604)] .........66,144,996 | ......cccoovvrernne. 229 |......... 2,353,535 |.......... (26,287,844)] ....... 1,518,517
DETAILS OF WR|
58001, ZZZ OthEr AlIEN........coorvrrieriiesiresiesisessesssesssesssss st ssssssssssses XXX.
58002.
58003. XXX..
58998. Summary of remaining write-ins for line 58 from overflow page..... [ .XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX
9401.
9402. ...
9403. XXX
9498. Summary of remaining write-ins for line 94 from overflow page.....|..XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above,)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG

E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs

Q - Qualified - Qualified or accredited reinSUrer..............ccouveeveonnee.
N - None of the above - Not allowed to write business in the state




Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

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

Robert E. Diamond
David I. Shamis Henry Cornell e
100%:
AMC MGP GP Ltd. Cornell Capital GP GP LLC
CYM) GP (CPM) GP
| 1
AMC Fund MGP LP Cornell Capital GP LP
CYM) GP GP of Cornell Capital Partners I LP
44% of Hopmeadow Cayman GP LLC
| (C¥M)
AMC Fund GP LP
GP of Atlas Merchant Capital Fund LP
25% of Hopmeadow Cayman GP LLC
CYM)
1
[ 1
Atlas Merchant Capital Fund LP Hopmeadow Cayman GP LLC L
(cYm) GP of Hopmeadow Cayman LP Cornell Capital Partners LP
100% of Hopmeadow UK Holdings Ltd. =)
(CYM]
Hopmeadon 1 Hopmeadow UK Holdings Ltd.
(c¥m) |GBR} 85%
Hopmeadow Holdings GP LLC H dow Haldings Il LP
GP of Hopmeadaow Haldings LP w_;%:;_:ﬁﬂ;_L
GF of Hopmeadow Holdings Il LP
(DE) 82-3950273
Hopmeadow Holdings LP
(DE) £2-3930622 100%
Hopmeadow Acquisition, Inc.
{DE) B2-3950448 100%
Talcott Resolution Life, Inc.
(DE) 06-1470915 100%
Talcott Resolution Life_Insurance
Company
(cT) 06-0974148  100%
I
I I T 1
Talcott Resolution Life and Annuity American Maturity Life Talcott Resolution International Life
Insurance Company Insurance Company Reassurance Corporation 21 Church Street R, LLC
CT) 39-1052598 100% (cT) 05-1422508 CT) 06-1207332 DE) 83-2918805
1
[ 1
Talcott Resolution Distribution Talcott Resolution Comprehensive Employee Benefit
Company, Inc. Service Company
(CT) 06-1408044 CT) 06-1120503
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |82-3930622.. | .....veevrvveeae | eernireeiiiees [ Hopmeadow Holdings, LP.........cccoevevirnineene DE.....cc... O] | Hopmeadow Holdings, GP LLC..........c.ccccurvven. Ownership......... ...100.000 (Cornett | | TR ISR
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |82-3950446.. | ......oevrveeeee| eerireeiiiees [ Hopmeadow Acquisition, INC............ccccreerenrenne DE.....cc... O] | Hopmeadow Holdings, LP........ccccccoovnivinnnnne Ownership......... ...100.000 (Cornett .. | TS ISR
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [06-1470915.. | ...ccveervrennne 0001032204 ......oorvvvrrrrrerrenes Talcott Resolution Life, INC......cevvvvvereerrirrinianees [ ] S UDP.......ccc.... Hopmeadow Acquisition, INC..........cccocvvrerneenes Ownership......... ...100.000 |Cornett | | TR ISR
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 88072... |06-0974148.. | .......ccuvenene 0000045947 | ......coervrrrrrneenes Talcott Resolution Life Insurance Company....... CTorees RE....coinine Talcott Resolution Life, INC.......covveveveeriirrirnenne Ownership......... ..100.000 |Cornett | Nucooe s
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 81213... [06-1422508.. | ....ceevvveine | eeriieeiieeiens [ e American Maturity Life Insurance Company...... CToees [DIS T Talcott Resolution Life Insurance Company..... | Ownership......... ..100.000 |Cornett | Necore s
Talcott Resolution International Life David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 93505... [06-1207332.. | ..eeoveevireiine | eereieriieeiens [ e Reassurance Corporation CTorees [DIS T Talcott Resolution Life Insurance Company..... | Ownership......... ..100.000 |Cornett | TR U
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [83-2918805.. | ..cccvvervrraine | eerererrieaiens [ e 21 Church Street R, LLC......covvvrirerrcires DE....ccc... [DIS T Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornett | Necoo s
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 71153... [39-1052598.. | ...cvveiveeiine | eerieeeiieeiens [ e Company CToeies DS Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornett | Necooee s
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [06-1120503.. | ...ccveervrerine | eerieeniieeiens [ e Benefit Service Company CToreien (DI TN Company Ownership......... ..100.000 |Cormet |l S (U PR
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |06-1408044.. |........ceeene 0000940622 | .........coovrreennnee Talcott Resolution Distribution Company........... CToviveen DS Company Ownership......... ...100.000 |Cormet .. A (U DR




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? YES
8. Wil the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

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

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

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

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

N O W

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 8 8 07 22020490000 O03 = * 8 8 07 22020447000 O0 3 =
* 8 8 07 220203650000 3 = * 8 8 07 22020448000 O0 3 =
* 8 8 07 220204450000 3 =

Q14



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Other liabilities - abandoned property UNPAIG fUNGS. ..o ssssssssssessssess s sssssssssessessessssssessesssssssssessasses | ssssssessessasssssessns 17,233,329
2505. Accrued interest on derivatives in a liability position... ...8,069,141
2506. Miscellaneous liabilities..........ccoeererevererereeererenenns 3,425,298
2507. Interest on policy or contract fuNAS AUE OF BCCIUE..........c.vuevuevcveiieiciceete ettt st st s s benss s senans | sbsssessesssssssssesnssnen 942,233
2597. Summary of remaining WHt-INS fOF LINE 25.......cu.iiuiieiiuiieisieesissesst st sss e ss s sss sttt sttt sttt 29,670,001

Q15




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

. Deduct total nonadmitted amounts..............ccceevverriererecreenennnns
. Statement value at end of current period (Line 9 minus Line 10

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at ime Of ACGUISIION. .........c.rverirrerieieiierise sttt
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals

Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

................................... 14,500,000

.14,500,000

................................... 14,500,000

SCHEDULE B - VERIFICATION

Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEaI..........c.orurererrieneerrieieereieeneeneines | cereeeneeneeeesseesseseeeees 1,250,428,475 | .ooovoeeecs 1,105,232,868
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviuivuiiieicccce ettt bnans | saebsessssessesssestes s ensenes 140,923,279 | c.ooveveeeeeeeeee 213,378,236
2.2 Additional investment made after @CQUISIHION. ...........cccceiiiiriiricece et b et seae b resens | sebesisansessssesessssssesanaesenes 30,901,470 | ovovererieeveeeeeee 89,285,101
3. Capitalized deferred iNErESt ANG ONET...........oi ettt ntes | essestsssessessess s s e st es s st s s st ene e T ] e s
4, ACCTUAL OF QISCOUNL.......cveveeisieieeic ittt s st s bbb s st s st en bbbt s b s snensnss | Snbssesssentesebentes e bt nsessnses 76,181 | oo 58,457
5. Unrealized valuation INCIEASE (AECTEASE)...........rurruuerrerrurresreereeeeseeseesseeseeseesesseesseesessesssesseeseesessesssessessessssssessessastasssessessassuns | Hseesassssssessessassssssessessasssssnssassansnssnss | 4etsessessnssassssssessessassssesessssasssnssessasens
6. Total gain (I0SS) ON GISPOSAIS........cveirireireieiiisiieieiseie ettt sss e s ettt s st en s s st es s bensessnsnns | sbessessesantessesnsessessessnsanseenes 141,187 | e (4,341,529)
7. Deduct amounts reCeIVEd ON QISPOSAIS..........ccuirueririieirieieieee ettt s et ss st s s s st b s s s s st b ssssesessnsetens | suebessssesessnsesessnsesessnsees 217,620,808 | ...coovvveeereeiceinnns 153,034,298
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES.........ccccuiveieieiirieeeesee i | s 50,450 | oo 150,360
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceovvsrerrrnrnnennernnns 1,204,799,335 | .o 1,250,428,475
12, T0tal VAlUGLON GIOWANCE. ........cucveeiieiieicisieie ittt bbbt bbb bbb bbb s st en s s snbentenses | essesssestes et sntessassnssnnansenans (306,434) | oo (269,303)
13, SUbLOAl (LINE 11 PIUS LINE 12).....vvereriiriieiieeeieiieeissie ettt ss st sttt sttt essanssssnssessenssnssnns | sessssssssssssssanssssnssans 1,204,492,901 | oo 1,250,159,172
14, Deduct total NONAAMILIEA BMOUNLS.........c.ccuiiieeireiiisiee ettt bbb st b st s bt s s s b s s s sessesnse | oebsessssessessesasses et entessessbessassessnsansese | etsststessessstessessessnsasses s st en st sntensenas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiuoiiiiuiieeisietcie et ssssssenassesssssesens | evsessssssesssssssssesssenes 1,204,492,901 | .oovieiceie 1,250,159,172
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIO YEAI..........cvcveviveieiiesieiesetese ettt ssb s sessesessssssanss | evessssessessssssssssssssaneas 467,333,796 | ooovveceeeeecen 403,961,752
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION..........c.cueviiireiiccsce sttt s s s bt enssnens | oebebessssssesssesesssnsessnsstenas 5,862,417 | oo 15,290,611
2.2 Additional investment made after aCUISIION............c.ccueieiiiieiccsece ettt ssesns | stessesssesses s s b es e s enaes 55,502,731 | oo 105,491,636
3. Capitalized deferred INtEreSt AN OLNET.............cceiiieicece e b bbb seaenas | nbssbebsssesessssssesesssaesessnsesesstesesnnsenans | o
4. Accrual of discount............ccocovvveerrreennnne ..15,505
5. Unrealized valuation increase (decrease). .4,128,813 13,692,765
6. Total GaiN (I0SS) ON QISPOSAIS.........eueeeurerrisrireeieeeee et iseese et es et e e ss s as et E s s bR b e ses s st nes | H8eesentsesses st essesessesseetanssessantansssnnss | sessessessssssssnssastssessestensanssnes (3,193)
7. Deduct amounts received on disposals............. 17,021,919 58,974,516
8. Deduct amortization of premium and AEPIECIAtION.............c.cvueieiveiieie ettt bbb saees | sbessesssssessesssessessessssesaesneas 13,495 15,047
9. Total foreign exchange change in book/adjuSted CArTYING VAIUE.........c.eviiuiirieiiirieiessises st ssse s sssesssenses | sesessessssssssssesssssssessesssssssessessssessessnses | stessessessssessesssssssessessssassessssanes 2,909
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............euuvureririrrinrireirrieeeeeseeeesees e eesssesssssssessenss | eesssessssssssssssssssssssessasssses 5,636,736 | oo 12,113,121
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccccerierririeriinieneseissesesenens | coreesssssensessssesesessssens 510,171,111 | oo 467,333,796
12. Deduct total NONAAMItEEA @MOUNES..........c.cciveieceeeccee ettt sttt es st st aes s s s ssetesenssasssnsstesans | evesersessssnestssnsneessnanessaneneees 131,862 | oo 250,840
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....cueuiiiiiiiiisieiiissieseissiesesssssssessessssssssssessssessesssssssessess | assesssssssesessssesassessssans 510,039,249 | ..o 467,082,956
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI..........ccvvevevcieiecieieseie et sesssseens | evesessssessesssseseesienas 7,598,021,367 | ..cvoverererieeirieinns 8,285,608,648
2. Cost of bonds and StOCKS BCQUITED..........ciiueiuiiiieieieieseis ettt st n s ssnsenses | sbessessssassesesnsessesaees 1,354,937,166 | ...covveririrererirnn, 1,676,597,701
3. ACCIUAN OF QISCOUNL........covicvieieictte ettt sttt bbbt s st s st et n s s b s ssessssssansesans | sbessesssssssessesssssssessesnsaneen 8,040,439 | ..cooviieeeee 12,528,347
4. Unrealized valuation INCrEASE (ECTEASE).........cuevuiuriueiieieiieieie ittt sttt st ss st s e st en s s sssessessnns | sbsebssessesssssssassessnsanees (253,016,896) | .....covverrerirrireiiirinnns (36,660,624)
5. Total gain (I0SS) ON GISPOSAIS.........evuurerereirriririseieitssisis st ss s sss st stess sttt s s st nssens | fesssssnssessassanssnssnstensanens 38,042,373 | oo 22,172,110
6. Deduct consideration for bonds and StOCkS dISPOSEA OF.........c.cueieiiiiiiiiiciicie ettt ssesns | sbessesssssses st es e saees 111,781,762 | o 2,333,454,331
7. Deduct amortization Of PrEMIUM.........c.crieiireieicieee ettt et s e b b s s bes s sttt saesnsnaes | suessessssassesnsnsessesessaneaen 22,101,110 | oo 29,201,141
8. Total foreign exchange change in book/adjusted Carrying VAIUE............cccuevevieeieiieeetsee et ssaenas | sbessesssssessessssssssssesssenee 1,261,965 | oo 165,156
9. Deduct current year's other-than-temporary impairment reCOGNIZEM.............cccvieviiiiieiiicrce st | srevessesesss et ses s sesees 2,263,539 | .o 3,204,034
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........coeerieierieeierieies | csierieiissiecss e 2,498,277 | oo 3,469,535
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9+10)..........ccceuvrrrreirerrireiesierieesessieesiens | cveveessssesessesssssssenns 7,613,638,280 | ...coovveveerererieiens 7,598,021,367
12.  Deduct total NONAAMItEEA AMOUNES...........cviiiveiieiie ettt bbbt s st s s bnsessens | sntessssstessesssssssansesntaneas 12,179,212 | oo 12,068,670
13. Statement value at end of current period (Line 11 MINUS LINE 12).........cccccoiiiiiiiieiiiciiccierisciessssiesssseaesssssesesssessssssesenses | sresseressssssessssssessssnnes 7,601,459,068 | .......cccoevrieriiinnas 7,585,952,697




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

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 (8)-vvvevereeeerserereesseriseessesessessesssee s sssssssessssesssessssssssesssens | sesssssesnnesssesesnes 4,702,738,048 | .....covvocrirririens 390,093,441 | coooovverrrrreinns 317,510,673 | .ovvoceecrcrencnenne (6,029,479) | .oovvvvnrircrirnc 4,642,248,505 | .cooovvirrrirnenns 4,702,738,048 | ....ocvovrrrrennn. 4,769,291,337 | covovvverrriceenne 4,460,384,905
2,017,791,597 82,640,055 84,508,589 | .....cooerrerriirrinns (4,846,439) 1,933,146,031 2,017,791,597 | oo 2,011,076,624 | .ooovvvvvrrrerenne 1,803,090,573
NAIC 3 (8)-vevvrermeernrireesieeesesieseses s sesssessssess s ssessssesssesssens | sessesessssnssssesssenes 162,281,672 | ..oovvereericciienns 11,660,063 | ...oovvvrcerrricrienns 5,247,434 | .o 6,328,726 | ...cooovvvecriciis 159,394,838 | ....ovvvvvrririins 162,281,672 | ..o 175,023,028 | ..ooovverrvcrinns 135,466,047
NAIC 4 (8)..ovevereeererireeiierisesieni sttt esssseninns | cessseesssesssesssenesenns 37,406,902 | ...ooovverrirrirerins 2124731 | s 10,229,770 | covoovvercrercrierircrennne 735,314 | oo, 31,859,886 | ...cvovverrireiiiens 37,406,902 | ...ooovvrerrririins 30,037,177 | oo 33,290,529
NAIC 5 (8)-vvvvrverererrerireeinrissessereeessessseeseesessess s essssssssesssscnssns | sesssnessssssssseesssnessnns 44,294,552 | ...oovviririeninn, 533,013 | .ooveeerrerierrieeeinenns 815,393 | oo 428,074 | oo 49,399,045 | .....ccoovvrirrininne 44,294,552 | ...ooovviiriininns 44,440,246 | ......ooovvvnnnn. 52,435,526
NAIC B (8)-vvvvevereeernrirresieriseeseeseseesiess e nieesesess s sssssesss s | etssssssnesssesssnesssssenes 131,489 | 1o | o | creene s (19,599) | ovoocrerereenineerenieens 219,045 | oo 131,489 | oo 111,890 | covovcn s 9,986
TOtAl BONGS......ovouieesriiiirisris s ese s s seses | sesesssscnssnsssncnsd 6,964,644,259 | ....cooviniirinii 487,051,303 | ..o 418,311,859 | ...oovvireririrninis (3,403,402) | ...oovveeiririiienne 6,816,267,350 | ....ccovrrnriinininns 6,964,644,259 | ..o 7,029,980,302 | ...coovvrrniriins 6,484,677,566
PREFERRED STOCK
NAIC Tt s st | eteb bbbtk ee | SRt RS RSkt | et SRRkt R e | 4t R Rt | HEe RSt | et s | seres e O SN
NAIC 2.ttt nesssseesnins | oesisnnestenssnene s 9,907,150 | ..oovvvererererireieicnens 2,934,925 | ..o [ e | e 34,662,672 | ..o 9,907,150 | ..ovvvrverrrirriins 12,842,075 | ..ooovvoeveerrreriis 34,069,876
10, NAIC 3.ttt | eesb bbb R E R | Hehe R R R R e | ek SRRkt | 44 R | HEsee RSkt | e es R | neneb e (N
1.
12, NAIC Bui sttt ntens | eebses s 11,292,286 | ... TABT,411 | | v ([0 P 11,218,113 | o 11,292,286 | ..ooovervicricricrines 12,453,691 | ..o, 11,145,921
13, NAIC Bttt entens | rtisssis s 13,088,762 | ..o 299,524 | ..o 721,039 | .o 55,536 | ovivriinriiniinenienis 12,801,229 | ..o 13,088,762 | ..oovvvvericrircrincninas 12,722,783 | oo 12,092,197
14, Total Preferred SHOCK..........cirriiierierieieeissiesieeiesiessessessesssssenes | rsissssssssssssssess 34,288,199 4,395,860 721,039 | o 55,529 58,682,013 34,288,199 .:38,018,548 | oo 57,307,995
15.  Total Bonds and Preferred SOCK........uurimiiriminmiinsisissrississnessnessnenns | coneesensseeseesens 6,998,932,458 | ....ccoovivniinirinens 491,447,163 | oo 419,032,898 | ..o (3,347,873) | ..oovvvrvnririins 6,874,949,363 | ....covviviiinrinns 6,998,932,458 | ......ccoovririinnes 7,067,998,850 | ...ovvviniiniinnn 6,541,985,561

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18§....199,925,544; NAIC 2§.....57,997,013; NAIC3S§.......... 0; NAIC4S..... 0; NAIC5S........ 0; NAIC6S......... 0.




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
97199999......ccom et | et 62,644,980 |......ccrvvrnnee D 0.0 GO DR 62,644,475 | ..o 17,678 | oot
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........civiieieicieieiesisie ettt benas | saessessssessesissssses e ssssessesas 2,955,306 | .oovcvreieierieeiians 132,096,183
2. Cost of Short-term INVESIMENES ACAUITED. ........ceveevcriceserees ettt st ss et s st es s snassas | svsesssessesessstessssstessesanes 106,154,526 | ..coovveveerereeeereieeresene 150,468,257
3. ACCIUAN OF QISCOUNT.......oeeeieiiii bbbttt | Sbneb bbb 179,824 | oo 497,811
4. Unrealized valuation iNCTEASE (ABCTBASE)..........cevueveveveereeiresieeieissee e ssetes e sesses s sssss s sttt st es s sae st ssssssssssassessssanses | netessessssassessssassesssssssssassessssassessesstessns | srsessesisssssesssssssessessssessessssesssssssassssesens
5. Total gain (I0SS) ON GISPOSAIS........cuueeueeeerireireeseeetseese i seseise s bbbt s et s b sb et sk E e senbens s bens | Hieesstestasssessessanbeebsesentest e sesbessentansanes | sebsessstassssssessess st ae s s st st enens (13,206)
6. Deduct consideration reCeived 0N AISPOSAIS.............cccuiuiueiiieieiieriee et bbbt s e b ssnsetes | sessssssessssetessssnsesessnresessnaa 46,608,559 | ....cceverierieeeeee 280,069,872
7. Deduct amortization Of PrEMIUML............cccciuiiueiiiiiieie ettt bbb bbbt b bbb s ssesses | sebebsebassessesssssssessesen s st s st s sesae 36,117 | oo 23,866
8. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccucueieiiieieiicte ettt sessens | stesssesesss s e s s ese s st et ss e s bsssebesessssesanas | sbssesesssesesss et et s et e b s b s s et et es b et s sene
9. Deduct current year's other-than-temporary impairmeNnt FECOGNIZEM. ..........ccuvururrerieeeereieeseesrseeeseeeeseeeseeesseessseeesessesses | seeseessesssssessesesssseses et et ssesessesentsnssnes | sebssssessessasssesssssenssnssnseesenssnssnssenssnsnens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........ccevrrrriierrinieieienieesseienees | ceveinsiensisssssesessssssesennd 62,644,980 | ..o 2,955,306
11. Deduct total NONAAMITIEA BMOUNLS.............eiuiiiieiiiiiiiii it | SE86sERE s R Rt Rttt sttt senb st | senb st sent sttt sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...ucviiiereisieiierisiiseseissesssesseesssessesssssssssesssssssessessssanss | oorssssssessessssnsessesssssssessesas 62,644,980 | ..o 2,955,306

QsI03




Statement as of September 30, 2020 ofthe TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
1. Book/adjusted carrying value, December 31, rior YEar (LINE 10, PHOT YEAI......o.vvvrovrsessevsessssessesssssssssssssssesssssssssessessssssssssssssssssssssessessssssssss oo
2. COSt PAId/(CONSIAEIAHON FECBIVEA) O BAUIIONS.......o...ocoeeosessosssessssosesess s

3. Unrealized valuation increase/(decrease)

4. SSAP NO. 108 AUIUSIMENLS..........cviviieiciiieie ettt ettt s s bbb s bbb s b s s st b st s s bbb s s sttt b e et s et bbb n sttt en
5. Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cveeieeieeicisites ettt s et b st s bt e st s b s s s st Res bt s s s s bt s s st et en bbbt es e see s s e ntesas
6. Considerations received/(paid) ON tEIMINGLONS. ..........cccuiieieiciicic ettt b e b s sttt eb bbbt s s bbb s bbb bbb sttt
T AMOTHZALON. ...ttt R E AR
8. Adjustment to the book/adjusted carrying Value Of NEAGE IIEM. ...ttt bbbttt
9. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccvieeveicieiees ettt s s sttt et s st b et s bt es b s st nts s
10. Book/adjusted carrying value at end of current period (LiNeS 1+ 2+ 3+ 4 +5-68+ 7 + 84 ).ttt sttt
11, DedUCE NONAAMILEA BSSELS...... .o rvurerriiieictieis ittt
12. Statement value at end of current period (LINE 10 MINUS LINE 11).......uiuiuririiiieieiecireire sttt sttt st
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOr YEAI)........ciuirreiriiiieieieiessesseisssssessessssessessssssse s ssssessessessssessessesessessessssessesssssssassessssessessesssessessnes
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..............cc.ccvivrieevcrrivereeieieee e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............ccceueee.
3.12 Section 1, Column 15, PriOr YEar........ccvveererrereirerinrerieessesseseeseneens 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cevuee... 1,313,123
3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e (3,994,457) 5,307,580 5,307,580
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccceeevneee
3.22 Section 1, Column 17, PriOr YEa........c.ecereururrereeneereereireeseeeseeeesnes 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccceevueee. 1,313,123
3.24 Section 1, Column 19, Prior YEar..........cccevveviveerereriiereiiseeisieenns (3,994,457)
3.25 SSAP No. 108 adjustments............cccccveurereiererrireieeceeceeese s 5,307,580 5,307,580
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2) ...ttt ettt ettt sse st s b1 2888 s bR bbbt s sttt
4.1 Cumulative variation margin on terminated contracts during the year.........c.cccvovenenennnernsscncneens (18,555,268)
42 Less:
4.21 Amount used to adjust basis of hedged item...........c.ccocvvvrrnrnrnnne
4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e (14,560,813)
4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns (14,560,813)
4.3 Subtotal (Line 4.1 minus Line 4.2).....

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..c.iueieieiieie ettt bbbt s bbbt bbb bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAI...........uverirerinrirririesies sttt ss st
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 = 5.2)...uoiuieieieieeees ettt
7. DEdUCE NONAAMILIEA @SSELS..........cvcvieieeisiieiete ettt sttt s e st s e s s s st s s s s b8 b s s s e s e s b2 s A bbb s s A s s st s s bbb et b At s s bt n st et s s snann

8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiuiiiiiieieieiseies ettt ettt bbbt bbb bbb a bbb s s bbbt s s

Qsl04

(5,436,226)

(126,828,215)

151,083,890

99,527,219

93,394,174

37,984

2,499,286

27,489,765

27,489,765

16,188,832

(8,068,432)

(3,994,455)

3,994,455

8,120,400

8,120,400
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Replicated Assets Open

91283#DNO0.. |BOND WITH INTEREST RATE SWAP.. | 1IF....ccccoues | vevirn 349,786 | ........... 348,679 | ......e. 447,240 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29 00287Y BR 9 |ABBVIE INC.......cccoovvrmerrermennrcrinennens | 2FE s | v 348,679 | ........... 402,240
91283#DNO.. |[BOND WITH INTEREST RATE SWAP.. | 1IF.....ocoves | v 84,329 | .o 84,307 | covvvenee 101,103 |06/06/201906/10/2029 | SWP: 2.14%(3ML) 06/10/29 3138WJ AU 2 [FNMA 30YR.....ovvvrierrerenicrienienneees | T [ v, 84,307 | ..ovvvrnee. 90,254
91283#DNO0.. |BOND WITH INTEREST RATE SWAP.. ] 4,370,782 4,371,759 5,223,875 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29 3138ER NP 1 [FNMA 30YR.....ccoorvircrirrrrrerevenrrennns | T | v 4,371,759 | ........4,661,566
91283#DNO.. |[BOND WITH INTEREST RATE SWAP.. ...13,460,399 | ...... 13,597,276 | ...... 15,895,021 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29 314048 LL 5 [FNMA 30YR....oovvivvrenerienenenes | T | e 13,597,276 | ...... 14,163,315
91283#DNO0.. |BOND WITH INTEREST RATE SWAP.. ...10,044,947 | ........ 9,614,814 | ...... 13,185,458 |06/06/2019|06/10/2029 | SWP: 2.14%(3ML) 06/10/29 31396V NH 7 [FNMA_07-26........cccvvvererenrnnrireriinns [ FSTTTRON IOV 9,614,814 | ...... 11,893,157
91283#DNO0.. [BOND WITH INTEREST RATE SWAP.. | 1IF......cccccc. | vounee 3,232,075 | ........ 3,231,751 | ........ 3,850,704 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29 38218G AA 0 [GOODG_18-1.....ooveevrerireeireeirceireeinens 1FE s | e 3,231,751 | ........ 3,434,891
91283#DNO0.. |BOND WITH INTEREST RATE SWAP.. [ 1IF......ccocee | wovene 3,011,282 | ........ 3,011,282 | ........ 3,764,466 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29 83162C ZZ 9 |SBAP_18-20K.......occorerrrerrireriierrirrienne TFE e | e 3,011,282 | ........ 3,377,059
91283#DNO0.. |[BOND WITH INTEREST RATE SWAP.. ...28,574,107 | ...... 30,172,750 | ...... 45,358,591 |06/06/201906/10/2029 | SWP: 2.14%(3ML) 06/10/29 912810 SE 9 |[TREASURY BOND.......coccomvvmerrrerireiinns | IS IOV 30,172,750 | ...... 41,682,478
91283#DNO0.. |BOND WITH INTEREST RATE SWAP.. ...34,627,255 | ...... 34,627,255 | ...... 45,932,774 |06/06/2019|06/10/2029 | SWP: 2.14%(3ML) 06/10/29 90280 AA 0 |UFIJCGS KWAJALEIN FEDERAL ....... TR I 34,627,255 | ...... 41,477,912
91283#DNO.. [BOND WITH INTEREST RATE SWAP.. | 1IF......ccccc. | vounee 2,245,038 | ....... 2,277,737 | ........ 2,625,105 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29 94989E AK 3 [WFCM_15-LC20........occmerrerrerirerireiins TFMeccees | e 2,277,737 | ........ 2,336,276
91283#HDS8.. |BOND WITH INTEREST RATE SWAP.. | 1...ovvvvvvirs | crvene 7,8253% | ... 7,825,394 | ...... 11,357,034 |06/04/2020 | 06/08/2050 | SWP: 1.13%(3ML) 06/08/50 04351L  AA 8 |ASCENSION HEALTH......ccocovmmmrirerirns TFE e | e 7,825,394 | ...... 11,362,848
91283#HD8.. [BOND WITH INTEREST RATE SWAP.. | 1....ccovvrirns | wonned 9,899,297 | ........ 6,937,957 | ..... 14,315,413 |06/04/2020 |06/08/2050 | SWP: 1.13%(3ML) 06/08/50 12614Q AK 1 |BEST FOODS INC.......cccoovvrmrrerrrrinnns AFE s | e 6,937,957 | ...... 14,322,768
91283#HD8.. |IBOND WITH INTEREST RATE SWAP.. | 1...ocvvvvvves | v 7,914,488 | ........ 8,139,252 | ........ 7,544,201 |06/04/2020 | 06/08/2050 | SWP: 1.13%(3ML) 06/08/50 17328R BD 0 [CGCMT_20-GC46.........cooovererrrrrerrrrnns (L ST I 8,139,252 | ........ 7,550,081
91283#HD8.. [BOND WITH INTEREST RATE SWAP.. | 1................ 21,778,454 | ... 22,421,422 | ...... 34,758,913 |06/04/2020 | 06/08/2050 | SWP: 1.13%(3ML) 06/08/50 760719 BH 6 [HSBC USAINC........cccovvvmirrerrcrrcrinenene AFE. s | e 22,421,422 | ...... 34,775,094
91283#HD8.. |BOND WITH INTEREST RATE SWAP.. | 1........cccc.... ..21,579,478 | ..... 19,490,050 | ...... 22,747,619 |06/04/2020 |06/08/2050 | SWP: 1.13%(3ML) 06/08/50 594918 CD 4 |MICROSOFT CORPORATION.............. TFE e | e 19,490,050 | ...... 22,763,652
91283#HD8.. [BOND WITH INTEREST RATE SWAP.. | 1....cccovvviies | o 4,949,649 | ........ 4,949,649 | ........ 5,040,361 |06/04/2020 |06/08/2050 | SWP: 1.13%(3ML) 06/08/50 645869 G* 3 |[NEW JERSEY NATURAL GAS CO....... AFE s | e 4,949,649 | ... 5,044,038
91283#HD8.. [BOND WITH INTEREST RATE SWAP.. | 1......cccouuee. ...13,364,051 | ...... 13,364,051 | ...... 18,769,102 |06/04/2020 |06/08/2050 | SWP: 1.13%(3ML) 06/08/50 677704 A6 5 [OHIO UNIV.....ooveriirierierierirerierieninne AFE. e | o 13,364,051 | ...... 18,779,031
91283#HD8.. [BOND WITH INTEREST RATE SWAP.. | 1....cccovvviees | woenad 6,929,508 | ........ 4,451,106 | ........ 8,999,810 |06/04/2020 |06/08/2050 | SWP: 1.13%(3ML) 06/08/50 773903 AC 3 |[ROCKWELL AUTOMATION INC........... AFE. s | e 4,451,106 | ........ 9,004,958
91283#HD8.. |BOND WITH INTEREST RATE SWAP.. | 1...ovvvvvves | vevene 5944528 | ... 5,787,422 | ........ 6,375,447 |06/04/2020 | 06/08/2050 | SWP: 1.13%(3ML) 06/08/50 91324P EA 6 |UNITEDHEALTH GROUP INC.............. (15 ST 5,787,422 | ........ 6,379,864
91283#HD8.. |[BOND WITH INTEREST RATE SWAP.. | 1...ovvvrvvirs | crvene 9,815,153 | ...... 10,251,606 | ...... 11,467,191 |06/04/2020 | 06/08/2050 | SWP: 1.13%(3ML) 06/08/50 254687 AH 9 |WALT DISNEY CO.....cconmvverrrnererineinnes TFE e | e 10,251,606 | ...... 11,474,483
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1IF......ccccco. | vounud 6,627,923 | ........ 7,230,444 | ...... 11,832,961 |09/21/2018 |09/25/2048 | SWP: 3.19%(3ML) 09/25/48 00287Y BD 0 [ABBVIE INC.....ccccovvuerireriericricricreenene 2FE | v 7,230,444 | ........ 8,416,514
91278*AY0... |BOND WITH INTEREST RATE SWAP.. LG A11,739,494 11,691,190 | ...... 21,707,060 |09/21/2018|09/25/2048 | SWP: 3.19%(3ML) 09/25/48..........ccocee | comvrmmrmmrrirrains [ e 6,051,271 |20030N CM 1 |COMCAST CORPORATION.................. AFE i | e 11,691,190 | ...... 15,655,789
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1IF......cccccco. | vuunee 3,898,490 | ........ 3,964,590 | ........ 6,395,371 |09/21/2018 |09/25/2048 | SWP: 3.19%(3ML) 09/25/48.........covvvrie | corvermerrrerreineinee | vevers 2,009,526 [12593Y BE 2 |COMM_16-CR28..........ccovvvvrrvrrrrrrnnnn. TFMecnes | e 3,964,590 | ........ 4,385,844
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1IF......cccoce. | vovene 2,294,093 | ........ 2,387,465 | ........ 4,228,125 09/21/2018 |09/25/2048 | SWP: 3.19%(3ML) 09/25/48..........ccovvver | rvrvmmerrerireirnans | v 1,182,519 {126408 HN 6 |CSX CORP......ccoovereeriereireriieeririerins 2FE. | s 2,387,465 | ....... 3,045,605
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccoce. | vounee 3,999,849 | ....... 3,999,728 | ........ 6,179,409 |09/21/2018 |09/25/2048 | SWP: 3.19%(3ML) 09/25/48.........covvrie | corvemerrnerrneeneinee | vevers 2,061,773 [269330 AA 4 [E3_19-T s AFE. s | e 3,999,728 | ........ 4,117,636
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccocce | vovnne 1,956,582 | ........ 1,997,821 | ....... 3,186,433 |09/21/2018|09/25/2048 | SWP: 3.19%(3ML) 09/25/48..........ccovveee | crmerirmerenerrneerns | cevnens 1,008,545 {50190D AJ 5 |LCCM_17-LC26........ccrvvvvrereririrerrianns M. | e 1,997,821 | ........ 2,177,887
91278*AY0... [BOND WITH INTEREST RATE SWAP.. ..12,709,077 | ...... 12,709,077 | ...... 19,607,103 |09/21/2018 |09/25/2048 | SWP: 3.19%(3ML) 09/25/48.........ccovvvrie | cormerrmimecreineinee | vever 6,551,055 (629682 AA 3 [NADG_19-1....ccovvvirvernernernernnrinennens | IFE i | e 12,709,077 | ...... 13,056,048
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1IF.....cccooee | vovene 3,557,591 | ........ 3,556,571 | ........ 5,424,635 |09/21/2018|09/25/2048 | SWP: 3.19%(3ML) 09/25/48..........ccoveve | wrmerirmerrnerrnennns | e 1,833,805 [86212X AA 8 |STR_19-T..covcrverrerrrerrneerirscnesennnens | TFE s | e 3,556,571 | ........ 3,590,830
91278*AY0... [BOND WITH INTEREST RATE SWAP.. ...15,557,764 | ...... 15,628,246 | ...... 24,698,086 |09/21/2018|09/25/2048 | SWP: 3.19%(3ML) 09/25/48..........cccocves | corrivmerrirrirrcins [ v 8,019,447 (89172U AD 0 |TPMT_16-4......ccovvrvrrerrcrrrerrerrenrennee | IFE i | e 15,628,246 | ...... 16,678,639
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 119,235,118 | ...... 19,422,581 | ...... 30,754,600 [09/21/2018 |09/25/2048 | SWP: 3.19%(3ML) 09/25/48..........covvvver | rvrrrmeerrerimnernans | woverens 9,914,985 (89173H AC 0 |TPMT_17-2.... B 19,422,581 | ...... 20,839,615
91278*AY0... [BOND WITH INTEREST RATE SWAP.. [1IF......ccccco. | counee 3,424,019 | ........ 3,508,280 | ........ 5,811,494 109/21/2018 |09/25/2048 | SWP: 3.19%(3ML) 09/25/48.........ccoocovvs [convimminninninninne | voreens 1,764,954 195001Q AX 9 |[WFCM_18-C46.........ccooovvvvrvvnvnnenniennee | TFMuciiiiiiiis | e 3,508,280 | ........ 4,046,540
9999999999, TOtaAl.......orveriiririrciiiirrseeiiens st ...291,051,514 | ...417,584,702 |..... XXXevwoe [ )00 S R XXX rrererinrrineninnnns | e 0. 56,597,788 |........ D00, SO (RN D00 SRR [ XXX] ....291,051,514 | ....360,986,914
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic
Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value

BEgiNNING INVENTOMY.......cuuvvuiicrierieiierieeieeiesienieniensenias | eeesneeneesseesssineenns. | corseeseessessessenes 187,412,937 | oo 2 | e 187,419,720 | oo K [ 291,028,539 | ..ovvorrrrieiiens (0 RN (01 I 2 | e 187,412,937
Add: Opened or acquired tranSACHONS.............cccevcurieereiees [ ererreieiee e [ e essesesssssssseens | cressesessisseseesenseseeses N P 103,627,074 | oo e sssssessseses | cesssissesesssessssssesessnss | saessesessesessssssetessn st senesesens | eressesesssetesenesesanaes I 103,627,074
Add: Increases in replication (synthetic asset)

transactions statement value............cccoevieirvrierecninns [ cvieennee XXX eovieieirvns | e 48,634 |.......... XXX oevvirvens v | seeseeenns XXX ovivivrinins | e 46,865 |.......... XXX virieirens [ ereireinieenseessssenssssssssnies | seeessenns 9.0 N T 95,499
Less: Closed or diSPOSEA Of trANSACHONS...........crirrerrerrieins | rrireiriscinsireesireeines | seeessesssseessesssssssssssssesssssssssesss | sessessssessassssssessessasssne | sessessssssessessessassssssessessasssnssessosss | sesmssessassssnssnssessansns | sessesssssssssessasssssessassasssnssnssessanss | sesessasssssssssessessnnssnsns | eesssssessessasssnsssssessassnssessessansanss | sessesssssssssessessnssnes [0 TR 0
Less: Positions disposed of for

failing EffECHVENESS CIILEIIA. ........ceiiceereierieiriceieiies e | s sesesessssbess | ersssssesessssesssssssesssses | sestesessssesessssssessssesessssssesessssesesss | stesissesssissesesssessssssets | seessssssesesssssessssesessssssesessssesessns | sessesessssssesessesessssneses | sessssssesessssessssssesessssssessssssesessnse | seesessssssessssssesesnsess 0 [ e 0
Less: Decreases in replication (synthetic

asset) transactions statement value...........ccocveevceiees [ XXX oo | v 41,851 |.......... XXX oovovvvies | vereeeeeeeieeveeieeennan 18,255 |.......... DS SO [P 23,890 |.......... XXX oovvveeven | cveeeeeeceeeeeeieereeceeeeieierenensns | eerenans XXX oo | e, 83,996
ENdiNg INVENTOTY. .....veviesiiecisiisii i | nsessessssesssssssesssesnas 2 | e 187,419,720 | ooovvvviieiiiri K 291,028,539 | ..o K 291,051,514 | .o 0 [ oo 0 [ oo K ISR 291,051,514




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 27,489,765
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 8,120,400
3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 35,610,165
4. PartD, SECHON 1, COIUMN 5.ttt 336,319,927
5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (300,709,762)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6.t bbb bbb 106,516,600
8. Part B, SECHON 1, COIUMN 13......coiiiiieciei ettt bbbttt bbb b s bbbt s et bt et s e (248,925)
9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 106,267,675
10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 410,963,707
11, Part D, SECHON 1, COIUMN O...ovvvvvvrseririecesseerisse stttk (304,696,032)
12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 107,174,482
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 7,886,360
15. Part D, SECtioN 1, COIUMN 1. ...t 115,060,842
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

Qsio7



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOK YEAI.........c.evuriureriireiieie st ssessssssssssses | sssesssssssssesssssssssessassssssnssessons 145,131,219 | oo 96,778,764
2. Cost of Cash eQUIVAIENS GCQUITE............c.eviviieeieiieesie ettt sttt es s b s ssssss s ssssassess | oesessessessssestesssessessesessansans 4,298,894,385 | ..o 8,301,722,297
3. ACCIUAL Of BISCOUNL......cveeeierereriisiscsi ettt | ehesiesss e s st 959,754 | ..o 7,789,143
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total Gain (I0SS) ON GISPOSAIS..........cvevererieirericreieesie ettt s ettt s st st es et a st s s ssssaesssssssasses st essesntans | seessssissessssssssssessesssssses et antessesansanes (5,188 [ oo (278)
6. Deduct consideration received 0N dISPOSAIS...........c.cucueueiereiiieietrieess ettt benes | seesebsssesesssssse s st b es s s snaes 3,991,482,219 | ..o 8,261,130,713
7. Deduct amortization Of PIEMIUML.........cc.ceiiiiieeiee ettt a bbb bbbt be b saebenss | sebssbesssesesssesebesas b et essn s b sanee b s s aees 14,300 | oo 27,993
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccceucerriviiieiinienieieins | covreneinsissee e 453,483,652 | ..cvvvvereieerereeseneia 145,131,219
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiueieiiiiiiieiiississiesisissiesesssissssssessesssssssnes | sessssessssssssssesssssssassessssessessens 453,483,652 | ..o 145,131,219

QsSI08
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE A - PART 2

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

NONE
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
BHM1TM2KO0. MIAML. ..o enen FL . 109/01/2020.... 3.040 711,099 1,026,222
BHM21Z2L7... PHILLIPSBURG [ TR IR 08/21/2020.... 2.830 . 4,406,303 6,945,294
BHM2524R1 VALENCIA........... 07/23/2020.... 3.250 .5,300,000 8,519,750
BHM252KF9 SECAUCUS 07/07/2020.... 3.750 100,000 [ oo e | et 11,420,613
BHM2605Y8, VENICE.......oiiiniiiiinnis 09/16/2020.... 3.700 .3,400,000 6,088,372
0599999. Total - Mortgages in Good Standing - Commercial MOrtgagES = All Oher........ oottt es s eesnsensee | fessessessssansesesansesseeessnsansessnsansenssssnssnes | csesen XXX....o. XXX 12,800,000 5,117,402 34,000,251
0899999. Total - Mortgages in GOOD STANGING. ...tttk ohhb bbbttt | Cnies XXX XXX 12,800,000 5,117,402 v 34,000,251
3399999, TOAI MOMGAGES. ........vevvereereeeeeieeesieeeeeeseee st es skttt ees | Aetieeesineetens ettt nienes | enins XXX....... XXX 12,800,000 5,117,402 | oo 34,000,251
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
BHMOTLCP2......ooccsrree [secaucus NJ [....... | 06/27/2013.... | 07/02/2020.... 18478 0
0199999. Total - Mortgages CloSed by REPAYMENL..........c.i ettt ettt ssiss | esesintassesseesse et ees s et st ees st sesenses et et ens et et ens st ensnsaneens 18,478 | oo 0 0 0 0 0 0
Mortgages With Partial Repayments
BOAOFLYC2 SEATTLE ... WA e | e 02/24/2004.... | 09/01/2020.... 48,753 0
BHMO1FKF8. BALTIMORE MDD | s 12/21/2005.... | 09/01/2020.... 75,826 0
BHM01JC69.. cee [INEW YORK ..ottt NY oo [ 05/10/2019.... | 09/01/2020.... 33,866 ..(2,757) 0
BHMO2T4TS.. oo [ SIMIVALLEY ..o (07, SR R 09/05/2007.... | 09/01/2020.... | ..... 185,809 0
BHMO03Z7L4... ... MULTI-CITY. MU oo [ 06/24/2014.... | 09/01/2020.... 7,142 60 60 7,202 0
BHMOJEHH2.. . | MULTI-CITY. MU v 04/14/2011.... | 09/01/2020.... BATA | oo [ e [ | e | s 0 [ o [ e 5,474 0
BHMOJEHZ2 MULTI-CITY. MU oo [ e 04/14/2011.... | 09/01/2020.... 23,832 [ oo | serierieeennsiei | e | e | e (VN I 23,632 0
BHMOJEJKS.. .. | MULTI-CITY MU, e 04/14/2011.... | 09/01/2020.... | ..... 154,875 | oo | ervinnissiieieninens [ i | e | e 0 .154,875 0
BHMOJEJLA... ... |MULTI-CITY MU oo [ 05/10/2019.... | 09/01/2020.... 34461 | | e (363) 0
BHMOJEJN7.. ... IMULTI-CITY. MU v 05/10/2019.... | 09/01/2020.... 34,299 | i [ e (383) 0
BHMOJEJP2.. ... | SANTA BARBARA (67 TR B 04/14/2011.... | 09/01/2020.... 20,090 0
BHMOJMWS3........ccoovvririnnes STAMFORD.......... (O DU B 03/18/2011.... | 09/01/2020.... | ..... 169,287 0
BHMOKJGK3, .. | ALEXANDRIA |/ W D 10/11/2011.... | 09/01/2020.... 70,532 (1,781) 0
BHMOKTYC9 . NEWPORT BEACH [S7- VU DO 09/28/2011.... | 09/01/2020.... 65,536 0
BHMOKTYD7 IRVINE (67 U D 09/28/2011.... | 09/01/2020.... 11,916 0
BHMOKTYGO.. IRVINE [O7. SR I 10/26/2011.... | 09/01/2020.... 93,202 0
BHMOL66Z8... .| MULTI-CITY MU v [ e 04/11/2012.... | 09/01/2020.... 22,893 0
BHMOL675 MULTI-CITY. MU .| 04/11/2012.... | 08/01/2020.... 42,308 0
BHMOL83Z7... .| IRVINE [O7. USRI 03/28/2012.... | 09/01/2020.... 71,073 0
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 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
BHMOL8411 IRVINE (07 U B 03/28/2012.... | 09/01/2020.... 65,150 0
BHMOL8429... ... |NEWPORT BEACH CA .| 03/28/2012.... | 09/01/2020.... 41,459 0
BHMOL8BNS. ... | GLEN BURNIE MD.vvviies [ 11/30/2011..... | 09/01/2020.... 17,395 . 17,395 0
BHMOLCBTT ... SAN BRUNO.......coomiiririieierieesesissssensesisssessssaeniens (67 U B 01/08/2020.... | 09/01/2020.... | .ccoooeverrerereerrrerierirenes .192,459 ...192,459 0
BHMOLKG86. ENCINITAS [S7- VU B 02/16/2012.... | 09/01/2020.... | ... 112,037 0
BHMOLZHTS.......coovververnnene CARLSBAD (67 U B 04/03/2012.... | 09/01/2020.... 17,673 0
BHMOM2ANS8 CHICAGO......ioiiieiiei e Il [ 04/24/2012.... | 09/01/2020.... 73,146 0
BHMOM2COB...........ccorvvenees EVANSTON........ Il [ 04/28/2015.... | 09/01/2020.... 30,039 0
BHMOM3UBO v | BELLEVUE.... vt WA i | e 07/17/2012.... | 09/01/2020.... | ... 796,490 0
BHMOMH1NS. cee [WASHINGTON.......cooiimriirierierieeeseeisssse s DC..ovveerires [ v 06/28/2012.... | 09/01/2020.... 58,209 0
BHMOMNSZ8 ... IMULTI-CITY. MU v [ 05/10/2019.... | 09/01/2020.... 9,759 | v | e (407) 0
BHMOSMD47 .| FALLS CHURCH VA oo | v 04/28/2015.... | 09/01/2020.... 11,186 0
BHMOT2SQ5... BOSTON MA. e [ 04/28/2015.... | 08/01/2020.... 5,321 0
BHMOUO2F9. BOSTON MA. e [ 04/28/2015.... | 09/01/2020.... 12,689 0
BHMOUBFX2.......c.cvvvnrirnaen NEW YORK......otiiiimrierieireeiseisessesiesesesssssssesssssssens NY oo [ 08/07/2013.... | 09/01/2020.... 30,155 0
BHMOUC982 ... |NEWPORT BEACH CA. s | v 09/19/2013.... | 09/01/2020.... 28,11 0
BHMOUPQ68. . |BOSTON MA e [ 09/13/2013.... | 09/01/2020.... 27,429 0
BHMOV2CJ5. DALLAS......ooverierierintissiissinesieseesisseens L. ST B 10/03/2013.... | 08/01/2020.... 30,123 [ i | e (417) 0
BHMOXQNM?..... ... | TIMONIUM MD..ovvviv [ i 01/15/2014.... | 09/01/2020.... 92,743 0
BHM13T3U0. ... | CHARLESTON [T B 05/10/2019.... | 09/01/2020.... 36,740 (78) 0
BHM15T4C7. ... | LAUREL. MD..ovveir [ e 05/10/2019.... | 09/01/2020.... 29,706 1,432 0
BHM15X6S1 ... | GLEN MILLS.. PA. oo [ 05/10/2019.... | 09/01/2020.... 41,349 1,729 0
BHM1AKCX5......ooocvvrrirnnns WESTMINSTER ..ot isessssssessenssenens MD..ovveir [ e 08/27/2015.... | 09/01/2020.... 60,517 0
BHM1D91Z4 ... | FT. LAUDERDALE FLovioiiiiins | e 09/23/2015.... | 09/01/2020.... 45,145 0
BHM1EZCWO.... ... | RALEIGH NC.ovovverres [ 01/19/2016.... | 09/01/2020.... 21,092 0
BHM1J0ZN7 cee | SAN ANTONIO......oiriiiiirieriesess e reseees L. ST B 03/01/2016.... | 09/01/2020.... 18,239 0
BHM1K89HO. ... | CARROLLTON L. T D 02/16/2017.... | 09/01/2020.... 46,762 0
BHM1LLN27.. . [LOGAN TOWNSHIP.......cooriririirireierssissierisisisessersnns |\ VRS DO 12/01/2016.... | 09/01/2020.... 32,902 0
BHM1MK122.. CHARLESTON SC .101/20/2017.... | 09/01/2020.... | ... 136,179 0
BHM1R8X11.. wer JJERICHO ..o 08/31/2017.... | 07/01/2020.... | ... 229,680 2,305 0
BHM1T12H3. ... |COLUMBUS........cccovvrririrnns 12/19/2017.... | 09/01/2020.... 10,872 0
BHM1TLYF8 . |ARLINGTON 06/28/2018.... | 09/01/2020.... | ... 253,192 0
BHM1U1PQ6.. DALLAS......ovvmerierirrireessseisesiesiesi s 06/28/2018.... | 09/01/2020.... 58,743 0
BHM1WINJ5. ... | FLORISSANT .1 07/20/2018.... | 09/01/2020.... 9,273 16 0
BHM1ZBA51 ... | WILMINGTON 05/10/2019.... | 09/01/2020.... 28,973 0
BHM20ZLX1 rie | DEAR PARK ..ottt 09/30/2019.... | 09/01/2020.... 58,783 0
BHM21LBR5. ... |MADISON 02/11/2020..... | 09/01/2020.... | .covovverivereirssiisirisenienes .50, , 0
0299999. Total - Mortgages With Partial REPAYMENES. ...t ersstiersssies | seersesssse s s sseess s ses sttt ens s senssnssssanssnnssnsas | svaees 3,748,234 | ..o ...(1,034) 0 0 (1,034) 0] . 3,990,330 | ........... 3,994,309 0 0 0
Mortgages Disposed

BHMOTLCP2........ccvvrriiinnes SECAUCUS N [ v |06/27/2013..A. 07/07/2020.... | ...... 7,810,560 | ovouverrireireeinrins | oreenerieriesineiinnes | e | e | e 0 | ....................................... 7,610,560 | ........... 7,610,560 0
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 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

BHM1WQOWS3... . | MARICOPA [ VAR IR 08/23/2018.... | 09/08/2020.... 9,913 | o | e | e | e | s 0 0
BHM21Z2L7... PHILLIPSBURG NJ .108/21/2020.... | 08/24/2020.... | ... 25,099,393 94,070 . 245,766 ..245,766
0399999. Total - MOMGAGES DISPOSEA.........uiuuiiiusiiiiiiiiisieiestis st fhs bbbt bbbt 32,719,866 | ..o 0 0 94,070 [V 54,639,114 0 245,766 ..245,766
0599999, TOLAl MOMGAUES.........vvveevereereeeriseetseesteiesesess ettt eiresssetes e e s sttt eenieninns | criessinesienes 36,486,578 | .....ocorvrerriiirinnd 0 0 93,035 (V) 58,647,922 58,897,667 0 245,766 ..245,766
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMINO 07 5[ARLINGTON CAPITAL PARTNERS IV LP........ccovriimimriiriiinniinenrieneierseeeseseesenens CHEVY CHASE.........cooovmrirnninn MD.... | CAPITAL CALL.....ooorriiimiiireiieniiesiisee s 07/02/2020.... | ..cvvvernne 3| i | e 63,639 738,093
BHM1JY L4 0|BLACKSTONE CAPITAL PARTNERS VII LP........coooviiiirriinniincireceienenes NEW YORK. ... S CAPITAL CALL.....coooiieeeeeseees e 09/28/2020.... | .coovvvciened [ oo | e 650,369 .....2,043,333
BHMO5F QF 8|BRAZOS EQUITY FUND IIIL P DALLAS . | CAPITAL CALL 09/04/2020.... | .. 4,856 | ..o | e 2,842,789
BHMO1W XR 1|CAPITAL PARTNERS... GREENWICH........ccoovviiriiirrins . | CAPITAL CALL 07/23/2020.... | .ccovvccencd [ o | s 18,090 ......1,357,309
BHMO02X 9R 5| CARLYLE PARTNERS V L.P......osiiiiirinirieniieesiiessiesesi s WASHINGTON ..| CAPITAL CALL 08/07/2020.... | coocvvvcvercned | oo | v 63,368 | ..o | e 3,201,278
BHMOLK HQ 5| CAROUSEL CAPITAL PARTNERS IV LP CHARLOTTE ..| CAPITAL CALL 07/16/2020.... | .oovveireend [ o | ceveens 20,032 912,135
BHMINX L3 9|CAROUSEL CAPITAL PARTNERS V LP CHARLOTTE......coovemmrrierrieniins c | CAPITAL CALL. ..o 07/16/2020.... | ..oovvvcrennd [ o | e 58,852 [ ..o | e 3,292,004
BHM1HH 9D 3|CENTURY FOCUSED FUND IV LP BOSTON . | CAPITAL CALL 08/18/2020.... | ..ccvvvciennd [ o | e 1,315,886 ......3,762,609
BHMO020 P8 1| CLEARVIEW CAPITAL FUND I LP........oiiiiiiiiiiiireiieseeieseiiseesiesseieesisesisenenas GREENWICH . | CAPITAL CALL 09/28/2020.... | .. 8,338 779,173
BHM1CS 2E 9|CORTEC GROUP FUND VI LP... NEW YORK.. .| CAPITAL CALL 07/10/2020.... | .cocvvvccennd [ o | e 710,395 .....2,083,754
BHMOL7 3Z 9|EDGPARTNERS IILP ATLANTA . ... | CAPITAL CALL 09/10/2020.... | coovrvrreined | o | e 22434 | oo | e 91,788
BHM14X G2 8|FSEQUITY PARTNERS VIILP........ccoovviiviiirriinriicnciiians LOS ANGELES CA....| CAPITAL CALL 07/27/2020.... | .. 6,434 398,357
BHM1JX C1 8| GAMUT INVESTMENT FUND I LP......coociiiviiiriiriiireieceieceieceiens NEW YORK.. .| CAPITAL CALL 07/10/2020.... 195,873 | oo [ e 4,937,851
BHM02Q B6 3|HALYARD CAPITALFUND IIL.P............... NEW YORK .| CAPITAL CALL 07/1412020.... | oo [ o | s 14,381
BHMIVF GN 1 [HEARTWOOD PARTNERS Il LP........cooiiiiriiiireiiireieceeieseieceisesesieseseseneseenees NORWALK.... . | CAPITAL CALL 07/14/2020.... | .oovvvcieed [ o | e 2,405,251 | oo [ e 8,644,133
BHM1TX MA 6 |LEEDS EQUITY PARTNERS VILP NEW YORK.. .| CAPITAL CALL 08/24/2020.... | .cccvvcccnnd [ o | e 490,554 367,608
BHM23L 7W 7 |LEXINGTON CAPITAL PART IX TR.......coovvvinnees NEW YORK .| CAPITAL CALL 09/18/2020.... | .. 2,042,168 16,812,716
BHMINU BT 9|LEXINGTON MIDDLE MARKET INV IV NEW YORK.. .| CAPITAL CALL 07/30/2020.... ...1,220,972 17,963,386
BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS Il LP.......cccoooiiiiiinriiiriicciiies NEW YORK .| CAPITAL CALL 09/14/2020.... | .coovvvccencd [ o | e 785,810 ......5,232,406
BHM1EM SA 0|MSOUTH EQUITY PARTNERS Il LP ATLANTA ..| CAPITAL CALL 07/23/2020.... | .cocvvccenned [ o | e 630,353 ......1,489,585
BHM1SN  JU 9|ONE ROCK CAPITAL PARTNERS I LP........cccooiimrrimirrimriraniirenenes NEW YORK.. .| CAPITAL CALL 07/06/2020.... | cooovvrrerened | covierieeiseireriseiienienins | cevee 63,135 2,091,627
BHMINB HY 4 [PARTHENON INVESTORS V LP......coiiririiirirriersisseisissesis s BOSTON . | CAPITAL CALL 09/04/2020.... | .. ....1,629,927 .n2,821,563
BHM1QN 52 8|RIVERSIDE STRATEGIC CAPITAL FUND | NEW YORK.. .| CAPITAL CALL 09/25/2020.... ....1,548,370 2,478,410
BHM1M5 PC 7 [SILVER OAK SERVICE PARTNERS Il LP........ccovvvrervriirrnrinns EVANSTON CAPITAL CALL 08/26/2020.... | .coveevrind | o | s 133,875 won,254,875
BHM1K1 G4 6|STRATEGIC PARTNERS FUND VIILP............... NEW YORK .| CAPITAL CALL 09/23/2020.... | ..ovvverreris [ e | e 345,572 ......9,699,457
BHM1X3 6F 4| TAILWIND CAPITAL PARTNERS III LP NEW YORK. .... | CAPITAL CALL 09/24/2020.... | .coovvveveed | e | e TAT381T | o | e 7,395,107
BHM1JM 43 7| TAILWIND DISTINCT INVESTOR LP KENILWORTH.. NJ.... | CAPITAL CALL 08/05/2020.... | .. 2,867 | oo | e 22,333
BHM1TJ 8F 2|TRINITY HUNT PARTNERS V LP .| DALLAS.... . | CAPITAL CALL 09/29/2020.... | .cvovvercred | e | v 96,383 | ..o | e 9,982,759
BHM1PZ KU 3 [UNION CAPITAL EQUITY PARTNERS II L GREENWICH.... .... | CAPITAL CALL 07/15/2020.... | .coovvccencd [ o | e 696,032 ...2,730,733
BHM19E G1 7| UPFRONT GROWTH I LP........ovvvrrrirerrcirinicisnins SANTA MONICA... CA....| CAPITAL CALL 07/23/2020.... | .. 5,033 ......1,235,835
BHM1SZ U2 1|{UPFRONT GROWTH II LP SANTA MONICA... CA....| CAPITAL CALL 07/01/2020.... | cooovvveverend | oo | cevis 25,661 .....1,291,238
BHM197 VC 1|UPFRONTVLP....... SANTA MONICA... CA.... | CAPITAL CALL 07/06/2020.... | ..ovvvvcree [ o | s 86,406 893,802
BHM1SY 9W 2| UPFRONT VILP.. SANTA MONIC CA....| CAPITAL CALL 07/08/2020.... 522,461 ......4,959,993
BHMIUE  C8 2 [VMG PARTNERS IV LP......costiiiiiiiiriiiniiseeiiss e SAN FRANCISCO. CA.... | CAPITAL CALL 08/04/2020.... | .ovcovvcvercned | o | e TA25,817 | oo | oo 6,593,453
BHM1QG HQ 7 |WIND POINT PARTNERS VIIIALP......... CHICAGO IL... CAPITAL CALL ... 07/17/2020.... | .cccovwennnee 3 | | e 19,155 .....1,257,746
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccoooiicniiiiiiiniins o, (V] [ 18,702,161 134,659,238
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1H9 6G 7 |MAPLE KNOLL (JV EQUITY)............ WESTFILED......cooomirvmnrirerinans INCoot [ CAPITAL CALL ... 08/11/2020.... | .oovvverreri [ oo | e 25,837 [ oo | e 46,991 | ......... 18.000
BHM1JJ EN 9 |MERITEX INVESTMENT ENTITY - JV. MINNEAPOLIS........ccocoovvvinriiinnns MN... | CAPITAL CALL.....oooiiiiiiiiriiseiiesssssssisssissss s 09/11/2020.... | .oovvverviies [ e | e 75,647 654,370 | ......... 12.747
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1°€030

1 2 Location 5 6 7 8 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Additional Investment | Ownership
BHM1DQ ZM 8| PRESTON PARK.......cccoooviiiiiiiinieiissiiiasiicsscies NAPERVILLE.... IL... CAPITAL CALL ... 08/10/2020.... | ..cvvveenciens | oo | e 225185 | ........ 18.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 [ 926,547 |....... XXX.ovoee
4899999. SUBLOLAl = UNAFFIIALEA. ... e e 0 |, 0 135,585,785 | ....... XXX.......
5099999, TOAIS. ... eesieesiees e RE e LR LR bt (] 0 135,585,785 |....... XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 Changes in Book/Adjusted Carrying Value 15 19 20
3 4 9 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
Date Valuation Temporary Deferred Total Change | Exchange Less Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO02K M8 0|BLACKSTONE CAPITAL PARTNERS V............cc....... NEW YORK.......cccoovvvvnne NY..| CAPITAL DISTRIBUTION.........cccccoouumues 09/24/2010 | 09/03/2020 80,018 816 816 [ .o | e 80,834 0 16
BHMO5F QF 8|BRAZOS EQUITY FUND IIIL P . | DALLAS .| TX.. | CAPITAL DISTRIBUTION.... .| 08/23/2013 | 09/03/2020 28,539 338 KICT: I RN ISR 28,877 (VN 1,763
BHMO03J 4Q 2|BROOKSIDE MEZZANINE FUND II.... GREENWICH CT.. | CAPITAL DISTRIBUTION.... ... | 11/04/2011 | 08/28/2020 | ....... 1,896,248 (779,429) | oo v | vevevisnneiisinens | v (779,829) | oo | v 1,116,819 0
BHM1SD XV 3 |BSOF PARALLEL ONSHORE FUND LLAMA.. .... INEW YORK... ... |NY.. {HIMCO OPERATIONAL TRANSACTION. | 02/14/2018 | 07/31/2020 .36 36 36 0 (36)
BHM02X 9R 5|CARLYLE PARTNERS VL.P......c.cccvvvnnee ... | WASHINGTON ... |DC..|CAPITAL DISTRIBUTION.... ... | 10/19/2012 | 08/31/2020 137,102 (20,641) | oo | v oo | eereneen(20,641) [ o | e 116,461 0 [ o 19,376
BHMOLK HQ 5|CAROUSEL CAPITAL PARTNERS IV LP ... |CHARLOTTE ... INC..| CAPITAL DISTRIBUTION.... ... | 12/19/2016 | 09/29/2020 541,231 (180,988) | ..cvvoocvevecriies | cervieeerinnriinens [ e | e (180,988) | oo | 360,243 (I 424,277
BHMINX L3 9[CAROUSEL CAPITAL PARTNERS V LP . | CHARLOTTE . NC.. |CAPITAL DISTRIBUTION.......c.ceocrvrrrrnns 09/21/2017 |09/25/2020 186,377 (15,105) | evovvvcererirrirnnns | cvvmnrirerisnneres [errennnnssnnnnens | eerenren(15,105) [ oo | e 171,272 0
BHMITE L1 9|CPIM STRUCTURED CREDIT 1000 LP. LONDON... OT.. | HIMCO OPERATIONAL TRANSACTION. | 12/29/2017 | 07/31/2020 2,062 0 2,062 0 ...(2,062)
BHMO01P Q6 0]|D. E. SHAW SECURITIES LP ... INEW YORK... ... |NY.. |CAPITAL DISTRIBUTION.......c.ceeorivrrrne 03/31/2006 | 08/14/2020 (B,153) | covveercierineinee e | e | e [ EXC) 1 RO IOV 13,651 0 3,100
BHMITE L2 7|DRAWBRIDGE SPECIAL OPPS FUNDIII.... ... |NEW YORK... ... |NY.. | CAPITAL DISTRIBUTION.... ... | 12/129/2017 | 08/21/2020 | ............14,055 | ........... 1,052 | e | e [ e | e 1,052 [ oo | s 15,107 (I [ (3,140)
BHMO037 87 6|DRAWBRIDGE SPECIAL OPS ... |NEW YORK... ... |NY.. |CAPITAL DISTRIBUTION.... .... | 07/31/2008 |07/01/2020 (33,901) | covvvrreerieiieins [ v | e | e (33,901) [ vvrerrrvrireriren | ervrreins 48,812 0 33,356
BHMOL7 3Z 9|EDGPARTNERSIILP . | ATLANTA .| GA..| CAPITAL DISTRIBUTION.... . | 02/29/2012 | 09/10/2020 157,050 | ovooeeecviienes [ e | e | v 157,050 | oo | e 1,103,465 (U [ 66,526
BHM1JX C1 8| GAMUT INVESTMENT FUND | LP.. NEW YOR NY.. | CAPITAL DISTRIBUTION 07/11/2016 | 07/10/2020 139 139 0
BHM02Q B6 3|HALYARD CAPITALFUND IIL.P.... .|NEW YORK... ... |[NY.. | CAPITAL DISTRIBUTION.... ... | 02/08/2012 | 07/14/2020 | ...........25,135 | .......... (1,879) [ oo | e | ceveeiesenieseniens | ceeviieens (1,679) [ oo 0 3,113
BHMITE LO 1|HIGHLAND CREDIT STRATEGIES FUND LP .| PA.. | HIMCO OPERATIONAL TRANSACTION. | 12/29/2017 | 08/04/2020 | .......ocoovvverurrens | corrirrnens 1,039 [ s | e [ e | 1,039 | s (U (1,039)
BHM23L 7W 7 |LEXINGTON CAPITAL PART IX TR .| CAPITAL DISTRIBUTION........ccccooarrnenae 01/15/2020 | 09/29/2020 0 0 24,852
995636 35 4 |MESIROW PARTNERSHIP FUND | .| VARIOUS. 02/17/2000 | 09/30/2020 100,596 189,252 | oo [ e | e | e 189,252 | covvverervirrii (VN 63,573
BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS Il LP. .| CAPITAL DISTRIBUTION.... ... | 12/18/2017 | 09/16/2020 1,627,176 .(25,004) (25,004) oo 1,602,172 0 .267,435
BHM1PZ KU 3[UNION CAPITAL EQUITY PARTNERS Il L. . | CAPITAL DISTRIBUTION.... ... | 03/24/2017 | 09/15/2020 443,482 79,018 | oo [ v | eerreeen 7018 | s | s 522,500 (VN 38,053
BHM1SY 9w UPFRONT VILP.....oooiiiniiisnissni s .| CAPITAL DISTRIBUTION.......cccooonsrinenas 12/01/2017 | 09/10/2020 312,738 (3,583) | oo [ | o | e 3,983 [ | v 309,155 0 9
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c..cccccociiiiiiiiiniinniinas 6,417,815 (634,743) | ...oovvins O (V) [P 0 | .n(634,743) | o0 | 5,967,848 0 [ . 939,171

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE 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 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
BHM1AB XW 4 |VALLEY CREEK (JV EQUITY)......cccoovivimiiianiiranniis WOODBURY...........cooco.cc MN. | CAPITAL DISTRIBUTION.........cc.ccoonernee. 05/12/2015 | 08/28/2020 | ....... 1,310,146 | ........ 357,965 | ..oovieinniienis || e | s 357,965 | ..o | e 1,701,239 | ... 1,701,239 0. 1,220,104
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............cccociiiiiiiiiiiiiiiissisisssissiinns | oo 1,310,146 | ........ 357,965 | .0 |0 |0 | 357,965 | .o | s 1,701,239 | ..... 1,701,239 0 0 0. 1,220,104
4899999. Subtotal - Unaffiliated............cooirieiiriiiriiisi s - N 7,727,961 | ...... (276,778) | oo | o0 |0 | (276,778) | .... w0 ] 7,669,088 | ..... 7,669,088 0 0 0]... 2,159,275
5099999. Totals 7,727,961 | ....... (276,778) | ovvvvvvrcrenn0 | o0 | eiiiiiinnnl0 | (276,778) | .... 0] 7,669,088 | ... 7,669,088 0 0 0]... 2,159,275
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - All Other Government
085209  AG 9 | BERMUDA (GOVERNMENT OF).....cciiiiiimiiieririsnisiesenssnesessnsserssssssesenssnsssesenssssssesenens | DI 08/17/2020........ HSBC SECURITIES (USA) INC.......ooiiiiiiiiiimiiiierisnisseensssisnssnsssrssmsssssenssnssssenss | sonmssnesesssnsssssenssssssssenssensssssnesersenssneses | sesssssonssessessssssessensssesensnsees 998,850 | ..o 1,000,000 1Z
1099999. Total - Bonds - All Other Government ettt ettt ettt et et e e e ae s s s i s aatsaeies | etieseiesesetaeeessasietestese et s e e et es et e et et s e ae s et et A e A et et e A et et e e e A et et e A et et A e A et et s e et et e e A et et s e et et e eA et et s ae e et e e A et et s e st esensnsetetanaraes | auetisietesesaseesesseesesasaneetassaetesaneraenenns | ereraetesessieteseneetesesnaesenaneeen 998,850 | ..vvvvivieieiieeeereeian 1,000,000 | oo (U PR XXX.ooovveinn
Bonds - U.S. Special R e and Special A
16876H  AB 5 | CHILDRENS HEALTH SYSTEM OF TEXAS.......ccosirirrireierniieiesisisississssssssesens | seeersnsinsens 07/28/2020. GOLDMAN SACHS & CO LLC.....oviiirririiereiseienesiseiesisi s 15,000,000 1FE
3131XH M5 2 |FHLMC 30YR UMBS MIRROR.. 07/22/2020........ | EXCHANGE..........cccoooiirerieereeece e . .180,762 422 (1
BM3TFV. BQ 1 [ FHMS_KT3 IS et snsenesnss | siesssessisnanes 07/31/2020. CREDIT SUISSE SECURITIES (USA) LLC OO 4947 | 1FE. .o,
62548L  AA 0 | MULTICARE HEALTH SYSTEM 07/15/2020........ MORGAN STANLEY & CO. LLC......iiiiiiiiiieiimininenissisnsisssmssnssnssrssnsssssenssnses | soemssneensssssesenssenssssssssenssnssnssensenssneses | eeressonssssssnssesssnssessesssseses 15,000,000 1FE
3199999. Total - Bonds - U.S. Special REVENUE GNA SPECIAI ASSESSIMENES. ... .. ruutriiiteisirsierseissteiersstiates | eeessessste s essste et se8ees 8188888 £EE 48 £E 1 £ 08 E 84881808 4EE1EE £ E 84881 E 81 E L8 £ 8 E 8 L8 S8 EEE 4L £E L b4 E£E 1L E R R E e E oL b ehehb st Hheebeee e bt enb b sttt es | oerienssesenb e et 32,954,959 5,369 XXX
Bonds - Industrial and Mi:
00164V AD 5 | AMC NETWORKS INC 09/23/2020........ | Various .730,000 | ...
110122 CQ 9 |BRISTOL-MYERS SQUIBB CO 07/20/2020 EXCHANGE.........cooiirreense e 6,509,000 26,104 | 1FE
110122 DJ 4 |BRISTOL-MYERS SQUIBB CO 07/20/2020........ EXCHANGE.......c.ooiiirireees e 5,269,606 5,000,000 107,639 |1FE..cioieieiinne
110122 DK 1 |BRISTOL-MYERS SQUIBB CO 07/20/2020........ EXCHANGE........cooiiiiiie ettt essnsans | sinesteses st eneres | ebsessesssessess et eneenes 1,030,762 | oo 1,080,000 8,483 | 1FE
110122 DL 9 |BRISTOL-MYERS SQUIBB CO 07/20/2020. EXCHANGE ...ttt sttt snsansess | stessesssssssessessesassessessssssessessesansessesnss | sesesassessessessssnssassessnsnsnns 20,077,701 ....20,344,000 385,688 |1FE
11135F  AS 0 |BROADCOM INC .| 08/13/2020........ | EXCHANGE ..12,109,969 12,125,000
11135F  AZ 4 |BROADCOM INC . | 08/13/2020 EXCHANGE 1,750,000
16411Q  AG 6 | CHENIERE ENERGY PARTNERS LP 07/09/2020........ EXCHANGE.........coooieriiriesessse e 934,000
345397 A6 0 |FORD MOTOR CREDIT COMPANY LLC 07/17/2020........ WELLS FARGO ADVISORS, LLC......ccovvrrieririciiriiins 212,000
345397 A8 6 |FORD MOTOR CREDIT COMPANY LLC 08/12/2020 CITIGROUP GLOBAL MARKETS, INC.... 840,000 840,000
345397 YT 4 |FORD MOTOR CREDIT COMPANY LLC 08/26/2020........ | Various . . . 1,300,634 1,322,000 ....14,252
35671D CH 6 | FREEPORT-MCMORAN INC 07/13/2020 JP MORGAN SECURITIES LLC 64,000 64,000
552676 AT 5 |MDC HOLDINGS INC........ccccovvurirnrnrinee 07/21/2020........ BNP PARIBAS SECURITIES CORP..........c.cocvvvmivirrnrinnne L A16,850 | s 420,000 359
63938C  AK 4 |NAVIENT CORP 07/23/2020........ BANC OF AMERICA SECURITIES LLC.... ...312,650 338,000 8,450 |3FE
911363  AM 1 |UNITED RENTALS (NORTH AMERICA) INC........covviiiernrirerniineienineresiesienssisserenes | vereensnserenes 07/31/2020. BANC OF AMERICA SECURITIES LLC.... 57,000 | covverieriins 57,000 1Z
98212B AL 7 |WPXENERGY INC 08/05/2020........ | GOLDMAN SACHS & CO LLC 300,000 825 | 3FE
98212B  AM 5 | WPX ENERGY INC 07/20/2020. Various . 198,000 979 | 3FE
00119V AA 7 |AGL_20-6A - ABS 07/21/2020........ BNP PARIBAS SECURITIES CORP.........cccovurvririreririnnne e [ | 10,000,000 | ..ooovveivriierniies 10,000,000 1FE
043436 AS 3 |ASBURY AUTOMOTIVE GROUP INC........ 09/15/2020........ VIIOUS. ..o | ebieeb bbbttt ennes | Sereriene ettt 327,170 322,000 643 |4FE
05454N  AA 7 | AXALTA COATING SYSTEMS US HOLDINGS s Do 07/29/2020........ BARCLAYS CAPITAL INC.....otuiieiiiieiieiinisiisisssisie st ssessssssssesssss | sssssssesssssssessssssssessssssssssssessessassnes | sesoessossssssessssessessssssessossanes 157,500 150,000 910 |4FE
09951L  AA 1 |BOOZ ALLEN HAMILTON INC.......ovvvvnrererierinrirerinieeirerineiees 08/12/2020........ BANC OF AMERICA SECURITIES LLC.... 11,000 |. 11,000 1Z
14879 AE 8 | CATALENT PHARMA SOLUTIONS INC 09/29/2020........ JEFFERIES & CO. INC.....oovriiiiiiiieeieeiesisiesisssesssss e sssssessessssssessesssees | nesssssssssesssensssssssensssssssenssnssssensssssnns | eonennssssssensssssssnssssesseenern e 208453 | ivieiimivisnssnsieseeennsies 199,000 2,101 |4FE
1248EP  CD 3 |CCO HOLDINGS LLC/CCO HOLDINGS CAPI 07/20/2020........ BANC OF AMERICA SECURITIES LLC.... 224,000 4,167 |3FE..iicens
126307 BF 3 |CSC HOLDINGS LLC 08/04/2020........ VMOUS. ...ttt sinssensens | ensenrenssinssennssesnssenensssesensnsnsnnenenes | cnensensensnenssensessenseesensenn 30,0000 | woviriiiieiisieeccedd 430,000 3FE
126438  AC 4 | CSMC_20-NET IS.....ooiiiiiiirirereeinere e sesesiensssseenes 07/31/2020........ CREDIT SUISSE SECURITIES (USA) LLC s | s | s 1,004,998 | i 6,584 | 1FE
254700 BK 4 |DISCOVERY COMMUNICATIONS LLC 09/21/2020........ HIMCO OPERATIONAL TRANSACTION.......... . 3,067,168 2FE
29272W  AD 1 |ENERGIZER HOLDINGS INC 09/17/2020........ VIIOUS. ..o 323,000 4FE.
361886 CJ 1 |GFORT_20-1 .1 09/09/2020........ BARCLAYS CAPITAL INC 5,750,000 1FE
361886 CK 8 | GFORT_20-1 . | 09/09/2020........ BARCLAYS CAPITAL INC.....couieriiieiiniieeieriseieeiseieninsssesesisssessessssssssensens | ossisseesssssensesssensnsssssesssssnsessnnnees | evvesssneenseenensenssensesennens oy 199,398 | it 4,800,000 1FE
398905 AN 9 | GROUP 1 AUTOMOTIVE INC....cooivuriririireiieieieiissiesississiessssssessssesssssssessessssssenss | oevsssnsenenes 08/11/2020........ VMHHOUS. ... bbb 751,000 3FE.
436440 AK 7 |HOLOGIC INC 07/17/2020........ MUFG SECURITIES AMERICAS INC 2 T40,406 | oo 725,000 8,458 | 3FE
46187B  AB 9 [IHSFR_17-SFR2 - ABS.......ooiiiiiiiitierienistiesisisiesie st ssssinensens | siesesessnsnnes 09/21/2020........ BARCLAYS CAPITAL INC.....ooitiiiiieiiei ettt sssiessesiees | sesssisesissssssesss i sesesss s nesssesines | ersessnsssessesssesessessanes 3,526,102 3,525,000 764 | 1FE
46187X  AC 9 [IHSFR_18-SFRA - ABS.......cooooiiieiiiieriiiieesisisesesi e sssniensens | soesesessenenes 09/21/2020........ BARCLAYS CAPITAL INC 5,003,125 5,000,000 1167 | 1FE e
594087 AV 0 |MICHAELS STORES INC 09/30/2020........ VBIIOUS. ..o bbb 308,485 309,000 14 |4FE
595017  AS 3 |MICROCHIP TECHNOLOGY INCORPORATED............ 07/01/2020........ CITIGROUP GLOBAL MARKETS, INC.... 55,481 55,000 240 | 3FE
59565X  AC 4 | MIDCONTINENT COMMUNICATIONS.........ccoooiviirinriniinniciieniiiens 07/08/2020........ SUNTRUST ROBINSON HUMPHREY, INC.........c.cocouc 63,705 | . 62,000 1,342 |4FE....cooiiiiin
63861C  AC 3 | NATIONSTAR MORTGAGE HOLDINGS INC.......c.cooviimriirririirerniissirersiscirerenissenas 09/28/2020........ VIIOUS. ...ttt | essn bbb | Seresiens et 465,000 | ..o 465,000 2,879 |4FE
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
682189  AQ 8 |ON SEMICONDUCTOR CORPORATION........coooumrirriimrinrieeiieniienienisenns 08/21/2020........ VAMHOUS. ....vovvveite ettt 539,000 145 | 3FE
701885  AF 2 |PARSLEY ENERGY LLC/ PARSLEY FINANC........cccoovvirmmirirniinnines 08/04/2020........ BANC OF AMERICA SECURITIES LLC...... 370,000 9,227 | 3FE
74166M  AF 3 |PRIME SECURITY SERVICES BORROWER L......cccovvvirririieiniiiiinninns 08/18/2020........ DEUTSCHE BANK SECURITIES INC.......couviiiiririiieieniisissierissiesssississnnss | nsssesessssissesessssssssesssessssssssessssssssses | sessessesssessessssssessesssssessessanes 376,546 | . 379,000 3FE
75419T  AA 1 |RATTLER MIDSTREAMLP........cccccvvunee. 07/09/2020........ GOLDMAN SACHS & CO LLC....riiriireiriereiseireresisciessrsesesi e 46,000 | .coovvrvririren. 46,000 1Z
78081B  AE 3 |ROYALTY PHARMA PLC 08/24/2020. BANC OF AMERICA SECURITIES LLC...... 1784031 | e 1,867,000 2FE.
78081B  AF 0 |ROYALTY PHARMA PLC 08/24/2020........ | BANC OF AMERICA SECURITIES LLC...... 2,541,811 2,667,000 2FE
817280  AB 0 | SENSATA TECHNOLOGIES INC 08/03/2020. BARCLAYS CAPITAL INC 166,000 12
87105N  AA 8 [ SWITCH LTD...oooeveirereeierrieeirereeiseirerseineenes 09/10/2020........ VIIOUS. ... 269,000
87724R  AJ 1 |TAYLOR MORRISON COMMUNITIES INC........ccovvvreienee 07/08/2020........ CITIGROUP GLOBAL MARKETS, INC.... 345,000
87952V AP 1 | TELESAT CANADA/ TELESAT LLC......oiiiiieireerreriesserseisce e A 08/24/2020. Various 523,000 4,499
92552V AL 4 |VIASAT INC 09/15/2020........ | Various 514,000 12,146
05323*  AA 7 | AUTOMATION SMC HOLDINGS INC 09/30/2020 SCHEDULED ACQUISITION........ccvvvrinriernrisrireninnees 1,072 5
05324#  AA 2 | AUTOMATION SMC HOLDINGS INC 09/30/2020........ SCHEDULED ACQUISITION 237,953 5
05577@ AM 2 | BNSF RAILWAY CO 2009-E - ABS......cocoviiiriiieeieiseissiessissiesississeessessssssesens | soeresessnsines 08/26/2020........ SCHEDULED ACQUISITION 898 1FE
102590 A# 3 |BOWLES FLUIDICS CORPORATION 09/30/2020. Various 103,554 5
102590 A@ 5 |BOWLES FLUIDICS CORPORATION 09/30/2020........ | Various 117,687 5
21871@ AE 0 |CORESITELP. 07/14/2020. CITIGROUP GLOBAL MARKETS, INC.... 4,000,000 2PLecce
23089 AB 2 | CUMMING CONSTRUCTION MANAGEMENT........ccomriiieiinieniiicriesiiesienisssissiiens 07/01/2020........ SCHEDULED ACQUISITION 11,548 5
57233#  AA 3 | MARSHALL EXCELSIOR CO....ovvrviririrrierniineieriesiseisesissisesesisssssesssessssssssessssnes | seeessnsinsens 09/30/2020........ SCHEDULED ACQUISITION 15,782 BPLe e
60053*  AA 8 |MILLER ENVIRONMENTAL SERVICES LLC. . | 06/30/2020. CANCELLED TRADE. 5
60053 AB 6 |MILLER ENVIRONMENTAL SERVICES LLC. . | 06/30/2020........ | CANCELLED TRADE. 5
670954 AA 9 | OMEGA ACQUISITION CORP. 07/01/2020 SCHEDULED ACQUISITION.........vververienrienirrereenns 5
BHM20Y YL 6 |OMEGA ACQUISITION CORP. 07/01/2020........ SCHEDULED ACQUISITION 5GI
72756#  AA 9 | PLASTIC COMPONENTS INC . 09/30/2020........ SCHEDULED ACQUISITION ...7,994 7,994 5GI
78653#  AA 0 | SAFEMARKIINC. ..ottt 09/30/2020........ SCHEDULED ACQUISITION. .....ovoiiviiiririrniinrieninniees 20,679 20,679 5
3899999. Total - Bonds - Industrial and Miscellaneous ...101,435,974 100,625,861 798,074 XXX
Bonds - Unaffiliated Bank Loans
BHM1VQ Q6 3 |BAUSCH HEALTH COMPANIES INC........cccoviriirirririiniinsiiesienisrisseissseesienssenens A 09/30/2020........ VIIOUS. ..ot | ebin e | st 1,229,418 | oo 1,244,000 3FE.
BHM23Q 4L 3 [LUMEN TECHNOLOGIES INC 08/20/2020........ MORGAN STANLEY & CO. LLC 165,113 | . 170,000 3FE
8299999. Total - BoNdS = UNAflIAEA BANK LOANS.............cocvuiviiveiveiieteiieieeiciete ettt stesetes eaessetasesssesssssssessessesssessessseesessess e s s s essesssssasessesseseesessess e e eseese s e s s s e s e e s e e sasess et et ensessssssesssesse s et ensebass st essessesssensessssss | bstessesssssssesssssesssessesssssssesssssnsensenseses | oesessesssissessessssensessessssneas 1,394,530 | oo 1,414,000 | oo 0 s XXX oovverran
8399997. Total - Bonds - Part 3 ..136,784,313 | ... ..133,220,622 803,442 XXX
8399999, TO1AI = BONGS. ... tevutttsise stttk b kR e Lfed b eLe e E et L A36,784,313 | 133,220,622 803,442 XXX
Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred
060505 EN 0 | BANK OF AMERICA CORP........covviiirriiirirnnisisisssiessssssiesssssssesesssssssssnsssssssssens. | osrssssssenes 07/20/2020........ BANC OF AMERICA SECURITIES LLC...... +00:2,705,000.000 | ..o 2,934,925 | ..o 100.00 2FE
26139@ 11 5 |DPLHOLDING CORP - DALLAS SER A.......covmiiiriierieieeineienssiesiesissesesiensssenens 09/30/2020........ HIMCO OPERATIONAL TRANSACTION.... 3.980 39,810 1.00
23989* 12 3 |DPL HOLDING CORPORATION... 09/30/2020........ HIMCO OPERATIONAL TRANSACTION............ . 12,680 | ovooveerreereens 126,750 1.00
47630@ 11 5 | JENSEN HUGHES HOLDINGS CORP.......ccovveiirerirriieineiericererirenes 09/30/2020........ HIMCO OPERATIONAL TRANSACTION............ . 1,399.620 | ..ooovericierinieieeeree 132,964 1.00
BHM26Y Y2 2 [MES PARTNERS INC = C...coovvriririiieienieisisie s sesssssssessesssins | seesessesinsenes 09/22/2020........ HIMCO OPERATIONAL TRANSACTION.... 1,012,500 | cooovvvevereeieeeis 1,012,500 1.00 5Z
55331# 11 8 | MPE FLOW HOUSE INC . 09/30/2020........ HIMCO OPERATIONAL TRANSACTION............ . 127.340 13,273 1.00 5
BHM26Y UV 2 | MPE FLOW HOUSE INC .. 09/22/2020........ HIMCO OPERATIONAL TRANSACTION............ R RO 73,965.770 73,966 1.00 52
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PErPEIUAI PrEfEITEA. ... ... oottt ettt es st ee s e ses e s a8 s et eeE e s eE e se8 421 eE e 8 eeEeE8 e e e e 28422 E e e eeEeeseEseEeesem et setenteesetne | fieiassesssesssessassesantansessssnsessessesansansesns | sesessessesnsonsessesnsassessssrneas 4,334,187 XXX e (L] I XXX e
Preferred Stocks - Industrial and Miscell (Unaffiliated) Red ble Preferred
BHM1PT U2 8 |PLASTIC COMPONENTS INC . 09/30/2020........ HIMCO OPERATIONAL TRANSACTION.... 226.750 22,675 1.00 5GI
87403# 12 2 | TAILWIND CUMMING HOLDING CORPORATL..........cccoueuue 09/30/2020........ HIMCO OPERATIONAL TRANSACTION.... 779.950 38,998 1.00 5GI
8599999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 61,673 XXX
8999997 TOtal - PrEfEITEA SEOCKS = PAM 3..........ceiieeiitiieiciiieitst ettt sttt st ettt sss s etsssensessssssss | ssessesasssssessessesassessesassessessessesessessetassessessesseseeses et aesessessessesees et et aes et ses e s eeses et et ensessee e s esses et et ensesses et essessetsnsensessnsss | tintessessessssessessesnsessesssssnsessessesensensesns | aesessessessssossessesansessesssssnsas 4,395,860 XXX
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8999999, TOLAl = PTEIEITEA SIOCKS. ...........evoiveiiereciiiiieeit ettt sttt ettt ss st sae st e b s ssess st essssesses  esessesasssssesssssesessessesassessesseesesessesses st essessee et essesseseesessess e e ssees et et ansessesseeeasesses et enses et e e esses e s esensessss et essessesnsensessssss | sssessesssssssessessesssessesssssssessessesensenseses | aeressesississessesssassessessssneas 4,395,860 XXX e 0. XXX ovovrran
Common Stocks - Industrial and Mi: (Unaffliated) Other
BHM26Y Y3 0 [MES PARTNERS INC - WTS......ccooiivinirnninnecnnnnssssensnsssssnsssssnssssenssssssessssene | sveneresninenes | 09/22/2020........ | HIMCO OPERATIONAL TRANSACTION.......ctuiviiiiiririierssisseserississesenensssesnsens | seseesessssssnsssssnssseensnes 279,423.000 | ..o XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.........c.ccoovvrercnnnees 0 XXX
9799997. Total - Common Stocks - Part 3 0 XXX
9799999. Total - Common Stocks.... 0 XXX
9899999.  Total - Preferred aNA COMIMON SOCKS............ciuivieieeiiiiieiteisitesiessssstsssssetsssessessssssssssssstsssasses | ssessesassessessessssassessesassessessessesassessesassessessessesessessesassessessessssessessesassessessnssssessessesassessssssssssessessssassesssssnsessessessnsassessnsss | tossessessessssessessessssessesssssssessessesensessesss | avsessessessssossessessnsessessssnsas 4,395,860 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........uuiiiiiiiiiiriiiieissiseeeiissi e rens | reesesssss st ess bbb ..141,180,172 XXX 803,442 XXX




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

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

36200Q JD 7 |GNMA 30YR ..o .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | coocovvviinviicciiinns | covevieneiis 168 | oo 168 | oo 176 191 (22) (22) 0 8 | 03/01/2032.

362000 WP 5 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 36 36 38 41 (4) (4) 0 2 01/01/2032.

36200V TB 7 |GNMA 30Y .. | 09/01/2020. | SCHEDULED REDEMPTIO 36 36 36 38 2) 2] 0 2 | 11/01/2031.

36201C  PY 4 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 454 (10) (10) 0 21 {01/01/2032.

36201E  3C 2 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 300 (17) (17) 0 14 | 05/01/2032.

36201F PK 7 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covevvevveeereirmeniirnens | cervrennenn 1,189 | i 1,189 | 1,222 | 1,263 (74) (74) 1,189 0 60 | 05/01/2032.

36201F Q6 7 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 285 (14) (14) 0 14 | 05/01/2032.

36201F T5 6 |GNMA 30Y! .. | 09/01/2020. | SCHEDULED REDEMPTIO (2) @].. 0 2 [03/01/2032.

36201 EW 5 |GNMA 30YR. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (42) (42) 0 39 | 04/01/2032.

36201U AH 7 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (98) (98) 0 42 | 08/01/2032.

362094 6R 6 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (0) (0) 0 11 07/01/2030.

36209E VR 0 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (3) 3) 0 1 [10/01/2028.

362098 TU 5 |GNMA 30V .. | 09/01/2020. | SCHEDULED REDEMPTIO (104) (104) | .. 0 75 | 06/01/2028.

3620A1 X7 8 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (20) (20) 0 15 | 06/01/2039.

3620A8 LU 5 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (6) (6) 159 0 6 | 08/01/2039.

3620A9 SH 5 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (269) (269) 8,873 |.... 0 314 {09/01/2039.

3620AC 3Z 5 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (167) (167) 4,901 |... 0 | 176 | 09/01/2039.

3620AC 4G 6 |GNMA 30YI .. | 09/01/2020. | SCHEDULED REDEMPTIO (33) (33)].. 0 31 1 09/01/2039.

36212 WR 3 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (1) (1) 0 2 | 08/01/2030.

36213D 3C 0 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (7 7 0 12 | 02/01/2032.

36213E YA 8 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (1) (1) 0 1| 04/01/2032.

362138 EB 7 |GNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (5) (5) 0 5 | 06/01/2031.

36213T 6Y 4 |GNMA 30YR.. ... | .. | 09/01/2020. | SCHEDULED REDEMPTION.. (25) (25) 0 30 [ 10/01/2031.

36213V R2 6 |GNMA 30YR.....cooooiiiiiieiecniiecciieeei .. | 09/01/2020. | SCHEDULED REDEMPTION (54) (54) 0 69 |11/01/2031.

36213X T5 3 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. (2) 2) 0 2 | 05/01/2032.

362258 G7 7 |GNMA 30YR PLATINUM .. | 09/01/2020. | SCHEDULED REDEMPTION.. (34) (34) 0 26 | 12/01/2029.

36225B LL 0 |GNMA 30YR PLATINUM.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (95) (95) 0 70 | 12/01/2030.

362258 NC 8 |GNMA 30YR PLATINUM.... .. | .| 09/01/2020. | SCHEDULED REDEMPTION.. (6) (6) 0 7 |05/01/2031.

36225B PM 4 |GNMA 30YR PLATINUM........ccoovmerirrnnine .| 09/01/2020. | SCHEDULED REDEMPTION (54) (54) 0 40 |09/01/2031.

362258 TE 8 |GNMA 30YR PLATINUM .. | 09/01/2020. | SCHEDULED REDEMPTION......... | coocoevvveerrvrencirinns | crvvreneennc8,990 | 8,990 | i 7,288 | 7,874 (884) (884) 0 344 |05/01/2032.

361790 CA 8 |GNMA2 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. ...78,274 149 149 0| e 1,963 | 09/01/2048.

36179U CB 6 |GNMA230YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 288,882 | ..covoerierieins | e (5,712) | oo [ e (5,712) 0 | 8,137 | 09/01/2048.

36202E 3E 7 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... ..12,634 (265) (265) 0 396 | 03/01/2039.

36202F CN 4 |GNMA2 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccocoovvveercirenniiinns | cevvreneennc8,081 | 8,061 | 8,130 | 6,126 (65) (65) (U I 196 | 11/01/2039.

36202F DB 9 | GNMA2 30YR.. .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | covevvveveeereirnnnirnens | evvvrennenn 3,738 | i 5,738 | 005,887 | 5,877 (139) (139) (U I 185 | 12/01/2039.

36202F E6 9 |GNMA230YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 17,577 (204) (204) 0 559 | 03/01/2040.

36202F EH 5 | GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covoervvererviieniiiens | v 12,113 ..12,207 (94) (L OO IS 12,113 |.... 0 389 | 02/01/2040.

36202F GW 0 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.......... 8,026 | ............8,026 | .....c....8918 | i 9,192 | [ s (1,166) | ..o [ e (1,166) 8,026 |.... 0 258 | 06/01/2040.

36202F HY 5 |GNMA230YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cosveonriicniicciirerirns | v 104,894 113,348 (8,454) (8,454) | ..ooovvecrienns | s 104,89 |.... 0| e 3,718 | 07/01/2040.

36202F LP 9 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 35,848 237,833 [ [ (((1R°1515) U R (1,985) 35,848 |.... 0 10/01/2040.

3620AR  JT 9 |GNMA2 30YR.. .1 09/01/2020. | SCHEDULED REDEMPTION.. 22,774 ...23,588 (814) (814) 22,774 | ... 0 10/01/2040.
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38377L TS 7 |GNR_10-131 .. | 09/01/2020. | SCHEDULED REDEMPTION e | s 175,792 | oo 175,792 | v 181,311 176,492 (701) (701) 0 | e 4,765 | 05/01/2040.
38378N  HQ 9 |GNR_13-175 IS.. .|..109/16/2020. | PREPAYMENT PENALTY.............. 28,801 | oo 0 ... 28,801 |05/01/2055.
38380J DW 5 |GNR_17-168 IS.. .|..109/16/2020. | PREPAYMENT PENALTY.............. 3,135 0 [ 3,135 | 12/01/2059.
38380 ND 6 |[GNR_18-10 IS, .. | 09/16/2020. | PREPAYMENT PENALTY ..363,551 0 ... 363,551 | 04/01/2060.
38380J B8R 2 |GNR_18-95 IS.... .. | 09/16/2020. | PREPAYMENT PENALTY.... 0 .. 101,588 | 01/01/2060.
38380M K7 5 |GNR_19-17 IS.... .. | 08/17/2020. | PREPAYMENT PENALTY.... 0 .. 403,958 | 12/01/2060.
38380M E9 8 |GNR_19-8 IS .. |.. | 08/17/2020. | PREPAYMENT PENALTY.... [ 43,779 | 11/01/2060.
83162C ZS 5 |SBAP_18-25B .. | 08/01/2020. | SCHEDULED REDEMPTION......... | coooooveverniinniiiinns | v 21,662 | ...cooeeee , , 221, X 0 817 |08/01/2043.
912810 RD 2 | TREASURY BOND.. .. | 07/24/2020. | J> MORGAN SECURITIES LLC.. ,371,256 | ...... 4,822,000 ..2,652,321 |..... 2,652,321 | ..... 126,283 | 11/15/2043.
912810 SE 9 | TREASURY BOND.. coo |+ | 0712412020 [ VAMIOUS.........ooomvvereieriviineiiinniins | eoeeeiisnsienniiinnies | e 23,730,336 | ..... 15,758,000 | ..6,920,300 |..... 6,920,300 | ..... 365,885 | 11/15/2048.
912828 NT 3 | TREASURY NOTES.........ccoovvemmrrirnriinanns .. [ 08/15/2020. | MATURED............oovrvemmmremnniiinenies | covimreeirnneriineniienes | e 2,775,000 | ....... 2,775,000 2,835,703 2,779,268 | ....oovvvvverrr | e (4,268) | ... 2,775,000 | .... 0. 72,844 | 08/15/2020.
25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD...... .. | 07/07/2020. | SCHEDULED REDEMPTION.......... . 32,813 | ... 32,813 | v 32,813 ..32,813 . 32,813 |.... 0 863 | 09/30/2036.
0599999. Total - BONAS = U.S. GOVEIMMENL. ... iisieisesiis i oeissseess s st | cnies 35,671,435 | ... 24,205,030 | ..... 25,256,159 | ......... 25,191,313 | oo 0] . (37,311) [ oo 0 | (37,311) | v [ 25,154,002 | ...cooovvennnn 0 ].9,572,621 |.... 9,572,621 | ..1,535,391 XXX
Bonds - All Other Government
P3143N  AQ 7 |CODELCOINC......ccoommrviimriirnriirerrirenaens D| 07/07/2020. | JP MORGAN SECURITIES LLC..... 223,312 | 200,000 | .......... 194,900 195,007 69 B9 | . | e 195,076 |.... 28,236 28,236 | ......... 8,311 | 07/17/2042. | 1FE............
CORPORACION NACIONAL DEL COBRE MARKET AXESS TRADING
P3143N AW 4 |DE D|07/07/2020. [PLATFORM | | v 675,048 | .......... 600,000 | .......... 637,124 624,817 (2,062) (2,082) | ..o | e 622,755 |.... 52,293 52,293 | ....... 21,975 | 09/16/2025. | 1FE............
CITIGROUP GLOBAL MARKETS,
X7330Y CT 0 |CROATIA (REPUBLIC OF).......cccoovvvernnes D|08/20/2020. [INC | | s 1,336,500 | ....... 1,200,000 | ....... 1,327,200 | .ooovervieniienis | e | e (6,647) | oo [ e (B,647) | oo | v 1,320,553 | ..oovveeeriirans [ e 15,947 | ......... 15,947 | ...... 25,667 | 04/04/2023. | 2FE............
CITIGROUP GLOBAL MARKETS,
085209 AG 9 |BERMUDA (GOVERNMENT OF)............... D|08/24/2020.[INC | | s 1,027,000 | ....... 1,000,000 | .......... 998,850 2 | s | e P2 RO 998,852 | ...oovvverrriians [ e 28,148 | ........ 28,148 | ............ 396 | 08/20/2030. | 1Z..............
CORPORACION FINANCIERA DE
21987D AD 6 |DESARROL D | 09/21/2020. | TENDER TRANSACTION.......ccocee | wormmvrermmmrimmnrivinnis | e 1,190,280 | ....... 1,040,000 | ....... 1,084,546 | ........... 1,069,867 | ...ocvvevcrranns | s (3,562) | ..o [ e (3,562) | ..ooovverrriienns | v 1,066,305 | .....cvooerrirans | e 123,975 | ...... 123,975 | ....... 58,457 | 07/15/2025. | 2FE............
501499 AB 3 |KUWAIT STATE OF (GOVERNMENT)...... D | 07/07/2020. | HSBC SECURITIES (USA) INC...... | cccooovvsnniinnciiannis | v 849,375 | .......... 755,000 | .......... 747,646 749,435 356 356 | .o | e 749,791 | | s 99,584 | ......... 99,584 | ....... 21,213 | 03/20/2027. | 1FE............
1099999. Total - Bonds - All Other GOVEMMENL............cuuuiiiiiriieiiiiiiiins i | eneees 5,301,515 | ....... 4,795,000 | ....... 4,990,266 2,639,126 0| . (11,844) [ oo 0 | (11,844) | ... (O 4,953,332 | ..ocoociienan 0. 348,183 | ....... 348,183 | ..... 136,019 XXX XXX
Bonds - U.S. Special Revenue and Special A it
3128FY 5N 1 |FGOLD 30YR .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | cooooevvveenvermnnirenns | evvvrennee T2 | et 727 | bl 773 | 1,774 (47) 0 94 | 04/01/2028.
31292G TN 6 |FGOLD 30YR ... | .. | 09/01/2020. | SCHEDULED REDEMPTION.. 373 (6) 0 19 110/01/2027.
31292G Y5 9 |FGOLD 30YR....coooriiceeieceireceirereienens .. | 09/01/2020. | SCHEDULED REDEMPTION 3 (0) 0 0 |03/01/2029.
31292H 4H 4 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | cevevervrrverrvennireriens | veriennnen 10,013 | 010,013 | 09,907 | i 9,908 105 0 366 |12/01/2033.
31296P TL 6 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. 514 (3) 0 20 | 10/01/2033.
31298F 2A 9 |FGOLD 30YR. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 59 0 0 2 | 01/01/2031.
31298F JL 7 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. 62 0 0 3| 01/01/2031.
3132GG A7 0 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. (13) 0 10 | 08/01/2041.
3132GG BD 6 |FGOLD 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTIO (17) 0 14 | 08/01/2041.
3132GG BZ 7 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. (171) 0 [ 131 | 08/01/2041.
31326 EE 5 |FGOLD30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. (6) 0 4 109/01/2041.
3132G) MJ 5 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. (134) 0 88 | 09/01/2041.
3132GJ QQ 5 |FGOLD30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. (7 0 09/01/2041.
3132GK BW 5 |FGOLD 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTIOI (6) 0 4 10/01/2041.
3132GK DE 3 |FGOLD 30YR ...| .. | 09/01/2020. | SCHEDULED REDEMPTION.. (122) 0 98 | 10/01/2041.
3132GK DR 4 |FGOLD 30YR....oovvuurreeerieeriireiinniins .. | 09/01/2020. | SCHEDULED REDEMPTION (26) 0 23 [10/01/2041. [ 1....oooene
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3132GK EN 2 |FGOLD 30YR .. | 07/22/2020. | Various. .181,854 189,270 187,920 (369) [(CIG1S) IR ISR 187,551 |.... 0 | e 4,605 |10/01/2041.

31283H QX 6 |FGOLD 30YR GIANT.. .. | 09/01/2020. | SCHEDULED REDEMPTIO 924 (34) (34) 890 0 39 | 03/01/2032.

31283H X8 3 |FGOLD 30YR GIANT. ... | .. | 09/01/2020. | SCHEDULED REDEMPTION.. . 836 (44) (44) 793 0 341 08/01/2033.

3128M7 BX 3 |FGOLD 30YR GIANT...... .. | 09/01/2020. | SCHEDULED REDEMPTIO 121 ..129 129 (8) 8)].. 121 0 5 | 12/01/2038.

3131XH M5 2 |FHLMC 30YR UMBS MIRROR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 7193 | . 7,419 (227) (227) 7,193 |.... 0 10/01/2041.

3132DV 3R 4 |FHLMC 30YR UMBS SUPER.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccocoovvveerciiinciiinns | v 454,811 | L 454,811 | ......... 480,963 480,491 | oo | e (25,680) | ...oovvvveries [ s (25,680) | ..vvvvvereerncrinn | cereerriiann 454811 |.... 0 07/01/2049.

3132vQ N5 1 |FHLMC GOLD 30YR ... .. [ 09/01/2020. | SCHEDULED REDEMPTION.. ...81,991 (346) (346) 81,645 | ... 0 06/01/2049.

3132WP LD 7 |FHLMC GOLD 30YR... ... | .. | 09/01/2020. | SCHEDULED REDEMPTION.. ...96,525 940 940 0 07/01/2047.

3132XV. RG 0 |FHLMC GOLD 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTIO . . 649,795 B (23,700) | .. 0 12/01/2047.

3132XX MY 2 |FHLMC GOLD 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. s 7722 | ool 1722 | T84 | 7,652 69 0 03/01/2048.

3132Y1  UJ 5 |FHLMC GOLD 30YR .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | covoervvemreviiririinns | e 266,495 | .......... 266,495 | .......... 276,572 275,377 ...(8,881) 0 08/01/2048.

313358 HE 9 |FHLMC GOLD 30YR GIANT... .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | coooievvviinniiinniiinns | o 664,325 | ......... 664,325 | .......... 687,473 687,549 0 08/01/2047.

312910 ZD 7 |FHLMC_1306. ...| .. | 09/01/2020. | SCHEDULED REDEMPTION.. 134 0 06/01/2022.

31394) WW 3 |FHLMC_2680...... .. | 09/15/2020. | SCHEDULED REDEMPTIO ..24,611 0 10/15/2022.

31362 UN 3 |FN6/12 11TH COFI ARM... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 208 0 7 |06/01/2028.

31418P 6N 0 |FNMA 15YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 3,233 0 92 |03/01/2025.

314194 BJ 5 |FNMA 15YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (U IO 175 | 06/01/2025.

31371H  VJ 4 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 0 09/01/2029.

31371L CD 9 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTIO (17) 0 17 | 09/01/2033.

31371L DH 9 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (32) 0 213 {10/01/2033.

31383) WE 6 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. 0 11 07/01/2029.

31383M QB 2 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (8) 0 32 [12/01/2028.

31383Q¢ FC 3 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 0 7 | 08/01/2029.

313838 W5 5 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. . 0 9 |10/01/2029.

31386M ZB 9 |FNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | coooeveverriiiiriiins , (24) 0 47 | 10/01/2030.

3138A2 BL 2 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (69) 1,895 0 55 | 12/01/2040.

3138AK SA 8 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (145) 3,142 ... 0 85 | 08/01/2041.

3138AR X3 3 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (234) 6,657 |.... (V1 I 190 | 09/01/2041.

3138EG EW 0 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (282) 7,486 0 216 | 11/01/2040.

31390B WE 4 |FNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION (71) 1,527 0 77 | 04/01/2032.

31390P GK 7 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (62) 635 0 29 |08/01/2032.

31391W  5H 0 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (10) 270 0 10 | 04/01/2033.

31400J SJ 9 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (5) 129 0 5 | 02/01/2033.

31401B 4L 6 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (4) 629 0 23 | 05/01/2033.

31401B NS 0 |FNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION (5) 635 |.... 0 25 | 04/01/2033.

31402C PL 0 [FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. ...13,890 (T12) | ceveevvvvrnnen | eevreereenene(T12) | e | s 13,178 | ... (O I 475 | 11/01/2033.

31402C U6 7 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 650 (23) 627 |.... 0 22 | 03/01/2034.

31402E AQ 1 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 122 (6) "7 ... 0 4 (07/01/2033.

31403F JW 5 |FNMA 30YR.. .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | ccooevvvenniienniiinns | cvvireneeenn 3,672 | 3,672 | 3,691 | 3,690 (18) 3,672 |.... (U IR 146 | 10/01/2033.

31404B SQ 6 |FNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION 959 (52) 906 |.... 0 36 | 02/01/2034.

31405A U9 2 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccocoevvveenniiennirinns | cvvvrennen 1725 | i 1725 | 1,698 | 1,697 28 1,725 | ... 0 65 | 06/01/2034.

31406A 6Y 3 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION.. 597 9) 587 |.... 0 23 |12/01/2034.
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31406D EL 6 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (1) | oo |82 | e 0 3 | 12/01/2034.

314106 RA 3 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (685) | ovvevevverrris | cevrrienerrenn 4,389 | 0 12/01/2037.

31412 SL 1 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (A21) | v | e 8,270 | e 0 12/01/2038.

31413U TQ 2 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTIO ) (235) | covvereeerriies | e 4,290 | i 0 12/01/2037.

31415Q P9 1 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (2,134) | oo | e 18,255 | 0 01/01/2038.

314168 VH 8 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (18) | covevrevereines | o827 | i 0 12/01/2034.

31418M A2 8 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (101) | coveeeerererrinne | e 1,886 | i 0 08/01/2037.

31418M PU 0 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (B27) | covveevvrvererins | cervivennnennn 4,760 | i 0 03/01/2037.

314194 VB 0 |FNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTIO ). (1,476) | .. 10,896 |...... 0 04/01/2037.

3138EL  5M 1 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) [ (29,816) | ..o | e 483,581 | 11/01/2043.

3138EM HU 8 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ) (2,424) | oo | e 40,224 | 01/01/2044.

3138ER NP 1 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. , 531,879 ) (156) | oververrrrcrien | e 531,723 | i 10/01/2046.

3138WA  SP 3 |FNMA 30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 26,938 | ... 26,938 21,7118 (780) (780) | vvvvereercrens | crrreeernnnnn 26,938 | .o 01/01/2044.

3138WJ AU 2 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTIO 93,742 93,714 28 28 | | i 93,742 | 10/01/2046.

3138X0 PT 9 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covoeveverrivienniiiiees | e 72,986 75,491 (2,505) (2,505) | cooovverrireinens | eevrrerinenn 72,986 | e 07/01/2043.

3138X1 UK 0 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 82,788 04 | 86,559 .(3,771) BT | i | 82,788 | 08/01/2043.

3138XB XY 5 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 235,634 234,165 13,689) I D ..(13,689) 220,476 |...... 12/01/2043.

3138XF  C4 5 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 522 (20) (20) | oo [ v 502 | 04/01/2044.

3138XQ VJ 7 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTIO 22,842 (578) (578) | cvvrrereireri | v 22,264 | ... 07/01/2044.

3138XS  EJ 2 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. .99,540 (2,322) (2,322) | oo | 97,219 | 07/01/2044.

3138Y5 WF 9 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. .29,890 (2,128) (2,128) | oo | v 27,762 | 12/01/2044.

31402R  UN 7 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. ....12,869 ..12,869 A4,057 | oo | e (1,188) | oo [ e (1,188) | oo [ e 12,869 | 02/01/2035.

3140FN AS 3 |FNMA30YR.... .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | covooervviircrieriiirinns | o 150,063 | .......... 150,063 154,377 154,496 ....(4,433) ...(4,433) 150,063 |...... 07/01/2047.

314048 LL 5 |FNMA30YR.... .| 09/01/2020. | SCHEDULED REDEMPTION......... | covevererrevvirnrireninns | coerne 3,041,731 | ....... 3,041,731 | ... 3,072,623 3,073,465 31,734) [P I .(31,734) 23,041,731 | 09/01/2046.

314009 EJ 6 [FNMABOYR ..o .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covoervviircriiriiirinns | o 189,966 | .......... 189,966 187,800 107,263 2,156 2156 | oo | e 189,966 |...... 11/01/2047.

31410L  VC 3 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 525493 | .......... 525,493 528,531 528,325 (2,832) (2,832) 525,493 |...... 01/01/2047.

31413L  2G 3 |FNMA30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION.. 82 (1) (1) | covreeerrerrnerens | eevveriseineeeennn82. | e 09/01/2037.

31359S  JT 8 |FNMA_OT1-5..ciiiiicsesies .| 09/01/2020. | SCHEDULED REDEMPTION......... | vevvvvvvererrrerivnrnerer | rerrnrennnn8,082 | o, 6,062 (53) (53) | cvvvrrvrererrerinees | ververrierennn8,062 |, 03/01/2031.

313921 A5 7 |FNMA_01-65 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooeveveeriiienniienns | cvvvveneend,548 | 4,548 (58) (58) [ oovereerereerinn | verereriiennnn 4,548 | 11/25/2031.

313920 WQ 1 [FNMA_02-57 ... .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covevvrvererrrirneriiinens | cvvvireenrne8,899 | oo 6,899 (4) (4) | oo | evrrienennn.6,899 | 08/25/2032.

31396V NH 7 |FNMA_07-26 .. | 09/01/2020. | SCHEDULED REDEMPTION......... | coooevvveenciiicciirines | o 511,429 | ........ 511,429 464,413 487,553 23,877 23,877 | overieerverienns | e 511,429 | o 04/01/2037.

31396W G5 9 |FNMA_07-65 .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | covorvrvererviinnririens | cevreenen 284,253 | .......... 284,253 256,832 269,813 | .oovvveieirieis | e 14,440 | oo | e 14,440 | s | 284,253 | L 07/01/2037.

31397L TB 5 |FNMA_08-49 .. | 09/01/2020. | SCHEDULED REDEMPTION.. 2,925 | o 3,079 | oo 3,106 (181) | cevereervrenenn | e (181) | s | 2,925 | 04/01/2038.

3137G0 GT 0 [STACR_15-DNA3......cccovvvvrrerrricis .| 08/25/2020. | SCHEDULED REDEMPTION......... | covvrevrrreeererinniinirns | evveenes 423,926 | .......... 423,926 423,875 423,889 38 [ |38 e | e 423,926 | 04/25/2028.

WEST VIRGINIA ECON DEV LOTTERY

95648X AM 7 |TXB .. 1 07/01/2020. | MATURED........cocoviniiiiiiinninniinis [ eoveiisnississiionninns | v 1,220,000 | ....... 1,220,000 1,220,000 | ...........1,220,000 ...1,220,000 |...... 0 65,514 | 07/01/2020.

3199999. Total - Bonds - U.S. Special Revenue and Special A MS. s | s 10,637,293 | ..... 10,631,596 10,755,195 | ......... 10,697,177 | o0 | e [QEYRIS0)) [ 0 10,637,293 |.....occccco... 0 [, [ P 0]... 314,880 XXX

Bonds - Industrial and Miscellaneous

04542B KS 0 |ABFC_O05-HET......ccocooiiviiriviriins .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooocvvviiciicniis 816 | .evervvevcrnne [ e8| | v 84,861 | i 0 03/25/2035.

04541G  SK 9 | ABSHE_05-HES .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covevvveververrrvnnririens | cevreenenn 74,620 | i 74,620 | 070,703 | e 72,965 | oo | v 1,655 | v [ 1,855 | i | v 74,620 |, 0 06/25/2035.

04541G TM 4 | ABSHE_05-HE®.. .. | 08/25/2020. | SCHEDULED REDEMPTIO 75 [ v e 78 e | vveerneenn 38,623 |, 0 07/25/2035.

00432C CJ 8 |ACCSS_05-A. .| 07/27/2020. | SCHEDULED REDEMPTION.. 387,831 387,831 |...... 0 07/25/2034.
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004421  MF 7 |ACE_05-HE2........c.ccevoviiiiriniciscicciis .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covevvvercriiinniiiens | v 63,002 | ...........63,002 | ............ 61,276 ..62,479 523 | oo | e D23 | s | e 63,002 0 830 |04/25/2035. [ 1FM...........
02004W AB 7 |ALLYA_19-1 .. | 09/15/2020. | SCHEDULED REDEMPTION......... | coooovvveceriicciiines | o 2,592,048 2,587,188 | ...oveoceeeeeernreen [ cernneeinnniiinnns | nveeiins 4,860 | ..o 2,592,048 0. 28,784 |03/15/2022. | 1FE............
00252F CU 3 |AMIT_05-4 .. | 09/25/2020. | SCHEDULED REDEMPTION......... [ covienriicniireiienins | i 467,235 467,235 467,235 | ..o [ e e | e 0 [ oo | e 467,235 0 [ 5,305 | 10/25/2035.
030728 QC 2 |AMSI_04-R3 .. | 09/25/2020. | SCHEDULED REDEMPTIO 52,415 .49,234 ...50,352 2,064 52,415 0 524 | 05/25/2034.
030728 RX 5 |AMSI_04-R5 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covevervenerviiniriiens | v 185,334 | .........185334 | ........ 176,085 180,174 5,160 0 2,339 | 07/25/2034.
030728 SM 8 |AMSI_04-R6 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccooovvviereiinciiicnns | v 139,628 | .......... 139,628 | .......... 140,872 139,825 (197) 0 2,915 | 07/25/2034.
030728 UA 1 |AMSI_04-R8 .. [ 09/25/2020. | SCHEDULED REDEMPTION......... | coveeervinerviienriiens | v 306,702 | ......... 306,702 | ......... 282,741 293,765 | ...coovcvreriiins | v 12,937 | oo 0 | e 4,209 |09/25/2034.
030728 87 1 |AMSI_05-R10.....coommvvirriineienriiriies .. | 09/25/2020. | SCHEDULED REDEMPTION.. 93,515 | ..... 93,515 | oo 78,114 ...87,360 6,155 0 [ 1,029 | 01/25/2036.
030728 G3 3 |AMSI_05-R6 .. | 09/25/2020. | SCHEDULED REDEMPTIO LA71789 | . 171,789 165,562 168,441 3,348 0 2,294 | 08/25/2035.
030728 J9 7 |AMSI_05-R7.....coiiiririinniecciereiennes .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooovvveereicnciiines | v 103,002 | .......... 103,002 | ............ 91,543 ...99,129 3,873 0 | e 1,182 | 09/25/2035.
030728 L9 4 |AMSI_05-R8 .. | 09/25/2020. | SCHEDULED REDEMPTION.. 222,336 | .......... 222,336 | ... 201,249 216,495 5,841 | oo | e 3,84 | | e 222,336 0 2,577 | 10/25/2035.
073879  VF 2 |BSABS_05-TCT....cccoooiimiiiinriiiriiisriins .. | 09/25/2020. | SCHEDULED REDEMPTION.. 5,907 5907 | o 5,649 | oo 5818 89 5,907 0 65 | 05/25/2035.

BURLINGTON NORTHERN AND SANTE
12189P AF 9 |FER-ABS .. [ 07/02/2020. | SCHEDULED REDEMPTION......... | coooovvveinriinniiiinns | e 4,110 | 4,110 | 4110 | s 4110 [ [ i | s (U 4,110 0 [ 156 |01/02/2021.
12489W ME 1 |CBASS_05-CBA.......ccooomvrvirrirrrireriins .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covovvvveirivirinniiieens | v 33,652 | ..o 33,652 | ..oovvenne 30,876 ...33,109 543 543 | .o 33,652 0 370 | 07/25/2035.
12489W MZ 4 | CBASS_05-CBS5. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooovvieinniiinniiicnns | e 61,247 | .ccoooo.u 61,247 | oo 54,874 ...58,056 3,191 0 642 |08/25/2035.
173256 AF 3 |CGCMT_16-C3 .. | 08/19/2020. | BARCLAYS CAPITAL INC......ooovvs | covimrrriiririrerniriens | e 1,530,375 | ....... 1,400,000 | ....... 1,441,945 | ... 1,430,674 (2,644) | ..oveeinrns [ (2,644) | i | e 1,428,030 | e [ e 102,345 | ....... 102,345 | ....... 34,034 | 11/01/2049.
161571 HE 7 |CHAIT_16-A4 .. | 07/15/2020. | SCHEDULED REDEMPTION......... | cooooovvveinniienniiinns | o 1,905,000 | ....... 1,905,000 | ....... 1,897,187 | oo | e | s 7813 |, 0 07/15/2022.
17307G  SL 3 |CMLTI_05-OPT3 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cooooveveriiiecriiiiees | e 94,222 | ........... 94,222 | ..o 83,504 ...91,897 2,324 0|.....1,076 |05/25/2035.
126117 AR 1 |CNAFINANCIAL CORP.. .. [ 09/16/2020. | CALL TRANSACTION.......coocvvivnnes [ coviirriinriienniiinns | s 5,296,289 | ....... 5,054,000 5,065,420 5,056,224 (947) [ oo | v (OAT) [ | 005,055,277 | | e (1,277) | oo (1,277) | .....557,918 | 08/15/2021.
126673 NW 8 |CWABS_04-12 .. | 09/25/2020. | SCHEDULED REDEMPTION ..259,152 | . .259,152 257,047 258,615 538 0 03/25/2035.
126673 QG 0 |CWL_04-AB2 .. | 09/25/2020. | SCHEDULED REDEMPTION.. 287,488 | .......... 287,488 | .......... 267,364 279,279 8,209 0 05/25/2036.
126670 LP 1 |CWL_05-14 . 1 09/25/2020. | SCHEDULED REDEMPTION......... | covoevvviriviiniiiiens | o 487,698 | ......... 487,698 | ......... 425,517 475,180 | ..o | i 12,519 | oo 0 04/25/2036.
DEUTSCHE BANK SECURITIES
23312V AH 9 |DBUPM_16-C3.......ccvvreririireriircriinciins . 108/19/2020. [INC | | e 1,131,361 | ....... 1,060,250 | ....... 1,091,997 | ..o 1,082,103 | ..ooovvecciiaces [ s (1,969) | ..oovvevriies [ e (1,989) | coooocvvercevienns | v 1,080,134 | ..oovvecirans [ e 51,227 | ........ 51,227 | ....... 23,286 | 08/01/2049.
HIMCO OPERATIONAL

25470D AJ 8 |DISCOVERY COMMUNICATIONS LLC..... | .. | 09/21/2020. | TRANSACTION | | o 2,482,139 | ....... 2,600,000 | ....... 2,478,580 2,480,194 | .cooviiic | s 1,960 | ..oovviinriis 2,482,154 | oo [ e (L) — (15) 04/01/2043.
29445F BZ 0 |EMLT_04-3. .. | 09/25/2020. | SCHEDULED REDEMPTION.. 332,942 | . .332,942 333,982 333,750 (808) 0 12/25/2034.
32027N LA 7 |FFML_O4-FF7. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooervviireriirciiiees | s 122,448 | ... 122,448 113,361 116,837 5,611 0 09/25/2034.
32027N LR 0 |FFML_O4-FFH3... .. | 09/25/2020. | SCHEDULED REDEMPTION.. 32,505 | ..... 32,505 | .ovoonne. 31,642 ..32,314 191 0 10/25/2034.
32027N W 0 |FFML_05-FF9 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooeviviriiiinniiiees | e 55,046 | ............ 55,046 | ............ 51,330 ...52,698 2,348 0 10/25/2035.
32027N XD 8 |FFML_05-FFH4... .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covoevvverrrviinniiiens | v 18,074 | oo 18,074 | oo 17,058 ..17,682 393 0 12/25/2035.
320276 AB 4 |FFML_06-FF9. .. | 09/25/2020. | SCHEDULED REDEMPTIO ,098,495 ..1,098,495 11,020,570 0 06/25/2036.
35729P  JE 1 |FHLT_05-1 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cevvvvvrernriervnrncires | overernnes 51,140 | oo 51,140 | oo 34,727 0 06/25/2035.
31659T DV 4 |FMIC_05-2 .. | 09/25/2020. | SCHEDULED REDEMPTION RSN IS 56,754 | ...ooo..uu 56,754 | ........... 43,009 0 12/25/2035.
34528Q HF 4 |FORDF_19-4... .. 1 09/10/2020. | TD SECURITIES (USA) LLC.......... et | o 10,657,813 | ..... 10,000,000 | ....... 9,625,000 | ...cvvveveirinrivciins e | e0eeee 30,008 | i | 030,008 | i [ s 9,655,006 | ......ccocounue. ..1,002,806 |..... 1,002,806 | ..... 100,989 | 09/15/2026.
36256X AB 8 |GMCAR_19-1 .. | 07/16/2020. | SCHEDULED REDEMPTION......... | ccoooevvvierciircriinns | o 602,464 | .......... 602,464 | ......... 600,433 0 | e 1,501 | 03/16/2022.
36245E AE 8 | GSAMP_06-HE7 oo | .| 09/25/2020. | SCHEDULED REDEMPTION......... | covvvervecrieriiiienis | s 120,165 | .......... 120,165 | .......... 109,388 12,427 | oo | s 7,738 | o 0 931 | 10/25/2046.
362334 EC 4 |GSAMP_06-NCT.......cccoovvvimniinriiniinens .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cooovevvvierevicnciiinns | o 188,399 | ......... 188,399 | ......... 163,671 178,597 9,801 9,801 | oo | e 188,399 0 [ e 1,970 | 02/25/2036.
43814T AC 6 |HAROT_17-1... .. | 09/21/2020. | SCHEDULED REDEMPTION......... [ coovenriicniiceiivenines | i 313,735 | .......... 313,735 | .......... 312,362 | ..oviernrineiienns [ | e 1,378 s [ 1,373 [ | e 313,735 0 [ 1,917 | 07/21/2021.
43814W AB 1 |HAROT_19-1... .. | 09/18/2020. | SCHEDULED REDEMPTION......... | cooooovvviriviinniiinns | o 2,945,165 | ... 2,945,165 2,925,378 2,945,165 0| 38,208 |09/20/2021. .
44931P  AD 8 |HART_17-A .| 08/15/2020. | SCHEDULED REDEMPTION......... | cooceoeniiniicciiicnins | covniies 525,083 | .......... 525,083 | .......... 518,848 | ... | | 8,285 | s 8,235 | | s 525,083 0| e 1,554 | 08/16/2021. | 1FE............
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437084 ET 9 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cevverveerervrirerernns | verireenn 21,843 | 21,843 | 20,567 21,398 445 445 21,843 |...... 12/25/2034. | 1FM....

437084 JU 1 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooevvveinvrincniiiins | ceverennn. 33,425 | 33,425 | i 30,271 | ... 32,324 | s | s 1,101 | s [ 1,101 33425 |...... 07/25/2035. | 1FM....

437084 MH 6 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covvvvvveirrrrnrnirinns | cevrennn 17,084 | i 17,034 | . 16,288 | oo 16,965 68 68 | .o | e 17,034 [ 11/25/2035.

437084 QY 5 _05-9. .. | 09/25/2020. | SCHEDULED REDEMPTIO 484,611 438,961 459,311 25,300 25,300 84,611 |...... 04/25/2036.

437084 RY 4 |HEAT_06-1. .. | 09/25/2020. | Various. 743,656 | ........... 1,064,522 | ...oooovvcviivees | 000ni270,720 | i | 000 270,720 | i | 1,325,242 | L 04/25/2036.

456606 HU 9 |INABS_05-C .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooovvvienerinciiinns | v 364,120 318,605 348,232 | oo | 15,888 | s [ e 15,888 | i | 364,120 10/25/2035.

46626L EM 8 |JPMAC_05-OPT2.......ccoovvvmiiicricnrinciinns .. | 09/25/2020. | SCHEDULED REDEMPTION......... [ cooeeonriicniiceiivenines | v 192,920 166,734 184,416 | ..o | eeeeen8,504 [ 8,504 [ | 192,920 12/25/2035.

493268 AW 6 |KSLT_00-A .. | 08/25/2020. | SCHEDULED REDEMPTION.. L4122 | 14122 ) 14122 | oo 14122 | oo | e [ | o0 i i 14,122 | 05/25/2029.

493268 AU 0 |KSLT_99-B .. | 08/25/2020. | SCHEDULED REDEMPTIO ..143,787 143,787 143,787 | oo | e [ | eevvnseeinnnnend0 e | e 143,787 | 11/25/2036.

542514 KU 7 |LBMLT_05-2 .. | 09/25/2020. | SCHEDULED REDEMPTION.......... 55,890 | ............55,890 | ...co...cc. 54,545 | ....cocovvvrn 55,654 | ..oovvvinriienns [ o236 [ s [ eininiennn236 | e | enen.55,890 | 04/25/2035.

527298 BM 4 |LEVEL 3FINANCINGINC........ccocovvvvins .. | 08/05/2020. | GOLDMAN SACHS & CO LLC....... 252,146 250,640 250,163 | ..oovvveeerrrenne [ e 1,303) [ o [ evvreencene(1,303) i | e 248,860 [ oo 03/15/2026.

525221 EM 5 |LXS_05-7N .. [ 09/25/2020. | SCHEDULED REDEMPTION......... | ccocoevvvvenniiinniienns | e 16,107 | 016,107 | 15,115 | 15,189 | i | 918 | 918 | | 16,107 | 12/25/2035.

57643L  JH 0 [MABS_05-HE1 ... .. | 09/25/2020. | SCHEDULED REDEMPTION......... [ cocovnrienicnniccciies | e 95,794 | 00095794 | 84,299 | Ll 93,7 | s | e 2877 | i | e 2877 i | 95,794 | 05/25/2035.

61913P AS 1 |MHL_05-1 .. [ 09/25/2020. | SCHEDULED REDEMPTION......... | ccocoovvvenevienniienns | cvvireneern8,104 | 8,104 | 15,685 | ek B 767 | i | 338 | 338 | | i 6,104 | L 02/25/2035.

590200 WL 5 |MLMI_05-WMC2........coooomrrreerrriirrrirreniens .. | 09/25/2020. | SCHEDULED REDEMPTION.. 58,462 | .iiiren80,802 | v | 365 [ [ 365 [ [ e 81,167 | 04/25/2036.

617451 ER 6 |MSAC_06-HE2 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccocoovvvverniieniiiinns | e 425,474 | L 425474 | ... 389,043 401,256 | ..o | 24,218 i | 28,218 || e 425,474 | L 03/25/2036.

61749H AA 8 |MSAC_06-HE3 .. | 09/25/2020. | SCHEDULED REDEMPTION.. 183,041 | ........183,041 | ........ 169,599 174,596 | oo | 8,445 | i | 8445 | | 183,041 | 04/25/2036.

61744C YB 6 |MSAC_06-NC1 .. | 09/25/2020. | SCHEDULED REDEMPTION.. 151,333 122,390 136,898 | ..o | oo 14435 | | 14435 | | 151,333 12/25/2035.

64352V LL 3 |NCHET_05- .. | 09/25/2020. | SCHEDULED REDEMPTIO ..281,855 254,770 274,684 | ..oovvverviecns | ool TAT0 | i [l TA70 | i | . 281,855 [ 07/25/2035.

65536H BE 7 |NHELI_05-HE1 .. |..| 07/27/2020. | SCHEDULED REDEMPTION.. v 18,207 | 115,207 | 14,732 | o 15,179 e 15,207 | 09/25/2035.

65473Q AX 1 |NISOURCE FINANCE CORPORATION.... | .. | 08/27/2020. | TENDER TRANSACTION.......cccccc. | covemmmrimmmiiinniiiinns | o 650,067 | .......... 442,000 | .......... 513,387 506,720 | ...ooovveerrrirenns [ e 1,198) [ s [ (1,198) | i | s 505,522 | ...oovoveriiians | e 144,546 | ....... 144,546 06/15/2041.

68389F JY 1 |OOMLT_05-5........ooiveiriirriisnnisnii .. | 09/25/2020. | SCHEDULED REDEMPTION.......... . 258,449 | .......... 258,449 | .......... 225,335 246,454 | ....oovovvienns | 11,995 | [ 11,995 | | 258,449 | ...... 0 12/25/2035.

68383N  AY 9 [OPMAC_05-2........comrveemrireieeneiieceienes .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covoervvircriiriiiiens | o 247538 | .......... 247538 | ......... 221,237 239,197 | .o | eereeernen8,340 [ s [ oerieennn8,340 | i | e 247,538 0 04/25/2035.

694308 JJ 7 |PACIFIC GAS AND ELECTRIC COMPANY/|.. | 07/31/2020. | Various..........cc..cccccevernnne 25,593,450 | ..... 25,000,000 | ..... 24,842,250 | ..o | e | e 348 [ 348 | i | 0 24,842.598 | | e 750,852 | ... 750,852 08/01/2050.

718549 AE 8 |PHILLIPS 66 PARTNERS LP...........c.c....cc. .. | 07/06/2020. | MORGAN STANLEY & CO. LLC.... | .ccoovvvrmriririrririens | e 5,910,786 | ....... 5,400,000 | ....... 5,076,378 5,082,540 | ..o | e 2,859 | i | 2,859 | i | 1000000.5,085,398 | L | e 825,388 | ... 825,388 10/01/2046.

70069F AY 3 |PPSI_04-WCW2.. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cevverveerervrivvireinns | vernnnnnn66,203 | ...........66,203 | oo 65,003 .65,359 844 | s e84 | | 06,203 | 0 10/25/2034.

70069F KF 3 |PPSI_05-WCW1.. .. | .| 09/25/2020. | SCHEDULED REDEMPTION......... | ccocveervveirerrinnirns | cerererennn 87,342 | 167,342 | il 60,482 84,921 | oo | 2821 | | 2827 | | e 67,342 | 0 09/25/2035.

70069F HV 2 |PPSI_05-WHQ2.......ccovvvrvvirriernirreerenis .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cevvvvvverervrririrnines | 20000 305,213 | .....305,213 | oo 116,621 271,039 [ .o | 34174 | |l 34T | | 305,213 0 05/25/2035.

76112B 2D 1 |RAMP_06-RS2 .. | 09/25/2020. | SCHEDULED REDEMPTION......... [ cccoovsrennccniiccniins | eiernnn. 51,085 | ......51,085 | oo 45,656 | .......cccco.... 46,326 | ......cccooornnenns cervieneinnnn:51,065 | 0 03/25/2036.

76112B Z3 7 |RAMP_0B-RZ1......ooomvvviirrriierrinniiieni .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coovvervirmerrirnrririnns | 210,094 | .....210,094 | ..o 192,927 205,173 | oo | e 921 [ [ 921 | i | 210,094 |...... 0 03/25/2036.

75156X AC 5 |RAMP_06-RZ4.... .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooevvveriririncirinns | 2000 390,937 | 1........390,937 | .......... 331,736 364177 | oo | 0000 26,760 | s [ 000 26,760 | e | 390,937 |...... 0 10/25/2036.

75405W AF 9 |RASC_05-KS10... .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ceveverveerervrirvireinns | verenrennn 93,096 | 193,096 | oo 80,179 | oo 87,059 | .ovivrverivins | vereeeennB,037 [ | crereeennn8,037 | | .. 93,096 | 0 , 11/25/2035.

753910 AD 0 |RASC_05-KS12... .. | 08/25/2020. | SCHEDULED REDEMPTION......... | ccooevvvervriincirinns | e 116,375 | 116,375 | 108,356 115,381 | cvvvevvevrnereins | w994 | | e 894 | | e 116,375 | 0 528 | 01/25/2036.

76110W 3T 1 |RASC_05-KS8.... w.v | .| 09/25/2020. | SCHEDULED REDEMPTION......... | covvverervnirverernninnes | weennne. 196,603 | ......... 196,603 | .......... 179,953 194,009 | ..ooovvevrcvniees | eeeeenn2,894 | [ 2,594 [ | . 196,603 | (V1 2,199 | 08/25/2035.

76113A  AG 6 |RASC_06-KST......ooooirvearrriecrierrrreceninns .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooevvvvereiienciiinns | cevrennn 46,633 | 046,533 | oo 41,647 | 85,256 | e | e 27T | oo L2277 | i | e 46,533 | 0 [ oo 479 | 02/25/2036.

75406E AD 3 .. | 09/25/2020. | SCHEDULED REDEMPTION......... [ ooeveeeernvemmrieninns | cvverreeeesh 555 | i, 555 | i, 296 | o513 | s | evvrininnc82 i |2 | i | v 4,555 |, 0 22 | 06/25/2036.

75406W AD 3 | .. | 09/25/2020. | SCHEDULED REDEMPTION.. 2,855 2,855 | oo | v 49,829 | o 0 394 |08/25/2036.

78409V AN 4 |S&P GLOBAL INC... .. | 08/17/2020. | TENDER TRANSACTION......cccoocee | covermmrrirmnrririnnirnnns | +..26,062,979 | .....18,297,000 | .....19,819,078 | ........ 19,799,978 | ...cocvvvvrruvrrs | verrerne (18,764) | ..o [ v (18,764) | ...vvovereeerris | v 19,781,214 | .o, ..6,281,765 |..... 6,281,765 | ..... 622,098 | 05/15/2048.

81375W GU 4 |SABR_05-OP2 .. | 09/25/2020. | SCHEDULED REDEMPTION.......... . 89,344 2,614 2,614 89,344 | ...... 0 963 | 10/25/2035.

86358E WC 6 |SAIL_05-7....oooirirrecriieeriieeeiseseiienees .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coveerrvirnrrviinniiiens | v 356,170 2,390 2,390 | oo | e 356,170 |...... 0 [ 3,778 | 08/25/2035.

86358E UV 6 |SAIL_05-HE1 . | 09/25/2020. | SCHEDULED REDEMPTION......... 28071 | 50171 | 48,289 [ 48,987 | | el 1183 [ | 1,183 50,171 |...... 0 563 | 07/25/2035. .

80007R AE 5 |SANDS CHINALTD.... 08/13/2020. | HSBC SECURITIES (USA) INC...... ..681,990 el dT33) | e | e 690,745 | ..o | (8,755) | ....c..... (8,755) | ....... 17,010 | 08/08/2028. | 2FE............
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86359A PY 3 |SASC_03-BC2 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covvevvveverrrnenirinns | e 117,718 | M7,718 | 112,644 114,186 3,531 3531 | o | e 17,718 |.... 0 2,368 | 02/25/2033. | 1FM....
86359U AE 9 |SASC_06-OPT1....ocoovvemmrieereiicerireniis .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coocoevvveervrvenniiinns | e 0,372 | i 50,372 | oo 47,071 LAB646 | | 1725 | s [ 1,725 50,372 |.... 0 397 |04/25/2036. | 1FM....
35563P HH 5 |SCRT_18-4 .. | 09/01/2020. | SCHEDULED REDEMPTION.. 219,521 | 19,521 | v 18,556 ...18,566 956 956 19,521 | ... (U I 493 | 03/01/2058. | 1FE.
78443C BV 5 |SLMA_05-A .. | 09/15/2020. | SCHEDULED REDEMPTIO ..360,016 | . .360,016 359,453 359,841 175 12/15/2038. | 1FE.
78443C CL 6 |SLMA_06-A .. | 09/15/2020. | SCHEDULED REDEMPTION......... [ cooveorvicniiceriveiinas | v 130,561 | .......... 130,561 121,283 9,278 06/15/2039. | 1FE.
78443C CY 8 |SLMA_06-BW. .. | 09/15/2020. | SCHEDULED REDEMPTION......... | ccooovvvnririinniiinns | v 349,642 | .......... 349,642 334,837 | oo | e 14,805 | ..o 12/15/2039.
85172F AM 1 | SPRINGLEAF FINANCE CORP.. w.v | .. | 08/05/2020. | JEFFERIES & CO. INC....ccooevvvvv [ e | i 452,000 | ......... 400,000 400,883 (87) 03/15/2025.
84751P GZ 6 |SURF_05-BC3.... ... | .. | 09/25/2020. | SCHEDULED REDEMPTION.. ..14,148 308 06/25/2036.
83611M DH 8 |SVHE_05-OPT1.. .. | 09/25/2020. | SCHEDULED REDEMPTIO ..41,165 3,503 06/25/2035.
83612M AF 4 | SVHE_06-WF2.... ...| .. | 09/25/2020. | SCHEDULED REDEMPTION.. cevevennnn87,206 ...87,206 ...81,498 5,708 12/25/2036.
89231A AB 7 |TAOT_18-C .. | 09/15/2020. | SCHEDULED REDEMPTION......... | covovvvverrivinnniirines | e 1,090,243 | ....... 1,090,243 | ....... 1,087,688 2,555 08/16/2021.
87264A AU 9 |T-MOBILE USAINC.......cccoovumvvimrriririis .. | 09/24/2020. | BARCLAYS CAPITAL INC v | e | 642,188 | .......... 625,000 | .......... 608,328 611,563 | ..o | e 1434 | 02/01/2026.
90931C  AA 6 |UNITED AIRLINES 2019-1 CLASS AA PA. | .. | 08/25/2020. | SCHEDULED REDEMPTION......... | cooveemrevermreriiniiins | cevvir 266,235 | ......... 266,235 | ......... 266,235 266,235 08/25/2031.
UNITED RENTALS (NORTH AMERICA)
911363 AM 1 |INC .. | 08/05/2020. | OPPENHEIMER & CO., INC.......... | coovmrvvreriirmriirinns | cvverennn.58,354 | i 57,000 | ..oovvennes 57,000 [ ooooveerrieneiienies | cervinenrinnniins | eenvinneiinnniinns [ e | e 0 [ eoveeerereveens [ erereereenD7,000 | i 02/15/2031. | 3FE............
92922F 4R 6 |WAMU_05-AR13 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccocoovvveenniiinniiinns | 2. 380,904 | Lo, 380,904 | .......... 346,321 354,549 26,354 10/25/2045. | 1FM....
92922F 4SS 4 |WAMU_05-AR13 .. | 09/25/2020. | SCHEDULED REDEMPTION......... | coooervveerrirerririnns | cevereernn 39,929 | i 39,929 | .o 36,235 238,409 [ [ e 1,520 | oo 10/25/2045. | 1FM....
92925C BD 3 | WAMU_05-AR19. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccocoovvvcnniicnniiinns | cevrennn 40,478 | i 40,478 | ........... 36,881 ...37,150 3,328 12/25/2045. | 1FM....
92922F U5 5 |WAMU_05-AR9 ...| .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccoveeerrvermrnrrenniirns | eeeerenn 112,927 | 112,927 | oo 99,517 299,686 [ ...oovierriiinns [ e 13,241 | o 07/25/2045. | 1FM...........
9497EN  AE 3 |WFHET_05-3.....cccooiimriiinniiniiiricicis .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccocoovvveenriiinniiinns | e 117,828 | 17,828 | .......... 106,082 113,990 3,838 11/25/2035. | 1FM...........
AMHERST PIERPONT
92936Y AC 5 |WFRBS_12-C8.....ccovvvrrrririrreirirsricrnnis . 108/19/2020. [SECURITIESLLC | [ e 1,548,633 | ....... 1,500,000 | ....... 1,529,945 | ........... 1,508,036 (2,110 (V25 1) T ISR 1,505,926 | ..coovvrirririnen 08/01/2045. [ 1FM...........
98161P AD 5 |WOART_16-B .. | 09/15/2020. | SCHEDULED REDEMPTION......... | covovrvviiccriiriiiecns | o 465218 | .......... 465,218 | .......... 462,455 2,762 02/15/2022.
98162Y AB 9 |WOART_19-A .. | 09/15/2020. | SCHEDULED REDEMPTION......... | vovvererrerverneirernns | cvrviinns 376,803 | .......... 376,803 | .......... 375,272 | oo [ e | e 1,531 | ...376,803 04/15/2022.
98162C AC 5 |WOLS_18-B.... .. | 09/15/2020. | SCHEDULED REDEMPTION......... | coocoevvvereriiiinriiinns | 621,560 | e 621,560 | .......... 621,560 621,560 | ..o | e | v | eererneenenen0 | | 621,560 06/15/2021.
00841L AV 8 |ABMT_14-3, ... | .. 09/01/2020. | SCHEDULED REDEMPTION......... | cccovvveemmreanriiinnns | e 33,718 | i 33,718 | o 33,500 ...33,542 176 33,718 11/01/2044. I
00841X  BJ 8 |ABMT_15-2....c.ciiiiiciiiceieceeceienenens .. | 09/01/2020. | SCHEDULED REDEMPTION......... | cooooereveervrrenniranns | cevrennenn 71,081 | i 77,061 | oo 71,218 ..71,847 5214 5214 | i 03/01/2045. | 1FM...........
00842A  AD 1 |ABMT_15-4. ..o .| 09/01/2020. | SCHEDULED REDEMPTION......... | vovevererrerverseirerinns | cvrviinns 730,405 | .......... 730,405 | .......... 731,432 731,141 (736) 06/01/2045. | 1FM....
03464N  AB 8 |AOMT_18-3 .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | coooevvvimrriiineiirenes | v 139,855 | .......... 139,855 | .......... 139,853 139,853 1 09/01/2048. | 1FM...........
038522 AR 9 |ARAMARK SERVICES INC. .| 07/14/2020. [ UBS SECURITIES LLC......coovvvvvrer | verrrererrrerisirnrireninns | cervrinns 412,965 | ......... 399,000 | .......... 399,713 (34) [ v | e (348) [ | v 399,679 | .civiriiienne 05/01/2025. | 4FE............
042856 AA 2 |ARRW_18-1 ... | .. 09/01/2020. | SCHEDULED REDEMPTION......... | coovvverrnrercrniirineies | v 595,905 | .......... 595,905 | .......... 595,892 595,898 (6 USRS PR - B DU IO 595,905 04/01/2048. | 1FM...........
042856 AB 0 |ARRW_18-T ..o .| 09/01/2020. | SCHEDULED REDEMPTION.......c. | vovevererrervirnnirerinns | cvrvriens 313,843 | .......... 313,843 | .......... 313,840 313,842 T e | e T | e | e 313,843 |.... 04/01/2048. [ 1FM...........
91911K AN 2 |BAUSCH HEALTH COMPANIES INC........ A| 07/30/2020. | MORGAN STANLEY & CO. LLC.... | coveoeivviiiniriiciiins | cevvid 679,563 | .......... 655,000 | .......... 665,265 663,361 | ..o | e (1,645) | oo [ e (7 TN 661,716 | ..ccoovvvarre 11/01/2025. | 3FE............
BANC OF AMERICA SECURITIES
09951L  AA 1 |BOOZ ALLEN HAMILTON INC.... . [08/13/2020. [LLC | | s 1MA79 | 11,000 | oo 11,000 | ovveoeemeiereiiens | v | verenennneineens | cenevnensinnnes | evenennennsnenen0 [ e | e 11,0000 | i | e 179 | s 179 | 09/01/2028.
110122 BU 1 |BRISTOL-MYERS SQUIBB CO... .. [ 07/20/2020. | EXCHANGE...........coooniiniiieriinins [ rverieninniesicsiines | v 5,269,606 | ....... 5,000,000 5,273,467 5,272,844 | ..o | e (3,238) | .o 0 ... 232,639 | 08/15/2045.
110122 BV 9 |BRISTOL-MYERS SQUIBB CO... .. [07/20/2020. | EXCHANGE...........cooosivvmiriieniins [ o | e 1,030,762 | ....... 1,080,000 | ....... 1,030,174 | ........... 1,030,269 493 | e |93 | [ 1,030,762 |.... 0. 31,973 | 11/15/2047.
110122 BW 7 |BRISTOL-MYERS SQUIBB CO... .. | .. | 07/20/2020. | EXCHANGE. cetrernsnns | e | s 20,077,701 | ..... 20,344,000 | ..... 20,074,575 | ........ 20,075,080 2,621 | | 2,821 [ | e 20,077,701 |.... 0. 848,514 | 02/20/2048.
110122 CC 0 |BRISTOL-MYERS SQUIBB CO................. .. [ 07/20/2020. | EXCHANGE...........cooosmvvirniieniins [ o | e 6,495,941 | ... 6,509,000 | ....... 6,495,418 6,495,692 249 | s 289 i | 6,495,941 | ... 0. 160,352 | 06/15/2039.
11135F  AE 1 |BROADCOMINC.... .. | 08/13/2020. | EXCHANGE. cetterns | s | 1,727,333 | ....... 1,750,000 | ....... 1,722,881 | oo 1,725,197 2,136 [ o | 2,136 [ [ v 1,727,333 | ... 0 [ 61,566 | 04/15/2026.
11135F AR 2 |BROADCOMINC.... ... | .| 08/13/2020. | EXCHANGE. et | e | s 12,109,969 | ..... 12,125,000 | ... 12,109,723 248 | s [ e 288 | i | i 12,109,969 |.... 0. 137,585 | 11/15/2032.
07383F B5R 5 |BSCMS_05-T18 IS.....cccovrvierriiarriireriis .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoeivvireiirriiinns | covveieeneinseiinnens | ceviereiinseiincniins | ovreeenenenes 2,792 | oo | e | e | e | s 0 [ o | s (U I 3,586 | 02/01/2042. | 6FE............
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22533Y AC 9 |CAALT_17-2 .| 09/15/2020. | SCHEDULED REDEMPTION......... | cevevervverervnserernns | 01,024,105 | ... 1,024,105 | ....... 1,023,786 | ..coovvvee 1,024,018 87 87 | o | e 1,024,105 | .... 0 22,323 | 04/15/2026.
12510H AB 6 |CAUTO_20-1A......ccovoiieiirercicreceiieces .. | 09/15/2020. | SCHEDULED REDEMPTION......... | ccooevvveircricnnirinns | cevrennnn 87,456 | il 67,456 | ............ 67,535 (79) (79) 0 | e 1,264 | 02/15/2050.
12527TE  AD 0 |CFCRE_11-Cl..ciiereirriieceiieneiieneiis .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covevvvvvenvrrirnnnirinns | cevrennenn 3,704 | i 73,704 | oo 75,743 ..73,878 (174) (174) 04/01/2044.
16411Q AE 1 |CHENIERE ENERGY PARTNERS LP. .. | 07/09/2020. | EXCHANGE. . . .934,000 948,454 405,179 (750) (750) | .. 10/01/2029.
12559Q  AA 0 |CITM_O7-1T..coiiiiiinicescenniae .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covovevvinerviieniiiens | e 540,777 | .......... 540,777 538,073 538,672 2,105 2,105 10/25/2037.
17321L AA 7 |CMLTI_13-J1 .. | 09/01/2020. | SCHEDULED REDEMPTION.. 82,386 | ..... 82,386 | ..ovvvvnnn 80,706 281,084 | | e 1,301 | 10/01/2043.
19688A AB 2 .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covvvvvveserirneniiriens | e 336,556 | ooevcne. 336,556 | .......... 336,551 336,551 5 12/01/2048.
19688A AC 0 .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccocoovvvienniiinciiinns | v 143,833 | L 143,833 | .......... 143,831 143,832 2 | e | e | | e 143,833 12/01/2048.
19687X AA 5 .. | 09/01/2020. | SCHEDULED REDEMPTIO ..51,782 .52,316 (534) . 51,782 03/01/2049.
12625 AA 7 | ...| .. | 09/01/2020. | SCHEDULED REDEMPTION.. 9,273 29273 | 9,273 04/01/2035.
12637F AC 6 |CPS_16-D .. | 09/15/2020. | SCHEDULED REDEMPTION......... | coooosrevireriirirniiinns | e 135,778 | 135,778 | ... 135,750 135,776 2 01/17/2023.
12595M AC 1 |CPS_18-A .. | 09/15/2020. | SCHEDULED REDEMPTION......... | ccoooevvveenniiinniiiinns | v 461,403 | 461,403 | .......... 461,292 461,368 35 12/15/2023.
12647M BY 0 |CSMC_13-6 .. | 09/01/2020. | SCHEDULED REDEMPTION.. ...60,918 259,892 | i | e 1,027 | 08/01/2043.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS . | 09/10/2020. | SCHEDULED REDEMPTION.. ...43,590 07/10/2031.
HIMCO OPERATIONAL
25470D BK 4 |DISCOVERY COMMUNICATIONS LLC.....|.. | 09/21/2020. | TRANSACTION cevvvnnnnsnnnnnnnnns | s 187 | i 188 | 186 | i [ [ | | 0 136 |.... 31 09/15/2055.
269330 AA 4 |E3_19-1-ABS....cooiiieeneees .. | 09/20/2020. | SCHEDULED REDEMPTION......... e 573,402 18 09/20/2055.
28035Q AA 0 |EDGEWELL PERSONAL CARE CO.......... .. | 08/06/2020. | MORGAN STANLEY & CO. LLC.... 252,223 | 233,000 (106) | oo | eerererrrenneee(106) | o | v 235,689 | v | e 16,554 06/01/2028.
31573N  AA 9 |EFMT_18-1 .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covoervviireriiniiiiens | o 655,760 | .......... 655,760 655,758 1 10/01/2058.
26857L AA 0 |ELFI_20-A .. [ 09/25/2020. | SCHEDULED REDEMPTION......... | cooooovvveirviiinniiiinns | o 1,038,578 | ...... 1,038,578 324 08/25/2045.
35104X AA 6 |FCRT_17-1 .. | 07/15/2020. | SCHEDULED REDEMPTIO . ..10,512 ..10,512 0 04/15/2022.
35105M AC 5 |FCRT_18-2 .. | 09/15/2020. | SCHEDULED REDEMPTION......... | ccocoovvvvinciianciiinns | 21,603,452 | 1,603,452 | ......1,603,133 | ........... 1,603,306 146 05/15/2023.
33852A AC 1 |FSMT_19-1INV... .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | coooevvviriviiccirines | e 1,612,749 | ...... 1,612,749 | ... 1,638,452 | ........ 1,637,907 | .coovivviiinninns | weeeenn(25,158) | oo | e ..(25,158) 10/01/2049.
350910 AN 5 |FTST_06-4TS .. [ 09/11/2020. | SCHEDULED REDEMPTION......... | coooovvvvrriiinciiinns | o 4,099,775 | ....... 4,009,775 | ....... 4,120,200 | ... | ...(1,983) 12/11/2028.
350910 AQ 8 |FTST_06-4TS IS.... .. [ 09/11/2020. | SCHEDULED REDEMPTION......... | covooriviceriiniiiinns | coveeieneiieseiienins [ ceviesesienesieneiis | ceven 5,718,730 526,783 | ...coovvverrrrinns | e (526,783) | .cveoucrirenns | e (526,783) 12/11/2028.
38082 AA 7 |GLDN_16-2A - ABS. .| 09/20/2020. | SCHEDULED REDEMPTIO ...95,460 ...0 95,460 09/20/2047.
38218G AA 0 |GOODG_18-1-ABS... 09/15/2020. | SCHEDULED REDEMPTION.. 128,986 13 13 128,999 10/15/2053.
36258K BB 3 |GSMBS_20-INV1.... .| 09/01/2020. | SCHEDULED REDEMPTION......... | cevvvrvverernrirrerennns | verrneennn23,019 | 023,019 | 1iii00i24,026 | oo [ v | v (1,007) [ cooevvrvverenis [ v (1,007) 23,019 08/01/2050.
36258K BE 7 |GSMBS_20-INV1.... ... | .. | 09/01/2020. | SCHEDULED REDEMPTION.. (350) (350) 54,280 08/01/2050.
42770R  AA 8 |HERO_14-1A - ABS.... .. | .. | 09/20/2020. | SCHEDULED REDEMPTION.. ..91,098 (3,534) (3,534) 09/20/2038.
42770U AA 1 |HERO_15-2A- ABS.... . | 09/20/2020. | SCHEDULED REDEMPTION.. ...87,030 ..(3,337) 09/20/2040.
DEUTSCHE BANK SECURITIES
44421 AA 0 |HY_16-10HY. .. | 07/30/2020. | INC USSR (O 3,827,933 | ....... 3,548,875 3,655,078 3,622,121 | oo | e (6,074) | ..oovvevvrens [ evrreeneene(8,074) | i | 3,816,047 | | 211,886 | ....... 211,886 | ....... 67,633 | 08/01/2038. | 1FM...........
46185) AA 6 |IHSFR_18-SFR1-ABS... ... | .. | 09/17/2020. | SCHEDULED REDEMPTION......... ST IO 68,107 | ..ccovennc 68,107 | ..ccoovnnc 68,107 ...68,107 0 [ 770 [03/17/2037. [ 1FE............
453140 AD 7 |IMPERIAL BRANDS FINANCE PLC.......... | D|07/21/2020. | MATURED.......c.ccooriummmiimmmiiininiins | eoermrieneeiinciiiennnes | e 585,000 | .......... 585,000 | .......... 578,664 584,246 754 0. 17,258 | 07/21/2020. | 2FE...........
46635T CG 5 |JPMCC_11-C3 .1 09/01/2020. | SCHEDULED REDEMPTION......... | coverevvercrrirerriiens | cevrenins 872,510 | .......... 872,510 | ..ooouuee 892,823 875,133 (2,623) 0 .. 29,328 |02/01/2046. [ 1FM....
SUNTRUST ROBINSON
513075 BQ 3 |LAMAR MEDIA CORP......cccoovrvimmrriinnnns . 109/22/2020. [HUMPHREY, INC. | | s 308,450 | ......... 310,000 | ......... 311,843 (119) [ oo | e (T19) [ | 311,723 | | e (3,273) | ..ouven. (3,273) | covoveee 7,363 | 02/15/2028. | 4FE............
59748T 7 |MIDLAND COGENERATION VENTURE LF| .. | 09/15/2020. | SCHEDULED REDEMPTION......... | cccoovvoeneriinniiinenes | o 131,224 | .......... 131,224 | .......... 131,673 108,479 (443) 0 | e 7,873 | 03/15/2025. | 3FE............
59166D AA 5 |MST_18-1A .. | 09/01/2020. | SCHEDULED REDEMPTION.. 446,795 | .......... 446,795 | .......... 447,615 447,459 (664) 0. 12,147 | 03/01/2057. | 1FM...........
629682 3 INADG_19-1-ABS.....cccooommrimmriiiriiininns .. | 09/28/2020. | SCHEDULED REDEMPTION.. v 16,301 | L 16,301 | oo 16,301 216,301 [ [ [ | e 0 0 [ 425 |12/28/2049. | 1FE............
63939E  AB 9 |NAVSL_15-AA......coiiiiimrrirnrriereiiienens .. | 09/15/2020. | SCHEDULED REDEMPTION......... | cooooevvvereviireiirinns | e 247,065 | .......... 247,065 | ......... 246,974 247,045 20 20 (U I 4,736 |12/15/2028. | 1FE............
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64045D AA 2 |[NEMAKSABDECV.... . | D[ 08/20/2020. [ VANIOUS..........ceveurveirirerirriiiiniins | cerierieriissiiessinnies | v 986,600 | ....... 1,000,000 | ....... 1,001,600 | ........... 1,001,130 (166) 1,000,964 | ..o | e (14,364) | ........ (14,364) 01/23/2025.

64828M AP 2 |NRZT_17-3A .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | ccocevvvireriineriiens | o 254,649 | .......... 254,649 | .......... 271,997 | v [ | e (17,348) [ [ (17,348) 0 04/01/2057.

64830G AB 2 |NRZT_18-1 .. | 09/01/2020. | SCHEDULED REDEMPTION.. 22,952 | ..... 22,952 | oovvreonne 22,998 ..22,992 (40) 0 12/01/2057.

64830G AU 0 |NRZT_18-1 .. | 09/01/2020. | SCHEDULED REDEMPTIO ..189,165 | . .189,165 200,751 . ..(11,586) | .. 0 12/01/2057.

64830K BA 4 |NRZT_18-3A....ccciiiiciiniiciieincisci .. | 09/01/2020. | SCHEDULED REDEMPTION.. 158,855 | .......... 158,855 169,479 B (10,623) 0 05/01/2058.

64829X AC 6 |NRZT_18-5 .. | 09/01/2020. | Various 455434 | ... 455434 | .......... 457,248 925,893 (2,887) 0 12/01/2057.

64829X AT 9 |NRZT_18-5 .. | 09/01/2020. | SCHEDULED REDEMPTIO 42,006 | .o 42,09 | ........... 41,903 ..41,921 0 12/01/2057.

68241F AA 0 |OLCMT_04-C3 .. | 09/11/2020. | SCHEDULED REDEMPTION.. 455,968 | ......... 455,968 449,710 454,970 0 10/11/2030.

69376B AA 4 |PACEF_20-1A- ABS... .. | 09/20/2020. | SCHEDULED REDEMPTIO ..398,247 | . .398,247 | ..........398,247 0 09/20/2055.

698525 AA 0 |PANOCHE ENERGY CENTERLLC........... .. | 08/31/2020. | SCHEDULED REDEMPTION.. 200,678 | .......... 200,678 | .......... 200,678 200,678 0 07/31/2029.

72650T AA 6 |PLAINS END FINANCING LLC .. | 07/15/2020. | SCHEDULED REDEMPTION 141,300 | .......... 141,300 | ..o 143,390 142,749 | oo | v (1,449) | ..o 0 04/15/2028.

75419T AA 1 |RATTLER MIDSTREAM LP .. | 07/16/2020. | GOLDMAN SACHS & CO LLC v 46,920 | 46,000 | ............ 46,000 | ..o [ [ | | 0 v | 6,000 | [ 920 | oo 920 07/15/2025.

81211K AX 8 | SEALED AIR CORPORATION.... .. | 09/16/2020. | GOLDMAN SACHS & CO LLC....... [ .ooieeriicniicciiicins | o 272,933 | .......... 241,000 253,305 252,197 (1,246) | ..o [ e 1,246) | i | eerrreen250,950 [ oo [ s 21,982 | ......... 21,982 09/15/2025.

81745D AE 1 |SEMT_13-9. .. | 09/01/2020. | SCHEDULED REDEMPTIO 275,497 268,277 268,357 0 07/01/2043.

81746N CB 2 |SEMT_16-3 .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | cooooervveenvvrnrcirnens | ceverenenn 24,317 | i 24317 | 24,893 ..24.812 0 11/01/2046.

81746N  CC 0 |SEMT_16-3 .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooevvvveneiiinniiinns | e 18,237 | 18,237 | 18,043 ...18,070 0 11/01/2046.

81746Q CB 5 |SEMT_18-2 .. | 09/01/2020. | SCHEDULED REDEMPTION.. 24,927 | e 24,989 ...24,984 (57) 0 02/01/2048.

81746Q CC 3 |SEMT_18-2 .. | 09/01/2020. | SCHEDULED REDEMPTION.. 8,169 | .covvveene 8,073 | oo 8,082 87 0 02/01/2048.

817280 AB 0 |SENSATA TECHNOLOGIES INC .. | 08/05/2020. | BARCLAYS CAPITAL INC.......ocoooes | covererrrrnrrrrnncirinns | e 168,905 | 1000002 166,000 | -.vecc 166,000 | oo | vervierniiennies | ovrevieneiinnniins | cevreneniinnnes | sveeenersnennenen0 | e | cevirenneren 166,000 | oo | e 2,905 | ..o 2,905 . 02/15/2031.

78432B AB 5 |SGR_19-3 .. | 07/01/2020. | SCHEDULED REDEMPTION.. 163,404 2 0 09/01/2059.

78432B AC 3 |SGR_19-3 .. | 07/01/2020. | SCHEDULED REDEMPTION......... | coocoevvvrercirinriiinns | 20000 232,200 | occecne 232,200 | .......... 232,199 232,199 1 0 09/01/2059.

83404K AC 7 |SOFI_17-E .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccocoonvveicnniiinniiinns | e 742,276 | e 742,276 | .......... TA8,626 | ..o [ e [ s (6,350) | ..o 0 11/26/2040.

83401B AB 2 |SOFI_17-F .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cooooevvvirirriverciiinns | e 269,672 | v 269,672 | .......... 272,969 | ..o [ e [ s (3,297) | cooveveeriins [ v 0 01/25/2041.

85208N  AA 8 |SPRINT SPECTRUM CO I/ Il /lli/ LLC....... .. | 09/20/2020. | SCHEDULED REDEMPTION......... | cevvervverervrinrrennns | verennn 184,750 | i 184,750 | .......... 185,665 185,088 (338) 0 09/20/2021.

86212X AA 8 |STR_19-1-ABS....cccoomoriirerrirereiirererienens .. | 09/20/2020. | SCHEDULED REDEMPTION......... | coooervveererrerrirenns | ceverennn 19,089 | i 19,039 | ..cocceeen. 19,033 ...19,033 B | s | e 0 11/20/2049.

CITIGROUP GLOBAL MARKETS,
893647 BE 6 |TRANSDIGM INC.......cccooovervirerrireriians L [07/27/2020. [INC e | s 321,013 | .......... 305,000 | .......... 318,344 316,762 | ..o [ s (1,469) | ..o [ e (1,469) | ..o | e 315,293 | oo [ e 5720 | ..ccoe.ee. 5720 | ... 16,627 | 03/15/2026. | 4FE............
92564R  AC 9 [VICIPROPERTIES LP......cccovuvrverrirrrerrns .. | 07/28/2020. | GOLDMAN SACHS & CO LLC....... | ceovervrrrerrvernvirerinns | cvrveinns 104,910 | .......... 104,000 | .......... 104,000 | oo | e v [ | 0 [ o | e 104,000 | ..coverrevrerrens | v 910 | oo 910 | .o 1,769 |02/15/2025. | 3FE............
VOLKSWAGEN GROUP OF AMERICA

928668 AR 3 |FINANC .. | 08/26/2020. | MORGAN STANLEY & CO. LLC.... | ccovrerrverrrrvrirerinns | e 8,844,800 | ....... 8,000,000 | ....... 7,952,720 | ........... 7,962,566 5,943 11,968,509 | .o | e 876,291 | ....... 876,291 | ..... 269,167 | 11/13/2023.

96042E  AF 4 |WLAKE_17-1A .o C| 08/15/2020. | SCHEDULED REDEMPTION......... JETSTEURRRIN [OV 347,315 | .......... 347,315 | .......... 347,289 347,312 K OO U 3 347,315 (U I 7,298 | 10/17/2022.

01185* AA 3 |ALASKAVENTURESLLC......cccvevvvvrrrirenn .. | 09/30/2020. | SCHEDULED REDEMPTION......... | vevovvvrernriernirncires | vvererinns 66,152 | ..ooveuend 66,152 | .covveuend 66,152 ...66,152 0 2,317 | 06/30/2033.

018522 J# 0 |ALLETEINC .. [ 09/15/2020. | MATURED...........covvvrnmriianeiiinnes [ covisreeisneiisnniiinns | e 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 0. 28,000 |09/15/2020.

07387# AA 2 |BEAR SWAMP FINANCE LP.. . 1 09/30/2020. | SCHEDULED REDEMPTION......... | coveerverrnriienriiens | cevireenins 46,592 | ..o 46,592 | ..oooone 46,592 ...46,592 0 2,278 | 10/08/2025.

BFC HONEYWELL FEDERAL

05585 AA 0 |RECEIVABLES .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covevvevveeerirneniiriens | e 122413 | L 122413 | .. 122,413 122,413 0 12/01/2041.

05577@ AM 2 |BNSF RAILWAY CO 2009-E - ABS. .. | 08/26/2020. | SCHEDULED REDEMPTION......... | ccocoevvveercrvencirinns | ceverenn 17,505 | i 17,505 | ... 17,505 ..17,406 0 02/26/2021.

10240*  AA 7 |BOWIE ACQUISITIONS LLC .. |..107/01/2020. | SCHEDULED REDEMPTION......c.. | oovvvveremrrirerrrirennies | v 472,440 | e 472,440 | .......... 472,440 472,440 0.....9,980 |09/30/2038.

147528 E@ 8 |CASEYS GENERAL STORESINC............ .. [ 08/09/2020. [ MATURED...........cccocvrimmmvimmmiiiini | corveriiisniiiinciianns | 226,000,000 | ... 6,000,000 | ....... 6,000,000 6,000,000 0 ... 313,923 | 08/09/2020.

91803* AP 3 |CORIX REGULATED UTILITIES US INC... | .. | 07/19/2020. | SCHEDULED REDEMPTION......... | ccvcvevererenricniicsnns | e 750,000 | .o 750,000 | .......... 750,000 750,000 [ 49,350 |07/21/2036.

12665 AA 9 |CVS CAREMARK CTL 9-2009 - ABS......... .. [ 09/10/2020. | SCHEDULED REDEMPTION......... | coocosevveenriiinniiinns | ceverennnn42,595 | i 42,595 | ............ 42,595 ..42,595 0 | e 2,422 |10/10/2031.

P4001# AA 8 |EOLICA MESA LA PAZ S DE RL DE CV... | D|09/20/2020. | SCHEDULED REDEMPTION 9,003 | .ooovviinn 9,003 | .o 9,003 (U I 404 | 12/20/2044.
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GOLDEN SPREAD ELECTRIC
38119# AC 8 | COOPERATIVE .. | 08/10/2020. | SCHEDULED REDEMPTION......... | ccocovvvveererincriinns | o 161,185 | .......... 161,185 | .......... 161,185 161,185 | oo | e [ e | e LU OO 161,185 (U I 7,031 | 08/10/2031. | 1...covvvveneves
39813 AA 9 |GRIDFLEX GENERATION LLC........ccoconue. .. | 09/30/2020. | SCHEDULED REDEMPTION......... | coveeevvinerriiniriiens | e 140,269 | .......... 140,269 | .......... 140,269 140,269 | ovvoovvienrrins | e [ e | e (U OO 140,269 0 [ 5,481 |12/31/2030. | 2PL............
HOOK SUPERX INC GUARANTEED BY C
33632 TW 7 |-ABS .. 1 09/10/2020. | SCHEDULED REDEMPTION......... [ coeeenreicniiceiivenires | o 200,960 | .......... 200,960 | .......... 200,947 201,350 (390) (390) | covvvrerrerrrriirs | e 200,960 0. 11,106 | 01/10/2023. | 2.......cc0eeneee
HUDSON TRANSMISSION PARTNERS
44416* AB 2 |LLC .. | 08/31/2020. | SCHEDULED REDEMPTION......... | coveerrvinreriiniriinns | e 169,678 | .......... 169,678 | .......... 169,678 189,678 | ovvevervirerrins | cerrineniineniinns [ e | e (U ORI 169,678 |.... (O I 5,625 |05/31/2033. | 2PL............
44569* BH 3 |HUNT OIL COMPANY........cccoovvmmmrirnnii .. [07/27/2020. [MATURED............coovviiniiinniiiinis [ o | e 9,000,000 | ....... 9,000,000 9,000,000 9,000,000 | ..ovoouvvernrins | e [ e | s 0 [ [ v 9,000,000 |.... 0 ... 486,000 | 07/27/2020. |4................
LEGG MASON MTGE CAPITAL

94978# AT 4 |(WALGREEN)-ABS .. [ 09/01/2020. | SCHEDULED REDEMPTION......... | coooevvvienviinciiiines | o 224699 | ......... 224,699 | .......... 230,186 226,857 (2,158) | oo [ evrrennreens(2,158) | e | e 224,699 | ... 0 ... 10,794 | 08/01/2027.

G5814# AB 0 |MARIBOYLE LTD SERIESB........ccccooonuuee .. | 09/30/2020. | SCHEDULED REDEMPTION......... 26,322 | oo 26,322 | oo 26,322 226,322 [ o [ [ e | e 0 26,322 (U I 1,102 | 06/30/2031.

G5814# AA 2 |MARIJONELTD SERIESA........ccocoeeenene. .. | 09/30/2020. | SCHEDULED REDEMPTION.......... . 26,322 | ..ccoovenan 26,322 | ..o 26,322 226,322 | o [ [ | e (U 26,322 (U I 1,102 | 06/30/2031.

MILLER ENVIRONMENTAL SERVICES HIMCO OPERATIONAL
60053 AA 8 |LLC . [09/22/2020. [TRANSACTION | | e 648,929 | .......... 736,234 | .......... 551,254 731415 | i [ s (3,277) | eovvvvvriinns [ errreeeeeaeB.2TT) | i | e BB 71T [ | 102,218 | ....... 102,218 | ...... 22,032 |09/30/2021. (5................
MILLER ENVIRONMENTAL SERVICES HIMCO OPERATIONAL

60053 AB 6 |LLC .. | 09/22/2020. | TRANSACTION e 363,571 | 412,484 | .......... 308,847 408,969 | ....ocoovvriinni | e (39,243) | .o [ erreenee(39,243) | i | 268,681 | [ 94,889 | ........ 94,889 09/30/2021.

P7077@ AK 0 |NASSAU AIRPORT DEVELOPMENT CO.. | D | 09/30/2020. | SCHEDULED REDEMPTION.. ...50,000 0 06/30/2035.

64079 AB 8 |NEPTUNE SNR SECURED NOTES.......... .. | 09/30/2020. | SCHEDULED REDEMPTION.. 275,881 [ | (4,295) | ..oovvvriine 0 06/30/2027.

NNSA NATIONAL SECURITY CAMPUS

48503T AA 5 |PROJ-ABS .. | 09/10/2020. | SCHEDULED REDEMPTION ...31,861 0 | e 1,206 | 12/10/2032.

L8038* AA 4 |SBM BALEIA AZUL SARL. 09/15/2020. | SCHEDULED REDEMPTION.. 150,387 813 151,200 |.... 0 | e 6,237 |09/15/2027.

84519%# AD 6 |SOUTHWEST POWER POOL INC. .. | 09/30/2020. | SCHEDULED REDEMPTIO ...26,009 24,738 | ... 0 894 | 12/30/2042.

84519# AG 9 |SOUTHWEST POWER POOL INC. . | 09/30/2020. | SCHEDULED REDEMPTION.. 125,000 125,000 0 3,047 | 09/30/2024.

STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. [ 09/15/2020. | SCHEDULED REDEMPTION......... | cooooviviririiniiiines | corevieneninnd 685 | oo 685 | oo 685 685 0 41 112/15/2025. | 1......cccoeeeece
89307# AA 7 |TRANSBAY CABLE LLC .. | 09/30/2020. | SCHEDULED REDEMPTION......... et | e 114,840 | ........ 114,840 | .......... 114,840 114,840 0 2,524 | 06/30/2047.
90139P AB 5 |TWIN BROOK |- ONSHORE - ABS........... | .. | 07/20/2020. | CAPITAL DISTRIBUTION.............. JESTTRRIN IOV 553,430 | .......... 553,430 | .......... 553,430 553,430 0. 18,751 | 04/25/2024.
90139Q AB 3 |TWIN BROOK Il - OFFSHORE - ABS........ .. | 07/20/2020. | CAPITAL DISTRIBUTION vereeeennnD22,107 | e 522,107 | .ovonee. 522,107 522,107 0 [ 17,655 | 04/25/2024.
73019 AA 0 |UNION PACIFIC RR 2012-A. .. | 09/13/2020. | SCHEDULED REDEMPTION ..189,803 | . .189,803 | .. 189,803 189,803 0 5,694 |09/13/2027.
73019%# AB 8 | UNION PACIFIC RR 2012-B... v | . [09/13/2020. | SCHEDULED REDEMPTION......... | covvvverneirernrineirenns | crvverenns 196,947 | .......... 196,947 | .......... 196,947 196,947 (V1 5,908 | 09/13/2027.
73019 AC 6 |UNION PACIFIC RR2012-C........ccccoooe. .. [ 09/13/2020. | SCHEDULED REDEMPTION......... | coocvvvveceriirniiiens | o 179,905 | .......... 179,905 | .......... 179,905 179,905 0 5,397 | 09/13/2027. | 1...cccvvveneve
VERIZON CORPORATE SERVICES

91845# AA 2 |GROUPI .. | 09/15/2020. | SCHEDULED REDEMPTION......... . 32,001 | ... 32,001 | oo 32,001 232,001 [ [ [ s | e (U O 32,001 |.... 0 884 | 05/15/2035. | 2................
VIRGINIA INTERNATIONAL GATEWAY

92783# AA 4 |INC .. | 09/30/2020. | SCHEDULED REDEMPTION......... | coooovvveriviicciiiiins | oo 13724 | ... 13724 | e 13,724 LABT24 | [ [ | e (U OO ISP 13,724 | .... 0 [ 405 | 06/30/2030. | 1PL............
WALGREEN LEASE PASS THRU TR

93145# AA 5 |2011-ABS .. | 09/25/2020. | SCHEDULED REDEMPTION......... . 53,515 | ... 53,515 | oo 53,515 253515 [ [ [ | (U O 53,515 0 [ 1,975 | 12/25/2036. | 1................
WELLS FARGO BANK NW (CVS 02 CTL)

126650 AY 6 |S-ABS .. | 09/10/2020. | SCHEDULED REDEMPTION......... | ccocoovcvianniisiniicnns | cvvnneens 31,891 | oo 31,891 | oo 31,891 231891 [ e [ | s O 31,891 |.... (U 1,458 |10/10/2027. | 2........c.....c.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... i ...216,424,527 |...205,149,934 |...209,718,011 | ....... 142,927,719 | oo 0] . 143,881 | ..o 0 | 143,881 | .o 0 ... 205,557,637 | ..ocovvriinnnn 0 ]10,624,602 |...10,624,602 | ..6,283,046 XXX XXX
Bonds - Unaffilited Bank Loans
BHM22N 4D 9 |1011778 BC UNLIMITED LIABILITY CO.... | A| 09/30/2020. | SINKING FUND TRANSACTION.... | ccccooureverrriirrniis | oo 612 | oo 612 612 612 |.... 0 13 | 11/14/2026.

BHM23Q 4L 3 |LUMEN TECHNOLOGIESINC.................. .. | 09/30/2020. | SINKING FUND TRANSACTION.... 3,160 | .. 3,160 0 3,156 |.... 4 4 46 | 03/15/2027.
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE 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
1 12 13 14 15
F Current Bond
4 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
BHM252 2T 9 |T-MOBILE USA INC .1 09/30/2020. | SINKING FUND TRANSACTION... | cevovcverrreirerinniiines 1 895 |.. 13 A3 9 | 04/01/2027.
BHM21Y 1D 9 |WELLS ENTERPRISES INC... . 1 09/30/2020. | SINKING FUND TRANSACTION.... | c.ooovvevccciinncininns | cevvvneneenn 402 | 2,402 | 02,396 | i 2,39 1 2,397 |.. 5 5 93 | 03/29/2025.
8299999. Total - Bonds - Unaffiliated Bank Loans..... 2 {1 I ) 0 v 7,060 [ [ 22 | i 22 [ 161 XXX
8399997. Total - Bonds - Part 4 ....244,788,642 |....250,726,690 (53,122) 0 (53,122) | .. 0 20,545,427 |...20,545,427 | ..8,269,497 XXX
8399999. Total - Bonds ....244,788,642 |...250,726,690 | .......181,458,344 | ............0 | ........ (63,122) [ oo 0 | (53,122) [ ..o 0 20,545,427 |...20,545,427 | ..8,269,497 XXX

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred

53226# 12 9 |MPE POWER STRUCTURES INC - PFD Al . | 09/16/2020. I CAPITAL DISTRIBUTION 376,525 | ..o 1.00 | e 721,039 350,624 ..(344,514) | ...... (344,514) | .....370,415 XXX [
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 376,525 XXX 721,039 350,624 ...(344,514) | ...... (344,514) | ..... 370,415 XXX XXX
8999997. Total - Preferred Stocks - Part 4 ..376,525 XXX . 721,039 350,624 ...(344,514) | ..... (344,514) | .....370,415 XXX XXX
8999999. TOtal - Prefermed SIOCKS. ... et eesess st | nenienes 376,525 XXX 721,039 350,624 ..(344514)| ..... (344,514) | .....370,415 XXX XXX
C on Stocks - Industrial and Miscellaneous (Unaffiliated) Other
BHM1E1 S7 3 |MPEPOWER STRUCTURESIINC............. ‘ . | 09/16/2020. I CAPITAL DISTRIBUTION 149,850 XXX e 149,850 149,850 ..4,307,575 XXX [
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 149,850 XXX 149,850 149,850 .4,307,575 XXX XXX
9799997. Total - Common Stocks - Part 4 ..149,850 XXX 149,850 149,850 ..4,307,575 XXX XXX
9799999. Total - Common Stocks. 149,850 XXX 149,850 149,850 ..4,307,575 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. ...t ceoiisensesessses s st ssns e | osnenenes 526,375 XXX 870,889 500,474 ..(344,514)| ..... (344,514) | ..4,677,990 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks............ ....268,568,227 XXX ...251,597,579 | ....... 181,958,818 20,200,913 |...20,200,913 | 12,947,487 XXX XXX




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23

Cumulative Prior
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Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
SWPTN: 15Y RTR 3ML(3.08%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ N/A........ A... CHASE BANK 7THBGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/28/2028.... | ..oovvveernenee ...10,000,000 | 3.09.......coccvees | vorurene 725,000 2,473,200 |..... ...2,473,200 |....1,164,330 3
SWPTN: 20Y RTR 3ML(3.04%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ N/A........ A.... CHASE BANK 7THBGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/28/2028.... | ..oovvvvveernrs | cevees 5,000,000 [3.05.....ccccuuuees | o 439,000 | ..o | e | i 1,683,620 |..... ...1,583,620 | ....... 779,720 3
SWPTN: 10Y RTR 3ML(3.21%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ N/A........ A.... CHASE BANK 7THBGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/27/2025.... | .oovvvverrnns | cevees 5,000,000 |3.21 285,000 976,305 |..... | ... 976,305 | ....... 461,035 3
SWPTN: 15Y RTR 3ML(3.19%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ N/A........ A... CHASE BANK 7THBGLXDRUGQFUS7RNEST. | 02/27/2018.... | 02/27/2025.... | ..ovvvveernene ...20,000,000 | 3.19...........c.... ......1,499,000 5,441,920 | ..... ...5,441,920 | ....2,640,040 3
SWPTN: 20Y RTR 3ML(3.07%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ N/A........ A.... CHASE BANK 7THEGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/27/2025.... | .oovvvverrnns | cevees 5,000,000 [3.08......cccccuee | o 428,000 | ..ocooeceeeriieens | e | i 1,657,800 |..... ....1,657,800 | ....... 846,560 3
D PART
CMS IDX CALL @ 50BP 03/19/21. | Bond Portfolio..............cccoevveerrrreenne 1 E.... CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 02/05/2019.... | 03/19/2021.... | c.ccorevvreenne 1,000,000,000 |0.50.......ccccoes | worune 600,000 103,000 | ..... | ccoeeee 103,000 |........ (17,000) 100/100.......
D PART JP MORGAN
CMS IDX CALL @ 50BP 03/19/21. | Bond Portfolio...............ccoevreererrreeene 1 E.... CHASE BANK 7THEGLXDRUGQFUS7RNEY7. | 02/12/2019.... | 03/19/2021.... | ..ovvvveernnnee 1,000,000,000 |0.50.......ccccores | worune 630,000 110,000 |..... | ... 110,000 |........ (30,000) 100/100.......
CMS IDX CALL @ 50BP 03/19/21. | VAGLB Hedge - Macro Hedge........ E.... CITIBANK, N.A.... E570DZWZ7FF32TWEFATS.. | 03/22/2019.... | 03/19/2021.... ...|1,000,000,000 | 0. IO [P 640,000 148,000 |..... | ... 148,000 |........ (12,000) 3
CMS IDX CALL @ 50BP 06/18/21.. | VAGLB Hedge - Macro Hedge........ E.... CITIBANK, N.A.... E570DZWZ7FF32TWEFATS.. | 06/11/2019.... | 06/18/2021.... ..1,000,000,000 87,000 229,000 |..... 29,000 | ......... 21,000 3
BANK OF
NDX IDX CALL @ 11000 06/30/23.. | VAGLB Hedge - Macro Hedge........ N/A........ E.... AMERICA, NA BATYDEB6GKMZO031MB27.. | 04/17/2020.... | 06/30/2023.... | ...ccvvvvernnnee ...17,355,456 | 11,000.00....... | ccoovvvverrrrrriirians | cerreennd 630,800 | ..o [ e 2,879,793 | ..... ...2,879,793 | ....2,248,993 3
BANK OF
NDX IDX CALL @ 11280 06/30/22.. | VAGLB Hedge - Macro Hedge........ N/A........ E.... AMERICA, NA BATYDEB6GKMZO031MB27.. | 05/19/2020.... | 06/30/2022.... | ...vvvvverennee ...20,506,841 | 11,280.00....... | coooervvenrieniis | e 663,891 | ..o [ i 2,482,530 |..... ..2,/482,530 |....1,818,638 3
CREDIT SUISSE
MXEA IDX CALL @ 2040 06/30/22. | VAGLB Hedge - Macro Hedge........ N/A........ E... FB INT E58DKGMJYYYJLN8C3868.... | 05/27/2020.... | 06/30/2022.... | c.vevvvvvveenee ....13,506,737 | 2,040.00 222,550 394,518 | ... | coueeee 394,518 | ... 171,968 3
S&P IDX CALL @ 3875 - BANK OF
PREMIUM PAYABLE 06/30/23 VAGLB Hedge - Macro Hedge........ N/A........ Eeee AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/04/2020.... | 06/30/2023.... | ...covvvvereenee ....67,260,000 | 3,875.00 2,164,921 [A..|...2,164,921 | ...2,164,921 3
MXEA IDX CALL @ 2050 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ E... FB INT E58DKGMJYYYJLNSC3868.... | 06/05/2020.... | 06/30/2021.... | vevevvevvveenee ....15,584,696 | 2,050.00......... (144,902) [A.. | ...... (144,902) | ...... (144,902) 3
JP MORGAN
S&P IDX CALL @ 4160 06/30/25.... | VAGLB Hedge - Macro Hedge........ N/A........ E.eee CHASE BANK TH6GLXDRUGQFUS7RNEYT. | 06/05/2020.... | 06/30/2025.... | ccvvevevvvenece ...48,427,200 | 4,160.00......... | cecererrererrrrreriens | cereen 2,160,000 | ..ooooveeerireni [ e 3,212,652 | ..... ...3,212,652 | ....1,052,652 3
NDX IDX CALL @ 11200 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ Eoee AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/08/2020.... | 06/30/2021.... | ..oocvvvverennee 123,749,571 | 11,200.00....... | covererrrereireerinns | vevevrenssensienenies | orerisesessenisnenes | coneeninnns 1,117,963 |A..|...1,117,963 | ....1,117,963 3
S&P IDX CALL @ 3800 - BANK OF
PREMIUM PAYABLE 06/30/22 VAGLB Hedge - Macro Hedge........ N/A........ E.oee AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/09/2020.... | 06/30/2022.... | ...ccvvvvereeeee ....80,712,000 | 3,800.00 754,504 || ... 754,504 | ....... 754,504 3
CREDIT SUISSE
MXEA IDX CALL @ 2250 06/30/23. | VAGLB Hedge - Macro Hedge........ N/A........ E.oee FB INT E58DKGMJYYYJLN8C3868.... | 06/11/2020.... | 06/30/2023.... | cvvovvvrvvnens ..11,502,990 | 2,250.00......... [ ceoverrrerirerieries | rvriraes 211,358 | ..o | i, 217,923 | .o | oo 217,923 6,565 3
S&P IDX CALL @ 3500 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ Eoee AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/11/2020.... | 06/30/2021.... | ..occvvvvevennee ....91,473,600 | 3,500.00......... 704,695 || ... 704,695 | ....... 704,695 3
BANK OF
NDX IDX CALL @ 12500 06/28/24.. | VAGLB Hedge - Macro Hedge........ N/A........ E.ceo AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/15/2020.... | 06/28/2024.... | ..vovvvvenec ....15,071,843 | 12,500.00....... | coverervreerriernis | crverens 896,980 | ...ooorvvvierriii [ v 1,883,006 | ..... ....1,883,006 |....... 986,026 3
BANK OF
S&P IDX CALL @ 3900 06/28/24.... | VAGLB Hedge - Macro Hedge........ N/A........ Eoee AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/15/2020.... | 06/28/2024.... | ..ooonvvvenec ....57,305,520 | 3,900.00......... | coveererrererrreeniens | oo 2,840,738 | ..o [ s 4,087,376 |..... ...4,087,376 | ....1,246,637 3
BANK OF

NDX IDX CALL @ 12750 06/30/25.. | VAGLB Hedge - Macro Hedge........ N/A........ E... AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/16/2020.... | 06/30/2025.... | ....cvvvvevvenee ....12,788,231 | 12,750.00....... | ccovvvvvererrriiriens | e (OZXCR: 71V I I 1,676,970 | ... ....1,676,970 633,130 3
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
CREDIT SUISSE
NDX IDX CALL @ 12500 06/30/27.. | VAGLB Hedge - Macro Hedge........ N/A........ E.. FBINT E58DKGMJYYYJLN8C3868.... | 06/17/2020.... | 06/30/2027.... | cooovvvverviens | cevees 9,134,450 | 12,500.00....... [ covvoerrrereririnnns [ e 1,060,168 | ....cvoeveecriines | v 1,576,469 |..... ..1,576,469 | ....... 526,301 3
CREDIT SUISSE
S&P IDX CALL @ 4000 06/30/27.... | VAGLB Hedge - Macro Hedge........ N/A........ E.... FBINT E58DKGMJYYYJLN8C3868.... | 06/18/2020.... | 06/30/2027.... .|...35,647,800 |4,000.00......... [RUUUR [ 3,226,852 3,932,105 | ..... 3,932,105 | ...... 705,253 3
JP MORGAN
NDX IDX CALL @ 12500 06/30/26.. | VAGLB Hedge - Macro Hedge........ N/A........ E.... CHASE BANK 7THBGLXDRUGQFUS7RNEY7. | 06/17/2020.... | 06/30/2026.... | ...ovvvvereneee ....10,961,340 | 12,500.00....... | cooooevvveerirccris [ e 1,161,600 | coooveeecriees | i 1,699,942 | ... ....1,699,942 538,342 3
CREDIT SUISSE
S&P IDX CALL @ 4000 06/30/26.... | VAGLB Hedge - Macro Hedge........ N/A........ E.... FBINT E58DKGMJYYYJLN8C3868.... | 06/18/2020.... | 06/30/2026.... | ..vevvvvvvreeres ...41,701,200 | 4,000.00......... | cooeevrereniiinninns [ s 3,111,656 3,985,552 | ..... ...3,985,552 | ....... 873,896 3
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant .....6,033,000 |...17,220,433 | ......cccoovinnnnns 0 ] 45,348,862 |XXX| ..45,348,862 | ..21,259,269 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
S&P IDX PUT @ 2800 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... HSBC BANK USA  1IE8VN30JCEQV1H4R804..... | 07/12/2018.... | 06/20/2025.... .1..120,059,100 | 2,800.00......... (2,906,525) | *... | ...(2,906,525) | ....2,035,153 3
S&P IDX PUT @ 2800 - PREMIUM JP MORGAN
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... CHASE BANK 7THEGLXDRUGQFUS7RNEY7. | 07/13/2018.... | 06/20/2025.... | ...ccvvvvernnnee ..120,059,100 | 2,800.00......... (3,008,634) | ~... | ...(3,008,634) | ....2,027 554 3
RTY IDX PUT @ 1670 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... HSBC BANK USA  1IE8VN30JCEQV1HAR804..... | 08/02/2018.... | 06/20/2025.... | ..vcovevvvveenee ...90,461,520 | 1,670.00......... | cooooerereeriieniins | cevereeeiienisienins [ oo | s 7,512,670 |A... |....7,512,670 |...7,539,188 3
MXEA IDX PUT @ 1920 - CREDIT SUISSE
PREMIUM PAYABLE 06/19/26 VAGLB Hedge - Macro Hedge........ N/A........ E.... FBINT E58DKGMJYYYJLNBC3868.... | 08/16/2018.... | 06/19/2026.... | ..vcovvvvveenee ....96,662,224 | 1,920.00......... 5452510 |A... |...5452,510 | ...6,497,347 3
S&P IDX PUT @ 2850 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ N/A........ E.... SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018.... | 06/16/2028.... | .cvvvvevvevees ..118,041,300 | 2,850.00......... (2,275,367) | *... | ...(2,275,367) | ....1,897,718 3
S&P IDX PUT @ 2850 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ N/A........ E.... SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018.... | 06/16/2028.... .|..118,041,300 |2,850.00......... ...(1,976,900) | ~... | ...(1,976,900) | ....1,928,815 3
S&P IDX PUT @ 2900 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ N/A........ E... SACHS INTL W22LROWP2IHZNBB6K528... | 09/17/2018.... | 06/16/2028.... | .ccvvvvvevves ..116,023,500 | 2,900.00......... | coovvrvverrnrniiirens | o | e | v (1,137,535) | A... | ...(1,137,535) | ....2,026,552 3
MXEA IDX PUT @ 1600 - BARCLAYS
PREMIUM PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E... BANK PLC G5GSEF7VJP5I7T0UKS5573..... 10/30/2018.... | 12/18/2020.... | cevvvvrrncenne ..155,846,964 | 1,600.00......... | cooevrvrerrernriiiens | conrrrriiennenieens | e | coneeeeenes (7,155,283) | A... | ...(7,155,283) | ........ (82,871) 3
MXEA IDX PUT @ 1600 - JP MORGAN
PREMIUM PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ Eeee CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 10/30/2018.... | 12/18/2020.... | ...ccvvvvereenee ....77,923,482 | 1,600.00 (3,605,101) | A... | ...(3,605,101) | ........ (41,834) 3
MXEA IDX PUT @ 1675 - JP MORGAN
PREMIUM PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.oee CHASE BANK THEGLXDRUGQFUS7RNEY7. | 11/07/2018.... | 12/18/2020.... | ...cvvvvereenee ....75,140,501 | 1,675.00......... (2,851,078) | A... | ...(2,851,078) | ......... 62,637 3
S&P IDX PUT @ 2525 - PREMIUM
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.eee CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 11/07/2018.... | 12/18/2020.... .1..120,059,100 |2,525.00......... ...(4,848,747) [A... | ...(4,848,747) | ...... (987,883) 3
S&P IDX PUT @ 2750 - PREMIUM BANK OF
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ N/A........ Eoee AMERICA, NA BATYDEB6GKMZO031MB27.. | 11/09/2018.... | 12/19/2025.... | ..oocvvvverennee ..122,749,500 | 2,750.00......... (2,130,701) | *... | ...(2,130,701) | ....2,093,448 3
RTY IDXPUT @ 1350 - PREMIUM GOLDMAN
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.eo SACHS INTL W22LROWP2IHZNBB6K528... | 11/27/2018.... | 12/18/2020.... | ccccvvvvvvvee ..101,015,364 | 1,350.00......... | covererrerererreriens | ceerieernineniinenens | overeinenienesiinens | cevereeens (4,048,877) | A... | ...(4,048,877) | ....... 378,303 3
RTY IDX PUT @ 1370 - PREMIUM GOLDMAN
PAYABLE 03/19/21 VAGLB Hedge - Macro Hedge........ N/A........ Eoee SACHS INTL W22LROWP2IHZNBB6K528... | 11/28/2018.... | 03/19/2021... | ccvvvvvvvnnes ...99,507,672 | 1,370.00......... (2,119,379) | M. |...(2,119,379) | ....2,009,499 3
S&P IDX PUT @ 3360 12/18/20...... VAGLB Hedge - Macro Hedge........ N/A........ E.... HSBC BANK USA 1IE8VN30JCEQV1H4R804..... | 09/17/2020.... | 12/18/2020.... | ..ccovvvvieenes ..109,297,500 | 3,360.00......... | coverereernenreneniens [ cereee 5,590,000 v 5,376,340 | ... ...5,376,340 |...... (213,660) 3
0169999999. Total-Purchased Options-Hedging Other-Put Options. 0 ... 5,590,000 L0 [ (19,722,606) [XXX] .(19,722,606) | ..27,169,966 0 0 0 XXX XXX
021 ). Total-Purchased Options-Hedging Other. ......6,033,000 | ....22,810,433 0 25,626,256 |XXX|..25,626,256 |..48,429,235 0 0 0 XXX XXX
Purchased Options - Other - Call Options and Warrants
HIBERNATION HOLDING CO....... | 0613012014, o] o]
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
TURBO CAYMAN = WTS #1....ooovvs [ coerriererressnessessiessesssssssssssesssssnes | cossesssssnes | coseeveenns 06/30/2009.... 123 0 | oo [ e [ e | e
MES PARTNERS INC - WTS.....ccov. | covvrmmerrmmmmerresseeressmnessesssessesssssesssses | wessmensssenes | wernennes 09/22/2020.... | coovvcvcrrssieenees | weverinsiinnes | srveneens 279,423 0]... 0 0
WILSHIRE NEW YORK
PARTNERSIIILP | essssmsssssnnssssssnssssssnnsees | ceessnneenes | eennnennes 12/28/2000.... 16 | i [ o | s | s | s
0369999999. Total-Purchased Options-Other-Call Options and Warrant; 0 0 0 0 |XXX| 0 0 0 0 0 0 XXX XXX
0429999999. Total-Purchased Options-Other. 0 0 0 0 [XXX| 0 0 0 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant; ......6,033,000 |...17,220,433 | ...ccocvvvvinnnnns 0 ] 45,348,862 XXX ..45,348,862 | ..21,259,269 0 0 0 0 XXX XXX
0449999999. Total-Purchased Options-Put Options 0 ... 5,590,000 ..o 0 ] (19,722,606) |XXX| .(19,722,606) | ..27,169,966 0 0 0 0 XXX XXX
0499999999. Total-Purchased Option ......6,033,000 | ....22,810,433 0 25,626,257 |XXX| ..25,626,257 | ..48,429,235 0 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
BANK OF
NDX IDX CALL @ 4400 06/30/23.... | VAGLB Hedge - Macro Hedge........ N/A........ E.... AMERICA, NA BATYDEB6GKMZO031MB27.. | 04/17/2020.... | 06/30/2023.... | ...vvvvvvereenee ...17,355,456 | 4,400.00......... | coooovveeeriirerins | e (6,574,000 | ...vvveeumrrerireens | e (10,484,649) | ..... .(10,484,649) | ...(3,910,649) 3
BANK OF
NDX IDX CALL @ 4700 06/30/22.... | VAGLB Hedge - Macro Hedge........ N/A........ E.... AMERICA, NA BATYDEB6GKMZO031MB27.. | 05/19/2020.... | 06/30/2022.... | ...ovvvvereneee ....20,506,841 [ 4,700.00......... | ccoverrrrererrrirrens [ woree (8,399,263) | ....ovvvvverrerieens | v (11,911,097) | ..... .(11,911,097) | ...(3,511,833) 3
CREDIT SUISSE
MXEA IDX CALL @ 850 06/30/22... | VAGLB Hedge - Macro Hedge........ N/A........ E.... FBINT E58DKGMJYYYJLNSC3868.... | 05/27/2020.... | 06/30/2022.... | vvvevvevvreenee ....13,506,737 | 850.00........cc. | coveerieeriienins | e (5,964,286) | .....cooovrrrrereres | v (6,940,917) | ..... ..(6,940,917) | ...... (976,632) 3
S&P IDX CALL @ 1550 - BANK OF
PREMIUM PAYABLE 06/30/23 VAGLB Hedge - Macro Hedge........ N/A........ E.... AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/04/2020.... | 06/30/2023.... | ...covvvvereneee ....67,260,000 | 1,550.00......... (5,244,652) | A... | ...(5,244,652) | ...(5,244,652) 3
MXEA IDX CALL @ 925 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ E.... FBINT E58DKGMJYYYJLN8C3868.... | 06/05/2020.... | 06/30/2021.... | cevevvevvreenee ....15,584,696 | 925.00. (102,188) [ A... | ..... (102,188) | ...... (102,188) 3
JP MORGAN
S&P IDX CALL @ 1600 06/30/25.... | VAGLB Hedge - Macro Hedge........ N/A........ E... CHASE BANK 7THEGLXDRUGQFUS7RNEY7. | 06/05/2020.... | 06/30/2025.... | ...ocvvvvereeeee ....48,427,200 | 1,600.00......... | coovvvvrrreerririnnns +:(22,057,920) | covvveoeriieennens [ e (24,181,505) | ..... .(24,181,505) | ...(2,123,585) 3
NDX IDX CALL @ 4925 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/08/2020.... | 06/30/2021.... ...23,749,571 | 4,925.00 (3,144,282) | A... | ...(3,144,282) | ...(3,144,282) 3
S&P IDX CALL @ 1600 - BANK OF
PREMIUM PAYABLE 06/30/22 VAGLB Hedge - Macro Hedge........ N/A........ E... AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/09/2020.... | 06/30/2022.... | ...ocvvvvereenee ....80,712,000 | 1,600.00 (3,540,854) | A... | ...(3,540,854) | ...(3,540,854) 3
CREDIT SUISSE
MXEA IDX CALL @ 925 06/30/23... | VAGLB Hedge - Macro Hedge........ N/A........ E.eee FBINT E58DKGMJYYYJLN8C3868.... | 06/11/2020.... | 06/30/2023.... | ceconvevereeene 11,502,990 [ 925.00......c00e | coverereernenireniies | oo (4,650,000) | ...voooovreiieenns | e (5,239,169) | ..... ..(5,239,169) | ...... (589,169) 3
S&P IDX CALL @ 1550 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ E.oeo AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/11/2020.... | 06/30/2021.... | ...cvvvvvereenee 91,473,600 | 1,550.00......... | coverrerrerereerennens | ceerrmereinenisenees | overeineeieeneinens | cereeeeens (6,988,788) | A... | ...(6,988,788) | ...(6,988,788) 3
BANK OF
NDX IDX CALL @ 4800 06/28/24.... | VAGLB Hedge - Macro Hedge........ N/A........ E.oee AMERICA, NA B4TYDEB6GKMZO031MB27... | 06/15/2020.... | 06/28/2024.... | ccvevvvvrnece ....15,071,843 | 4,800.00......... | ceoerereereerrreniires | e (6,589,216) | ....coooovvreienns | e (8,607,951) | ..... ...(8,607,951) | ...(2,018,735) 3
BANK OF
S&P IDX CALL @ 1550 06/28/24.... | VAGLB Hedge - Macro Hedge........ N/A........ Eoee AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/15/2020.... | 06/28/2024.... | ccvevvvernece ...57,305,520 | 1,550.00......... | covevrerrerrrrrrennens 1(25,248,338) | ....ooveerrierins [ s (29,519,438) | ..... .(29,519,438) | ...(4,271,100) 3
BANK OF
NDX IDX CALL @ 5000 06/30/25.... | VAGLB Hedge - Macro Hedge........ NA........ E..... AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/16/2020.... | 06/30/2025.... | ...vvovereenne ...12,788,231 | 5,000.00......... [ coveerrerierierins | cored (CZ020) ) [ IR (7,120,174) | ..... ..(7,120,174) | ...(1,377,934) 3
CREDIT SUISSE
NDX IDX CALL @ 5000 06/30/27.... | VAGLB Hedge - Macro Hedge........ N/A........ E.ceo FBINT E58DKGMJYYYJLN8C3868.... | 06/17/2020.... | 06/30/2027.... | cooovveercrrens | cevene 9,134,450 | 5,000.00......... [ coovrrererrererrreens | conee (4,194,384) | ..o | e (5,106,287) | ..... ...(5,106,287) | ..... (911,903) 3
JP MORGAN
NDX IDX CALL @ 5000 06/30/26.... | VAGLB Hedge - Macro Hedge........ N/A........ Eoee CHASE BANK TH6GLXDRUGQFUS7RNEYT. | 06/17/2020.... | 06/30/2026.... | covovvvvvenece ...10,961,340 | 5,000.00......... | coverereerrrrereriires | e (5,088,000) | ...ooooeumrvieirenns | e (6,113,218) | ..... ...(6,113,218) | ...(1,025,218) 3
CREDIT SUISSE
S&P IDX CALL @ 1550 06/30/26.... | VAGLB Hedge - Macro Hedge........ N/A........ E... FB INT E58DKGMJYYYJLN8C3868.... | 06/18/2020.... | 06/30/2026.... | ..covvvevecene ...41,701,200 | 1,550.00......... | coveererrerrrrerennens (18,974,604) | ...ooovvvrers [ s (21,241,555) | ..... .(21,241,555) | ...(2,266,951) 3
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1 2 4 5 6 7 8 9 10 12 14 16 18 20 22 23
Current Year Hedge
Type(s) Initial Cost of C Total Foreign Adjustment to Credit Effectiveness
of Date of Strike Price, Undiscounted 0 Exchange Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Book/Adjusted d Change in Value of Reference | and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) (Received) Paid Carrying Value e Fair Value BJ/A.CV. Hedged Items Entity end (b)
CREDIT SUISSE
S&P IDX CALL @ 1550 06/30/27.... | VAGLB Hedge - Macro Hedge. FBINT E58DKGMJYYYJLN8C3868.... | 06/18/2020.... | 06/30/2027.... ....35,647,800 | 1,550.00. . |.(16,179,416) 18,089,567) | ..... | .(18,089,567)
S&P IDX CALL @ 3360 12/18/20.... | VAGLB Hedge - Macro Hedge........ HSBC BANK USA 1IE8VN30JCEQV1H4R804..... | 09/17/2020.... | 12/18/2020.... . [.-109,297,500 | 3,360.00......... | cooevvieeniiicnins e (5,590,000) ... (5,165,907) ...(5,165,907)
0649999999. Total-Written Options-Hedging Other-Call Options and Warr: .(135,251,667) (178,742,199) (178,742,199) 0 0 XXX XXX
Written Options - Hedging Other - Put Options
SWPTN: 15Y RTP 3ML(3.08%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ A.... CHASE BANK 7THBGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/28/2028.... | ..oovvvvernenee ...10,000,000 |3.09................ (184,010) | ..... | ...... (184,010)
SWPTN: 20Y RTP 3ML(3.04%) JP MORGAN
02/28/28 VAGLB Hedge - Macro Hedge........ CHASE BANK THEGLXDRUGQFUS7RNEY7. | 02/27/2018.... | 02/28/2028.... 5,000,000 (118,135) | ....
SWPTN: 10Y RTP 3ML(3.21%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ A.... CHASE BANK 7THBGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/27/2025.... | .oovvvvverrnes | cevees 5,000,000 |3.21...ccccccuvunuee (17,680) | ..... | veveeree (17,680)
SWPTN: 15Y RTP 3ML(3.19%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ A.... CHASE BANK 7THEGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/27/2025.... | ..oovvvvernenee ...20,000,000 | 3.19................ (126,840) | ..... | ...... (126,840)
SWPTN: 20Y RTP 3ML(3.07%) JP MORGAN
02/27/25 VAGLB Hedge - Macro Hedge........ A.... CHASE BANK THEGLXDRUGQFUS7RNEYT. | 02/27/2018.... | 02/27/2025.... | ..oovvvveerens | cevees 5,000,000 |3.08................ (52,525) (52,525)
S&P IDX PUT @ 1400 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E.... HSBC BANK USA  1IE8VN30JCEQV1H4R804..... | 07/12/2018.... | 06/20/2025.... | ..vcovvvvvveene. ..120,059,100 | 1,400.00......... 489,396 B 489,396
S&P IDX PUT @ 1400 - PREMIUM JP MORGAN
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E.... CHASE BANK 7THEGLXDRUGQFUS7RNEY7. | 07/13/2018.... | 06/20/2025.... | ...ccvvvvernneee ..120,059,100 | 1,400.00......... 595,842 B I 595,842
RTY IDX PUT @ 835 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E.... HSBC BANK USA  1IE8VN30JCEQV1H4R804..... | 08/02/2018.... | 06/20/2025.... | v.vcovvvvveenee ...90,461,520 | 835.00............ (1,594,662) | ~... | ...(1,594,662)
MXEA IDX PUT @ 960 - PREMIUM CREDIT SUISSE
PAYABLE 06/19/26 VAGLB Hedge - Macro Hedge........ E... FB INT E58DKGMJYYYJLN8C3868.... | 08/16/2018.... | 06/19/2026.... | ..vcovvvveenee ....96,662,224 | 960.00 (970,883) [A... | ...... (970,883)
S&P IDX PUT @ 1425 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ Eeee SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018.... | 06/16/2028.... | .ccvvvvvvves ..118,041,300 | 1,425.00......... 757,294 B 757,294
S&P IDX PUT @ 1425 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ E... SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018.... | 06/16/2028.... | .ccvvevvvvves ..118,041,300 | 1,425.00......... 508,782 B I 508,782
S&P IDX PUT @ 1450 - PREMIUM GOLDMAN
PAYABLE 06/16/28 VAGLB Hedge - Macro Hedge........ E.eee SACHS INTL W22LROWP2IHZNBB6K528... | 09/17/2018.... | 06/16/2028.... | .ccvvovvvvves ..116,023,500 | 1,450.00 497,164 B 497,164
S&P IDX PUT @ 1375 - PREMIUM BANK OF
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ Eoee AMERICA, NA BATYDEB6GKMZO031MB27.. | 11/09/2018.... | 12/19/2025.... | ..oocvvvverennee ..122,749,500 | 1,375.00......... 346,065 B 346,065
GOLDMAN
RTY IDX PUT @ 1370 03/19/21..... VAGLB Hedge - Macro Hedge........ E.oee SACHS INTL W22LROWP2IHZNBB6K528... | 01/21/2020.... | 03/19/2021.... | ccvvvvevvvres 99,507,672 | 1,370.00......... | covvrevrermrerreniires | ceen (2,161,500) (4,921,763) ...(4,921,763)
JP MORGAN
MXEA IDX PUT @ 1600 12/18/20... | VAGLB Hedge - Macro Hedge........ CHASE BANK THEGLXDRUGQFUS7RNEY7. | 01/21/2020.... | 12/18/2020.... | .. . ..233,770,446 | 1,600.00......... | ceooverrerererrrerires | e (1,634,661) | ... (2,347,389) ...(2,347,389)
BARCLAYS
S&P IDX PUT @ 2525 12/18/20...... VAGLB Hedge - Macro Hedge........ Eoee BANK PLC G5GSEF7VJP5I7TOUKS573..... 01/21/2020.... | 12/18/2020.... | cvvvoonvveenees ..120,059,100 | 2,525.00......... | ceverereerrevereriies | ceen (1,026,732) | cooovvveereererines | e (583,495) | ..... | ..... (583,495)
JP MORGAN
MXEA IDX PUT @ 1675 12/18/20... | VAGLB Hedge - Macro Hedge........ E... CHASE BANK THEGLXDRUGQFUS7RNEY7. | 01/21/2020.... | 12/18/2020.... | ..occvvvverennee ...75,140,501 | 1,675.00......... | covvrereererrrireriens [ v (758,488) (1,146,321) ..(1,146,321)
BARCLAYS
RTY IDXPUT @ 1350 12/18/20..... | VAGLB Hedge - Macro Hedge........ E... BANK PLC G5GSEF7VJP5I70UK5573...... 01/21/2020.... | 12/18/2020.... | c.oovvvrriennes ..101,015,364 | 1,350.00......... [ coooervviivcinniciins [ e (1,602,640)| ... (2,580,965) ...(2,580,965)
0659999999. Total-Written Options-Hedging Other-PUt OPHONS. ...t s sesss s sesss st sttt e senssssssssnsssenssssnsssnssnenssensssenssenssnssesssensssssnsssensssesssssessssesssssenseenssssessees | ceene( 9y 110,100) | covee (7,184,021) | ... 11,450,126) .(11,450,126) 0 0 XXX XXX
0709999999. Total-Written Options-Hedging Other .(142,435,688) (190,192,325) (190,192,325) 0 0 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Total Written Options
0929999999. Total-Written Options-Call Options and Warrant 0 |.(135,251,667) ... (178,742,199) [XXX|(178,742,199) | .(43,490,532) 0 0 0 0 XXX XXX
0939999999. Total-Witten OPHONS-PUL OPHONS. ......uuoriuusseiiiisssieriesssesssssseerresssseersssseeeeesssse eess e es e84 E £ EEE8 AR | ceves (3,110,100) | .....(7,184,021) | ... .0 | .......(11,450,126) [XXX] .(11,450,126) | .(12,072,780) 0 0 0 0 XXX XXX
0989999999, TOI-VWIHHEN OPtONMS. ......vveesesirreessseersesssserseseeerassseseeseseesss s o6 8 EE R HEE8 LR AR | cires (3,110,100) | .(142,435,688) | .......covvvverunncd 0. (190,192,325) [XXX](190,192,325) | .(55,563,312) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Interest Rate
D PART BARCLAYS
SWP: 2.06%(3ML) 03/07/22.. .| Bond Portfolio.. |1 BANK PLC G5GSEF7VJP5I70UK5573..... | 03/05/2012.... | 03/07/2022.... | .. .|..150,000,000 |2.06%(3ML)...|. 1,263,369 ...3,972,359 .897,771
D PART
SWP: 2.12%(3ML) 03/13/22............ Bond Portfolio..............couwrveerrrreenns 1 A.... (0117 SH— LCZ7XYGSLJUHFXXNXD88.. | 03/09/2012.... | 03/13/2022.... | ..ovvvveerrenee ..150,000,000 | 2.12%(3ML)... | evvvrerrmrmreerrens | coverreeereemnnieneens | ceeeee 1,382,004 | ..o | e 156,298 | s [ s s [ [ s 902,906 | ..o 100/100.......
D PART
SWP: 1.99%(1ML) 03/20/22............ Bond Portfolio.............ccouerreerrrreenns 1 A.... (0117 S— LCZ7XYGSLJUHFXXNXD88.. | 12/20/2016.... | 03/20/2022.... | ..ovvvvvernenee ..380,000,000 | 1.99% (TML)... | evvvverrmrmrmerrens | corerreeermerennisnene | ceeeee 3,543,961 | ..o [ e 210,381,292 | oo [ i [ v | e | 2,302,447 | .o 99/100.........
D PART
SWP: 2.12%(3ML) 03/16/22............ Bond Portfolio.........cc.ccounrrreennnrieens 1 A.... CME......ccoirmnnnns LCZ7XYGSLJUHFXXNXD88.. | 12/20/2016.... | 03/16/2022.... | ...ovvveernnnes ..200,000,000 | 2.12%(3ML)... | ..vvvrermmmeenans | cosermeesseenniesnens | ceveee 1,825,734 25,566,504 | .o [ [ | | 1,207,284 | ...cccooennven. 99/100.........
0999999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Interest Rate 0 0 ... 8,015,067 ..24,066,452 0 0 0 0 [. 5,310,408 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity G Under SSAP No. 108 - Foreign Exchang
usb
CSWP: USD 5.97%(EUR 5.38%) | W9801LCS7 - VATTENFALL D PART JP MORGAN 5.97%(EUR
04/29/24 TREASURY AB 1 CHASE BANK THEGLXDRUGQFUS7RNEY7. | 08/25/2004.... | 04/29/2024.... | .. . 1.-12,223,235 5.38%)| . 370,000 452,420
usb
CSWP: USD 5.75%(EUR 5.38%) | W9801LCS7 - VATTENFALL D PART 5.75%(EUR
04/29/24 TREASURY AB 1 D........ HSBC BANK USA  1IE8VN30JCEQV1HAR804..... | 10/18/2004.... | 04/29/2024.... | ...covevvveene. ....15,511,267 5.38%)| cvvvorerrrrirennininn [ e [ s 136,289 | .o 950,400 |..... 1,435,003 | s [ e (601,800) [ ..ocovvevrenrreeren [ e | oo 146,760 | ....oovoerees 100/100.......
usb
CSWP: USD 5.79%(GBP 5.50%) | G7995PAA7 - SOUTH EASTERN | D PART JP MORGAN 5.79%(GBP
06/05/26 POWER NETWORKS PLC 1 D........ CHASE BANK THE6GLXDRUGQFUS7RNE97. | 10/20/2004.... | 06/05/2026.... | ....cvvvvereeeee ....21,920,860 5.50%) 321,680 6,401,535 |..... 1,934,452 | [ 392,985 | ..o | e | e 261,268 | ....cccoovveenn. 100/100.......
EUR
CSWP: EUR 10YLIBR(USD 5.84%) BARCLAYS 10YLIBR(USD
08/01/21 LD ..ovvevoooeereeienns N/A........ D........ BANK PLC G5GSEF7VJP5I7TOUKS573..... | 07/18/2006.... | 08/01/2021.... | ..oovvvvverennee ....93,693,784 5.84%) (5,745,034) | @. | .(10,076,966) | ................. (1) [ :3,761,250 | covoooevrecnns | e [ ceeeeenns 428,237 | .o 100/100.......
usb
CSWP: USD 3.00%(EUR 0.98%) | D8286#AAS8 - SIRONA DENTAL D PART JP MORGAN 3.00%(EUR
10/27/24 SERVICES GMBH 1 D....... CHASE BANK TH6GLXDRUGQFUS7RNEYT. | 10/05/2016.... | 10/27/2024.... | cevvooevvvereres | v 3,364,500 0.98%) | cvveveverrrerrerererin | ceverreriieeeinenees [ eereenens 50,948 | ....coocvennnd (157,950) | ... | cevverec (8,395) | evevureererereene | e (150,450) 33,966 100/100.......
usb
CSWP: USD 3.20%(EUR 1.34%) D PART 3.20%(EUR
10/31/26 031100H@2 - AMETEK INC........... 1 D CITIBANK, N.A.... E570DZWZT7FF32TWEFAT6.. [ 10/14/2016.... [ 10/31/2026.... | ..ecvvererreres | cevenn 3,303,000 1.34%)] ovvvererererrireeens [ e | e 45130 | .o (216,900) | ... | cervennd (UL 74) | R B (150,450) [ ...vvvovvererernes | cevrverernennines | ceveeenens 40,748 | ..o 100/100.......
usb
CSWP: USD 4.00%(EUR 1.84%) D PART 4.00% (EUR
12/07/27 BI550@AA9 - UMICORE SA......... 1 D.... CITIBANK, N.A.... E570DZWZT7FF32TWEFATS.. | 04/05/2017.... [ 12/07/2027.... | covvverevvenes | covens 5,331,571 ) | I cierernenn81,002 | i (531,678) | o [ o (228,921) I (250,750) [ ..vevvreenerennns | crrnnnrnnsrnnnns | e L LATE [ 100/100.......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 ..738,664 | ...........1,070,373 [XXX]...... (567,032) | . 1)]....2,499,286 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0] 8,753,732 ..23,499,420 ..(1)]....2,499,286 0 [ 6,408,513 XXX XXX
Swaps - Hedging Other - Interest Rate
DEUTSCHE
SWP: 3ML(5.68%) 05/23/26 OFFSET OFFSET BANK, AG TLTWFZYICNSX8D621K86.... | 05/19/2006.... | 05/23/2026.... .. 1..115,000,000 | 3ML(5.68%)... . (3,938,897) | .........(34,200,378) | ..... .(34,200,378) [ ...(6,901,271) | ccvveuurevrrinens | wevrerirernisenins [ vvererneriirseninn [ e 1,366,345
SWP: 3ML(5.64%) 06/06/21............ OFFSET...ooiirerieriesiieeesieniens OFFSET LCZ7XYGSLJUHFXXNXD88.. | 06/02/2006.... | 06/06/2021.... .. |...64,750,000 | 3ML(5.64%)...|. (2,284,364) | ... (2,389,538) | ..... 12,389,538 [ ... 1,199,358 | .....ocviueriinans | e [ e | e 267,401 | .. 1.
SWP: 3ML(5.64%) 06/06/21............ OFFSET . OFFSET LCZ7XYGSLJUHFXXNXD88.. | 06/02/2006.... | 06/06/2021.... | ...ccvvvverenece 227,750,000 | BML(5.64%)... | covvvrerverrrrererienn | ceereimeriereniiinenns | e (979,013) | ..ovveennd (1,024,088) | ..... ..(1,024,088) | ....... S14,011 | oo [ v | v | e 114,600 | ...covervvnnee T
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21.. .| OFFSET.. . | OFFSET INTL GGDZP1UYGU9STUHRDPA48 | 06/06/2006.... | 06/08/2021.... | .. ....28,000,000 | 3ML(5.66%)... | . (991,041) | ... (1,041,970) | ..... ..(1,041,970) | ....... 524,138 ..116,096
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21............ (01312551 DO OFFSET|C........ CAP SV GDWTXX03601TB7DW3UBY. | 06/14/2006.... | 06/16/2021.... | ...vvvveerreeee ....93,000,000 | BML(5.63%)... | vvvveerrrrrrerrens | ceervrrererreiinreenes | cened (3,298,586) | ........... (3,557,295) | ..... 1i(3,557,295) | ... 1,882,877 | .. [ v [ e | cevvienns 391,703 | ..o T
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21............ (01312551 DO OFFSET CAP SV GDWTXX03601TB7DW3UB9. | 06/14/2006.... | 06/16/2021.... ....46,500,000 | 3ML(5.63%)... . (1,649,293) | ... (1,778,647) | ..... L(1778,647) | ... 841,438 ..195,851
SWP: 3ML(4.12%) 09/01/40 OFFSET OFFSET LCZ7XYGSLJUHFXXNXD88.. |07/01/2011.... | 09/01/2040.... . 5,100,000 | 3ML(4.12%)...|. (115,283) | ... (2,913,856) | ..... ...(2,913,856) | ...(1,106,205) .r..113,852 1.
SWP: 3ML(3.58%) 09/01/40 OFFSET OFFSET LCZ7XYGSLJUHFXXNXD88.. | 08/03/2011.... | 09/01/2040.... | ..oovvrvernenee ....15,600,000 | 3ML(3.58%)... (289,423) | ........... (7,340,632) | ..... 1i(7,340,632) | ...(3,267,986) | ...cvvvveunrrerrans [ errerrrerinenrninnn [ e | ceevienns 348,253 | ... T
MORGAN
SWP: 3ML(2.19%) 02/01/21............ (013125513 DO OFFSET [A........ STANLEY CAP  17331LVCZKQKX5T7XV54..... 08/23/2011.... | 02/01/2021.... | cvveerverrirnns [ o 6,000,000 | 3BML(2.19%)... | ..rvevreermermererrns | oreerereemmerennennes | wevveeend (48,963) (38,488) | ..... (38,488) | ........ (10,172) [ cooorereerrverrens | crvernmnrriinseenes | ceveennensinnnes | ceevereenns 17486 | ..o T
SWP: 2.06%(3ML) 02/01/21............ (01312531 DO OFFSET [A........ CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 11/02/2011.... | 02/01/2021.... | ceveorververerns [ e 6,000,000 | 2.08% (3ML)... | ccovvvvverrermrrerrens | coeveerisrernniarenns | ceveereennc 43,226 35,939 |..... 35,939 | ... 15,808 [ ..o | e [ s [ e 17486 | ..o T
JP MORGAN
SWP: 3ML(2.88%) 09/01/40 OFFSET OFFSET [A........ CHASE BANK 7THEGLXDRUGQFUS7RNES7. | 11/10/2011.... | 09/01/2040.... | v.ovevvverrens | ceven 6,400,000 | 3ML(2.88%)... | ..oorvreermmrmmreernas | coveerereermereeninnes | v (CZRCTA I— (2,186,449) | ..... +.(2,186,449) | ...(1,292,244) | ..cvvvverririns [ v [ s | e 142,873 | ..o T
BARCLAYS
SWP: 2.51%(3ML) 05/23/26 OFFSET OFFSET|C........ BANK PLC G5GSEF7VJP5I7T0UK5573..... 11/17/2011.... | 05/23/2026.... | ovvvvrrncinne ..115,000,000 | 2.51%(BML)... | oevvvverrrverirens | coververereneerieeens | e 1,202,185 | .......... 13,642,434 | ..... 13,642,434 [...8,529,595 | .....cvvvvrvrrriins | v | v [ e 1,366,345 | ..o L PO
ROYAL BANK OF
SWP: 2.10%(3ML) 06/16/21............ (013125513 DO OFFSET|C........ SCOTLA RR3QWICWWIPCS8A4S074.. | 11/21/2011.... | 06/16/2021.... | vvvevvevvreenee ....93,000,000 | 2.10%(3ML)... 832,924 | ... 1,229,660 |..... ..1,229,660 | ....... T12,739 | oo [ | e | e 391,703 | ..o T
JP MORGAN
SWP: 2.16%(3ML) 06/06/21............ (01312551 DO OFFSET|C........ CHASE BANK 7THEGLXDRUGQFUS7RNEY7. | 11/17/2011.... | 06/06/2021.... | ..oovvvvverennee ....84,750,000 | 2.16% (BML)... | ..eovvvveererrereriens | coververernereriieens | cevveeees 597,303 852,597 |..... 852,597 | ....... 436,376 | ..oooovveerenriens | s | v [ e 267,401 | .. PO
JP MORGAN
SWP: 2.77%(3ML) 09/01/40 OFFSET OFFSET [A........ CHASE BANK 7THEGLXDRUGQFUS7RNEY7. | 12/05/2011.... | 09/01/2040.... | ..ovvvvvvereenee +...15,600,000 | 2.77%(BML)... | ovvvreererrrrerens | covereeisreerenirens | cevveeees 194214 | ... 5,016,241 | ... 15,016,241 [...3/126,428 | ...oocvvvvvecrrs | o | e [ e 348,253 | ..o | PO
BARCLAYS
SWP: 2.44%(3ML) 09/01/40 OFFSET OFFSET [A........ BANK PLC G5GSEF7VJP5I7TOUKS5573..... 07/02/2012.... | 09/01/2040.... | cvvoovverrrenne [ evees 5,100,000 |2.44%(3ML)... 50,918 | ... 1,326,816 | ..... ..1,326,816 | ....... 998,693 | ..ovvoeurrerrenns | e | e [ e 113,852 | oo PO
BARCLAYS
SWP: 2.44%(3ML) 09/01/40 OFFSET OFFSET [A........ BANK PLC G5GSEF7VJP5I7TOUKS573..... 07/02/2012.... | 09/01/2040.... | cvvveorvvernne [ wone 6,400,000 | 2.44%(3ML)... 63,897 | .o 1,665,024 | ..... 11,665,024 | ....1,253,262 | ....ooouvvencriens | e [ e [ e 142,873 | .o T
SWP: 3ML(2.81%) 04/11/24.. .. | OFFSET.. ... | OFFSET CME. wo LCZTXYGSLJUHFXXNXD8S.. | 04/09/2014.... | 04/11/2024.... o[ +++15,000,000 | BML(2.81%)... | ceverevrerereeremmeres | cerrmererreeemaeneens | rveeees (178,054) | .......... (1,345,249) | ..... ..(1,345,249) | ...... (657,837) ..140,942 L1
SWP: 3ML(2.81%) 04/11/24.. .. | OFFSET.. ... | OFFSET CME. w... LCZTXYGSLJUHFXXNXDS8S.. | 04/09/2014.... | 04/11/2024.... .. |....30,000,000 | 3ML(2.81%)... (356,108) (2,690,498) | ..... ..(2,690,498) | ...(1,315,675) ..281,885 L1
SWP: 2.57%(3ML) 04/11/24.. .| OFFSET.. . | OFFSET CME. . LCZ7XYGSLJUHFXXNXD88.. | 05/15/2014.... | 04/11/2024.... | .. B [ 9,000,000 | 2.57%(3ML)... 92,063 730,751 730,751 | ....... 406,412 ....84,565 L1
SWP: 2.60% (3ML) 04/11/24.. OFFSET.. OFFSET CME. LCZ7XYGSLJUHFXXNXD8S.. | 06/02/2014.... | 04/11/2024.... ....15,000,000 | 2.60%(3ML)... . ..156,680 1,232,948 1,232,948 674,725 ..140,942 1.
SWP: 2.60% (3ML) 04/11/24.. .. | OFFSET.. ... | OFFSET CME. «... LCZTXYGSLJUHFXXNXDS8S.. | 06/02/2014.... | 04/11/2024.... ....14,000,000 | 2.60%(3ML)... . ..146,234 11,150,751 ..1,150,751 | ....... 629,744 .131,546 1.
SWP: 2.66% (3ML) 04/11/24.. .. | OFFSET.. ... |OFFSET CME. wr LCZTXYGSLJUHFXXNXD88.. | 06/03/2014.... | 04/11/2024.... 7,000,000 | 2.66% (BML)... [ cvoorverrereerrirens | cermreeemmeniieeeis | ceverenees 74,898 | ..o 589,452 589,452 | ....... 313,623 65,773 1
SWP: 2.01%(3ML) 06/06/21.. .. | OFFSET.. ... | OFFSET CME. w... LCZTXYGSLJUHFXXNXDS8S.. | 12/20/2016.... | 06/06/2021.... .| ....27,750,000 |2.01%(3ML).. 224,872 337,287 337,287 | ... 219,278 | oo [ v | v | e 114,600 | ...covcrvvnnee T
SWP: 2.00% (3ML) 06/08/21.. .. | OFFSET.. ... |OFFSET CME. w... LCZTXYGSLJUHFXXNXDS8S.. | 12/20/2016.... | 06/08/2021.... | .. ....28,000,000 | 2.00%(3ML).. 222,966 339,833 339,833 |...... 224,013 ..116,096 NEN
SWP: 2.01%(3ML) 06/16/21.. .| OFFSET.. . | OFFSET CME. . LCZ7TXYGSLJUHFXXNXD88.. | 12/20/2016.... | 06/16/2021.... | .. ....46,500,000 | 2.01%(3ML)... ..386,818 586,873 86,873 385,298 ..195,851 S
D PART
SWP: 2.57%(3ML) 10/03/47............ Bond Portfolio............cccuevererrreennens 1 Cur CME.....coiir LCZ7XYGSLJUHFXXNXD8S.. | 09/29/2017.... | 10/03/2047.... | ccvvorvvvrnece +..75,000,000 | 2.57% (BML)... | coveererverereerennene | cevermerrenennienees | cvvreenne T45,787 | .......... 26,341,854 | ..... 126,341,854 | 18,596,316 | ....coeuuervrrreens | verrrrerirnnnninens | cerverirneniinnns | e 1,949 447 | ..ovvvieen. 2eeins
D PART
SWP: 2.51%(3ML) 10/05/67............ Bond Portfolio............cccerverenerienens 1 Cur CME......oimer LCZ7XYGSLJUHFXXNXD8S.. | 09/29/2017.... | 10/05/2067.... | ccvverevvrvnece ..250,000,000 | 2.51% (BML)... | covermrevererrerreine | verevrremierereinnenies | oreevsenisseninenss | overvine 79,675,603 | ..... 79,675,603 |..59,811,598 | ....oouivevrrrins | verrrnerinenrirnens | cevnerineniinenns | o 8,573,564 | ..o 2eeins
D PART
SWP: 2.56%(3ML) 10/03/47............ Bond Portfolio.............cccouvrvevnnnrienes 1 Cuees CME.....ccoooiimnnnnns LCZ7XYGSLJUHFXXNXD88.. | 09/29/2017.... | 10/03/2047.... | .oovvvvernneee ....52,000,000 | 2.56% (3ML)... | ..rvvveererriininns | coverviirinnnsiiiiens | cevvieees 515,324 | ......... 18,206,806 |..... ..18,206,806 | ..12,887,476 | ....coovvreecrrins | cevviverineriinens | e | e 1,351,616 | ..covvren. 2eeeins
SWP: 2.56%(3ML) 10/03/47.. .. | Bond Portfolio. CME. w... LCZTXYGSLJUHFXXNXDS8S.. | 09/29/2017.... | 10/03/2047.... . |..-70,000,000 |2.56%(3ML)...|. 690,818 |.........24,415578 | ..... 24415578 | 17,338,700 | ...ovouerernrrins | cerrrrerirnenninens | cernerineniinenns | e 1,819,484
SWP: 2.57%(3ML) 04/25/29.. .| VAGLB Hedge - Macro Hedge. CME. . LCZ7TXYGSLJUHFXXNXD88.. | 04/23/2019.... | 04/25/2029.... ..140,000,000 | 2.57%(3ML)... |. 1,455,441 | ..........23,060,381 |..... ..23,060,381 | ..14,640,984 | .......coovovvrvnns | cerrrrverinnniiinens | s | 2,049,531
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 5 6 7 8 9 10 1 12 13 14 15 17 18 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of [ Unrealized Total Foreign Adjustment to Credit Effectiveness
Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
SWP: 1.05%(3ML) 03/04/30... VAGLB Hedge - Macro Hedge........ w... LCZTXYGSLJUHFXXNXDS8S.. | 03/02/2020.... | 03/04/2030.... ..140,000,000 | 1.05% (BML)... | .eevrvreermermreerens | coverreisrreereeisnens | ceveeeenn 248,839 ...4,677,506 |..... i BTT,506 | oo [ i | e | e 2,149,597
SWP: 1.05%(3ML) 03/04/30... VAGLB Hedge - Macro Hedge........ . LCZ7XYGSLJUHFXXNXD88.. | 03/02/2020.... | 03/04/2030.... ..140,000,000 | 1.05%(3ML).. 250,449 | ...........4,703,535 | .... 703,535 | s [ [ e | e 2,149,597
SWP: 1.02%(3ML) 03/05/30............ VAGLB Hedge - Macro Hedge........ LCZ7XYGSLJUHFXXNXD88.. |03/03/2020.... | 03/05/2030.... ..140,000,000 | 1.02% (BML)... | .eeerereermermreerens | coverressmreereessnens | cevveeeen 200,064 |.......... 4,274,253 | ..... B 274,253 | o [ i e | e 2,149,909
SWP: 1.01%(3ML) 03/05/30... VAGLB Hedge - Macro Hedge........ w.. LCZTXYGSLJUHFXXNXDS8S.. | 03/03/2020.... | 03/05/2030.... ..140,000,000 | 1.01%(3ML) 198,062 4241709 | ... 281709 | s [ | e | e 2,149,909
SWP: 0.78%(3ML) 03/10/30... VAGLB Hedge - Macro Hedge........ . LCZ7XYGSLJUHFXXNXD88.. | 03/06/2020.... | 03/10/2030.... ..140,000,000 | 0.78%(3ML) . 157,543 |.... 1,196,430 |..... 2 1196,430 | s [ e | e 2,151,470
SWP: 0.78%(3ML) 03/10/30............ VAGLB Hedge - Macro Hedge........ LCZ7XYGSLJUHFXXNXD88.. |03/06/2020.... | 03/10/2030.... ..140,000,000 | 0.78% (BML)... | ..eevvvreermrerrerrens | coverversrrererisrens | cevveeees 156,761 | ........... 1,183,391 | ... 183,391 | [ e | e 2,151,470
SWP: 0.64%(3ML) 03/11/30... VAGLB Hedge - Macro Hedge........ w... LCZTXYGSLJUHFXXNXDS8S8.. | 03/09/2020.... | 03/11/2030.... ..140,000,000 | 0.84% (3ML)... | vvvverrrmerierens | coerrrrerrerneiesenns | ceveerennn 88,204 |.............d (668,430) | ..... | ......(668,430) | ...... (668,430) [ ...oovvvreerrerres [ i [ e | e 2,151,782
SWP: 0.63%(3ML) 03/11/30... .| VAGLB Hedge - Macro Hedge........ . LCZ7XYGSLJUHFXXNXD88.. | 03/09/2020.... | 03/11/2030.... ..140,000,000 | 0.63%(3ML).. 86,649 (694,511) | ..... | ......(694,511) | ...... {(SISZ XX D) [N [OPIORIONY [TRPROITY OO 2,151,782 |....
1119999999. Total-Swaps-Hedging Other-Interest Rate 0 0. (5,130,725) | ........ 158,843,626 |XXX] 150,325,384 0 0 0 |...39,943,730 XXX XXX
Swaps - Hedging Other - Credit Default
CREDIT
CDS: CAMPBELL SOUP CO (CPB) | 134429AG4 - CAMPBELL SOUP GOLDMAN EVENT(5.00%
PAY 5.00% co SACHS INTL W22LROWP2IHZNBB6K528... | 03/02/2016.... | 06/20/2021.... B [ 5,742,000 )| (1,343,436) | .... (218,515) | .... ..(205910) | ..... [ ......(205,910) | ......... 10,344 190,209 2 100/100.......
CREDIT
CDS: COX COMMUNICATIONS GOLDMAN EVENT(1.00%
(COXENT) PAY 1.00% VARIOUS........ooovveerrrierrerieennees SACHS BANKU  KD3XUN7C6T14HNAYLUO2... | 09/21/2016.... | 12/20/2021.... | veveorevvreenee ....17,000,000 ] p— 75,221 | oo [ s (129,389) | ...ovvvveeeee (193,183) | ..... | ......(193,183) | ....... 116,814 | oo (10,757) 2 95/100.........
CREDIT
CDS: COX COMMUNICATIONS CREDIT SUISSE EVENT(1.00%
(COXENT) PAY 1.00% VARIOUS.......cooovvirriserririsnnnnnes FBINT E58DKGMJYYYJLNSC3868.... | 09/21/2016.... | 12/20/2021.... | covevvvvvvreenee ....17,000,000 )] 75221 | oo [ (129,389) | ..ooovveeeee (193,183) | ..... | ......(193,183) | ....... 116,814 | .o (10,757) 2 95/100.........
1129999999. Total-Swaps-Hedging Other-Credit DEAUIR......... ... iesiiies st eooiiisssssseeses s s e f £ EE8 LRSSt | ceres (1,192,994) | oo 0. (477,293) | ..o (592,277) [XXX] ......(592,277) | ....... 243972 | oo 0 168,694 |.............. (V) 0 XXX XXX
Swaps - Hedging Other - Other
JP MORGAN GMWB
SWP: GMWB (0.25%) 06/30/57...... VAGLB Hedge - Macro Hedge........ CHASE BANK THEGLXDRUGQFUS7RNEY7. | 07/02/2007.... | 06/30/2057.... ..892,156,436 (0.25%)] .. B (1,861,614) | ..........20,905,349 | ..... ..10,113,328 ....27,050,370
JP MORGAN GMWB
SWP: GMWB (0.52%) 06/30/57...... VAGLB Hedge - Macro Hedge........ CHASE BANK 7THEGLXDRUGQFUS7RNEY7. | 04/17/2008.... | 06/30/2057.... | ..ocvvvvervnnee ..892,156,436 [(( R4 | O R O (3,852,564) | ..........11,828,763 | ..... ..11,286,775 227,050,370 [ oo | B
1159999999. Total-Swaps-Hedging Other-Other. 0 0. (5,714,178)| ..........32,734,112 |XXX] ..21,400,103 0 0 0 |....54,100,739 XXX XXX
1169999999, TOtal-SWAPS-HEAGING DN . ..ot ieeeerieeieeseiisseresse e eesseses s seess s res s e oe0s o888 R84 £ 48R 80811 E 440810 E 40084 4EE 0008 £E1eEEE AR f LR E AR E LR E AR LRkttt nenisenes | e (1,192,994) | ..o 0 ]..(11,322,196) | ........ 190,985,460 |XXX| 171,969,459 | ...oovvoverrennnd 0 168,694 | ..o 0 |....94,044,469 XXX XXX
Swaps - Replications - Interest Rate
91278*AY0 - BOND WITH
SWP: 3.19%(3ML) 09/25/48............ INTEREST RATE SWAP CME. LCZ7XYGSLJUHFXXNXD88.. | 09/21/2018.... | 09/25/2048.... | ...cvvvvernnnee ....85,000,000 | 3.19%(BML)... | vvvvvvrrrviirrens | covervivirnssiniieens | e 1,312,618 | covveeevvvcvverriiiens | cevee | W43,814,326 [ oo [ [ i | v [ oo 2,249,109 [ oo | e
91283#DN0 - BOND WITH
SWP: 2.13%(3ML) 06/10/29............ INTEREST RATE SWAP CME LCZ7XYGSLJUHFXXNXD88.. | 06/06/2019.... | 06/10/2029.... | ccvervvvvnece ..:50,000,000 | 2.13% (BML)... | cvvevuervererrerennene | ceverrrereerneeneenees | ceverennct 456,982 | ...ceeereereneriinens | e | 08,826,147 | oo [ | e [ e [ s 737,336 | oo | ceverieerinciin
91283#DN0 - BOND WITH
SWP: 2.14%(3ML) 06/10/29............ INTEREST RATE SWAP CME LCZ7XYGSLJUHFXXNXD88.. | 06/06/2019.... | 06/10/2029.... | ccvervvvenece ...50,000,000 | 2.14% (BML)... | cvvevrerrererrerennene | cevrrererrerenneenees [ ceerreenct 458,107 | ..ovveereerererinnens | weee | 208,439,043 | oo [ v | e [ e [ s 737,336 | oo | e
91283#HD8 - BOND WITH
SWP: 1.13%(3ML) 06/08/50............ INTEREST RATE SWAP CME LCZ7XYGSLJUHFXXNXD88.. | 06/04/2020.... | 06/08/2050.... | ....vvveerunnee ..110,000,000 | 1.13%(3ML)... 283,100 | ..ovococenvicnncnniinnns [ evnee [ eereenns81,728) [ i | i | s [ 2,997,719 [ s
1179999999. Total-Swaps-Replications-Interest Rate 0 0 ... 2,510,807 | .covvvrevvrerrinrnn, 0 [XXX| 0 0 0 0 ... 6,721,500 XXX XXX
1229999999. Total-Swaps-Replication: 0 0 ... 2,510,807 | ooovvrviriiriiirinns 0 [XXX| 0 0 0 0f... 6,721,500 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate 0 0 5,395,149 | ........ 158,843,626 |XXX| 150,325,384 0 0 0 |...51,975,638 XXX XXX
1369999999, Total-SWaPS-Credit DEAUIL.............. it ohesiss s sss e84 00 8 00E 8 £00 804000 S8E0EE 8L | cried (1,192,994) | ..oovvvvvniienens 0 | (477,293) [ ..ovveneee (592,277) [XXX ......(692,277) | ....... 243972 | oo 0 168,694 | ..o (V] 0 XXX XXX
1379999999. Total-Swaps-Foreign Exchange 0 0 ] e 738,664 | ..........1,070,373 |XXX]......(567,032) | ...cvvvrrurrene (1)[...2,499,286 | ...cocoorerrenncd (V)] 0 . 1,098,105 XXX XXX
1 Total-Swaps-Other. 0 0 ... (5,714,178)| ..........32,734,112 |XXX| ..21,400,103 0 0 0 |....54,100,739 XXX XXX
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior

Year(s) Initial Current Year Hedge

Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness

Schedule /| of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception

Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. Accretion Hedged Items Exposure Entity end (b)
1409999999, TORAI-SWAPS. ...vvv1rreessssereeesseeresssseeesssseeeesss e esss s R RS0 L6180 E R4 EEE LRSS | cires (1,192,994) | oo 0 o (57,658) | ........ 192,055,833 |XXX| 271,082,669 | 171,969,458 | ....2,499,286 | ...... 168,694 | ..o 0 ..107,174,482 XXX XXX

Totals

1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 ... 8,753,732 | .cccovvnnne 1,070,373 [XXX]..23,499,420 |.....cccccoo. (1)]...2,499,286 | ...ooovrrnrennncd 0 [ 0 ... 6,408,513 XXX XXX
1709999999. Total-Hedging Other. ... 1,729,906 |.(119,625,255) | ...(11,322,196) | ..........26,419,391 |[XXX] ..26,419,391 | 164,835,382 | ......ccocreenn 0. 168,694 | ..o 0 |....94,044,469 XXX XXX
1719999999. Total-Replication 0 0. 2,510,807 |.... XXX ..56,597,788 0 0 0 0. 6,721,500 XXX XXX
1739999999, Total-Other 0 0 0 0 [XXX| 0 0 0 0 0 0 XXX XXX
1759999999. TOTAL ... 1,729,906 |.(119,625,255) | .......... (57,658) | .......... 27,489,765 |XXX| 106,516,600 | 164,835,381 |...2,499,286 |....... 168,694 | ... 0 |..107,174,482 XXX XXX

Code Description of Hedged Risk(s)

A INTEREST

B CREDIT

C DURATION

D CURRENCY

E EQUITY INDEX

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

1 This derivative is part of an offsetting relationship in which an open hedge was effectively terminated as a result of the Company entering into a new derivative with offsetting terms.

2 This derivative is part of a hedge program designed to adjust portfolio duration by either increasing or decreasing duration to approach a targeted level. For the nine months ended September 30, 2020, the hedge has been effective at achieving its objective.
3 This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities and contract revenues. For the nine

3 (cont)

months ended September 30, 2020, the hedge has been effective at achieving the enterprise economic objective.
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 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 | Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Book/Adjuste [ Cumulative Deferred to Adjust Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction d Carrying Variation Variation Basis of Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
MFSZ0..... | covvrerines 33 [ 1,650 |MSCI EAFE INDEX DEC 20....... VAGLB Hedge - Macro Hedge [N/A......... S 12/18/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8S.... [ 09/16/2020. | ....... 1,918.8000 | ....... 1,853.2000 | ........ 17,325 | e | s e [ e | e 108,240 | ...... 108,240 | ...... 261,360 | .oovvrernnnne L [ 50
NQZO....... | v 250 | ... 5,000 | NASDAQ 100 E-MINI DEC 20.... | VAGLB Hedge - Macro Hedge | N/A......... S 12/18/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD88.... | 09/16/2020. | ..... 11,450.2936 | ..... 11,407.2500 | ..... (347,500) | .vvvvevvrrerere [ rrvrrnrirerniinee | eerveieeeneirens [ v | e 215218 | ...... 215,218 |....4,000,000 | ....ccooerrrenee L - 20
RUSSELL 2000 EMINI CME
RTYZ0..... | oo 625 | ... 31,250 |DEC 20 VAGLB Hedge - Macro Hedge |N/A......... | 12/18/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD88.... | 09/16/2020. | ....... 3,040.4693 | ....... 3,008.8000 | ........ 81,250 | .ovvvriirinnins [ernrinniennnns | v | e | s 989,664 | ...... 989,664 |....3,625,000 |.......cccooouce. 1 I 50
16029999999. Total-Short Futures-Hedging Other. e EeEeeheEeieheeeseesesiesessesiehsseeseisesiesessesieieesesseiesiesesseseiessisseieesiees  SeeesesEeiseieesiesesiesiesesEiiesesiesesieieesesiiieseesissesieiessisiiiesiesiiesiesessisiiieisiesiisesiesessiseiisiesisiiiiiiiii | s (248,925)| .. ....1,313,123 |...1,313,123 |....7,886,360 XXX XXX
1649999999, TOtAI-SOT FULUIES.......c..cvieiesieeiete ettt etie i siet eesetessessetsssssesseesesesseseteeeeesesseesesesses et aeseesessesseseeses et aesessessessesessessntas | +4setassossessessesassessesassessessessesestessesassessesseseeseetetseseesetsee et eeses et aetee b et et et eeses et et ensebses et ensesetansensesssssnsensensntanes | ceses (248,925)| .. 1,313,123 |...1,313,123 |....7,886,360 XXX XXX
Totals
1709999999, TOtal-HEAGING OFNET. ...ttt ettt tis eissthseeeee et E e E e b Ef b £Ef 881 £ E £ E £ E L8 E 6 b8 £Hf L E e 0 E S E£E 8ot H1eEEEE oL E o R £EEeEE R L L b oL L EEE £ Ef£EE L E£EE 4L E b4 £E b £E b E 4L £E bbbttt | ceie (248,925)| .. ....1,313,123 |...1,313,123 |....7,886,360 XXX XXX
1759999999, TOTAL . ....oveieiveeeeteveteee e ee ettt s s s st es s s ssees tasssssssasssssassesse s s s s s e sas s e s s s e sse s s s s s se s e s e s s s e s s e s s e s se s s s e s e s s e sse s s s essesanaes  Saesiesassesessasesaese e e e ee A b e A s AR e AR a A SR b ALt b At s s s e s s eneesnsnas | beres (248,925) | .. 1,313,123 |...1,313,123 |....7,886,360 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BARCLAYS CAPITAL INC ..16,188,832 | ..(8,068,432) | ....8,120,400
TOAI NEE CASH DEPOSIES. ... ..e.ieeiessessresriseieseie etttk R HE 0o fE8EE b LR eE R0 E LR E LR R LR E 0L E L E L L EEE 0 E L E L L EEE L E L0 EE 0L E 0L E b0k ehb1eEE bbbttt ..16,188,832 | ..(8,068,432) | ....8,120,400
(a) Code Description of Hedged Risk(s)
E EQUITY INDEX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities and contract revenues. For the nine
1 (cont) months ended September 30, 2020, the hedge has been effective at achieving the enterprise economic objective.




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Traded Derivatives

[ oo [ oo | XXX

8030

0199999999. Aggregate Sum of Exchange Traded.. ....8,120,400 | 8,120,400 ..o | e (248,925) | ..7,886,360 | ... ...7,886,360
NAIC 1 Desig

BARCLAYS BANK PLC . G5GSEF7VJP5I70UK5573....... Y | ST I 668,024 ....16,634,274 (16,064,777) 0 20,606,632 (20,396,710) 0 2,949,078 | .ocvoreirns 2,850,551
BANK OF AMERICA, NA B4TYDEB6GKMZO031MB27.... | Y..cvovernce. Yot | e [ s 18,097,823 (88,692,586) 0 18,097,823 | .... (88,692,586) 0 0
CITIBANK, NoA. ..ot E570DZWZ7FF32TWEFATS.... 515,939 | .o, (5,597,325) 0 515,939 (5,152,293) (V1 SRR 129,710 | oo 0
CREDIT SUISSE FB INT E58DKGMJYYYJLN8C3868..... ..15,559,077 .(58,028,652) 0 15,559,077 (58,028,652) 0 0
DEUTSCHE BANK, AG 7LTWFZYICNSX8D621K86...... ..(34,200,378) 0 . (34,200,378) 0 21,366,345 | s 0
GOLDMAN SACHS BANK U.. KD3XUN7C6T14HNAYLUO2.... ...(193,183) (V1 UOORTRORURRIRTONRN BUSPOON (193,183) 0 0
GOLDMAN SACHS INTL W22LROWP2IHZNBB6K528.... U PP 1,763,240 | ..oovvvverrnees (16,685,731) 0 1,763,240 | .cooovvvierirnns (16,685,731) 0 0
HSBC BANK USA 1IEBVN30JCEQV1H4R804....... ...6,089,403 14,328,806 (9,667,094) 0 14,813,409 | .... ....(9,667,094) (V1 OO 146,760

JP MORGAN CHASE BANK...... 7HB6GLXDRUGQFU57RNE97... .24,760,000 ..63,125,766 (46,096,835 0 64,741,103 ..(45,947,280) .0 55,270,150

MERRILL LYNCH CAP 8SV.... GDWTXX03601TB7DW3U69... . . (5,335,942) 0 (5,335,942) 0

MERRILL LYNCH INTL GGDZP1UYGU9STUHRDP48.. | Y......cccoonce. | S (1,041,970) 0 (1,041,970) 0

MORGAN STANLEY CAP.. 17331LVCZKQKX5T7XV54....... Y Yoo | 89,000 [ i [ (38,488) L0 I OTOSROTOTUOPIRRRIOTIR IO (38,487) 0

ROYAL BANK OF SCOTLA. RR3QWICWWIPCS8A4S074... | V..o | SR cernnrerneneenn 1,670,000 [ oo 1,229,660 0 1,229,660 0

0299999999. Total NAIC 1 Designation . . ....131,254,585 | ..coovvvinns (281,642,961) 0 137,326,883 | ... (285,380,306) 0

0899999999. Aggregate Sum of Central ClearingNOUSE. .........c..vuviiriireriieiiiiniiissri s XXX XXX XXX | 270,639,350 | oo 196,944,942 | ....oovvvvinnnns (19,066,801) 0 273,636,824 | ...cooovirinns (19,066,801) | ..overvevecrenriniriininens 0

0999999999, GIOSS TOAIS. ...vurvererssereseessersseressees s seessees sttt nnissnssnnsensssensssnssnnsssnssensssssssnssnssssnssenssnsssenssssssssssnsensnns | consensennss 3OO TDTTT | wernvvrinriranens 336,319,927 | ..o (300,709,762) .8,120,400 410,963,707 | ..coooovnrnns (304,696,032) | ..oovvvnrinririninnieiiand 0

1. OffSet PET SSAP NO. B4......o.ieieieiiiieriisisiesi st snses

2. Net after right Of OffSEBE PEI SSAP IND. B4.......... ittt ettt ettt et st eestsesessesseesetenses | e8eesetasseeseeseeseseesee et eeseeseEseeeeseeseE et eeEeeseEseEeeseeseE et enteeseE et eeses et et ant et et et ensansessnsantessnsns | aesesssassessess 336,319,927 | ................ (300,709,762)
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
BANK OF AMERICA, NA B4TYDEB6GKMZO031MB27.. | Treasury 912810 RD 2 | TREASURY BOND......coooierrirrriericeissinenseninns 58,786,134 11/15/2043. | ..o
BANK OF AMERICA, NA B4ATYDEB6GKMZO031MB27.. | Treasury. 912810 SD 1 | TREASURY BOND.. 430,169 08/15/2048. | .
BANK OF AMERICA, NA B4TYDEB6GKMZO031MB27.. | Treasury 912810 SE 9 | TREASURY BOND.. 182,466 11/15/2048.
BANK OF AMERICA, NA B4ATYDEB6GKMZO031MB27.. | Treasury. 912810 SF 6 | TREASURY BOND.. 5,823,072 02/15/2049. | .
BANK OF AMERICA, NA B4TYDEB6GKMZO031MB27.. | Treasury 912810  SL 3 | TREASURY BOND......oeverrerrreirierieriesineeieenis 769,807 02/15/2050. | .
BANK OF AMERICA, NA B4ATYDEB6GKMZO031MB27.. | Treasury. 912828 4D 9 | TREASURY NOTE 635,385 03/31/2023. | .
BANK OF AMERICA, NA B4TYDEB6GKMZO031MB27.. | Treasury 912828 V9 8 | TREASURY NOTE 510,498 456,000 02/15/2027. | .
BARCLAYS CAPITAL INC....coeoouvvnririeiieiseiesiesiinns AC28XWWIBWIBK2824319.... | CaSN. ...ttt bbbt Cash 8,120,400 | ... ....8,120,400 8,120,400 | oo
CITIBANK, NoA. ..ot E570DZWZT7FF32TWEFATS.. | Treasury 912810 SE 9 | TREASURY BOND.......ocvorierrriirierierirenereeienins 561,818 | ..oovveririririnns 381,800 | ..o 407,181 | 11/15/2048.
CITIBANK, NAA...... ... E570DZWZ7FF32TWEFAT6.. | Treasury. 912810  SF 6 | TREASURY BOND......oovoririiniiciieriseiseisniias 4224717 | o, 3,074,000 | .coooovrierirnns 3,095,063 |02/15/2049. |.
CITIBANK, NAA...... ... E57ODZWZTFF32TWEFAT6.. | Treasury 912828 V7 2 | TREASURY NOTE.......otiiiriiieiieiiriseiieiiessesssees sttt sane | sestsessssssssssssestenssenssaness | oeesssssenssensssssesseesssnens 01/31/2022. | .
CME... .... LCZTXYGSLJUHFXXNXD88.. | Treasury. 912810  RD 2 | TREASURY BOND......oiituiimiimiiiieisiseeteeisse s sssess sttt | oessseseseenas 144,227,271 11/15/2043. | .
CME... ... LCZTXYGSLJUHFXXNXD88.. | Treasury 912810 SE 9 | TREASURY BOND.. 41,201,943 11/15/2048. | .
CREDIT SUISSE FB INT ... ESBDKGMUYYYJLNBCBBE8... | CASH.......oruieeiirniiriirciseiissiie i Cash 1,550,000 | ..ccoovrevrerna,550,000 | oo 1,550,000 | oo
CREDIT SUISSE FB INT... ... E58DKGMJYYYJLNBC3868... | Treasury. 912828 5T 3 | TREASURY NOTE 6,342,805 12/31/2025. | .
DEUTSCHE BANK, AG ... TLTWFZYICNSX8D621K86.... | Loan-backed and StruCtured............c.oveeurvvererneirerinneionsiens 3132DV 3R 4 | FHLMC 30YR UMBS SUPER........cccocovvvirienne 748,100 07/01/2049. | .
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured...............couuveeriererneviirinniieneinnns 3132XV. RG 0 | FHLMC GOLD 30YR... 664,042 12/01/2047. |.
DEUTSCHE BANK, AG.. . TLTWFZYICNSX8D621K86.... | Loan-backed and Structured............c.ooveeevneeenereerenereneeinennns 3132yt UJ 5 | FHLMC GOLD 30YR... 1,913,267 . 08/01/2048. | .
DEUTSCHE BANK, AG TLTWFZYICNSX8D621K86.... | Loan-backed and Structured..............coeeeeeeevnereerinererieenns 31335B HE 9 |FHLMC GOLD 30YR GIANT 17,756 | covernnn2,391,000 | oo 1,079,578 |08/01/2047.
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Loan-backed and StruCtured...............cveeeervererneerereneennenens 3138EL  5M 1 | FNMA30YR 6,256,301 ..5,745,608 | 11/01/2043. | .
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured..............c.ouuveerierenevrenineieeiins 3138ER NP 1 | FNMA 30YR 5,191,089 ..4,918,376 | 10/01/2046. | .
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Loan-backed and StruCtUred...............ccerveeervrererneererineinerins 3138XB XY 5 | FNMA 30YR 2,088,342 12/01/2043. | .
DEUTSCHE BANK, AG.. . TLTWFZYICNSX8D621K86.... | Loan-backed and Structured............c.coocervevriererererincrienineenne 3140FN  AS 3 | FNMA 30YR 647,471 | ... 985,000 07/01/2047. | .
DEUTSCHE BANK, AG 7TLTWFZYICNSX8D621K86.... | Loan-backed and Structured............c.oeveeeerreenereerineeeeeineenns 3140J8 LL 5 | FNMA30YR 8,741,990 | .ooovvrvvrrrns 13,010,000 | .overrerncrrnns 8,372,723 | 09/01/2046.
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured..............couuweereerernevrererniieniies 3140J9 EJ 6 | FNMA30YR 2,333,184 2,820,000 2,164,143 | 11/01/2047. | .
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K88.... | Loan-backed and StruCtUred...............ccrveuervererneernerineinseiens 31410L  VC 3 | FNMA 30YR 10,623,642 | .ooovvveerrn 12,071,000 | oo 9,898,997 |01/01/2047. |.
GOLDMAN SACHS BK USA.. ... KD3XUN7C6T14HNAYLUO2... | Treasury. 912810 SA 7 | TREASURY BOND.......covuiriririreririeienisieissniens 769,068 02/15/2048. | .
GOLDMAN SACHS INTL ve W22LROWP2IHZNBBEKS28.. | CaS......ouuveuiireircisieeiie ittt Cash 590,000 | ..coocvrrerrsernn590,000 | wovivciinnrnnnnn 590,000 | oo
GOLDMAN SACHS INTL... ... W22LROWP2IHZNBB6K528.. | Treasury 912810 RD 2 | TREASURY BOND.. 10,814,041 11/15/2043. | .
GOLDMAN SACHS INTL... ... W22LROWP2IHZNBB6K528.. | Treasury 912810 SE 9 | TREASURY BOND.. 751,935 11/15/2048.
GOLDMAN SACHS INTL... . W22LROWP2IHZNBB6K528.. | Treasury. 912810 SF 6 | TREASURY BOND.. 3,280,546 02/15/2049. | .
MERRILL LYNCH CAP SV. GDWTXX03601TB7DW3U69. | Treasury 912810 RD 2 | TREASURY BOND.. 4,256,207 11/15/2043. | .
MERRILL LYNCH CAP SV. GDWTXX03601TB7DW3U69. | Treasury. 912810 SE 9 | TREASURY BOND.. 2,042,439 11/15/2048. | .
MERRILL LYNCH CAP SV. GDWTXX03601TB7DW3U69. | Treasury 912810 SL 3 | TREASURY BOND.. 1,699,943 02/15/2050. | .
MERRILL LYNCH INTL.. GGDZP1UYGUI9STUHRDP48 | Treasury. 912810 RD 2 | TREASURY BOND.. 910,435 11/15/2043.
MERRILL LYNCH INTL.. . GGDZP1UYGU9STUHRDP48 | Treasury 912810 SE 9 | TREASURY BOND.. 748,992 11/15/2048. | .
0199999999, TOAIS......vvvuereieresitisieisestssess e eees st eees s s eees ek E et 8 o081t ee ko288 seE1 | 448E8eeE 8oL S o818 E 8oL E o084 E 848 E oL L8081 4L 4oL Lot E A8 LR oL 4oLt LA 4L R AR oA eeE Lo EE et eeEs | EfeeEeeLeeE s e L eeE LR LRSS E LRttt ettt | sentinnssneias 339,555,275 XXX
Collateral Pledged to Reporting Entity
BARCLAYS BANK PLC G5GSEF7VJP5I70UKS573...... | Treasury 912796 XE 4 | TREASURY BILL 604,750 XXX 02/25/2021. | .
BARCLAYS BANK PLC G5GSEF7VJP5I70UK5573...... | Treasury 912810 SE 9 | TREASURY BOND.. 63,274 XXX 11/15/2048.
CME ...t LCZTXYGSLJUHFXXNXDSB.. | CASH.......covuieuiiiiiriiscissiississ ittt CASN. ottt | eniieeisneeas 270,639,350 XXX |
HSBC BANK USA. 1IEBVN30JCEQV1H4R804..... SN Cash 1,440,000 XXX | e
HSBC BANK USA, 1IE8VN30JCEQV1H4R804..... | Treasury. 912828 4N 7 | TREASURY NOTE 4,649,403 XXX 05/15/2028. | .
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1

2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
JP MORGAN CHASE BANK. 7TH6GLXDRUGQFUS7RNEY7. | Cash CSN.. s | s 24,760,000 ....24,760,000 XXX
MORGAN STANLEY CAP.. . 17331LVCZKQKX5T7XV54..... Cash CSN. iR | entienes 89,000 | ..oovrerrrinrins 89,000 XXX
ROYAL BANK OF SCOTLA. RR3QWICWWIPCS8A4S074.. | Cash Cash 1,670,000 ..1,670,000 XXX
0299999999, TOAIS.......eucvvrerereersesseisersessseeesees s ebssess s es bbbt s bbb R es eeR8 R RS R kRS8R RS E LR R RS E LR R R R AR £RE LR R4 R AR eeES EEeeE e R R R R R R RS R R RS ebbenenentnennnns | entieniseeias 303,915,777 | oo 303,160,350 XXX




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE 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 OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of America INEW YOTK, NY .ot | neesensssssinens | seersesssnessens | sosssessessssesssssnssss | sonsssnessesssnssssessonss | senersens 1,588,106 | ....ccc.... 1,526,138 | ..ooccvene 1,500,198 | XXX
Bank of America INEW YOTK, NY .ot | neisssisssssenss | sesssssssesssnnns | sesssesssesssssssenssnssss | sonsssesssessenssenssnnns | seessenns 1,135,528 | ...cooov 1,001,652 | ..covvve 1,824,907 | XXX
JP Morgan Chase Bank N.A. . New York, NY... 315,284 376,555 393,682 | XXX
JP Morgan Chase Bank N.A. New York, NY. 391,311 254,760 | XXX
JP Morgan Chase Bank N.A. . New York, NY... 360,801 | ........... 1,908,960 | XXX
JP Morgan Chase Bank N.A...........cccovnirerinn. NEW YOrK, NY ....oovcveicieeiceeiceeeeeieieeeveeeens | evvveierseeeens | cevevsnessseneens | cevereeeens 330,936 335,478 | XXX
0199998. Deposits in.....45 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DEpOSIOMIES.........cviverirerersrsrerersrinieas XXX XXX s 678,983 479,983 586,872 | XXX
0199999. Total Open Depositories XXX XXX [ 0 3,717,901 XXX
0399999. Total Cash 0N DEPOSIL...........cuerreuuiiiiiiiiiiieri i XXX XXX 0 | 0 3,717,901 XXX
0599999. Total Cash XXX XXX 0. 0 3,717,901 XXX

QE13
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Statement as of September 30, 2020 of the

TALCOTT RESOLUTION LIFE 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 Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
U.S. Government Bonds - Issuer Obligations
TREASURY BILL. ... seess e seesseeseseessesseessseeesesesesesesesseeeseeeeseseseseseseesseseeessseseseseseseseseessesseeeesesesereseseeeseessesseeeeseeeseseseseesseeseeesseseseseseesenn 09/03/2020....... [ ceoorrverrrierierirns 10/15/2020....... 49,998,234
TREASURY BILL 09/15/2020....... 12/10/2020. ..24,995,152
TREASURY BILL 09/22/2020...... | cecovrvrirrerirerirns 11117/2020....... . 99 988.938
0199999. U.S. Government Bonds - Issuer Obligations..............cccc..ccoeuuvuece 174,982,323
0599999. Total - U.S. Government Bonds 174,982,323
All Other Government Bonds - Issuer Obligations
I BRITISH COLUMBIA (PROVINCE OF).......couiiiiriiiriniineieriesissiesisisiesssessssssse s essssanes 09/21/2020

0699999. All Other Government Bonds - Issuer Obligations

1099999. Total - All Other Government Bonds.

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

AMERICAN HONDA FINANCE CORPORATION

08/26/2020

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

3899999. Total - Industrial & Miscellaneous (Unaffiliated)

Total Bonds

7699999. Subtotals - Issuer Obligations....

8399999. Subtotals - Bonds

Exempt Money Market Mutual Funds as Identified by the SVO

4812A0 37 5 | JPMORGAN 100% US TRS SEC CL CAP

08/31/2020

4812C2 23 9 [JPMORGAN US TREASURY PLUS CL CAP.........cccouuuemrinnee

08/31/2020

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...

208,788,343

0
All Other Money Market Mutual Funds
4B12C0  B7 0 JUPMUS GOVT MM = TP 09251202010 | ovsssesssesssrsssess [ svsesssssssesssenss | E N VA7 [N [ 352,594
8699999. Total - All Other MONEY MarKet MUIUAI FUNGS..........c..cvuuiuiiiiiiieeiicieiie ittt £ bbb bbb ee bt e e hbs H44eEE b e R b L e R b e b LA s e b e b s E b bR b oL e E oL b L e 1R b e b AR enbee b eebene S4aeesebbe e b e ee b b e s oL b h b e h bt s bbb bbbttt 49,417,732 0 352.594
8899999. Total- Cash EQUIVAIENTS e S4eeR RS 453,483,652 [0 425,128




