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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS...cveeeit ettt | st 4,571,869,634 | ... | i 4,571,869,634 | ............ 4,549,159,315
2. Stocks:
2.1 Preferred SHOCKS. .......couueriuirireiiieriise sttt enns | ciiessieeseennens 6,639,285 | ..o | verieenieseid 6,639,285 | ...ccovrevrrnnen 2,272,049
2.2 COMMON SOCKS.......cveuerriscrereiieeiseeiscrss st esss st esnt s | ceseesssseessnenes 18,553,798 | ..ooovvvirriinnes 2,658,451 | .oovvvrirerii 15,895,347 | oo 17,992,949
3. Mortgage loans on real estate:
31 FIISEENS ..ot | coeenieneiis 793,059,102 | ...oveomrerereererrerireneiens | erereenennns 793,059,102 | oo 843,320,642
3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees [0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o e eeeeeseeseesesseeseeseeseesseeesessessesssesseesessessaesessessessaesssesessassassssssessessnns | sessessssssssnssassasssssessessanss | sesessessssnessmssessasssesnssessas | seesessessasssssessessassnsneses [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiieteie ettt sttt bbb ss bt s st s e b sensns | sbessessssssssssesssessessssansesans | sbsesesssssesssssssessessnsessesinsss | sbessessesssssssessessssessesnsan [0 RN
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvvvieriiieiieieiciieieissieiseissiens | ceiesssssssssesssssssesssssssenies | eoiesssssssessssssessessssessesinses | sressessesssssssessessssessessnsen [0 RN
5. Cash ($.....31,038,327), cash equivalents ($.....284,040,625)
and short-term investments (§.....2,651,082)........c.couuerumrremmermmresesiseesssesssssssssesens | onseseseseeees 317,730,034 | ..o | e 317,730,034 | oo 409,620,396
6. Contract loans (including §.......... 0 Premium NOLES).......cvrieieieieireieissiesessssssesessssessessssenss | sesessssssseenes 95,938,990 | ..vveeiiirrereieeeiennens | e 95,938,990 | .oovvvrrerennns 99,925,503
7. DEMIVALIVES. ...coovereeerisreiiri sttt nns | etssseesienes 259,892,677 | ..ouvevererrereerernerieneiens | erereenesas 259,892,677 | oo 161,703,961
8. Other iNVESE @SSELS.........ccuvurrrceirrieerirreisiss sttt ssesssnnes | cessnessasseons 502,882,953 | ...cveorirreriererenieneiens | rereeneis 502,882,953 | ...ovvvrrrns 523,096,364
9. Receivables fOr SECUMHIES...........vvurrveriirerieeciieeeie st esssssssesnses | evesseesesssesnns 17,862,414 | oo | i 17,862,414 | oo 8,356,191
10.  Securities lending reinVested COlALETaAl ASSELS...........ccriririrriierrririeissesisisessssississssnns | sevesssssssssssssssesssssssssesssnss | sersssessessssssessessassssssssesses | sesssssesssssnsssessessassnssnses 0 [
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cevcicveieiieieesee ettt | cvressssnsesnaad 66,965,503 | ...ooiiiieeceind [ I 66,965,503 | .....covevrernnns 34,309,257
12.  Subtotals, cash and invested assets (LINES 110 11).......vcvcuieeieiiiieiceeeceee e | cvrevniiens 6,651,394,390 | .....ccoovrivrnns 2,658,451 | ............. 6,648,735,939 | ............. 6,649,756,627
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14.  Investment income due and ACCTUEM.............ccueveviveviiceeieieeee et es et snntens | everesesenaesenes 58,253,693 | ...oovvierereeieerieeteienes | e 58,253,693 | ....coovuvne 132,100,186
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.......................
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PreMIUMS).......c.cceieiririiriens | cereieirisieenseeseieis | ereesssesesssssesessssesessees | sersssessessssessesssssssesesnes (01 IO 22,912
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt bttt | Hieestee st st sttt ettt btens | Hreebieessenss st bt bt enntens | esbseetsest ettt enees (0 OO
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinSured COMPEANIES...........ccceiercvriiiiirieiissieieiees ey | eoissssssesessssessessssesesseses | sresiesesssssssesessssessesinsed [0 RN
16.3 Other amounts receivable under reinsurance CoNtracts.............ccceueinivniiniiniiniinns | covveriiesiienis 18,846,898 | ....ccoviiiiniiniiniieis | i 18,846,898 | ......cccovenenes 24,354,735
17. Amounts receivable relating to UNINSUIEA PIANS..........ccvieiieieireinieiesssieesseeessiesessssenss | cessessessssssessesssssssesssssssens | siesssssssssessssssesessssessesnns | oesessesssssssesesssssssessesns [0 R
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccveveevees | cevveeveveenennn, 71,692,208 | ....cocvvverereiieeiieereiinens | e 71,692,208 | .......cccuvee 32,580,526
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 151,487,967 | ..oovvvvrrrnnes 56,825,643 | ......coovvvnens 94,662,324 | ......coovvvnne 127,732,739
19.  Guaranty funds receivable Or ON EPOSIL..........cccuevereririreiriresieeneessieesss s essessens | sessessssssessessanenes (20,278) [ cvvuverrerireirerineissieieninnins | srevenseseseeensnnens (20,278) | c.ocvevvveerriirnns (20,278)
20. Electronic data processing equUIPMENt @Nd SOWAIE.............vurerirererrireirireinriressesesssssssaseens | coressssessssesssessnsssssssssnssens | sessessessssssssssssesssssssssessesss | soessessessnsssssssssessansnsssens 0 [
21.  Fumniture and equipment, including health care delivery assets ($.......... 0)rtrerereerererrieenesns | et | serseee et ens s essentens | sesessessessee s essesssssesa [0 R
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates...............ccvcueieieieirieiiesieeceieiens e senes | eoesesssie s | sressesese s [0 R 176
24. Health care (§.......... 0) and other amounts reCeivable............cccucvirieienieieese s | e 49,133 [ oo | e 49,133 | oo 6,741
25.  Aggregate write-ins for other than iNvested aSSetS..........ccovivrieicrrieieieseeeeeseeseens | e 46,273,901 | .o 13,705,732 | oo 32,568,169 | ..covercrnan 35,856,090
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 7,026,825,456 | .......coovennne 73,189,826 | ............. 6,953,635,630 | ............. 7,033,862,348
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 26,054,563,558 | ......ooveveiiereieiereeeieieens | e 26,054,563,558 | ........... 27,243,815,730
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 33,081,389,014 | oo 73,189,826 | ........... 33,008,199,188 | ........... 34,277,678,078
DETAILS OF WRITE-INS
1101, Collateral ON AEMVALVES.........cccurerrrrirceiirieesierieesiesis et sssss s sssssesssssnins | ressssesssssenns 66,965,503 | ....ouvercrireerierinnnienes | e 66,965,503 | ......crverennes 34,309,257
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, ettt | sereest st enntnnesens | cessneninneniensnnnenssnnnis | a0 | e
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccccoueevvvecveniceriicrenns (] (]
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......ccueuerrersrrenrierssressisessressesessnenne | coseesssreseneens 66,965,503 | ....coiirrrneriinnineniins! (O P 66,965,503 | ....ocrvvrenes 34,309,257
2501. Disbursements and items ot AllOCAtEd..............cociiiiriniirnnes | e 46,273,901 | ..oocvvvne. 13,705,732 | covvveene 32,568,169 | .....ccccuvuue. 35,856,090
2502, <Rt Rt entenn | faetessetstetsenetensensetnesantens | sresetentesesntenrenetnntensetnns | cretestesetesresenntesnensnend [0 R
2503, Rttt entenne | retetsetetessenetenn s snesantens | sresetentessesnsenrenntnntensennns | fretestesetenresesnensnenreeed [0 R
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........oveerurrrrrrrrersessesersrsssesseeessnssneens | cosmessessessess 46,273,901 | oo 13,705,732 | oo 32,568,169 | ..ovovrrninns 35,856,090




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

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....4,921,928,842 less §......... 0
included in Line 6.3 (including $.....827,251,651 MOACO RESEIVE)...........ccuucuuceeceeeeeeeeeeeeesieeeeeeeeeeseees e sesssesssesssess s seessessissssessisnnann | eeveesssssianssnns 4,921,928,842 | ... 4,956,870,450
2. Aggregate reserve for accident and health contracts (including §......... 0 Modco Reserve) ol 15,812,948 15,968,053
3. Liability for deposit-type contracts (including $.....1,199,289 MOACO RESEIVE)..........ccevuevucieeiieeiieeiieeiieseeeieesieesiess s sessseessessssesiesiens | envseesssssanssanseas 202,557,228 | ...ocvvevrerae 216,142,238
4.  Contract claims:
A1 LBt E AR RS Rt E et s et n bt en bt entenaes | sbentesieretensenienes 18,920,204 | .....covvvvrerean 23,426,281
4.2 ACCIENE AN NEAIN........veiiiicc bbb s s sttt s et ntes | ebntenebesnnse s st st 287,281 | oo 284,276
5. Policyholders' dividends/refunds to members §.......... 0 and coupons $.....2,892 due and UNPEIG...........cc.eveeveieeiecrriinisieesesseessessesssens | erreresssssssssssssssssenens 2,892 | .o 3,460
6.  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 MOGCO)....verereerreieresreieisererens | e 596,246 | ...ovvrerrrererrnns 606,929
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including §.......... 0 accident and health PrEMIUMS..........ccceiiercer et sssesessnas | sesessssesessssnsesensrenes 163,785 | oo 209,339
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.............ccuevueiciiiieicisete ettt ettt bbb s sttt ss s bnsans | shebsebssssssessessssessessssessesebssens | crsssessesssassessssesses s bessessesansaes
9.2 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............cccveieuirieieieeieeeeeiees | e Y O 22,592
9.3 Other amounts payable on reinsurance, including $..........0 assumed and $.....12,224,815 ceded..........cccovvrerevierieieeieriees | cevieieseieseienns 12,224,815 | oo, 8,346,847
9.4 IntereSt MAINTENANCE RESEIVE. ........c..cuiieiiviieiciete ettt bbb bbb b s st bessenans | snbessessssessassnsaes 103,472,695 | .oovevereieienne 86,725,788
10.  Commissions to agents due or accrued - life and annuity contracts $.....19,518,674, accident and health $
and deposit-type contract funds §.......... 0ttt ssssensessssentessessnsessensnsenns | seensensessnensennenes 19D 18,074 | i 20,777,177
11.  Commissions and expense allowances payable on reinsurance assumed. .
12, General eXpeNnSES AUE OF ACCTUBM.........ovuevuiurireiieiiiesieiesssies ettt ettt ssssessesssssssessessssessesssssssesssssssessesssssssessessnsessessasenses | svnssensessssessessesens 1580 1,938 | tovvverreriersreniennns 19,562,351
13. Transfers to Separate Accounts due or accrued (net) (including $.....(36,815,560) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (45,861,972) | c.ovvveverirerernns (49,902,368)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,204,746 | ..o 952,003
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne,
16, UNEarned iNVESIMENT INCOME..........cvieiiictiieiieis ettt bbb a bbbt s s b s bbb b st s bbb bbb bt
17. Amounts withheld or retained by reporting entity @s agent OF frUSIEE...........vuirirrirrcr e
18.  Amounts held for agents' account, including $.....(15,397) agents' credit balances
19.  Remittances and iteMS NOL AIOCAIEA. .........c.cviururiieeiiccece ettt bbbt s s b s senas
20. Net adjustment in assets and liabilities due to foreigh eXChange rateS..........ocwerrririririnrre ettt esreena
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §......... 0ttt ettt e ettt ettt st en et
23. Dividends to stockholders declared @Nd UNPAIG..............ocurureuiuriereieiseieeereieese ettt sttt s st st ssessestas | sebsessessessaesnessessesbanbsbsestestanes | eesessstseeessessaes e bses st st et enes
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. |
24,04 Payable to parent, subsidiaries and affiliAtes...........c..cceieiiiririeiee ettt ens | erstentes et bees 5,725,503 | .ooovovrieieinns 131,359,329
24,05 Drafts OUESTANGING........cevveieiieiieiciieie ettt bbb s bbbt bbbt s st nt e bns | ebensensesntenses et 45,066,368 | .....cooevrrerrennnnnd 68,503,170
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES. ......cvveeeeiiseiseescseeseeseieeseess it st sse st s et e st s e s s a8 s e b Rt R sttt n st ennenns | netessensesennensneaed 411,133,828 | .o 179,755,105
24.09 Payable for securities .21,094,702 ...10,956,851
2410 Payable fOr SECUNMHES IBNAING..........cveirriricieiieiissie ettt st sentens | Sesebsessessensnsessessensanssessestentns | sressesssnssnssessansnsnssessensanssnsss
2411 Capital notes §.......... 0 and interest thereon §.......... O OO U FOUSR TR
25.  Aggregate write-ins for liabilities . ...324,664,084 210,742,843
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.cuevrveieeiciiiiieieisereie et sesae s ses s ssssnes | oessssesssssssenans 6,227,891,145 | oo, 6,054,578,014
27.  From Separate ACCOUNES SEALEIMENL.............cocovivieiieiiiiciccte ettt bbb s bbb bbb sae s sns | entesssssnsssans 26,054,563,558 | ................. 27,243,815,730
28. Total liabilities (Lines 26 and 27) ..32,282,454,703 ....33,298,393,744
29, COMMON CAPIAI STOCK.......uvuieiteieieciieciese ettt s s bbb bbbttt s b b s ssnaenes | ebsbessesnsastessesanes 2,500,000 | ..coovvevereereirene 2,500,000
30.  Preferred CAPItal SIOCK...........ccvueviiiieiicieteie ettt bbbt bbb s s ettt bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOLES.......cvveeiiitiieictit ettt ettt bbb s ettt s s s skt s bbb bbbttt
33, Gross paid in and CONLHDUIE SUMPIUS........ccvuevieriieiiiiieicieietie ettt bbbt bbb bbb s nn
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNAS (SUIMPIUS)......vvuirieireisiieiieieiesiesse ettt ess et s bbb s bbbt s bbbttt nn
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) .1ttt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) .1ttt bt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0in Separate Accounts Statement)............ccccoviveveeivierieiiiieiens | e 723,244,485 976,784,334
38. Totals of Lines 29, 30 and 37 ol ...125,744 485 979,284,334
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)......c.ccucriuereririiieiisissiisissiesesissssssesssssss e sssssessssssssssssssssssssssessessssssessessasssssnssessesss | sssesssssessasens 33,008,199,188 | ......cceeuue. 34,277,678,078
DETAILS OF WRITE-INS
25071, COllAteral ON AEIVALIVES..........c.cvuvececeeeeicte ettt sttt b es s s s s st s st es e sensessssnsensesans | suessessnsassessssanes 163,086,044 | .......cccovvvvvrnne 170,792,087
2502. Payable for repurchase agreements... 113,833,125 |
2503, MiISCEHANEOUS lIADIIIHES. .........cvrveieiiireiieicteie ettt ettt bbb s bttt s bbb s ss s st entesans | sbssesassssssssessssaes 26,447,720 ...20,499,375
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAJE..........cccveiivieeiciiteie sttt sttt | sbessesissssesseseneaes 21,297,195 | ..... ...19,451,381
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... ...324,664,084 | ..o 210,742,843
3101. Gain on inforce reinSurance.............ccocevveevevecvevennnee. ...205,571,514 223,338,361
3102, bbb a e a AR b s 4 s s bR s AR s A A AR AR b A A s bR s AR e b e AR A AR A s bbbt b s bt s s et s s ss et tentes | 4ebestes et s tes et st s bt saessesntes | nebebtesetesaes bt en et s et
3103. ... .
3198. Summary of remaining write SO | R U UUT RPN 0
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)....... ...205,571
BA0T. et R bR S R s SRS AR e AR RS R AR RS e E s E R e AR R e R SRR RS E e E e R s bRt b e s st s st st entes | 4ebenteset st et et et s bt nte st s antes | nebestesete b sttt s ettt
3402. .
3403. ...
3498. Summary of remaining write-ins for Line 34 from overflow page.... | 0 |
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE)..........ccuiuiuiiicteiiiiieisictetessie st ssseaesssastesessesesssssebessssessssssesssesessnsesesssess | eressssssessssesessssnsesesnsesessnnes 0 [ oo 0

Qo3



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cccoueveveeerreieseeeeeseeeeeereee s | cveeveseesenns 100,947,505 | ................ 89,882,281 | .............. 120,006,752
2. Considerations for supplementary contracts with life CONtINGENCIES..........curvrirriinrirrinieinriee s ssssesssssesss | senssssssessseesenns 342,162 | oo | e 124,308
3. NEtiNVESIMENEINCOME........cvivcvicecieiice bbbt b s bbb st a s s s b ssebes s sssesensnns | sesssssesinns 195,652,874 | .............. 230,408,691 | .....coco.... 315,441,264
4. Amortization of Interest Maintenance Reserve (IMR) 16,350,790 ...2,258,203 4,762,176
5. Separate Accounts net gain from operations excluding Unrealized GaiNS OF IOSSES...........ruurrurerererirerireirrieensesseseesssessenes | seeseesssssssssessssessssessssessns | reesessessessssssesssssesssssnsss | sessssessessesssssssssessessnssnes
6. Commissions and expense allowances ON reiNSUrANCE CEABM............crueieirvieeeieeieieee et sssesssnes | evssessesinaas 29,939,160 | ...cccvvvevenne 34,401,643 | ................ 45,974,076
7. Reserve adjustments 0N reiNSUFANCE CEARM. ..ottt sassssenns | cenesensnenes (339,969,996) | ............. (360,753,149) | ....vvvuvvne (481,495,984)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieiiceeeeictcte ettt bbb bbbt b bbb snnensens | svestessssanes 375,133,799 | .............. 393,823,887 | .....cceu.. 533,685,441
8.2 Charges and fees for AepOSit-tyPE COMIACES...........cciuiuiieiiiisie sttt bbb nas | ebssssssessessssessessssassesnses | oebssessesssssssesssssssessessntes | sebessessssssessesssssssessesantan
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........covveiuiiiieieieieie ettt ssssnbens | ansessssasssenad 46,364,362 | ....coenanes 50,959,701 | .ooveranee. 56,376,730
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns 414,760,656 | ... ...440,981,257 594,874,763
10, DEALN DENETIS......coucveiectcici ettt bbb bbb bbbt bbbt b st n st nas | evtentansaesiens (4,880,417) | ovvevverrerens (4,022,978) | ..oovvverrrnns (8,721,820)
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........ccovuvireieriieieieinieiessesessssses e sessssesens | evsessessssessessssennes 8,377 | et | e
12. Annuity benefits 224,220,496 | ... ..217,226,723 .295,458,924
13. Disability benefits and benefits under accident and health contracts v e 309,036 | .oocererirerne. 379,803 | .o, 484,036
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENEFILS............cciieiiriieicese et sies | crrnete s es et sstesesies | essesesssissesessssesessssbesenss | sbessesesissesesssesesssssaesasaes
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONtract fUNS............cceveviviieeiicreieice e vesiesens | eveersereseesans 6,543,748 | .....ccco.e 14,969,290 | ......cceveve 38,382,070
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts...............ccvvvevevrcerieiiciieeeceeeeece e | s (35,096,713) | ............. (158,308,934) | ............. (203,593,511)
20. TOtalS (LINES 1010 19)....uuieurereieeieecirreeisis it ese sttt ettt nt st estensanens | sessanennen 2,035,205,776 | ........... 2,432,053,769 | ........... 3,220,786,620
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ..94,415648 | ... ...102,533,841
22. Commissions and expense allowances on reinSUrance aSSUMEM...........c.cvuevcuiveieveinieereiesesseissesse s ssessssessesinss | sssesssssssesesnsd 4,379,234 | ..o 6,764,693
23. General insurance expenses and fraterMnal EXPENSES...........ccvuieiiuiveiseieieie et ssnsesaens | sbssessessssns 53,367,050 | ................ 68,115,002
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 3,668,143 | ... ...1,260,045 .2,348,933
25. Increase in loading on deferred and uncollected premiums v 50,256 | e (34,757) | oo, (61,136)
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (1,882,757,123) | .......... (2,356,389,875) | .......... (3,102,888,025)
27. Aggregate write-ins for deductions (85,078,642)]| ... ..(109,641,599) ....(140,752,142)
28. TOtAlS (LINES 20 0 27)....u.cvueirieiieeiciecieiiete ettt bbbt bbb bbbttt st | dentassassaes 223,250,342 | .............. 144,661,119 | .............. 213,256,416
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovveee | covvevrennens 191,510,314 | ...coevnevee 296,320,138 | .............. 381,618,347
30. Dividends to policyholders and refunds 10 MEMDETS...........ccviiriiiirinee s sssensenns | sssesssssssessessssenes 19,631 | oo, 185,806 | ..ocoovivrrrinnenn, 208,009
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30)........cccouiuriiiiieieiieniieee et be s b sessesesns | sessssssesinns 191,490,683 | .............. 296,134,332 | ..cvvernne 381,410,338
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNSs)..........cccvevevrcvererierereeeeesse s sesssssesessssseses | ersssssnsns (45,162,205) | ............... (25,418,546) | ............... (27,159,346)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32).......cccvruririnrirrininsinsinsieieesssssesessssessssssessessssssssssssssessas | senssssssessa 236,652,888 | .............. 321,552,878 | .............. 408,569,684
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(69,802) (excluding taxes of $.....6,120,325 transferred to the IMR)...........cccooeierierierirerineieeieeieeieeieeiesisenins | sesssssssens (55,785,321) | ovvvernerrenas 27,159,523 | oo (12,360,382)
35. Netincome (Line 33 plus Line 34) 180,867,567 348,712,401 396,209,302
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIIOT YEAT........covuirireiriieieieisieieseis ettt s st ssessesnns | essssassesnns 979,284,334 | ........... 1,160,838,596 | ........... 1,160,838,596
37, NELINCOME (LINE 35)...u.rvericieciieiiiisie sttt sttt bttt st st ssensensnnas | sbesssssnsans 180,867,567 | .............. 348,712,401 | coevrneees 396,209,302
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....8,735,683.........cc.cocveverrererrerrerensseessrersissenes | covveeressiiesnns 8,355,315 | ..coovvunn (177,422,142) | ............. (301,668,972)
39. Change in net unrealized foreign exchange capital gain (loss) ..T46,772 | ... ....(1,967,237)
40. Change in Net AEfErred INCOME TAX.........rurereiieririeiriseissieee ettt nen 20,888,075) | ...vvvvrveens (31,521,805) | ...cvvvevne (28,199,411)
41, Change in NONAAMItIEA BSSELS...........ccveviieeicicteie ettt sttt ben s e sess e nes 3,080,674)| ...ccevuenen 14,950,877 | .coovvveren 15,943,893
42. Change in liability for reinsurance in unauthorized and certified companies .
43. Change in reserve on account of change in valuation basis, (INCrEaSE) OF ABCIEASE. ........o.wurererrirerrnrerrireneteesessssessssssees | ceseeseesessessssssssessssssssees | sesessssssessssssssssssssessassnns | sesessessassnes 56,896,844
44, Change iN aSSEt VAlULION TESEIVE..........euuerrrererrirreeesireeeieessses et ettt sttt b e st st ess st e snssensn | sresssssnnssessns (1,773,908) | ..covvvrenee. (39,561,519) | ..eovvrrrrnnne (45,079,553)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes

49.
50.

51.

Cumulative effect of changes in accounting principles
Capital changes:

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

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

52. Dividends t0 STOCKNOIAETS..........c.vreiriiiirieireieie ettt nsneenas | eeetesnesnnes (400,000,000) | ..vovreererrerrernernrerereens
53. Aggregate write-ins for gains and losses in surplus (17,766,846) | ... (17,766,846) | .
54. Net change in capital and surplus (LiNeS 37 through 53)..........cccviururirinrinrininrineiseis s sssssssssessessssssessesssssssssessns | ssssssssssess (253,539,849) | ..ovvvrenns (155,581,735)
55. Capital and surplus as of statement date (LINES 36 + 54)...........vrirrrerriereeeie et seseese e etees e sssesseasessessensns | coneinsiieenn 725,744,485 | .......... 1,005,256,861
DETAILS OF WRITE-INS
08.301.  Other investment MaNAgEMENE FEES.........ccviiciiiccreiice ettt
08.302. Separate Account loads................
08.303. Miscellaneous income...
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 above)...
2701, MiSCEllANEOUS JEAUCHIONS........cvcviecereiiieieisescte ettt sttt s bbb bbb b st es s s b nsnt s
2702, MOACO AUJUSIMENL........cooviiireiictcieiceis ettt s s et a st b st s b s st s s sase b st esessnnnaas | nesesessnsesens (84,716,308)
2703, s .
2798.  Summary of remaining write-ins for Line 27 from OVEMlOW PAGE. .........vu ettt stseesessssesssseees | cestesssessesseesssesessesenes 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cu.rvuirearerreiseserssseseeseessesensssssssssessssssssssssssssssssssssesssnsssssssses | sesssessssssans (85,078,642) | ......envv.. (109,641,599) | .eovvevenne (140,752,142)
5301.  Gain on inforce reinsurance ..(17,766,846) | ... (17,766,846) | . ..(23,689,128)
D802, SRR RS R RS SRS R SRR RS S RS R e R stk s b st | Hebetsene s s s s st sttt s eees | seetseess et ettt entes | seseets et ettt eees
D303, RSk R SRR RS £ R AR ARt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. . .
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 ADOVE).......cuuiiuuiuiiiiiiiniisiisiisiisisssssssssssnsssssesssesssssssssssessssssns | sesssssssseans (17,766,846) | .....coovvvenes (17,766,846) | ......ocenvv... (23,689,128)

Qo4




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............coevcviieeiecee ettt saens | ertesensnsenes 101,206,986 | .......cceceene 89,933,614 | ....coceeee 120,211,243
2. Netinvestment income... .278,162,760 ...351,931,347 ...439,672,388
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 93,700,479 | ............... 100,665,236 | ............... 130,851,135
4. Total (LINES 1 HhrOUGN 3)....eeieriiriiic s | eenesneeneas 473,070,225 | ...ccoovvenne 542,530,197 | ..ovvvrrrenne 690,734,765
5. Benefit and 10SS related PAYMENLS...........coieiciiieicice ettt snaas | esaesenaaes 2,062,783,438 | ............ 2,602,743,581 | ............ 3,438,350,617
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (1,886,797,519) | ........... (2,364,319,836) | ........... (3,122,215,019)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovvivveiciriieiieisiee e | evvesseisinnees 77,929,495 | ..o 197,615,765 | ..ccvvvveeee 242,449,124
8.  Dividends paid t0 POlICYNOIAENS. .......c..cueiiriririricrersee ettt ssssssesssesssensesnsssssessens | eosernssessensesnesesssd0,882 | wereenererrernernenernesd0, 9T | i, 37,237
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). 12,692,835
10, Total (LINES 5 HIOUGN 9)...euveiececieis ettt sttt sttt st ens s nssennns | sressessassanes 253,946,296 | ............... 436,070,421 | .coovvrvenee. 571,314,795
11, Net cash from operations (Line 4 MiNUS LiNE 10)........ccvviriiirieieirisieiiseeessese s ssesssssssesssssssesssssssessesnss | esesessssans 219,123,929 | ..ooovrvnne 106,459,775 | oovvvvvrrnnne 119,419,971
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 806,612,106 | .......cc...... 999,086,322 | ........... 1,237,813,039
12.2 Stocks. ...10,134,545 .46,407,016 66,030,101
123 MOMGAGE I0BNS.......eouieeiirieaiiiiei ettt bbbttt entes | frenisesiseninns 88,653,218 | ...oovevrenne 69,315,408 | .....ccoovvvunnee 81,888,745
12,4 REAIESIALE. ..ottt £ttt entns | sesententsne st st st e stestentants | setestensetsessestentesestentenes | sesestentns st en s s et entnen
12.5  Other INVESIEA @SSELS......o.vvuieuiiuiiaiieiiiieeie ettt sttt entes | aenisssisesinns 54,148,042 | .....cccovennne. 59,858,276 | ....overvrennee 96,554,772
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............c.ccoeviecrieicsieiceieeiies | e 1,973,907 | oo 2,193,660 | ..coovevcrernne, 158,384
12.7  MiSCEIANEOUS PIOCEEAS. ......c.cvuiviveiiiieeiicte ettt ettt ae bt s b n st s s ssae b ssstesensnesenns | ebesessssesanans 95,355,073 | ..o, 28,693,406 | .............. 102,289,903
12.8 Total investment proceeds (LINES 12.110 12.7)......cuiurieiiirieiieiiceie ettt sssns | sesessesanes 1,056,876,891 | ............ 1,205,554,088 | ............ 1,584,734,944
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 813,726,971 | .oovers 826,794,852 | ..ocovrienne 912,788,647
13,2 SHOCKS. o veurereeireeceee ettt sttt entntns | nessessesteneas 11,971,641 | oo 2,663,907 | ..oovrrrrrenes 3,294,932
13,3 MOMGAGE 08NS, ... veeeeierieaiesriaei ettt bbbttt ent s | aeninenineninns 38,294,085 | ...coovvvvnrenee 78,031,398 | ... 111,438,828
134 REAIESIALE. ...ttt E R E bbb f ekt en b s | setnteebant st st et st st entants | setentent et et en st et s st et | sesententnt st sttt nen
13.5  Other INVESIEA @SSELS......o.veureuririiaerieririerie ittt ent s | frenisnssesinns 21,569,660 | ...coovvveenen. 30,828,044 | ................. 48,293,742
13.6  MiSCEllaNEOUS APPIICAtIONS.........vuveeiriiiiieiscieieie ettt bbbttt | snbessesssssnsns 42,162,469 | ....cccovnnnes 70,060,125 | ..ccvvveenes 129,728,844
13.7 Total investments acquired (LINES 13.110 13.8)......cviivrrieieeieireese ettt sesse s ssesnes | aevesssnsssans 927,724,826 | ............ 1,008,378,326 | ............ 1,205,544,993
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........cceuiuviieieiiieieieisie e ssssessens | cosssessessssennes (3,986,513) | .ovvvverrnne (1,972,637) | oo (2,699,971)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LIN€ 14).........cccovruiuiireierrieiceseiee e | evesesenans 133,138,578 | ..ccvcvae 199,148,399 | ..ccvvvvveie. 381,889,922
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES..........cveiveieieciiieic ettt sttt bbb sssntens | ssessssessessssestessssensessesnses | sesessessssassessessstessessnsensess | suessessessssessessssessesensensesas
16.2 Capital and paid in SUMPIUS, €SS tTEASUMY SLOCK.........cvurvrireirerinrirrieieeisseee st esssssssssesssssnsnns | sesessssssssssssesssnsnssessassanss | sssesssssnees (250,000,000) | ....ovvvnvenne (250,000,000)
16.3 BOITOWED FUNGAS.......cooveiieicieii ettt bbbttt es | stbebne bt st st niesbesbnens | sebesbsttebsnssesb bt nbesbeees | sesesbebee s es bbb bees
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ..(13,585,010) | ... .(5,117,004) | .... ..(259,201,271)
16.5 Dividends t0 STOCKNOITETS...........c.ovuirriieiiiiceee ettt | eniessnsiens 400,000,000 | ...cooeverereriririererieinrineis | e
16.6  Other cash provided (APPHEA)...........cuururrirrirriiiieri ittt sttt bttt ennias | enbsnsssnssennes (30,567,859) | ..overennns 120,741,640 | oo, 5,952,555
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccocovvenne. (444,152,869) | ...oovvcveee (134,375,364) | ..ocovvenenns (503,248,716)
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 Line 17).....c.cccovvvvevens | coverrvrrirnnnes (91,890,362) | ...cvovvevneee 171,232,810 | oo, (1,938,823)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....veuveiiiii bbbt | enteneenens 409,620,396 | ......oocenne 411,559,219 | ..o 411,559,219
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens 317,730,034 582,792,029 409,620,396
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds, mortgage loans, and other invested assets........ | .ccccveeeee. (37,895,139) | .....oconce.. (74,054,395) | ................ (99,820,813)
20.0002  Non-cash acquisitions from invested asset exchanges - bonds, mortgage loans, and other invested assets.... | ..occooeenenee. (37,895,139) | ..ovvrerrnnns (74,054,395 | ...oovvvrrenn (99,820,813)
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIIAL TR ..ottt | Shb bbbt | et i | feb s
2. Ordinary life INSUMANCE. ........cevueveereeereieec sttt st ss st sssaes s snsens | sevsessssssssssesssessesnsas 546,229,205 | ..ooveveeeeerieeins 580,482,028 | .....coccevevireriieeine 785,139,549
3. Ordinary individUal BNNUIIES............cveuueverrieiciieierieerersi e sesssessiesss | eesesssseessesssessseneons 116,974,644 | ..o 106,808,225 | .....vvorverrrrirriirnnes 143,357,933
4. Credit life (Qroup and INAIVIAUAL)...........cvivriieieieiieieisieesse ettt sssseses | sossssstessessssessessssssessessssessesssssteses | sbsesssssssesssssssassessssessessssessessessnsasses | sesessessssessesesassessesssssssessessssansessnsas
5. GrouUP lifE INSUTANCE. .......c.cvieerecreeeeie ettt es et ssesssns | sbesessessssssssssessnssstesnsas 1,504,350 | .ovoveeeeeeeee 127,743 | oo 1,128,240
B, GIOUD ANNUILIES. .....cveviecveiicieieicete ettt ettt ss b es s s s s s besssesebsnes | sbsnsetessssesessssesesassesessssssebessstetesanaes | srebessssssesessssesessssetessssesessssbebensetess | ebessesesesssssesssesesss st bensesesessnaetnes
A XL o TS PO OO OO PUT DT OO
8. A&H - credit (Group @nd INAIVIAUAL). ........c.eveereriririerisieieiiessssessssessssssesee e essessssssessessessss | stesssssssssesssssssssssessesssssssssessassasssnes | sssesssssessessassssssessessassnssessessassnssns | essnsssessossasssnssessessensnsssessassasssnssnses
0. ABH = OtNBI ..ottt | erbsees e 188,274 | oo 204,231 | s 269,775
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11, Subtotal (Lines 1 through 10)..........ccuureeriririierriincrireres s enssssessssenes | cvesessesesssessssesseenss 664,896,473 | ..ooovvverrrrierii 688,622,227 | ....ovvvvecrrrrienii 929,895,497
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.oveiiiiiieieiiieie ettt seas | evesssssssessssstes s sstes s ssssessessssssasss | essesssessesiesassessessssessessessssessessntanss | sessessessssessessessssessessssansessesensesesenes
13, Subtotal (LINES 11 throUGN 12)......cuveerrerrereeeeeinreeseeeseessseesssssessssesssssssssssssssssessssssesss | sessmesssssssssssssnssssness 664,896,473 | ovooveereerreererend 688,622,227 | ....oovvereerreereren 929,895,497
14, DEPOSIt-tYPE COMIACES. ......cvevvericiiieiciesie ettt ens e | sbsstessesssssssansessnsansesnsanea 753412 | oo 3,603,321 | oo 4,285,519
15, Total (LINES 13 @00 14).....corvvrieerecereieieceieee et seees s e sessssssssnessensens | aeeseessseesnssesesssneeed 665,649,885 | ......ooorvverrrirerinnnnd 692,225,548 | ......oooevvvrrrrerinn 934,181,016
DETAILS OF WRITE-INS
L OO OO PO PP
1002, ootk R et | Heee bRt | Hereet bRt | Sert R
L0 OO OO OO OO OO ST OO
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0
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Statement as of Septernber 30, 2020ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The accompanying statutory-basis financial statements of Talcott Resolution Life and Annuity Insurance Company (the “Company” or “TLA”) have been prepared in

conformity with statutory accounting practices prescribed or permitted by the State of Connecticut Insurance Department (“the Department”). The Department

recognizes only statutory accounting practices prescribed or permitted by the State of Connecticut for determining and reporting the financial condition and results of
operations of an insurance company and for determining solvency under the State of Connecticut Insurance Law. The National Association of Insurance

Commissioners’ Accounting Practices and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the State of Connecticut.

A difference prescribed by Connecticut state law allows the Company to receive a reinsurance reserve credit for reinsurance treaties that provide for a limited right of

unilateral cancellation by the reinsurer. Even if the Company did not obtain reinsurance reserve credit for this reinsurance treaty, the Company's risk-based capital

would not have triggered a regulatory event.

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

| SSAP # | F/S Page | F/S Line #l 2020 2019
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 180,867,567 |$ 396,209,302
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 60,050,703 (42,350,753)
60,050,703 (42,350,753)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 120,816,864 |$ 438,560,055
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 725744/485|$ 979,284,334
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 3 1 91,353,450 31,302,747
91,353,450 31,302,747
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 634391,035|$ 947,981,587
The Company does not follow any other prescribed or permitted statutory accounting practices that have a material effect on statutory surplus, statutory net income or
risk-based capital of the Company.
C.  Accounting Policy

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

6.  Loan-backed bonds and structured securities 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.

D. Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

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

3. The Company did not recognize any OTTI for loan-backed securities held as of September 30, 2020.
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4. Security Unrealized Loss Aging

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $
2. 12 Months or Longer $
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 278,068,162
2. 12 Months or Longer $ 125,393,180

7,720,992
1,753,337

As of September 30, 2020 loan-backed securities in an unrealized loss position comprised 87 securities, primarily related to commercial mortgage-backed securities (‘CMBS”),
collateralized loan obligations ("CLOs"), and U.S. government agency securities, which were primarily depressed 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.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrrowing
1.

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

Collateral Received

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

Company Policies or Strategies for Repo Programs

to offset claims, the Company's current positions do not meet the specific conditions for net presentation.

liabilities on the Company's consolidated balance sheets.

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

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

2. Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Bilateral (YES/NO) YES YES YES
b. Tri-Party (YES/NO) NO NO NO
3. Original (Flow) & Residual Maturity

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. Maximum Amount
1. Open - No Maturity [ $ —1$ —|$ —|[$ —
2. Overnight — — — —
3. 2 days to 1 week — — — —
4. >1 week to 1 month — — — —
5. >1 month to 3 months 58,065,000 58,065,000 — —
6. >3 months to 1 year 96,744,375 96,744,375 113,833,125 —
7. >1year — — — —
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Open - No Maturity [ $ —1$ —|$ —|$ —
2. Overnight — — — —
3. 2days to 1 week — — — —
4. >1 week to 1 month — — — —
5. >1 month to 3 months 58,065,000 — — —
6. >3 months to 1 year 96,744,375 96,744,375 113,833,125 —
7. >1year — — — —
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4. Counterparty, Jurisdiction and Fair Value (FV)

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

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

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

7. Collateral Received - Secured Borrowing
First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. Maximum Amount
1. Cash $ 154,809,375($% 154,809,375|$ 113,833,125($ —
2. Securities (FV) — — — —
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 154,809,375($%  96,744,375|$ 113,833,125($ —
2. Securities (FV) — — — —

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

1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. | Cash $ —[$113,833,129 $ —|$ —1$ —|$ —|$ —|$ —
b. | Bonds - FV — — — — — — — —
c.|LB&SS-FV — — — — — — — —
d. | Preferred stock - FV — — — — — — — —
e. | Common stock — — — — — — — —
f. | Mortgage loans - FV — — — — — — — —
g. | Real estate - FV — — — — — — — —
h. | Derivatives - FV — — — — — — — —
i. | Other invested assets - FV — — — — — — — —
j. | Total collateral assets - FV | $ —1$113,833,129 % —13 —1$ —1% —|$ —1|9$ —
9. Allocation of Aggregate Collateral by Remaining Contractual Maturity
Fair Value
a. Overnight and continuous | $ —
b. 30 days or less —
c. 311090 days —
d. >90 days 113,833,125
10. Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
Amortized Cost |  Fair Value
a. 30daysorless |$ 60,214,330|$ 60,223,329
b. 31 to 60 days 25,664,129 25,664,947
c. 611to 90 days 10,733,705 10,737,294
d. 91to 120 days — —
e. 121 to 180 days 2,877,814 2,912,508
f. 181 to 365 days 3,373,315 3,389,163
g. 1to2years 4,965,374 5,087,085
h. 2to 3 years — —
i. >3years 6,004,458 6,004,458
11. Liability to Return Collateral - Secured Borrowing (Total)

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount
1. Cash $ 154,809,375($% 154,809,375|% 113,833,125($ —
2. Securities (FV) — — — —

b. Ending Balance
1. Cash $ 154,809,375($%  96,744,375|% 113,833,125($ —
2. Securities (FV) — — — —
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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

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

N

. Open - No Maturity

. Overnight

. 2days to 1 week

A Jw 1IN

. >1 week to 1 month

. >1 month to 3 months

. >3 months to 1 year

2,955,307

2,773,282

2,706,244

. >1year

o |IN | |o

. Ending Balance

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

—_

. Open - No Maturity

$ —

$ —

$ —1$

. 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 | || v

. >1year

Counterparty, Jurisdiction and Fair Value (FV)

None

Fair Value of Securities Acquired Under Repo - Secured Borrowing

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount |$

4,143,490

$ 3,818,108

$ 3,785,509

$

b. Ending Balance

3,891,668

3,796,590

3,561,524

Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

Ending Balance

None

NAIC 1

NAIC 2 NAIC

3 NAIC 4

NAIC 5

8
Does Not
Qualify as
Admitted

Bonds - FV

$ —

LB&SS-FV

3,539,196

Preferred stock - FV

Common stock

Mortgage loans - FV

Real estate - FV

Derivatives - FV

sle]~e[= [o]= [

Other invested assets - FV

22,328

Total assets - FV

$ 3,539,196

$ 22,328
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7. Collateral Pledged - Secured Borrowing

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. | Maximum Amount
1. | Cash $ 2,955307|% 2,773,282|$ 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 § 2,773,282|%  2,706,244|$ 2,651,085|$ —
2. | Securities (FV) — — — —
3. | Securities (BACV) XXX XXX XXX XXX
4. | Nonadmitted subset (BACV) XXX XXX XXX XXX

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

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

9. Recognized Receivable for Return of Collateral - Secured Borrowing
None
10.  Recognized Liability to Return Collateral - Secured Borrowing (Total)
None
H.  Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements transactions accounted for as a sale transaction.
M.  Working Capital Finance Investments
The Company had no working capital finance investments.
N.  Retained Assets
The Company had no offsetting and netting of assets and liabilities.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant change.
Note 7 - Investment Income
No significant change.

Note 8 - Derivative Instruments

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 Dec. 31, 2019,

respectively.
(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2020 $ 123,141
2021 (63,862)
2022 (53,712)
2023 54,466
Thereafter 136,084
Total Future Settled Premiums | $ 196,117
(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 |$ 196,117 | $ (141,018)| $ (337,135)
December 31,2019 |$ 332,827 | % (126,135) $ (458,962)
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Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.

Note 11 - Debt

N

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. For 2020, the Company's pledge limit is $245 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

Total 2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 1,560,700 1,560,700 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 1,560,700 | $ 1,560,700 | $ —
f. | Actual or estimated borrowing capacity as
determined by the insurer 245,000,000 245,000,000 | $ —
2. December 31, 2019
Total 2+3 General Account Separate Accounts
a. | Membership Stock - Class A $ —1$ —1$ —
b. | Membership Stock - Class B 1,961,300 1,961,300 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 1,961,300 | $ 1,961,300 | $ —
f. | Actual or estimated borrowing capacity as
determined by the insurer 245,000,000 245,000,000 | $ —

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

Eligible for Redemption

Current Period
Total Not Eligible for Less Than 6 6 Months to Less than 1 | 1 to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months Year Years 3to5 Years
1 |ClassA $ —|$ —|$ —|$ —|$ —
2 |Class B 1,560,700 1,418,720 — 141,980 —

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.

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

A

Defined Benefit Plans

The Company has no direct plans.

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

On September 18, 2020, TLA paid a dividend of $400,000,000 to Talcott Resolution Life Insurance Company ("TL"), the Company's parent.
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Note 14

- Liabilities, Contingencies, and Assessments

A

Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
: Maximum
Ultimate :
Nature and Financial PoteonftlFalIJQr:;ount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyuarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required Mqake Guarantee
Effective February 1, 2018, TLA guaranteed the obligations
of Talcott Resolution Comprehensive Employee Benefit -
Service Company ("TCB"), a wholly-owned subsidiary, with Increase in Trﬁaﬁl#giﬁgtgﬁg ﬁg’l:ﬁte
respect to certain structured settlement liability obligations to Investments in SCA addition to oIicp holder
provide an increased level of security to claimants under Dividends to reserves Thp:a ayment or
such structured settlements; these obligations were $ stockholders (capital Unlimited (1) orformance rll)slz of this
assumed from Talcott Resolution Life Insurance Company contribution)p puarantee is low as Itis
("TL") on February 1, 2018. As of September 30, 2020 and Expense. or Other ur?likel that this quarantee
December 31, 2019, no liability was recorded for this pense, v%ll b gered
guarantee, as TCB was able to meet these policyholder ggered.
obligations.
Total $ — Unlimited
(1) There is no limit on the Company's guarantee to pay policyholder obligations on behalf of the affiliate for the contracts covered in the guarantee
agreement.
B. Assessments

Note 15

No significant change.

Gain Contingencies

No significant change.

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

No significant change.

Joint and Several Liabilities

No significant change.

All Other Contingencies

The Company is or may become involved in various legal actions, some of which assert claims for substantial amounts. Management expects that the
ultimate liability, if any, with respect to such lawsuits, after consideration of provisions made for estimated losses and costs of defense, will not be material

to the financial condition of the Company.

For additional information, please refer to the current and periodic reports filed by TL with the United States Securities and Exchange Commission.

- Leases

No significant change.

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

No significant change.

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

B.

C.

The Company had no transfer or servicing of financial assets.

The Company had no wash sales.

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

No significant change.

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

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 Company's general account (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
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be approved by the FIC. The Company reserves the right to take exception to its investment manager's pricing of a particular asset and, with FIC's approval, to adjust
the price received from its investment manager for that particular asset. The Company estimates the fair value for financial liabilities based on the framework
established in the fair value accounting guidance. The framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets
and requires that observable inputs be used in the valuations when available. The Company categorizes its assets and liabilities measured at estimated fair value
based on whether the significant inputs into the valuation are observable. The fair value hierarchy categorizes the inputs in the valuation techniques used to measure
fair value into three broad Levels (Level 1, 2, or 3)

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

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

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

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

September 30, 2020
Quoted Prices in
Active Markets Significant Significant
for |dentical Observable Unobservable
Assets Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value

All other corporate bonds — asset-backed | $ —19 —19 219 —1$ 2

Common stocks - unaffiliated 6,758 — 1,561 — 8,319

Cash equivalents 198,788 — 198,788
Total bonds and stocks 205,546 — 1,563 — 207,109
Derivative assets

Interest rate derivatives _ 6,900 _ _ 6,900

Foreign exchange derivatives — 169 — — 169

Macro hedge program — 64,418 188,406 — 252,824
Total derivative assets — 71,487 188,406 — 259,893
Separate Account assets [1] 26,042,954 — — — 26,042,954
Total assets accounted for at fair value $ 26,248,500 | $ 71,487 1% 189,969 | $ —|$ 26,509,956

b. Liabilities accounted for at fair value

Derivative liabilities

Foreign exchange derivatives $ —1$ (1,037)| $ —1$ — (1,037)

Interest rate derivatives — (10,199) — — (10,199)

Macro hedge program — (42,021) (357,877) — (399,898)
Total liabilities accounted for at fair value $ —1$ (53,257)| $ (357,877)| $ —1$ (411,134)

a.  Excludes approximately $11.6 million of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

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

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

Bonds and Stocks

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

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

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

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

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

Derivative Instruments

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

As to derivatives that are held by the Company as well as its investment manager's other clients, the Derivatives Working Group of the Company's investment manager
performs ongoing analysis of the valuations, assumptions, and methodologies used to ensure that the prices represent a reasonable estimate of the fair value. The
Company's investment manager performs various controls on derivative valuations which include both quantitative and qualitative analyses. Analyses are conducted
by a dedicated derivative pricing team that works directly with investment sector professionals to analyze impacts of changes in the market environment and investigate
variances. As to derivatives that are held directly 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 securities and open-ended mutual funds, valuations are based on observable inputs that reflect
quoted prices for identical assets in active markets that the Company has the ability to access at the measurement date.

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

A description of additional inputs used in the Company’s Level 2 and Level 3 measurements is included in the following discussion:

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

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

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

Credit derivatives - Primary inputs include the swap yield curve and credit default swap curves.
Foreign exchange derivatives - Primary inputs include the swap yield curve, currency spot and forward rates, and cross currency basis curves.
Interest rate derivatives - Primary input is the swap yield curve.

Level 3 Most of the Company’s securities classified as Level 3 include less liquid securities such as lower quality ABS, CMBS, CDOs and RMBS primarily backed
by sub-prime loans. Also included in Level 3 are securities valued based on broker prices or broker spreads, without adjustments. Primary inputs for non-
broker priced investments, including structured securities, are consistent with the typical inputs used in the preceding noted Level 2 measurements, but are
Level 3 due to their less liquid markets. Also included in Level 3 are certain derivative instruments that either have significant unobservable inputs or are
valued based on broker quotations. Significant inputs for these derivative contracts primarily include the typical inputs used in the Level 1 and Level 2
measurements described above, but also may include equity and interest rate volatility and swap yield curves beyond observable limits.

Separate Account assets

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

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

September 30, 2020:

Total Gains and
Beginning | Transfers | Transfers | (Losses) Included in: Ending
Balance into out of Net Balance
As of Prior Level 3 | Level3 | Income | Surplus As of Current
(Amounts in thousands) Quarter End [2] 2] 1] Purchases Sales Settlements | Quarter End
Assets
All other corporate bonds — asset-backed | $ 41$ —|$ —|$ —|$ 14($ —|$ —|$ (16)| $ 2
Common stocks - unaffiliated 1,561 — — — — — — — 1,561
Total bonds and stocks 1,565 — — — 14 — — (16) 1,563
Derivatives
Macro hedge program (71,445) — —| (19,075)] (99,888) 24,000 (3,063) — (169,471)
Total derivatives [3] (71,445) — —| (19,075)] (99,888) 24,000 (3,063) — (169,471)
Total assets $ (69,880)| $ —|$ —|$ (19,075)[$ (99,874)($ 24,000|% (3,063) $ (16)|$  (167,908)

(1]
2

carrying value based on the lower of cost and market requirement.

3]

Other Fair Value Disclosures

Not applicable.

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

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

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

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

above.
(Amounts in thousands) September 30, 2020
Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 5351,692($ 4,571,870|$ —|$ 5108,299($  243393|% —1$ -
Preferred stocks - unaffiliated 6,532 6,639 — 6,532 — — —
Common stocks - unaffiliated 8,319 8,319 6,758 — 1,561 — —
Mortgage loans 836,018 793,059 — — 836,018 — —
Cash, cash equivalents and short-term
investments - unaffiliated 317,726 317,730 309,088 6,000 2,638 — —
Derivative related assets 294,436 259,893 — 106,030 188,406 — —
Contract loans 95,939 95,939 — — 95,939 — —
Surplus debentures 49,571 36,423 — 42,536 7,035 — —
Low-income housing tax credits 183 183 — — 183 — —
Separate Account assets [1] 26,042,954 26,042,954 26,042,954 — — — —
Total assets $ 33,003370|% 32,133,009|% 26,358,800|$ 5,269,397 |$ 1,375,173 |$ —|$ —
Liabilities
Liability for deposit-type contracts $  (202,557)|$  (202,557)| § —1$ —|$ (202,557 $ —1$ —
Derivative related liabilities (410,095) (411,134) — (52,218) (357,877) — —
Separate Account liabilities (26,042,954)] (26,042,954)] (26,042,954) — — — —
Total liabilities $ (26,655,606) $ (26,656,645)] $ (26,042,954)| $ (52,218)| 8  (560,434) $ —|$ —
[1] Excludes approximately $11.6 million at September 30, 2020, of investment sales receivable net of investment purchases payable that are not subject to

SSAP No. 100.
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(Amounts in thousands) December 31, 2019
Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 5130,735($ 4,549,159($ —|$ 4977498]$ 153,237 | § —1$ —
Preferred stocks - unaffiliated 2,280 2,272 — 2,280 — — —
Common stocks - unaffiliated 10,445 10,445 — — 10,445 — —
Mortgage loans 876,744 843,321 — — 876,744 — —
Cash, cash equivalents and short-term
investments - unaffiliated 409,603 409,620 208,839 197,812 2,952 — —
Derivative related assets 164,205 161,704 — 59,951 104,254 — —
Contract loans 99,926 99,926 — — 99,926 — —
Surplus debentures 47,623 36,481 — 41,144 6,479 — —
Low-income housing tax credits 285 285 — — 285 — —
Securities lending reinvested collateral assets — — — — — — —
Separate Account assets [1] 27,235,285 27,235,285 27,235,285 — — — —
Total assets $ 33977,131|8% 33,348498|% 27,444124|$ 5278,685($ 1,254,322|$ —|$ —
Liabilities
Liability for deposit-type contracts $  (204,233)$  (216,142)| $ —1$ —|$  (204,233)| $ —1$ —
Derivative related liabilities (182,969) (179,755) — (26,266) (156,703) — —
Separate Account liabilities (27,235,285)]  (27,235,285)]  (27,235,285) — — — —
Total liabilities $ (27,622,487)| $ (27,631,182)| § (27,235,285)| $ (26,266)] 5 (360,936) $ —|$ —

[11  Excludes approximately $8.5 million, at December 31, 2019, of investment sales receivable net of investment purchases payable that are not subject to SSAP
No. 100.

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

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

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

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

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

D. At September 30, 2020, the Company had no investments where it was not practicable to estimate fair value.

Note 21 - Other Items

C.

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.

Note 22 - Events Subsequent

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

Note 23 - Reinsurance

A

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

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

a.  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 $91,353,450 and $31,302,747, respectively.

b.  Forthe periods ended September 30, 2020 and December 31, 2019, the total amount of reinsurance credit taken for this agreement was $115,637,279 and
$39,623,730, respectively.
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Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2019 were $4.7 million. As of September 30, 2020, $0.2 million has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are now $4.5 million as a result of re-estimation of unpaid claims and claim adjustment
expenses principally on Accident and Health lines of insurance. As a result, there has been a $0.0 million prior-year development from December 31, 2019 to
September 30, 2020. The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as
additional information becomes known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.
Note 28 - Health Care Receivables
No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

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

No significant change.

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

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premium and Annuity Considerations Deferred and Uncollected
No significant change.

Note 35 - Separate Accounts
No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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1.2
2.1

22
3.1

3.2
33

34
3.5
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

9.1

—_

9.2
9.21

9.3
9.31

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? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
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.
1 2 3
NAIC
Company | State of
Name of Entity Code 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. Yes[ ] No[X] NAT[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12017
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/10/2019
By what department or departments?
State of Connecticut Insurance Department
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
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 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0ocC 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? Yes[X] No[ ]
(@) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
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? Yes[ ] No[X]

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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10.1
10.2

1.1

11.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
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 $347.897.147 of cash and bonds pledged as collateral for derivative activity: $1.560,700 of FHLB capital stock: and $2,651,087 of short term investments subject to
reverse repurchase agreements, and $73,394,771 of bonds subject to repurchase agreements and $1,815,540 securities pleaded for repurchase activity.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 26,127,574
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 10,211,993 10,234,426
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) $ 10,211,993 $ 10,234,426
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NAJ[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

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

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase Bank, N.A. 4 Chase Metro Tech Center, 16th Floor, Brooklyn, NY 11245
The Bank of New York Mellon 101 Barclay Street, 8 West, New York, NY 10286
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 Ifyes, give full and complete information relating thereto:

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

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

securities"].
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company U
PGIM, Inc. U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X] Nol[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[X] Nol[ ]
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 Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
106699 Hartford Investment Management Company FEOBULMG7PY8G4MG7C65 SEC DS
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18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5G| security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] No[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[X] No[ ]

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

self-designated FE fund:

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)

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

Life and Accident and Health Companies/Fraternal Benefit Societies
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:

1.1 Long-term mortgages in good standing Amount
1A FaIM MOMGAQES. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G
112 RESIHENTAI MOMGAGES. ... vverevereereeiieiseieisese st et s et s s ses s s e st s s b ee s e b s £ s eS8 s 4 e R s8R e Rt a bbbt G 42,544,656

1.13  Commercial mortgages. 750,514,446

793,059,102

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

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

1,31 FaIM MOMGAQES. .....oeeveeeeeeeeeeeees et s et s s s s bbb bbb bbb bbb bbb bbb bbbttt ettt G

IV T 10T = o (0PTSRS G

1.33  COMMETCIAI MOMGAGES. .. cvervevriereiieiseissiesseistesse s st sse st s st es st s e s s s s a8 s s ant s s s e e s bR e R8s a8 28 s 4n £ e d s s e s R R s s bbb e n s b n s B

1.34  Total mortgages with interest overdue more than three MONENS.............ouiii ettt sttt B 0
1.4 Long-term mortgage loans in process of foreclosure

TA1 FaIM MOMGAGES. ....veoeveeeeeeeeeeeeeee e eeeseee e e s s s s s s e s s e s s s s e s ee s s s e s s bbb s e e s s e ee s e ettt es s ee s es e ensessenses e nr e G

142 RESIABNHAI MOMGAGES......vvveececeicveeseeeesetss ettt ess st st s st e st s e sse s s s b e s s es e s st s s e en st e s s e s st s et s s s en s st se s st et ssen st s ans st en st seen s sanen G

143  Commercial mortgages G

1.44  Total mortgages in process of foreclosure.... G 0
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt G 793,059,102
1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

1.62  Residential mortgages

1.63  Commercial mortgages.....
1.64  Total mortgages foreclosed and transferred to real estate

2. Operating Percentages:

2.1 AGH 0SS PEICENL. ...ttt ettt s bt s st s bbb s s s s b a8 s 881 bt s s b4 e s b s AR SR E s s S s s SR d AR R e AR R AR R s R e R s bR e s bR e R ss b et ens | Hdetietestesetastesetet st st st sttt

2.2 A&H cost containment percent

2.3 A&H expense percent eXCluding COSt CONAINMENT EXPENSES. .......cvuruiurireiriiiieiissieiseissietse sttt ss e s st ss st ss e essesse s s sse s s st s s s e s es e bR ee s e s s s e s s s s sesans | ehetetastessetastaseb et ensan et sntantes et
3.1 Do you act as a custodian for NEalth SAVINGS GCCOUNTS?............euuiieierieiieieree ettt s et s st s8££ bbbt nen Yes[ ] No [X]
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting Aate............ccceviiiieeiiiccce bbb nas G
3.3 Do you act as an administrator for health SAVINGS ACCOUNTS?............cuiiiieieiciieic ettt bbb a bt et b s e ss bt Yes[ | No[X]
34 Ifyes, please provide the balance of the funds administered as of the repOrtiNG Aate...........ccverruririiriinree sttt G
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?............ccoeeeieiecesecesee e Yes[X] No[ ]
4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

OF thE TEPOIING BNELY?.......ecveeeece ettt ettt bbb s bt bbb bbb R b s bt bR b et s st b s s b s bbb s s b e b s At b A A e b s A et bR bbb bt s s bbb et nanteaa Yes[ | No[ 1]

Fraternal Benefit Societies Only:
5.1 Inall cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

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

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

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
6.2 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
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |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

0LO

NONE




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

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1o AIBDAMA. ...ttt AL|..... [ I 5,258,973 |..........1,168,733 | ..cevovveeeen. 579 | ... 545,036 | ... 6,973,321
2. Alaska..... VAK L..|.
3. Arizona.... LAZ L.
4. Arkansas. AR L.
5. California .CAJ.. L.
6.  Colorado..... .CO|...... L.
7. Connecticut. .CT]...... L.
8. DEIAWATE......ovcevceetcee s DE]..... L.
9.  District of Columbia. .DCJ...... L.
10.  Florida......cccocoveueenns LFL L.
11, GBOIGIA...eveeieceeeeieeeseeeiseeesee e esiesesessesssssssssssessssssesen OA | o, L.
12. OO OO OO OO O OTRTURTORTURTURTRRTORPRRTON o | POV L.
13, 1dAN0...cecrec el D) | e L.
14, TNOIS....ouveeveeeveiieiieiieessieeiesiesiesiessessessesssenssessesssessenssenne L | e L.
15, INAI@NA....erieere s sesessenennd N | e L.
16, JOWAL.iiieccreecineneneissississisesssissssssssssssssssssssssssens A | e L.
17, KaNSAS.....oieicecreceereeeeeeessssssssssssnsssssnessnsnssnns e KS | e L.
18, KENIUCKY ...ttt KY[...... L.
19.  Louisiana. LLAT L.
20, MaiN€....covereieiereereessseesseseessisssessssssessesssssessssssenneeME | vl |
21.  Maryland......... MD{....L..
22.  Massachusetts.... WMA]..... L..[.
23.  Michigan..... WM L.
24.  Minnesota... MN{...... L.
25.  Mississippi... .MS|..... L..|[.
26, MISSOUM....cuvecveieieiceie ettt MO]|..... L.
27, MONEANA.......ceiiieice e MT]...... L..|.
28, NEDrasKa........ccoorierrerriireireeieeee ettt NE]...... L.
29. NV L...].
30. New Hampshire.. NH]...... L.
31, New Jersey..... NI L..[.
32.  New Mexico NM]...... L.
33, NEW YOrK...oocveeercreeieeeeseeerereeeseeesesesesessessssssssssseneeneenes NY [ e N
34, North Caroling..........cccoevrereieerieieesienesessiesessessessiennenenns NG [ o L
35.  North Dakota...
36, OR0..euceceieecec bbbt
37, OKIANOMA......ooeiecerieecieese ettt
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South CaroliNa.........c.cceeeieeriesiieiesie e SCl...... L.
42, South DaKota.......ccevvevreeeierisriseieesssissisesssessssssssesssssessssnesn O | vrvnes
43. Tennessee......
44,  Texas......
45,  Utah........
46, VEIMONL. ..ottt
AT, VIFQINIA...ceeeeeirieieiseieie sttt nnns
48.  Washington. WAL...L..
49, WeSt VIrgiNia......coveveerirereiieeeiseieeseiseiseseesessssese s sssssnsennes WV ... L.
50.  Wisconsin.... LW L.
51.  Wyoming......... WY ... L.
52.  American Samo CASH L N...
53.  Guam.............. GU|..... N...
54.  Puerto Rico..... .PR]..... L.
55.  US Virgin Islands......... Ve L.
56.  Northern Mariana Islands.... MP{...... N...
57.  Canada.......cccoereurrenn. ..CAN|..... N...
58.  Aggregate Other Alien .OT |L.XXX..
59, SUBLOAL ...ttt XXX..
90. Reporting entity contributions for employee benefit plans.............. XXX,
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES.........ccevereererriereiriseseessssseeeesseseeneees | o XXX | cevererenneeens 1,565 | ovoveererneveieienns [ vrrennensienssinnnen | e | oo 1,565 | oo,
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOG.........c.ccveveerevieereieeees et seessasnees XXX e 1,247,987 | oo 2534 | v 23,318 | e | e 1,273,839 [ .o,
93.  Premium or annuity considerations waived under disability
or other contract ProViSIONS............oerereenrerrenerernreeesesssesseseeeenees XXX | e [ crrrrirnsnsneninne | e | e | e 0
94.  Aggregate other amounts not allocable by State XXX e 00 [0 |0 | i 0]..
95.  Totals (Direct BUSINESS)......ccrevvrerrerernne XXX s 547,634,403 | ... vern.064,797,358 | ...
96. Plus Reinsurance Assumed XXX s 54,582,973 |.........5,237,997 [ | 2,683,843 [ .o 62,504,813 |...
97.  Totals (All BUSINESS).......corverieiieieeiireiiseeiesiesissiesiessssessesssians XXX | s 602,217,376 |.........97,482,350 | .............188,276 |....... 27,414,169 |......... 727,302,171
98. Less Reinsurance Ceded.......ccovrmrnrrnrnrneninrnsseiesssessseeenes XXX | 601,533,707 [......c.e...310,421 | oo e 24,565,875 |......... 626,410,003
99. Totals (All Business) less Reinsurance Ceded..........cccccovevvvrernnnnee. XXX 683,669 |........97,171,929 | ..............188,276 | ......... 2,848,294 | ......... 100,892,168
DETAILS OF WR
58001. ZZZ Other AlIEN.......ceeeerreeirrirrere e ssesssens XXX e 1,124,809
58002. .
58003.
58998. Summary of remaining write-ins for line 58 from overflow page..... [ ..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX | s 1,124,809
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 52 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reiNSUrEr.........ooovvvvvevvennann 0
N - None of the above - Not allowed to write business in the state 5
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Statement as of Septernber 30, 2020ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

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

Robert E. Diamond
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 RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

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




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

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

Response

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

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

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

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

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

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

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

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

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

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

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

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 71153202049 00O0O0O0 3 = * 7115 320204470000 3 =
* 7115 3202036250000 3 = * 7115 3202 044800O0O0 3 =
* 7115 320204450000 3 =

Q14



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Other liabilities - abandoned property UNPAIG fUNGS..........ccrueriiririiinrrs sttt sse st st ssessansans | sesssesssssessanssnssees 14,245,887

2505. Accrued interest on derivatives in a liability position...
2506. Provision for future dividends..............cccoeveverecrrirennen.
2507. Interest on policy or contract funds due or accrued
2597. Summary of remaining write-ins for Line 25

...5,614,272
..1,417,333
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e B R
2.2 Additional investment made after acquisition. NNE
3. Current year change in encumbrances............. A B Y 4 B . "
4. Total gain (I0SS) ON AISPOSAIS........covueverieireiiicreieiee ettt bbb s bbbt s s b b st et ennaas
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)........ccccrrerrirrieeiieiieeieieiesssessessssiesees | cressssse et ssssssns 0 | oo 0
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciiiiiiiiieieiies ettt a b sse b s es s bbb s s sesesesessesesssnne | otsssesessssesessssesesessnsesessssesessnsesessssnsass | fesessssesessssesesssnsesassesessssnsesessnsesassnsas
11, Statement value at end of current period (Line 9 MINUS LINE 10).......iireiiiiieieiisiesersiessassesssesssessssssessessssessesssssssessessssassesss | soessssessessessssassessssassessassssessassssassens 0 ] oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHiOr YEAI ..ot | coreeversssessesssese s 843,320,642 | ..o 813,842,343
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............cceueiiieiiicicieiece ettt a bbb es s s st | sbessebessssssebessssesessnsnsasaes 33,402,179 | oo 79,649,781
2.2 Additional investment made after aCQUISIEION.............ccocuiueiciciiccs ettt ebnns | essesssssssess st s s aenas 12,063,163 | ..oovvcreeeeeeeae 34,515,268
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans [0 OO 0
4. Accrual of discount...........ccoeveeererriiriiennes 22,564 24,377
5. Unrealized valuation INCTEASE (QECIBASE)..........ccevevieeieeieeieeseisesesse ettt st a s s b s s ss s s sae s s saessssantans | avsesasssssssessssassessesesses e bessessesessnsenes
6. Total gain (loss) on disposals..................
7. Deduct amounts received on diSPOSAlS............cccevrererriererricieniiseseeesssessseeenn 84,614,966
8. Deduct amortization of premium and mortgage interest points and commitment fees.......... ....96,161
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErSt............ccoevvieieireveieicciiiciees | e
10. Deduct current year's other-than-temporary impairment rECOGNIZE..........c..ocueiieiiicice e | ctisaetesssesesssesessssesesssesesenseressssnserens | oo
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovovvrericiircrcscienians 793,059,103 | ..o 843,320,642
12, TOtal VAIUGLION GIOWANCE. .........ucveeiieeirciiieieiseieee ettt ees s st e s s s s st eesessesesensess | 2esetastessessssansenssssssansessnsensessnssnsessnnans | absesossessessnsassessnssnsessnssnsessassnsassansesans
13, SUDLOtAl (LINE 11 PIUS LINE 12)....uuiveiiiieeieiie ettt sttt st bbb bbbt bbb s st b s s st s | enbsssasssessestansssssssssntanes 793,059,103 | .eveoveieireieresseieaa 843,320,642
14. Deduct total NONAAMILEEA AMOUNTS..........ccciiiuiiicieisiie ettt a b s st s s sese b s s b s s sasesesnsesessssene | etsssesesssesessssesesessnsesessssesesnsesessssnsess | fesessssesessssesesssnsesssesessssnsesassnsesassnnas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....c.iiiiiiiieiisiiseisiisissesisissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassessssassenas 793,059,103 | ovovovvieeeeerereies 843,320,642
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAN........vuvureiierireieiessseississesestessss e ssssesessesssssssssessesssssssssessessanes | sessssssessessassssssessassnsnns 523,096,367 | ..ovvvrrererernereireereneens 527,794,138
2. Cost of acquired:
2.1 Actual cost at time Of @CGUISIION. ...........civeieeiiiieiccteie ettt e e b st bbb s snans | sessessesssessesesssesse s snsns 6,386,890 | ...coovreririieeee 21,755,487
2.2 Additional investment made after @CQUISIION...........cccouiueiiiiveieiccscce ettt snaens | sbessesesssssaeb st es s enaesenaes 15,182,770 | cevveviereeeeeeeees 32,068,114
3. Capitalized deferred interest and other
4. ACCIUAL OF QISCOUNL.......uuvrevererisciciestese ettt b bbbttt
5. Unrealized valuation INCrEASe (ECIEASE).........cueuiviieeieiiieie ettt bbb ss st b b s s ssnaans | evsessessssessesssesses s sssenes 27,545,912 | oo 45,750,590
6. Total gain (I0SS) ON QISPOSAIS.........cvcveveieericriesie ettt bbbt s st s s st s s s s st ss s st essesnbensessetansnnes | sessessessstessesessssessesasssssesansssanes 185 | oo (16,693)
7. Deduct amounts reCeiVEd ON QISPOSAS............cevueiiuieiiieiiiisieie ettt sss sttt b s st s s st ssessntes | sessessessssessesesestes e snsenes 54,148,042 | ..o 102,084,631
8. Deduct amortization of premium and dePrECIAtON............ruieerirririerirririss st sessess st ss s s essenssssanes | ssssssssssnssessssssnssessassssssessnes 162,945 | oo 264,309
9. Total foreign exchange change in book/adiuStEd CAITYING VAIUE...............cciuiveiiciiiccrececete ettt aesaas | etssisaesesseses et st e st ebes s s bebessebessssnaets | ebessaebesssesesssssebesseses s e s b sasbeaesnas
10. Deduct current year's other-than-temporary impairment recognized 15,018,180 | oo 1,923,072
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccvrerereerereriniiesiesessesessesenes | seevesissesessessseessssessenes 502,882,950 | ..oveevrierreieieeiernians 523,096,361
12, Deduct total NONAAMILEE BMOUNLS............cceiuiieeieiiieteieicieie ettt a e s st bbb s s b s bensessesss | stsstssessesssssssssssssssensessntensessessnsessesns | ebsssossessessssessessstenses et s tesessesensanseesns
13. Statement value at end of current period (Line 11 mMINUS LINE 12).......ccueveiiuiierisiiiiisieieisiesiesesesssessssssssssssssssssssssesssssnss | ssssesssssssesssssssessssnsenes 502,882,950 | ..o 523,096,361
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccvuevcvieeieeiee e essesesens | evreseesesseseesssesesseess 4,572,088,267 | ..coovvvverereeerieras 4,942,766,929
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..856,391,642 1,007,648,312
3. Accrual of discount..........ccccevvreerrrernnne 4,676,359 5,676,489
4. Unrealized valuation INCrEASE (HECIBASE)..........ccvieeveiiriieiieie ettt ettt a bttt b st bbb besssaesesenaebens | obsebessssssesessssesessnsebesansetesnas 71,929 ..1,663,521
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne 128,656,427 | oo 21,771,341
6. Deduct consideration for bonds and stocks disposed of... ..848,457,939 1,399,541,850
7. Deduct amortization of premium.... 113,180,266 | oo 15,730,122
8. Total foreign exchange change in book/adjusted Carrying VAIUE............c.ceveviiueicveeeeee et sesis s ssssssens | evsesssssssesssssssessesessessesessenes 582,000 | .ovovevvereiiereeeer e 42,032
9. Deduct current year's other-than-temporary impairment FECOGNIZE..........covveieiiieieieieese s sesssens | ensessesssesses st ssssans 4,753,109 | oo 2,342,362
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........ocvveveeerierecreeiens | v 987,406 | oo 4,133,977
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccreurirrrerrinieiiesieesseseissienns | oo 4,597,062,715 | oo 4,572,088,267
12. Deduct total NONAAMItIEA AMOUNLS............coiuiieiiiecieeicicee ettt bt b st b s s bsss | dstessessssssesssssssessesssssnans 2,658,451 | oo 2,663,954
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c.ieieiiiieiisiissieiisessieseesseessessssssssssesssssssssssssssessessssenss | srassessssessessssssessasanes 4,594,404,264 | ....ooooviriiriinns 4,569,424,313
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |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

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
1o NAIC T (@)t ssessesnntenns | oeeeeeseseesssenneees 2,912,000,264 | ..cooovreriirnne 1,050,468,067 | ....ocvvrerrerrrrirnnes 900,564,234 | ..o (49,837,827) | ..ovvvvreercrinenes 3,243,913,595 | ..o 2,912,000,264 | ...ooovveririrnns 3,012,066,270 | ..o 3,031,573,737
2. NAIC 2 () eveereeeerieeeirere st ses st setesseessesnens | sesssesseensesssesneens 1,497,733,977 | oo 64,147,042 | ..ooovoeveeeens 89,885,301 | ..o 34,615,939 1,596,874,592 | ...oovvvvvrriernenes 1,497,733977 | oo 1,506,611,657 | ..ooovrvrrvrrireieenes 1,617,114,474
3. NAIC 3 (@)t nnes | eeetensen et enees 127,509,723 | ..o 14,728,033 | oo 24,123,644 | ..o 12,502,919 | oo 121,166,632 | ..ooovevevcriienns 127,509,723 | oo 130,617,032 | ..o 74,666,704
4. NAIC 4 ().t ssensssns | eesesseensiasseeesnnteseeas 8,207,707 | ovoveveeeeeireieeeereieereeeisissssseenes | eereessiesennsiesesesessennees 579,750 | ovovvereirieereiseieeens 318,221 | oo 7,780,251 | oo 6,207,707 | oo 5,946,177 | oo 8,210,898
T Y (O - ) O U OO OO PP U PSSP ISP T ST TOTTTR 222,067 | coooveevreririreereiseieenns TAT8,579 | o | reevereseeneessreee e 222,067 | coooveevrrerineieeeinninines 7,763,250
6. NAIC B ():eueveereeeeereicirireieieesereeeessies ettt esensens | nstsssessesssesssasssnssees 10,634,018 | .ovveiveiiieeisseceiseissecsrnsinns | ovesnssnsessessesnsensens 10,604,922 | ..ot 9,054 | s 10,702,602 | ..o 10,634,018 | oo 38,150 | oo 10,611,185
7. T0tal BONGS......ooiveeerisiiisciiesiri st ssnssssnsssnnsenes | sonsesssnsnessnssanes 4,554,085,690 | .....cocorniirnnninns 1,129,343,142 | oo 1,025,757,852 4,981,616,251 | ..ooooovrernnirncnenns 4,554,085,690 | .....cooorniirnaninns 4,655,501,354 | ..oocoovrrnniinnninns 4,749,940,249
PREFERRED STOCK

8. INAIC oot neses | eest sttt | eeess ettt | eeets sttt | eees Rtk | enes ettt | e sttt | enes s (RN
9. NAIC 2.t | ettt enes | et 8,639,285 | .....oorurverriieririnieninnnis | e nenies | e 2,242,328 | ..o | e 6,639,285 | ... 2,272,049
F0. INAIC 3ottt s | eheee s R bbbt bR s b s | 4hEeeb bR bbb bbb Re | £eReee R b bR E bbb n bR i es | ShieEs e bbbt R bbb R | eeb R R bR it | Hhine Rt e Rt | bbbt O SO UOOTRPION
1.

12, NAIC Bt | S84kt | HRE Rt f ekt | SRt e SRRtk | HRE s Rk | HRE sk | HRE eS| Hht et (RN
13, INAIC Bt | R8s R Rkt | £RE e SR ek eeE e eneE et | HEfenEE Rk eeEeEE ket | £EfenEE R ek eE Rkt | HEEeneE R kRt et | HRf et Rttt | Rt et 0 |
14, Total Preferred SIOCK. ... | enisss st 0 i 6,639,285 | ..o 0 [ e 0 e 2,242,328 | .o 0 [ 6,639,285 | .o 2,272,049
15.  Total Bonds and Preferred SEOCK. ... .o | serseessnsssessenensnes 4,554,085,690 | .....ocoviiirninns 1,135,982,427 | oo 1,025,757,852 | ..o (2,169,627) | ..vovveriiriiririnnnas 4,983,858,579 | ..o 4,554,085,690 | .....ocoiiiiirninns 4,662,140,639 | ..o 4,752,212,298

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....83,631,719; NAIC2§......... 0; NAIC3S...... 0; NAIC4S§...... 0; NAIC5S.......... 0; NAICBS.......... 0.




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........cvvrcrerrrieerienieeeneee | e 2,651,082 |..ccoovrrrennn. 090 ORI PO 2,651,085 | oo Y P 100,869
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAT..........cevivriieieicieie ettt ssnaes | evesssessessssssesse st nses s 45,151,353 | oo 63,799,451
2. Cost 0f Short-term INVESIMENS ACAUITED. .........cveveeicreieicreee ettt sae st s b s et esasssssans | seessssssssssssssessessnsesses e senes 65,988,519 | ..cvevevereeeeeeienae 113,068,177
3. ACCIUAN OF GISCOUNT.......ovoiiiiii bbb | febbe bbb 272,546 | ..o 295,983
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total Gain (I0SS) ON QISPOSAIS........c.euiririiiieiseirieiseie sttt sttt s et tesseb st s bt sess e s ssesesantes | nebastessesssessessnsessessessesensesnsensesnsnsesses | sesessesstessessntessessesensessesansansesaes (1,571)
6. Deduct consideration reCEIVEd ON dISPOSAIS..........c.cviveiuericiieiiieieisite ettt sttt bbbt s s saes | sebssessesssssssesssssssessesntes 108,693,130 | .oovevvrvevvecrereeeeeiceeinee 131,997,292
7. Deduct amortization Of PIEMIUM...........cccuiveiiiieicses ettt b sttt as s s st et b st s bassessebanes | suessesssessesesssessessssassesssassenee 68,207 | oo 13,395
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvwuururieririeereieeeereiree et eeeesseseessessseesens | serssssessssssssssssessssenssesssensssssssnsessssassesns | sesesssssssesssssssasseessssnsessessnsassssnssssesssenes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEA @MOUNLS..........cc.iiuuiiiiiii bbb | fhb b e bbb bbbttt | ehbsnes st et e bbbttt bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviuieiciiieieiecsieiciectesesestesesesteses s sssssessssssssesses | eressesisssssessssssssssnssssessssas 2,651,082 | ..o 45,151,353
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 10, prior year) (18,051,143)

2. Cost paid/(consideration reCeived) ON AUIIONS...........c.cceiiiiiieiiiiii ettt s bbb s bt b bbb s s ettt b bbbt (108,189,916)

3. Unrealized valuation INCIEASE/(AECIEASE)..........vurerrurrereerrerreseeseseeesseaseesesssseseeseesessessssssessessasssesses st esssessesseesassssses st aessessessessaessesses st eesae s ssess st e sses st st nsestensensessessa (25,200,013)

4. SSAP NO. 108 AUSIMENLS.........cviviecteieiieie ettt ettt sttt a et b e b b a b s s b bt et b e s b b st b s st et s a et b e s b b s s b b s s b et b e At b e e bt et b nae bt s et s teta

5. Total gain (10SS) ON tErMINGLION FECOGNIZEA. ........oveuierieeieeeeieie ettt es et bs b b8 sk 8 82 E b8 R bR bbbttt 108,219,240

6. Considerations received/(paid) ON tEIMINALIONS.............ccciiiueieiiesctc ettt bbbt b s b bt st bbb s st b s bt s bbbt b et et b st s s st e 107,395,819

T AMNOTZAtON. ...ttt bbbt s et s et R e E AR s AR SRR RS E s bR AR AR AR bbb s bbb R ettt (160,499)

8. Adjustment to the book/adjusted carrying Valug Of REAGE IHBM...........oiiuririiiieie st

9. Total foreign exchange change in bOOK/AdUSIE CAMTYING VAIUE...........c.euiieireiriiriieieiseieise sttt bbbttt (463,000)

10. Book/adjusted carrying value at end of current period (LIN@S 1+ 2+ 3+ 4 + 5 -6+ 7 8 4 9)...coriiiiiiiriieececiee ettt ettt (151,241,149)

11, DEAUCE NONAAMILIEA @SSEES. .....v.vuivervieeisiisiieieis ettt st s s s8££ R s8££ AR Rt b s

12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......uviuiiieiiiiieieiiciese ettt bbbt bbbttt (151,241,149)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PIOT YBAI)...........ccueuireuriieireiiseee ettt a bbb bbb s s s s s st s s nas 28,274,525

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)...........ccocuiurieiinieeiciseeieeeiese e 26,780,940

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevvveee 5,328,276
3.14 Section 1, Column 18, PriOr YEAI.........ccrvveverrirereirerese e (9,344,925) 14,673,201 14,673,201

3.2 Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cccooeveene. 5,328,276
3.24 Section 1, Column 19, PriOr YEAI.........ccevvererirrrieieeseieieseieseseine (9,344,925)
3.25 SSAP No. 108 adjustments.........c.evrrererrernrenrerrenirerrsseseeeessseneeneens 14,673,201 14,673,201

3.3 SUDLOtAl (LINE 3.1 MINUS LINE 3.2) ...ttt sttt ettt et b e s b a b sttt s et b st b s s b bR A s s b bR b bt st b s b b e b s R bt s et bbbt s e st baen 0

4.1 Cumulative variation margin on terminated contracts during the year............cccoveenenenenninineneinens (143,038,587)

42 Less:
421 Amount used to adjust basis of hedged item...........ccoevevierrerrnnnns
4,22 AMOUNL FECOGNIZEA. ......ceevrvieerreieirereieiseie et ssees (133,693,692)
4.23 SSAP No. 108 adjUSIMENLS.........cvvrrrerrrirerirerererieeeiereseesesceenns (133,693,692)

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......oriuierieireieecereteiseesseeseese e sseess et ees s s £ eS8 s s8££ £ £ o828 RS E b8 e84 s E bR E bbbt een (9,344,895)

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

5.1  Total gain (loss) recognized for terMINGHONS IN PHIO YEAI..........cccieiiieiieicticeie ettt sttt a bbb s bbb bbb bbbttt 9,344,895

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

6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....cucuiiieiieciee ettt ns 55,055,465

7. DEAUCE NONAAMITIEA @SSELS...........cucueiireeeiiiicieieicie sttt s ettt s s s st s et s b2t e s e e s s a8 e s st 2 s b s e s A e RS d s b R s b s et b s bbb sttt s et s e

8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.cuiueieicieie ettt sttt es st ss sttt et a s s st a s e bt s b a s ssesnsanes 55,055,465

QSl104



G0ISO

Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value Date Date Description Carrying Value |  Fair Value CUsSIP Description Description | Carrying Value | Fair Value
Replicated Assets Open
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1IF.....cccccee | e 2,446,503 | ........ 2,446,503 | ........ 3,090,818 |06/06/2019{06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........covvvvre [ vevrrrerrrerrinerirenns | rvveeeens 314,747 [190760 HT 8 |COBB-MARIETTA GA COLISEUM & EX|1FE............ | ceoooue 2,446,503 | ........ 2,776,071
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1IF.....cccccee | vevene 5,927,499 | ....... 6,012,155 | ........ 7,173,245 |06/06/2019|06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........cvvovere | cevvmrrrmrnrrniinees | cvrerirs 762,584 [12629N AH 8 |COMM_15-DC1.....cccvreririreriniinciens TFMeccees | e 6,012,155 | ........ 6,410,661
HUTCHISON WHAMPOA
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. ...11,399,036 | ...... 11,381,113 | ...... 19,492,009 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........ccorvcrer [ corvrrrvrrrrrrnirinins | e 1,466,508 [44841S AC 3 [INTERNATIONAL(O |1FE]| vt 11,381,113 | ...... 18,025,501
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1IF......ccccee | wovnnt 6,177,542 | ........ 6,210,164 | ........ 7,486,056 |06/06/2019{06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........covvvvre [ revvererrrmrrirnerirenns | revevenns 794,753 |61765T AE 3 |MSBAM_15-C25........cccoonmvvvnerrmmnrneccns | TFMuiciics | i 6,210,164 | ........ 6,691,304
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccce. | vevene 7,354,217 | ........ 7,321,628 | ........ 9,281,345 |06/06/2019|06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........cevconere | cevvmerrmrrmrrrneinees | cvirerirs 946,134 |61691N AE 5 |MSC_17-HR2.......cevvvrrvirirrirrrrciies TFMeccvees | e 7,321,628 | ........ 8,335,211
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccoee | vevees 3,922,249 | ....... 5,006,253 | ........ 6,712,348 |06/06/2019|06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........ovvvere [ verrererrrmrrirnerirenns | reveeeens 504,605 [64972F L2 0 |[NEWYORKNY CITY MUNWTRFIN.. [1FE....ccccccc. | vovunnes 5,006,253 | ........ 6,207,743
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1IF.....cccccee | vevene 3,740,845 | ........ 4581,142 | ........ 6,345,378 |06/06/2019|06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........cevemeee | cevvrerrmrrmrrneiinees | cvirerirs 481,267 (702274 AW 1 |PASADENA CALIF PUB FING AUTH L. [1FE......cccc. | revenes 4,581,142 | ........ 5,864,111
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. ....36,663,222 | ...... 35,858,643 | ...... 59,279,111 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29 B [ 4,716,793 (912810 RD 2 | TREASURY BOND.......ccouvvervirirrrrercrinns N 35,858,643 | ...... 54,562,318
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1IF.....cccccee | venene 6,079,486 | ........ 7,779,085 | ...... 10,574,438 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29........cccvveres [ correrrrerrrerirerrrenns | v 782,137 |91324P BK 7 |UNITEDHEALTH GROUP INC........ccoe. |1FE cciiiiiis | o 7,779,085 | ........ 9,792,301
VIRGINIA INTERNATIONAL
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. ...10,680,585 | ...... 10,680,585 | ...... 14,188,750 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29.........ccorvcver [ corvrrrvrmrvervirinens | coreeene 1,374,078 [92783# AB 2 |[GATEWAYINC 1Pl | e 10,680,585 | ...... 12,814,673
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1IF.....ccceee | vevees 3,647,692 | ....... 3,699,394 | ........ 4,394,830 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29........rvvveever | errrvvrrrerrmncrerrennes | eevvenenens 469,282 |94989C AZ 4 |WFCM_15-C26........coccrmmrrmerevmnrrmeecnnee | TFMuciiicis | s 3,699,394 | ........ 3,925,547
91283#DP5.. [BOND WITH INTEREST RATE SWAP.. | 1IF....ccccccee | venene 1,961,124 | ....... 1,953,044 | ........ 2,276,322 |06/06/2019 |06/10/2029 | SWP: 2.14%(3ML) 06/10/29........ccccoruvvs | crrrerrrerrrmrirerirens | v 252,302 [95000H BL 5 [WFCM_16-LC24.........cccoomvmmrmmrcmmecmnecnne [ TFMuciciiiis | 1,953,044 | ........ 2,024,020
91278*BB9... [BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccccee | vevens 3,560,756 | ........ 3,636,182 | ........ 4,688,451 (12/13/2019 |12/17/2049 | SWP: 1.95%(3ML) 12/17/49.......vvvvcines | crrerrrmrrrncrrenns | cevvineeens 761,688 [06541W BA 9 |BANK_17-BNK5.........cocooverrmeveervcrrnenes | TFMciciiicis | e 3,636,182 | ........ 3,926,763
91278*BB9... |BOND WITH INTEREST RATE SWAP.. ...14,638,664 | ...... 11,758,140 | ...... 19,119,381 [12/13/2019 | 12/17/2049 | SWP: 1.95%(3ML) 12/17/49.......oovvvvvcres [ e | e 3,131,384 |07274N BH 5 |BAYER US FINANCE Il LLC........ccccoeee | 2FE i | e 11,758,140 | ...... 15,987,997
BIO MED GROUND LEASE TRUST
91278*BB9... |BOND WITH INTEREST RATE SWAP.. | 1IF............. ...29,672,967 | ...... 29,672,967 | ...... 39,451,480 [12/13/2019 [12/17/2049 | SWP: 1.95%(3ML) 12/17/49........ccmvvnss | corerreirerrerreines | cverend 6,347,400 |09056# AA 8 |2016 UW APL.cei | v 29,672,967 | ...... 33,104,081
91278*BB9... |BOND WITH INTEREST RATE SWAP.. | 1IF............. 4,710,682 | ... 4,709,954 | ........ 5,896,600 |12/13/2019{12/17/2049 | SWP: 1.95%(3ML) 12/17/49.......cccvvvvver | rerrrmerrrnerrnrinnes | corvenes 1,007,671 [12510H AB 6 |CAUTO_20-1A.....cooivvorrrrerernrririccinens TFE e | e 4,709,954 | ........ 4,888,929
91278*BB9... [BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccce. | vevene 3,956,396 | ........ 4,035,928 | ........ 5,275,283 |12/13/2019|12/17/2049 | SWP: 1.95%(3ML) 12/17/49.......covvmne | e | e 846,320 |12515G AF 4 |CD_17-CD3......ccoovvrirrirrerrsereerinerinenene TFMeces | s 4,035,928 | ........ 4,428,963
91278*BB9... |BOND WITH INTEREST RATE SWAP.. |1IF............. ....20,286,418 | ...... 23,933,107 | ...... 37,411,622 (12/13/2019 |12/17/2049 | SWP: 1.95%(3ML) 12/17/49........ovvvvmees | correrrmerrrnrrrneiens | cevi 4,339,505 (313309 AP 1 |FEDERAL EXPRESS CORP................. 2FE i | 23,933,107 | ...... 33,072,116
91278*BB9... [BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccee | vevene 6,124,031 | ........ 6,122,204 | ........ 7,795,138 |12/13/2019|12/17/2049 | SWP: 1.95%(3ML) 12/17/49.......ccovvinere | cevrrernernerneinnes | e 1,310,003 [38218D AA 7 |GOODG_19-1A.....ccmimmrrirrirerirrirrnerienns {1 SN IS 6,122,204 | ........ 6,485,135
91278*BB9... |BOND WITH INTEREST RATE SWAP.. | 1IF............. wed972,179 | L. 5,972,179 | ....... 9,283,531 |12/13/2019{12/17/2049 | SWP: 1.95%(3ML) 12/17/49.......cccvvvvver | rvrrrerrrverrncinnes | v 1,277,520 |882484 AA 6 | TEXAS HEALTH RESOURCES............. TFE s | e 5,972,179 | ........ 8,006,011
91278*BBY9... [BOND WITH INTEREST RATE SWAP.. | 1IF.....ccccce. | vevene 7,418,242 | ........ 7,465,759 | ........ 9,886,164 |12/13/2019|12/17/2049 | SWP: 1.95%(3ML) 12/17/49......covvvvvee | cevrrrrreineineeinnes | e 1,586,850 [95000J AU 2 [WFCM_16-LC25........cocomivmirrirrcrirerins TFMeccees | e 7,465,759 | ........ 8,299,314
91278*BB9... |BOND WITH INTEREST RATE SWAP.. | 1IF............ 2000:3,659,666 | ........ 3,667,493 | ........ 4,942,247 |12/13/2019|12/17/2049 | SWP: 1.95%(3ML) 12/17/49.......cocccenes [ eronnrrmnnnnncrnnnnnes | sevvnenens 782,846 |95001F AX 3 |[WFCM_17-RC1....cccovvrrmnirnncrirninrneninnns M. | e 3,667,493 | ........ 4,159,401
9999999999, TOtAL......c.urverererereerrereeeeseeeesseees ettt e enees ...203,903,621 | ....294,044,545 | ..... XXX..... | ..., )80 S L )00 O [P 0f... 34,256,376 |........ )0 O ) 0.0, O [ XXX ....203,903,621 | ....259,788,169
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |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.........ovuuurierieriieiie e eeieesiesissieseseens | eessesssee e sseneens 2 | e 205,388,881 | ..o 2 | e 203,968,425 | ..o 2 | s 203,936,044 | ..o 0 [ s (018 2 | s 205,388,881
Add: Opened or acqUIred traNSACHONS..........ccccireveiiereiiies | cererreeresseesiieeieies [ erereisseresesiee s sssesesesessssssesssess | sesesssssesesssessssssesesses | sissesessesesessssesssssesessssessssssesessnss | nesesessssesesssessssssesessns | essesessssesessssesessssesessssesessssesessnne | nosesessssesessssssessssesessns | sessesessssesessssesessssesesssssessssesessne | sessesessssesssissesesesens 0 [ oo 0
Add: Increases in replication (synthetic asset)

transactions statement value..............cccoeveuriervereieiens | e XXX oevevieies | v 63,271 |.......... XXX oevevsieies e | v XXX etivevees e | v D0 GO TR R D0 SO IR 63,271
Less: Closed or diSpoSEd O fraNSACHONS. .........cveveiirieieins | cerrrieieieisisisieniens | crrreieisnssieessssesssseessess | ressssessesessssessessssesses | sessssessesssssssesessssessessesssssssessessns | soresessesessessssessessnsanse | essessessesssssssessessssessessessssessessnses | sessessssessessssessessessssans | eesssessessessssessessessssessessessssassessnss | sessssessesssssnsesessesns (0 TR 0
Less: Positions disposed of for

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

asset) transactions statement value..........cccocovveerivcriians [ cerrneans D O [T 1,483,727 |.......... XXX orviinriens | ovnnensississiensensseessenaees 32,381 |..ne. XXX evrirrens | o 32,423 |......... XXX etrreriens | enrerisissssissssssssessissensssssiens | oneneens D e ISR 1,548,531
ENding INVENTOMY......coiiiiciiiceieiitesiceiessiesissisrsssrensnssienes | eessesessssssssssssessssees Y I 203,968,425 | ...covvevererrrn, 2 I 203,936,044 | ..o, ) 203,903,621 | .o, 0 | o (L ) 203,903,621




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.........oieiceeeee ettt ettt bbb ss st ns st (151,241,149)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............ccccocueveierrerriercseiserennen. 55,055,465
TOAl (LINE 1 PIUS LINE 2)...e.vuerieeereeeiteeeeeet e it tse s et se et e85 s 284282 E 42421242 E 8o £E 4Rk e bbb n bbb s st es (96,185,684)
Part D, SECHON 1, COIUMN 5........couiiiiiieiiiie itk 314,948,146
Part D, SECHON 1, COIUMN B........ouveivieiiisiieictseieie ettt sttt (411,133,830)
Total (LINe 3 MINUS LINE 4 MINUS LINE 5)......cuvueiiiiieiiiiiieie sttt st b st ss s8££ 888ttt 0
Fair Value Check
Part A, SECHON 1, COIUMN 1B........cuiviieecreiiceiicte ettt bbbt b b a bbb bbb s e b b sttt bt st b es et baes (115,658,181)
Part B, SECHON 1, COIUMN 3.ttt ettt sttt bbb s st (2,904,483)
TOAl (LINE 7 PIUS LINE 8).....veereeceeireiiecseietseiss sttt ses et st 8 s8££ 2842884212828 R824 s et s e en b en s (118,562,663)
Part D, SECHON 1, COIUMN 8.......vecereeceeeee ettt es ettt ettt s st s s e s s as st s seesas e s et s snses et snantasensnansanantasans 294,436,486
Part D, SECHON 1, COIUMN ...ttt ettt et s e st st st et et e e et et et st et et et e s et st es et et et et et et et es et esararans (412,999,149)
Total (Line 9 MINUS LiNE 10 MINUS LINE 11).....cuvuiiiieiieiiieiie ettt ettt s st skt s bbb sttt 0
Potential Exposure Check
Part A, SECHON 1, COIUMN 271......o.iiiiiiiii bbb bbb 74,795,736
Part B, Section 1, COlUMN 20..........cuiiiiiiiiiiiii bbb 55,654,880
Part D, SECHON 1, COIUMN T1......iiiiiiiiieeieeiesi e 130,450,616
Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cuureieeeerireiseesreeseeeseisessssesesseesesssssssesessessssssessessessssssssessesssssesssssessassssssessessasssessessessossssssessassassssssessesssssssnessessassnnssnes 0

Qslo7



Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 O PHIOF YEAN........vururirrierireieirreississiseessressssissssesssssssssseessesssssnes | ssessssssssnssessssssssessassasssnsseses 249,810,754 | oo 140,884,395
2. Cost of cash eqQUIVAIENES ACQUITEA............ccvueveeiiieie ettt sttt s bnans | ebsssssssssessssessesessesses s snsenan 5178,978,062 | .....coovvvereeeeereeieenns 7,444,075,467
3. ACCIUAN OF QISCOUNL.........eeeeeeeee ettt ettt ettt ettt ettt et et et et et esesesesesesesesesesasesesesesesesesasesesasasasatans | seetsesssssssssssssesssssssssesessasesssasanas 1,325,877 | oottt 5,592,785
4. Unrealized valuation INCIEASE (HECIEASE)..........c.iueiueiiiiieiieiiisie ettt ss et et s s s ssess | 4ebssessebssessesss s s s ss et s b s s s e s enses e bsbessebsnsans | sbsssessesstesses s b es s s e bt s s s s s b s st n s st
5. Total gain (I0SS) ON QISPOSAIS........ccvuivieireiiiriieiseissieie sttt ettt sseb s b s s st ss s st s s s tessess | ensessesssesesassesessssesse s et st ssesnnsentes (6,630) | 1o (954)
6. Deduct consideration received 0N ISPOSAIS............cccvieueiriireiriieesiceet et saebensens | sesesissesessteses e s ea e eee 5,146,052,713 | oo 7,340,728,386
7. Deduct amortization Of PrEMIUM..........cevcviueieiciee ettt ettt sttt s s ssaessssas | svsessssssessssesses s sessesaesesssssesessnsanes TAT25 | oo 12,553
8. Total foreign exchange change in bOok/ adjUSIEA CAMTYING VAIUE...........ovruuriieieeireiiecieeireises st esessesssstses | reesessessssssssssessssessssesessessessssssssessessssssnssess | sessessessossassssssessessasssssssssessessnssessessassnssnees
9. Deduct current year's other-than-temporary impairMeNnt FECOGNIZE. ..........uuvuiururririeeeeeerieeeereeeeseesseeseeseesees | rneesseessssssseessssnessesesseessnssssseesessenssssssssess | sessssessesssnsssssessessanssessessensanssnssessessanssnsssees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuerrerrierierieeieiieinins | covrrerieiseseseessesseesesessesenas 284,040,625 | ..ooooerieeee e 249,810,754
11. Deduct total NONAAMItIEA BMOUNES...........ccuiiiiiiii bbb | SE86 Rttt | Hieb bbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).........cccciiiiiiiieiriiieiiccecesieessesreseseiensnens | oereresisessessssssesssessesesssesessnans 284,040,625 | ...coovvveiieeeeeeeeea 249,810,754

QSI08
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE A - PART 2

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

NONE
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |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
BHM1TM2KO........ MIAML. ..o L FLeens 09/01/2020.... | covvovverrereriiriieries 3040 [ oot | et 218,800 | ..ovverererirnnes 315,761
BHM21Z2LT....ooevieirinne PHILLIPSBURG.......ccoueiuuiinriieiieesseiseessssse st nsaenen [\ RN 08/21/2020.... | .. 20830 [ oottt | Sreeb bbbt 2,203,151 | oo 3,472,647
BHM26B5ALI........oovvirirriceieieieressesieneeens NAPLES......c oottt FLu e 09/2412020.... | coovooeverrireriirineries 3100 [ v 000:10,500,000 [ ...vouvveenririereieeier e | s 19,392,644
BHM26DPRA.... RICHMOND. ...ttt VA i 09/25/2020.... | .. 3.680 2,200,000 SRR (OO 3,610,687
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All DT ...ttt ene | fetsesssesssansessnsstsssensessessnsensensssnsensensens | consea XXX weee [errrennee XK s | e 2012,700,000 [ oo 2,421,951 | ...ccoeene. .26,791,739
0899999. Total - Mortgages in Good Standing ettt ettt ettt etet et aet et et et t et s e et et s aet et s e et et s et et et et e te st e ae b et e A et et s eet et s aet et ns et et enaetesnastetetesantetanns  tebssesesessesesesastetassstetessaetesessetesenseteress | ereern XXX....... ....12,700,000 ...2,421,951 .26,791,739
3399999, TOAl MOIGAGES. ........ovvveeeseerereeieeeeieeieees a0ttt rens | eebiee s ettt | s XXX....... ....12,700,000 ...2,421,951 .26,791,739
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
BHMOU4JES........ccooruvenens MULTICITY i (o7 SR |09/05/2013.... 08/01/2020.... | ..oovvririririiiiienns 16,2171 [ Lo | e | vsrsienessnsenessnssens | seesenssssens s 0 | 16,211 [ oo 16,211 o 0
0199999. Total - Mortgages CloSed DY REPAYMENL. ... ... vttt ies fisbessess sttt | anbesersaneenssnsenes 16,211 [V I 0 {1 O 0 [V IR (U] I 16,211 | oo 16,211 | oo 0 0 0
Mortgages With Partial Repayments
BHMO1LDVS........cocoverrererne BALTIMORE..........ccooceveieirireinieieisnisnessessnssssessnssnsensessess | MDuvevecieiens [ v 11/15/2017.... | 09/01/2020.... | ccoovvevrerrrreirnae 74,357 T4,357 | oo TA35T | e | e 0
BHMOTNWTS... . .105/10/2019.... | 08/01/2020.... | .. ..35,905 32,929 | tooer32,929 [ oo | e 0
BHMO01VSS7 ..| WASHINGTON .102/01/2018.... | 09/01/2020.. 130,716 130,716 0
BHMO1WEB7... .| NASSAU COUNTY. .102/01/2018.... | 09/01/2020.... | .. J19,308 | oo | e 1165 | [ | e 1,188 | | e 120,473 | covereeeren 120,473 [ o | v 0
BHM03Z7L4. MULTI-CITY. .108/21/2008.... | 09/01/2020.... | .. .102,082 102,082 | .ooveeeeren 102,082 | oo [ e 0
BHMOJEHH2 . | MULTI-CITY .105/10/2019.... | 09/01/2020.. ...9,005 0
BHMOJEHZ2.... .| MULTI-CITY .| 04/14/2011.... | 09/01/2020.... | .. 44,888 | ...coovveere 84,888 | [ 0
BHMOJEJKS. MULTI-CITY. .| 04/14/2011.... | 09/01/2020.... | .. 36,316 | cooovrrrerrn36,316 [ oo | e 0
BHMOJEJP2. SANTA BARBARA .| 04/14/2011.... | 09/01/2020.... | .. 20,802 | .oooereeeen 20,802 | oo | e 0
BHMOKTYD?........ IRVINE. ....ovvoeeeeeeesreeseesseeesessneesnesssesssessssssessseessesssesnsees | CBuerveeeciens | v 09/28/2011.... | 09/01/2020.... 11,916 | v 11,916 | e [ 0
BHMOKTYF2.......cocviiiins NEWPORT BEACH .102/01/2018.... | 09/01/2020.... | .. 96,764 | ..coceeereerein96,764 | oo [ 0
BHMOKTYGO ... | IRVINE .1 10/26/2011.... | 09/01/2020.... | .. 11,873 | e 11873 | [ 0
BHMOLG6ZS...........cccoverirrrne MULTI-CITY coovvicnnicernensensiesnersnssseenssssssssnsssnssnsee | MUniincens | e 05/10/2019.... [ 09/01/2020.... | ...veerervirirrnneen 37,992 | v [ v (B34) [ o e | veneneenneinnnne(534) | o | v 37,458 | oo 37,458 | o | e 0
BHMOLCBT?.... . | SAN BRUNO. .101/08/2020.... | 09/01/2020.... 128,302 | vovereeern 128,302 [ oo | v 0
BHMOLKGSS.... ..|ENCINITAS... .102/16/2012.... | 09/01/2020.... | .cvoovvvvvrrrrrrrirines 58,686 | ..o | s 0 58,686 | ...occeverree.58,686 | oo | e 0
BHMOLZHTB.......coovvvverrrnens CARLSBAD.......cconerrrrinerierineesnenssnisssessssssssensssesessennes | CAuiieiiiesiins | vveveens 02/01/2018.... | 09/01/2020.... | .ccoovvevnererrrrne ATB,727 | oo [ oneerssiseisssinssiens | ceveesesnessssesessessns | seonsesnessssessessssines 0 | 176,727 | oo ATB,727 | s | v 0
BHMOM2ANS... | CHICAGO.......covviieiieernsisrinis IL .1 04/24/2012.... | 09/01/2020.... [ ccvoovvvvrrrrrnrrenernABT04 | s | e 0 48,764 | ..cooveveern 88,764 | e [ 0
BHMOM2COS.... + [EVANSTON......oomrerirrieie e IL .| 04/05/2012.... | 09/01/2020.... | .. 280,079 | oo | s 0 60,079 | .ovrirereren80,079 | oo [ 0
BHMOM3UBO..........cccovverennee BELLEVUE.......ccooviviirirnininicnenicnenensennenenesnennenseens. | WA [ 07/17/2012..... { 09/01/2020.... | ...ovvvvvrererrirnnnn 2AT 8T | oo | et | s | e (V[ I 247187 | oo 28T BT | e | e 0
BHM10N625 . | IRVINE .102/01/2018.... | 09/01/2020.... | .. 280,819 | oo [ e 0 280,819 | .ooveereni280,819 | oo [ 0
BHM190WN1... .. | SAN DIEGO. .102/01/2018.... | 09/01/2020.... | .. 100,034 | [ e 0 60,034 | ..coveirrrnnn80,034 | o [ 0
BHM1KA3P3.......ccoovvvicirens CHARLOTTE ...t NC..ovvvvernes | v 02/01/2018.... | 09/01/2020.... | .ccoovvevererrirnes 162,153 | coooerereenerierineens | ereerneiseiissisesiens | cersesessessssisessssens | seesssnesssseessssins 0 | 162,153 | coveeeeren 162,153 | s | e 0
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |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

BHM1R1K02 oo [FORT WORTH.....ooirviirriinriiineiisnniisnsissssssnessnisnnees | Wi [ e 02/01/2018.... | 09/01/2020.... | .... 159,950 | ..ccovvvenene 159,950
BHM1T12H3.. ... | COLUMBUS .|12/19/2017.... | 09/01/2020... ...8,698 8,698
BHM1TLYF8 woo |ARLINGTON. ..o | Do | oo 06/28/2018.... | 09/01/2020.... | .... 53,707 | ..... 53,707
BHM1UHQB3 o [HOUSTON.....coviiiiiiiirinricnicssiccieeceensissisesissiessieens | T o | e 04/27/2018.... | 09/01/2020.... | .... 19,626
BHM1VMB76 oo |BALTIMORE.........coooovveeeeeeeeneesriesneenneisneesseesniesnsensssneeenns | MDooevvceieens | o 08/29/2018.... | 09/01/2020.... | .... . 45,983
BHM1WINJ5. [ FLORISSANT.....osvvirinriinrinnivenisnisnicssiscsisenisniensiennies | MOuviiiiiiiies | e 07/20/2018.... | 09/01/2020.... 16 ...9,289
BHM21LBRS.. MADISON........cooorviinriiniii .102/11/2020..... | 09/01/2020... . 50,671
0299999. Total - Mortgages With Partial REPAYMENLS. ... i 2123911 |0 [ (2,632) 0 2,300,252 2,300,252 .0 0
Mortgages Disposed
BHMOUA4JES.........coooonvrrir MULTECITY .niisneieieeeiiseesisensisessissensisssssssssssenes | G | vevvins 09/05/2013.... | 08/28/2020.... | ...covvvevraerns 4,827,042 0 [ oo | ceviienens 4,827,042 | ... 4,827,042 | coovooinens | s
BHM21Z2L7......cocoovvviccniinnes PHILLIPSBURG..........ooveeverrerrecrereneennecennennreenecennernneennee | N [ 08/21/2020.... | 08/24/2020.... | ...ocoovvvrnnee. 12,549,697 | .o | e T,085 | s | | e 47,035 23,509,320 | ......... 23,632,203 122,883
0399999. Total - Mortgages DISPOSEA.........c..uuruurirrisiirris s eennsss st .17,376,738 47,035 28,336,362 | ......... 28,459,245 ...0 122,883
0599999, TOAI MOMGAGES.........veeieeieeeseeie e e ..19,516,860 44403 | ..o 0] ... 30,652,825 | ......... 30,775,708 .0 122,883
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM1J8 8K 6| AEA INVESTORS FUND VILP.......couiriirimirieririeiieisissessiesieseeesssissessesssensenes NEW YORK .| CAPITAL CALL.....ovvrvrrreirrinriinns .. 107/02/2020.... 3 143,435 1,570,352
BHM21P 3U 8|ARLINGTON CAPITAL PARTNERS V LP.... CHEVY CHASE .| CAPITAL CALL.....oovrveereecrerrieerian . 107/02/2020.... 3 31,527 8,659,452
BHM15W G6 0 |BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK......vvvemrrierirererreniininns .| CAPITAL CALL.....covvrvrrreirrieriinns 07/06/2020.... | ..ccvvveene 13 | s | e 946,737 10,074,000
BHMOK4 9L 2| CORTEC GROUP FUND V LP......coouoiiriiiiiiieeieeiieeiss e csessssiseesieees NEW YORK.. .| CAPITAL CALL.....cooorvriiriciinnins .. 107/10/2020.... KT ORI B 8,910 73,618
BHM22Z RJ 4|CORTEC GROUP FUND VII LP......ccooieriviirinirieiineeiereesisseeisesensnies NEW YORK.. .| CAPITAL CALL.....covovirircircrienrins . 107/10/2020.... 3| s | e 81,063 7,334,533
BHM26R  Z7 5|GRAYCLIFF PRIVATE EQUITY PARTNERS........ccostiimiiriniineeinsisesissisenseseseees NEW YORK......vvvemrirrrierirceinneins .| HIMCO OPERATIONAL TRANSACTION........ 09/11/2020.... | ccvoerenrirnes | e 460,495 | ............ 9,139,505
BHMOKJ 87 1|GRIDIRON CAPITAL FUND II LP....... NEW CANAAN. .| CAPITAL CALL.....ccvvrrrerrrrrieae .. 107/10/2020.... 3 54,473 3,862,204
BHM1CV 9A 3 |GRIDIRON CAPITAL FUND Il LP...... NEW CANAAN. .| CAPITAL CALL.....ooevvrrinririierinne .. |07/31/2020.... 3 147,333 14,814,271
BHMO3B AL 0| GRP IIILP...ouooiiiriceiiieeiesieeisessisssse sttt LOS ANGELES .| CAPITAL CALL .. | 08/04/2020.... L [T IR 40,947 5,366,014
BHM1EV P2 1|GRYPHON CO-INVEST FUND IV LP....... SAN FRANCISCO. .| CAPITAL CALL .. | 08/18/2020.... 3 3,768 517,215
BHMIEV  P1 3| GRYPHON PARTNERS IV LP......couiiiiriieierieiseineiessessesiessseesssssessesssessnenes SAN FRANCISCO.... .| CAPITAL CALL .. 108/18/2020.... K2 I B 66,962 3,487,951
BHMOMG 1V 9| HEARTWOOD PARTNERS Il LP......... GREENWICH... .| CAPITAL CALL .. | 07/14/2020.... 3 | e | e 45,361 .739,381
BHMOFS 8H 5|LINCOLNSHIRE EQUITY FUND IV LP NEW YORK.. .| CAPITAL CALL .. 107/01/2020.... 3 16,133 65,311
BHM205 77 0|OAKTREE PORTS AMERICA FUND LP........ccoviriiiiiieinirisiseisnicienns LOS ANGELES. .| CAPITAL CALL .. |09/25/2020.... 3 | e | e 11,875 148,017
BHM252 3H 4 |PARTHENON INVESTORS VILP.......ooooiiiirieimcrinerierieeeseessenisennns SAN FRANCISCO .| CAPITAL CALL .. | 09/04/2020.... 377,313 9,562,029
BHM1KE CC 4|RIVERSIDE MICRO CAP FUND IV LP.... BOSTON .. | CAPITAL CALL .. |09/01/2020.... 3 .131,106 1,736,304
BHMOME  7Z 9 |UPFRONT IV L.P....coiiiereieieesieeieeieenns . |LOS ANGELES! .| CAPITAL CALL.....covovvrvrrrrrrrinriann .. | 07/24/2020.... 3 204,856 5,560,772
BHM1DU 0C 9|VMG PARTNERS Il LP.....ovuriririiirrieinnicinnies SAN FRANCISCO. veo | CAPITAL CALL ... . 107/08/2020.... 3 100,278 1,990,758
BHM22J 9D 3| WIND POINT PARTNERS IX-A LP . .| CHICAGO. L CAPITAL CALL 07/17/2020.... 3 83,861 8,169,174
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SIOCKS = UNGIfIIBIEM. .......ruueruiiiisiiiisiiisiieiii itiisssseerss s esssessss s8££t 460,495 2,495,938 | .o 0 92,870,861
Any Other Class of Asset - Unaffiliated
BHM20C LC 8|KKR RECOP FEEDERIIL.P... . |[NEW YORK.. | NY.... |CAPITAL CALL.....ooviiriviinisisninns 13,179,000
4699999. Total - ANy Other Class Of ASSEE = UNGIFIIAIEE. ... ettt sttt et sisnienes | eesetsssesseeseesessesseseeseseeseeseeseeseseeseesesaeesesesseese | 4ese81eteseesessnsaessesessessesaesesseeeeseseesee et aeeeeseeaeeeEoeseEtoEseEoeEoeAeEAeEoeEeeEeE 1o EeEseEeEAeE 2 e eeE4eE e LA eEseEsesee e e e e aeEeesee et et entee et et sntensen et antentenssnnsnnns | serees 0 oo 758444 | 0 13,179,000
4899999, SUDLOLAL = UNGFFIIBEEA. ... .. vvoererereeisste etttk e £ 1e88eeEseE o8 E 8088 E 80810810 E e s eeE e 8 eeEeee 4441eE8eLE R ee R oL eE Lo E L8 oL E L E 41 eEE e EE 88 E L8 E LR Rt 460,495 106,049,861
5099999. Totals......... 460,495 106,049,861
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.JA.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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM15W G6 0 |BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK.... .| CAPITAL DISTRIBUTION... ..|03/01/2018 | 08/28/2020 ceevenenn(8,499) | .. 00errn236,362
BHMO03J 4Q 2|BROOKSIDE MEZZANINE FUND I GREENWICH. . | CAPITAL DISTRIBUTION.... .110/14/2010 | 08/28/2020 ...(274,548) | .. .....393,391
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

BHM22Z RJ 4|CORTEC GROUP FUND VIILP........cccoovumrrvrrinrirnns NEW YORK......coocrvvirnns NY.. | CAPITAL DISTRIBUTION........c.ccvverrrrnene 12/11/2019 | 07/15/2020 R — 238,179 238,179

BHM19H WE 4 |DRAWBRIDGE SPECIAL OPPORTUNITIESF........... NEW YORK......oocovernen. NY.. | CAPITAL DISTRIBUTION........c.covvvurrinecn 03/01/2018 | 09/30/2020 (23K 72 1 T 188,565 | ........ 188,565

BHMOZH 1W 1|GOLDMAN PETERSHILL Il LP. NEW YORK .. |NY.. | CAPITAL DISTRIBUTION. ... |03/29/2018 {09/02/2020 | ..........319,313 | .........(60,244) | ..ooocvrmiiiiiiiis [ v [ e | e (60,244) | . 259,069 259,069

BHMO03B 4L 0|GRPIIILP . LOS ANGELES. ... |CA.. | CAPITAL DISTRIBUTION. ... [12/29/2010 [ 08/04/2020 | ...........23,692 | ...coeeer(4,918) | covoviriririiens | v [ v | e (4,918) [ oo | s 18,775 | v 18,775

BHM1EV P2 1|GRYPHON CO-INVEST FUND IV LP.. ....| SAN FRANCISCO ...|CA.. | CAPITAL DISTRIBUTION. ... |02/01/2018 {08/18/2020 | ...........50,200 | ..c0eeee(15,574) | covoriveriiriviinnins [ o [ e | v QET YL | [ I 34,627 | ... 34,627

BHM1EV P1 3|GRYPHON PARTNERS IV LP ... | SAN FRANCISCO ... |CA.. | CAPITAL DISTRIBUTION. .102/01/2018 | 08/18/2020 ) 238,717 238,717

BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIIILP................ NEW YORK......ccoovsvernnn. NY.. | VARIOUS 03/29/2018 [09/30/2020 | ............ 43,582 | woovoeerer 1,534 | oo v [ e | s 1,534 [ v | i 617,224 | ....... 617,224

BHMOLU T1 5|MSOUTH EQUITY PARTNERS II LP ... | WILMINGTON... ...|DE.. | DIRECT WITH ISSUER.... ... | 03/29/2018 |09/30/2020 | .... (U PO IR 904,699 | ........ 904,699

BHM205 77 0|OAKTREE PORTS AMERICA FUND LP.. ... |LOS ANGELES. ... |CA.. | CAPITAL DISTRIBUTION. .| 05/14/2019 | 09/25/2020 34 5,937 | o 5,937

BHMOJB 5A 6|SUNTX CAPITAL PARTNERS II.. ... | DALLAS ... | TX.. | VARIOUS 03/29/2018 [09/30/2020 | ........ 139,666 | ...c.c... 17,847 | covorieririirinens v | o | v 17,847 509,577 | ........ 509,577

BHMOME 7Z 9 |UPFRONT IVL.P.....ccocvrrrrerirs ... | LOS ANGELES. ... |CA.. | CAPITAL DISTRIBUTION..........covvvrrrnees 02/01/2018 [09/10/2020 | ... 781,711 | .......(343,273) | covouvirriiiini | v [ v | s (343,273) 438,438 | ........ 438,438

BHMOL1 V7 3| VMG PARTNERS I LP.....ooviiiiniiiiniirisiiseniseneeees SAN FRANCISCO............ CA.. [CAPITAL DISTRIBUTION........ccovrvenrenn 03/29/2018 | 08/26/2020 (0 TR [ 123,017 | oo 123,017
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ociiiiiiiiisisssssssnsssnserisnies | aernns 3174545 | ... (796,840) 0 0 0]....(796,840) | ..ccoceoveer 0 | oo 4,206,576 | ..... 4,206,576
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

BHM1S9 UL 7 | PRETIUM RESIDENTIAL REAL ESTATE..........ccooo... I NEW YORK.....ooorsrirens | NY.. | CAPITAL DISTRIBUTION........................ | 03/01/2018 | 07/08/2020 | ..........741,380 | ......... (51,578) | ovvvevieciesninns | evveriinnnisnisnies [ ennnnnissnssninnns | coenenne(51,578) | v | e 689,802 | ........ 689,802 | ..ovocrierinniins | [ v | s 22,698
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............coooovrinriininnininiiiseisscscscsniesssesssnssennennes | eeneeene 141,380 | ciin (51,578) 0 0 0] .eeee(51,578) | o0 [ 689,802 | ........ 689,802 0 0 0 [ 22,698
Any Other Class of Asset - Unaffiliated

BHM20C LC 8 | KKR RECOP FEEDER I L.P... INEW YORK... . 0 ...109,472 109,472
4699999. Total - Any Other Class of Asset - UNffiliate..........uirriiiiiiiiriisiieii s sssisssns s nsenes 0 0 0 0 0 0| . 109,472 | ........ 109,472 ..
4899999, SUDEOLAI = UNGFAIIATEA. ... vttt 08101 46888 f 80kt | rerees 3,915,925 | ....... (848,418) 0 0 [V (848,418) | ovvvvvinvrnnn0 | i 5,005,850 | .....5,005,850 0 20 0 | (56,443)
5099999, TOIS. ...ttt fiehE LRt | aniia 3,915,925 | ....... (848,418) 0 0 0] (848,418) | ovvvvvvienn0 | i 5,005,850 | ..... 5,005,850 0 0 0 | (56,443)
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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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
Bonds - U.S. Government
912810 SN 9 |TREASURY BOND. ...ttt s | . I ........ . 101,420,469 | ..o 106,000,000 [ ..o 187,228 |1 i
0599999, Total - BONGS = U.S. GOVEIMMENE. . ....uvturestistiesisssesssetesstessssssess s sess s st s s8££ o081 4844 E 8808088888 E £ 0 £ LR £ L8 E £ E LR 0L L08R bt sttt . 101,420,469 | ..o 106,000,000 | ............. ..187,228 XXX
Bonds - All Other G
085209 AG 9 |BERMUDA (GOVERNMENT OF). e Do, | 08/1712020....... |HSBC SECURITIES (USA) INC..oocrcscesessessessesesseseseseseseseees [ 399540 | oo 800,000 | 1Zo
1099999. Total - BONAS - All OthEr GOVEIMMENL. ...ttt febiebssess e eE L0 E e E 0800 E kL0000 0E bbb bbb ok isbb bbbt ..399,540 | oo 400,000 | i 0
Bonds - U.S. Special R e and Special A
3133A9 D8 5 |FHLMC 30YR UMBS........ooeiiiiriiiiitisieieeisee s 09/01/2020........ PNC CAPITAL MARKETS LLC......iiiiiiiiiirinisiissicsisisesssisssiesisnisnnins | e 2,610,302 . 2,519,368
3132AC RS 1 |FHLMC 30YR UMBS MIRROR . S 09/01/2020........ MORGAN STANLEY & CO. LLC.. RO RN 5,642,538 | ..o 5,151,533
3137FT G2 7 |FHMS_K109 IS......... 07/15/2020. BREAN CAPITAL, LLC....iiiiiiiiininiscisicsinsissiississiess s | conisinsissississsissssessssiens 4,712,669
3137FU  ZE 7 |FHMS_K111 IS. 07/16/2020........ | Various .. O 4,952,353
3137FU  ZX 5 |FHMS_K112 IS......... 07/23/2020. BARCLAYS CAPITAL INC.....ootiiiieiiiiiiierisiseesierssssesssiesssssssssssssessssens | essessssssssessnssessesssssessnenes 3,050,030
3137FV. - NK 4 |FHMS_K114 IS......... 08/13/2020........ BANC OF AMERICA SECURITIES LLC e | 3,575,882 | ..o
3137FW  GA 2 |FHMS_K115 IS......... 09/10/2020........ WELLS FARGO ADVISORS, LLC... . A [ 2,303,840 | oo | e 13,970
B1B7TFU  ZK 3 [FHMS_KIB16 IS... ..ot sssssnesenes | sessesissinnins 07/17/2020. CREDIT SUISSE SECURITIES (USA) LLC....... O TR 4,015,293 | .o | e 24,049
3137BP  CR 8 | FHMS_KWOT IS, ... 08/04/2020........ | BREAN CAPITAL, LLC.....ccooiiiiriiriireieniecisesississsicissienienes R 1,047,387
3M137FV. NQ 1 [FHMS_QO12 IS.....ciiiiiiseices e 08/18/2020. CITIGROUP GLOBAL MARKETS, INC . S PO 4,996,126 | ..oovoeierieresee s | e
3140GQ BT 8 [FNMA BOYR....oooiiiiiciisiici e 09/01/2020........ BANC OF AMERICA SECURITIES LLC ettt | . 23,563,174 . 22,160,810 | ..oocvvvvrrcieriiinne
3140X7  S4 2 |FNMA 30YR UMBS SUPER.......ciiiiiiniisiiieisnisiesenisnsnssns s senssnsssesensssnssnsss | sossssnssensns 09/01/2020........ MORGAN STANLEY & CO. LLC.. i | s | e 6,344,522 | ....ccoovnnne 5,989,813
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment; OO OO OO OO PO PO OO OO OO PO OO PO OO OO OO OO OO O POO OSSO VPP PO PO PO PSPPI . 66,814,116 | .ooovvvriicnicciiicis 35,821,524 | ............ ...265,359
Bonds - Industrial and Mi:
08163A  AF 0 [BMARK_20-B18 IS......iviiiieriieiieicerisceesisssee s 07/23/2020........ DEUTSCHE BANK SECURITIES INC et | et | ererennins 1,870,022 | oo | e 21,454 | 1FE....cccoviviiirirns
110122 CP 1 |BRISTOL-MYERS SQUIBB CO . SO 07/20/2020........ EXCHANGE ..ottt snissrens | eebsessesi st enes 1,975,195 | oo 1,990,000 | ..ooovvererereriienes 32,702 |1FE...coiiiirircrs
110122 CR 7 |BRISTOL-MYERS SQUIBB CO N SO 07/20/2020........ EXCHANGE ..ottt sirens | esbsesssss bbb 6,451,290 6,505,000 | ..oovrrrvrririinenne 64,508 | 1FE.....coovvvvririrrs
110122 DK 1 |BRISTOL-MYERS SQUIBB CO . SO 07/20/2020. EXCHANGE ...ttt nsiens | eesessss i es bbbt nies | oresessesb st snen 95,441 100,000
110122 DL 9 |BRISTOL-MYERS SQUIBB CO . . . 07/20/2020........ | EXCHANGE 1,875,117 .1,900,000
11135F  AQ 4 [BROADCOM INC.....oooiiiiiiiceiiieieiesiesisesi et 08/13/2020. EXCHANGE.... e | sebeia e 2,739,377 2,450,000
11135F  AS 0 [BROADCOM INC....coooviiriiiniiiieissieisis st esss s 08/13/2020........ EXCHANGE .......cooitiiiiicieiene bbb snsrens | esbsessssssessess s es s ssssnsenes 7,490,702
125136 BF 5 |CDW LLC/CDW FINANCE CORP . RO 09/30/2020........ VHOUS. ...ttt | cetbaess et ...649,181
16411Q AG 6 |CHENIERE ENERGY PARTNERS LP......... e 07/09/2020........ EXCHANGE ..ottt snsssnens | esbsesssssssssess s sess s sssnssenes ...275,753
30166N  AF 3 | EART_20-3A.... ..ttt 09/16/2020........ | CITIGROUP GLOBAL MARKETS, INC . e 8,158,796
294429 AR 6 |EQUIFAXINC bbb 07/21/2020........ OUTSIDE MANAGED ACCT.....ouiiririierinisisesssisssssssssssssesessssssessssssessssenns | sssssssessssssssosssssasssesessassns ...107,363
444454  AD 4 |HUGHES SATELLITE SYSTEMS CORP 08/28/2020........ BANC OF AMERICA SECURITIES LLC s | ...284,253
46124H  AB 2 [INTUIT INC....oiiiiiiieicieic ettt 07/21/2020........ OUTSIDE MANAGED ACCT.....ouiiririierinnisirerisisssssssessssssssssssisesssssssssssensns | sssssssessssssssssssssasssessessassns ...504,600
606822  BS 2 |MITSUBISHI UFJ FINANCIAL GROUP INC D 07/13/2020........ OUTSIDE MANAGED ACCT ......ooiiriirieriesiieesissiesissiessesisessessssssessssssssesienens | stistesessnsssessnsssessassessessnsenes 1,600,000
55336V AN 0 [MPLX LP..oiiiiiiiiciciie e 07/01/2020........ MILLENNIUM ADVISORS, LLC.....otvviirireiiriiirenieissisiessssiessssssesenssssssssssnens | essersssssssessssessssessssssnsneses ...515,350
553420  AH 7 |MPT OPERATING PARTNERSHIP LP........ s 09/30/2020........ VHOUS. ...ttt nssenes | Hetbsessenb bbbt | ereenienes ..317,198
61692B  BU 3 [MSC_20-HRB8 IS.......ccooririiriieiierinisisnsisie e 07/24/2020........ MORGAN STANLEY & CO. LLC.. et | 2,259,188 .
63938C  AK 4 | NAVIENT CORP....coooviiriririiitirrietseissie st 09/30/2020........ RBC CAPITAL MARKETS, LLC . JEO OO ...260,625 ....278,000
694ESC  AC 8 | PACIFIC GAS & ELECTRIC CO....cccooeririiriinrieiieniesienissiisiis 07/07/2020........ HIMCO OPERATIONAL TRANSACTION ettt | bbb | Sheta et . 10,706,000
694308 UM 0 | PACIFIC GAS AND ELECTRIC COMPANY s 08/01/2020........ COUNTERPARTY FOR SYSTEM GENERATED C... s | s | e 5,188,033 | ..oovvvirnee 5,353,000
694308  JN 8 | PACIFIC GAS AND ELECTRIC COMPANY. N 08/01/2020........ COUNTERPARTY FOR SYSTEM GENERATED C... e | s | e 5,188,033 | ..o 5,353,000
759509  AF 9 | RELIANCE STEEL & ALUMINUM CO........ocvviiierniiiirirircreninenns 07/29/2020........ OUTSIDE MANAGED ACCT ......coiiriirierinsiieesissiesisssessesisessesisssessssssssesienens | seistesessnssssssssesssssessessnsenes ...150,374 ....150,000
776743 AM 8 |ROPER TECHNOLOGIES INC.... . 08/18/2020........ OUTSIDE MANAGED ACCT.......cviririeiieieiiesiesiseesesisssssessssssesssessssssssssens | oseessssssesssesssessssssssssssssenes ...284,624 ....285,000
86562M BT 6 | SUMITOMO MITSUI FINANCIAL GROUP IN.......ocovverirnriiines D 07/21/2020........ OUTSIDE MANAGED ACCT ...ttt sissesenssssssesienens | seistesessnssssssssssesssssessessnsenes 1,162,040 .1,100,000
911365 BG 8 |UNITED RENTALS (NORTH AMERICA) INC . 08/26/2020........ CITIGROUP GLOBAL MARKETS, INC . S PO ...406,830 ....382,000
00119V AC 3 |AGL_20-BA - ABS.......cooiiiiireiieietirerseisie et 07/22/2020........ BNP PARIBAS SECURITIES CORP. . et | s . 10,000,000 | ..coovverrrirrierieeerieies 10,000,000
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NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
008511 AE 7 | AGL_20-TA = ABS......cooiriieiieiiriiniiie ettt 08/10/2020........ BARCLAYS CAPITAL INC......oviuriiiierierieriireissiiesiesisessesssssssessssssesssenens | soreeesssissisessssssessesesssesns 7,700,000 | ..cooovvvevnierinnierinieneenenn 7,700,000 [ o TFE i,
019736  AE 7 | ALLISON TRANSMISSION HOLDINGS INC 09/30/2020........ VHOUS. ...ttt | Hotbaeet bbbt 753,642 | oo 131,000 | e 10,417 |3FE..coiiviiirirci
00175P  AB 9 |AMN HEALTHCARE INC......c.ccocorvvirnnne 09/15/2020........ VMIOUS. ...t | denbane e ...208,955
03969A AN 0 |ARDAGH PACKAGING FINANCE PLC/ARDAG D.. 09/16/2020........ JP MORGAN SECURITIES LLC........oiiiiiiiiiiniiciieciesissiisss s | onsiissiisssssissssssissssssiens ...362,408
05565E  BK 0 [BMW US CAPITAL LLC......otviriiirieimieieriseriesiesesees et esessssssesseensnens 07/06/2020. OUTSIDE MANAGED ACCT.......coiririeiieieiieriesiieesesisssesesssssssesssessssssssssens | osesssssssesssesssessssssssssssssenns 1,007,415
11135F AP 6 |BROADCOM INC 07/27/2020........ [ MORGAN STANLEY & CO. LLC.. 2,740,325
22535A  AE 5 | CAALT 19T i 07/17/2020........ CREDIT SUISSE SECURITIES (USA) LLC......ovuverieririeirerissrieriesesessssinne | oveessrsessesssesssssessesssssees 1,953,935
22535M  AC 3 |CAALT_20-2.......cccoomvvivcricriinns 07/15/2020........ WELLS FARGO ADVISORS, LLC......oviririiiiiiiieirieissiseiesissississssessesssierns | sovsisssnssesissssesesssseessessanes 6,498,744 6,500,000 | ...oovvrerrriiiriririeieinns AFE. oo
22535M  AE 9 |CAALT_20-2.....cccovvvervircrrnrns 07/15/2020........ WELLS FARGO ADVISORS, LLC......oviiviiiiiieienierneissiesissississsssesssssienns | sosinssessessssessesssseessessnes 3,249,318 3,250,000 | ..o TFE s
1248EP  CD 3 |CCO HOLDINGS LLC/CCO HOLDINGS CAPI 09/15/2020. DEUTSCHE BANK SECURITIES INC.......ccooviiiciiniiieriiniinissiississiesinis [ e ...647,058 610,000 | ..o 998 |3FE
165183  BS 2 |CFII_18-2A . | 09/04/2020........ | JP MORGAN SECURITIES LLC.. 6,108,750 6,000,000 | .coocvvriririrnnes 16,240 | 2FE....
165183 CM 4 |CFII_20-1A. 07/14/2020. MIZUHO SECURITIES USA INC.......ccueiiiirriieieiineiesisisissiesissisessessssssssens | essesssssssssesssssessesssssessnenes ...924,987 925,000 | .voovereiririiereieeniein TFE s
165183  CN 2 [CFIL20-TA ..ottt nsenenns | crnssensesanns 07/14/2020........ MIZUHO SECURITIES USA INC.......coouiiiiiiniiiieriseiecieisiiseesssisssessssssssens | evsersssisssesisseessesssssenesenes 2,499,554 2,500,000 | ..o 2FE e
159864 AE 7 |CHARLES RIVER LABORATORIES INTERNA.... 09/17/2020........ VIHOUS. 1.ttt | Hhstbaess bbb ...163,506 157,000 | covoverereieieseieee s 2,492 | 3FE.....ccovivirriii
12597T  AC 4 [CPS_20-C....ccooooiriicecieeeie et 09/11/2020. CITIGROUP GLOBAL MARKETS, INC.....coootiiviiiriieierineieeieisisesiessssssesesins | sevseesessssisssessssssssessssnsenes 1,389,971 1,390,000 .o TFE s
233851 DZ 4 |DAIMLER FINANCE NORTH AMERICA LLC 07/17/2020........ [ OUTSIDE MANAGED ACCT.......cocosiiirnriiinrineinnieienissiessssesssneenes ...819,408 800,000
237266  AH 4 | DARLING INGREDIENTS INC.......cooviriiirmiiiirerieiniiseieiiseesisssessss e sissiessssssesenene 09/21/2020. VMOUS. ...ttt | coebinas e ...404,708 ....382,000
254700  BK 4 | DISCOVERY COMMUNICATIONS LLC......oomiiririirerinieieniiseinsieisssiessssseeensssnns | verissssenenes 09/21/2020........ HIMCO OPERATIONAL TRANSACTION. ......cvvriireriiireriiisirnsierissisesssissienies | esiessnsssssesssesessessssssssnenes 2,468,773 3,050,652
278300  AA 6 |EATON_20-TA - ABS......oiieicreescrereee s C 07/29/2020........ WELLS FARGO ADVISORS, LLC......oviriiiiriiieieeiereeiseiesiseiesssssssssesesienns | sovsissesessesssssessessssesessessnes 5,000,000 5,000,000 | ..ovoeereririereireeniees TFE s
278300  AC 2 |EATON_20-TA - ABS......oooiiiriiciiniiiisnssie s C 07/29/2020. WELLS FARGO ADVISORS, LLC......oiviririiiiiniiniissieissiseiesissississesssssnssenns | sevsiessessesssssssesssseessssees 4,200,000 | ..... 4,200,000 | ..o TFE. s
29362U  AB 0 |ENTEGRISINC......ccoomrierrrirererrrirerirens 09/28/2020........ [ VAIIOUS. .....cooveriirreeireeieieeisise et ennees ...463,628 450,000 , .
26884T AP 7 |ERAC USA FINANCE LLC.....c.ovvviviierniiseeriseseiseiesieines 08/20/2020. OUTSIDE MANAGED ACCT.....ooiiriiierinnieiesisississsesssssessssssssessssssesessenns | sssssssessssssssssssssssssessessasens ...334,863 20:300,000 | oo 3,578 | 2FE....ooverreiernne
33767M  AC 9 |FKH_20-SFR1 - ABS.......ccotiririririierireisinsie st 07/31/2020........ MORGAN STANLEY & CO. LLC......coriiricririeriiinrierieresiseeesissisessesisssssesssens | evesessssiessesssseessesssssenenenes 2,699,912 2,700,000 | ..oovereerricienieierienienes TFE s
33767M  AE 5 |FKH_20-SFRT - ABS.....c.eooiiiriiriiireriisiiesssi e 07/31/2020........ MORGAN STANLEY & CO. LLC......ovvirrieriiiciiiinriesierssseiessssiessesssssssssiens | essessssssssesssssessesssssessnenes 2,849,989 2,850,000 | oo AFE i,
36168Q AK 0 | GFL ENVIRONMENTAL INC (ALBERTA) 08/17/2020. BARCLAYS CAPITAL INC.....oouiiiiiririiiniieiissiseesie st esseniessessnsens | evtsessesiessessnsesessessssssenerenes 2 A57,000 | e 157,000 | s 12
398905 AN 9 |GROUP 1 AUTOMOTIVE INC... . | 09/09/2020........ | Various ...249,278 606 [3FE......cccovvrrirrnnns
436440 AP 6 [HOLOGIC INC e 09/14/2020. GOLDMAN SACHS & CO LLC......ooiriirieeirereeieierisiesienesisseerississssssessenes | seiseesessssisesssssessessessesinsenes ...471,000 wA71,000 [ SFE e
446413 AN 6 |HUNTINGTON INGALLS INDUSTRIES INC. 07/07/2020........ OUTSIDE MANAGED ACCT.....coiiririierisnisiresisississsssssssessssssssesssssssssssenns | sssssssesssssssssssssasssesessassnes ..572,125 523,000 | ..o 5,529 | 2FE......ccovrirrirernnns
46185H  AE 2 |IHSFR_18-SFR2 - ABS.......cccovimirciiiieriniinciesise it 07/13/2020........ WELLS FARGO ADVISORS, LLC......ovieiiiiieiiiiierirereeiseiesiseeesssssessssssnienns | sorsisessessessessessessssesessessanes 8,143,330 8,250,000 | ..oovvrvrririerrieienereeenes 9,399 | 1FE....oiiirirrrien
483007 AJ 9 |KAISER ALUMINUM CORPORATION. 09/28/2020........ BARCLAYS CAPITAL INC.....octiiieiiiiieieiississisesieisssseessssesssssssssssssssessssens | esssessssssssessssssssossssssnsneses ...328,733
513272 AB 0 |LAMB WESTON HOLDINGS INC......... 09/28/2020........ | Various ...698,186
527298 BN 2 |LEVEL 3 FINANCINGINC................ . 09/29/2020........ VMIOUS. ...t nienien | Shenieb et ...633,740 .
65559C  AB 7 |NORDEA BANK ABP.......cciiiitieriiiieineireiesicie s D 08/24/2020........ OUTSIDE MANAGED ACCT ......ooiiriiiierieriieesissiesiessessessessesssseessssssesesienens | seissesessssssessesssessassessessnsens ...581,888 585,000 | ..ooveureriererierirererieines TFE. s
563136 AJ 9 | OMW_20-OMW.....ooririiriimiinciriitisessssessssise s 08/17/2020........ DEUTSCHE BANK SECURITIES INC......couvvrririieieiniiseienieisessiessssiesssssnins | ensesssssssssesssessssessssssssneses 7,886,061 8,250,000 | .cocvveriircirnnes 14,924 | 2FE........cooovvivinnne
682189  AQ 8 |ON SEMICONDUCTOR CORPORATION............... 09/29/2020........ BARCLAYS CAPITAL INC.....ooiuiiiiriiiiineierissisesesie s ess s essesiesesssssins | esesessssssssessssesessesssessesenenes ..532,125 521,000 | oo 1,673 | 3FE...iiiirers
701885  AF 2 |PARSLEY ENERGY LLC/ PARSLEY FINANC......... 09/22/2020........ VMIOUS. ...t nienes | Shenieb bbb ...550,713 2.550,000 | oo 2,970 | 3FE....ccccoiieriirnnn
72147K AC 2 |PILGRIMS PRIDE CORP 09/28/2020........ VHOUS. ...ttt | Hbrebsenb et en bbbt eninens | eriierinnines 1,070,079 | oo 1,045,000 | ..o 3,139 | 3FE...oiiiiirrici
69701B  AA 0 [PLMRS_20-2A - ABS.......cooviirirerieieierinsesie s ssssiessesssessssenes 07/20/2020........ BARCLAYS CAPITAL INC.....ovvuiiiiiiiiieierisissisesie s ssssssssssssssssessssens | essessssssssesssessssossssssssneses 7,000,000 | ..o 7,000,000 .o TFE i,
69701B  AE 2 |PLMRS_20-2A - ABS.......cootiririrriieeiseensie st 07/20/2020........ BARCLAYS CAPITAL INC.....ovuiiiiiriiiiineieiinsisesesieresiee e s eseessssens | esssesssssessessnsesessessssssesenenes 9,000,000 | ..o 9,000,000 | ..oovereerriiireririerinines TFE. s
69354N  AC 0 |PRAGROUP INC......cccvvvverrieririeinninninns 09/30/2020........ BANC OF AMERICA SECURITIES LLC......covieiiiiieininireierssisssssssssessnis | evserssssssssessssessssessssssssneses ...459,200
74166M  AC 0 |PRIME SECURITY SERVICES BORROWER L 09/09/2020........ UBS SECURITIES LLC.....ccoiiiirirrieiicierieisesesie e ssessssiesessissisens. | esisessssisssessnsesessessessenenenes ...248,625
74166M  AF 3 | PRIME SECURITY SERVICES BORROWER L.......ovtiirivierieririiririesienesienieeens 08/18/2020........ DEUTSCHE BANK SECURITIES INC.......cooiviuiieiiniiieririiisissisiissiiesienis | soereiesssisisessesssessesssssssssssssssens | covisessenns .. 167,911
B9370C  AC 4 [PTCINC ...ttt 08/27/2020........ SUNTRUST ROBINSON HUMPHREY, INC........coiiieiiiiierinirniineiernninseesies | seeseesesinsiesssssesssseesesinsens ...225,630
74736K  AJ 0 [QORVO INC.....covouiiiririrrireiseiessie et 09/15/2020........ VMIOUS. ...ttt | cesbanes e ...522,564
74840L  AB 8 |QUICKEN LOANSINC.......ccovvvvrrrinene 09/28/2020........ VIHOUS. ...ttt | Hhtbaest bbbt es ..573,638 545,000 | ..o 5,351 | 3FE...oivirirrici
78081B  AE 3 |ROYALTY PHARMA PLC.......coiiiitieieisiiseieissiseee s sssssessessenssensens | cvenesesssenanns 08/24/2020........ BANC OF AMERICA SECURITIES LLC........viiiiiiiininiierssieeesieessiesnnis | evierissisessesisseessessssssnesenes 1,991,387 2,084,000 | ..o 2FE e
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
78081B  AF 0 [ROYALTY PHARMA PLC........oiiiiiirieririneisiieiiessssssenisssssessessssessessssssssnnes | sessssisnssons 08/24/2020........ BANC OF AMERICA SECURITIES LLC.......ccuuiriiviirirriieinnineiiesiiesienenseins | e 2,837,260 2,977,000 | .o 2FE e
785592 AW 6 | SABINE PASS LIQUEFACTION LLC 07/01/2020........ JANE STREET EXECUTION SERVICES LLC.......cccvviiiiriiieincicrnirinsieinnins | ceineeesissississsesssneeseninsens 6,667,800 6,000,000 | ..coovvrrvrcrriirene 43,500 |2FE......ccoviiririinine
T8413M  AE 8 | SFAVE_15-BAVE.........cooviiiiririiiirieiiiesiesis st ssssssisnsnes | resessesnsnens 07/02/2020........ WELLS FARGO ADVISORS, LLC........coorimiiiiirriieririsinissiiesisssiesssssssins | seveesssesssessssesssssessssssnenes 9,338,672 . 10,000,000 | .voovvririeieiieiirenin 6,907 | 1FM...cooviviiiriiiinne
83051G AR 9 | SKANDINAVISKA ENSKILDA BANKEN AB.......... .|D 08/25/2020........ OUTSIDE MANAGED ACCT.....ooiiririerinriieeiissiesissessssiesesssssessssssesssisnins | sebsessessssissssssessassessessssens 259,722 | oo 260,000 | .oovercreieieeieern TFE. s
89613G  AB 2 |TAH_20-SFR1 - ABS..... 07/08/2020. DEUTSCHE BANK SECURITIES INC......covvrririnrieinrinseesissisessssessssssessesssens | evssssssssssessnssssssessssssessesns 3,944,946 3,945,000 | .ooouvenrirrieeienieneneens AFE e
89613G  AC 0 |TAH_20-SFR1-ABS..... 07/08/2020........ | DEUTSCHE BANK SECURITIES INC 5,949,984 5,950,000 1FE
87724R  AE 2 | TAYLOR MORRISON COMMUNITIES INC........ovvurrerrrinirierireresenieeseriserssessesens | ceverieninenes 08/28/2020........ WELLS FARGO ADVISORS, LLC........couurimeiemieririeriresesesissrsesiessseessssnnins | seriesssesssessssesssssssssesssenes ...268,918 263,000 Ve
87724R  AG 7 | TAYLOR MORRISON COMMUNITIES INC.......cvuivirieirrierinniceeiiseienisersssssssienenns | oerennineenenes 09/28/2020........ VHOUS. ...ttt st | Hotbaess et | e ...666,963
879010  AF 2 |TEGNAINC......coiirirririeirecceecsies 09/08/2020........ JP MORGAN SECURITIES LLC......oviiiiiiiiiieiisrienierseissiesississiessssnsssssenis | sorenesesssssssssessessssssesssssensssssessnssssssens | sossssessssssnsssssessssssessessnssessnn 34,000
92552V AL 4 [VIASAT INC.....ooiiiiiiiiiieiieisees st 09/28/2020. CITIZENS CAPITAL MARKETS.........eviiireiiiiiirrierssiseeesisisssssssssssesssssssssenss | sessessesssssssssssssssssssessnssssens ..128,281
92564R  AD 7 |VICI PROPERTIES LP/VICI NOTE CO IN........... . 08/25/2020........ | JP MORGAN SECURITIES LLC.. ..194513
92769X AM 7 |VIRGIN MEDIA SECURED FINANCE PLC......... .|D 09/28/2020. VIHOUS. .1ttt | chatbaess bbb ...454 434
960420 AL 0 |WLAKE_19-T...oiiiciicieee et 07/21/2020........ GOLDMAN SACHS & CO LLC.......ooiiiiririierneisciecsssenssiseesississsssessnnes | seisessesisssssssssssssssesesessenes 2,473,219
48254@  AA 8 | KKR_20-I-RE = ABS......ooiiiiiciiiciesie s 09/04/2020........ HIMCO OPERATIONAL TRANSACTION. ......cvivrirriiireriiisisienssisesesissienies | esiersssssssesssssessesssssessnenes 1,358,976 1,358,976
L8749%%  AB 8 | STADIUM FINANCE COMPANY SARL 07/30/2020. BANC OF AMERICA SECURITIES LLC.......ovveiirineieiniresiesssseessessssssssessesens | evssssssssssesssssssssessssssesseses 4,543,053 | oo 4,512,200
98478*  AX 5 | YANKEE GAS SERVICES CO.... 09/15/2020........ | KEYBANC CAPITAL MARKETS, INC.....coiiiitiimiiirinnisieersssisnsssssssssssensssisssssnsns | sossissssssssssssssssssssssessessanes ...4,000,000 .4,000,000
3899999. Total - BONdS - INAUSIIAl @NA MISCEIBMEOUS. .......euveiiieiie ittt ess s s eekssss s ees a8 E 88880808 E 08880888 f 800 E S8Rt ebstisentens st et 200,243,184 207,211,829 | ..o
Bonds - Unaffiliated Bank Loans
63937Y  AE 1 |NAVISTAR INTERNATIONAL CORPORATION......... 09/30/2020........ JP MORGAN SECURITIES LLC......oomiiiireieieiinrierinrineiesisesiesiesssssessssesensenns | sessssesssssessessessssssesssssssssessesssssessens | sosessessnes 708,265 | oo T11,000 | oo BFE e
BHM26W  EO 2 | SKYMILES IP LIMITED.......cviiiieierniieierneiceenieissssienssssesesssene C 09/30/2020........ VIHOUS. 1.ttt | cbtbaess st ..779,433 e TT3,000 | oo 2FE ..
BHM26Y  ZY 1 |SPIRIT AEROSYSTEMS INC...... 09/30/2020........ |BANC OF AMERICA SECURITIES LLC......oiiiiiiiiiiirinnisisniscierissmsnsssnsnssnes | consrsssssssssnsssessnssssseensensees ..612,415 012,000 | 3FE
8299999. Total - Bonds - UNGMfIIATEA BANK LOANS..............coeviveiieieereiieiieieiet ettt stesiesies evsessessssessessessessssassesesassessessessesessessessessesessessessssassessessessesaesessesansessessee et et as e b s aesesses et et ensessesessssessessesansessessessess | eesstessessessnsestessessnsnsas 2,100,113 2,096,000 | ..cocoovvrerrrrrran 0
8399997, TOtal = BONMS = PAI 3.ttt s8R eh ke oeEeeEEoEE L E oL E R EEE o E oL E R EEE LR f S E e £EE R L L E e E R E R L e R f LR E R E R E LR b e fbnisen et 370,977,422 351,529,353 1,001,432 .
8399999, TORAl = BONGS........ooiiuiiiiiiiis itk 406 o044 E L E 0L EE L E L 0L L L bbb 370,977,422 351,529,353 1,001,432 XXX....
Preferred Stocks - Industrial and Mi (Unaffiliated) Perpetual Preferred
060505 EN 0 | BANK OF AMERICA CORP.......c0oviriiiriiisiiierississesesississssssssnssssesssnssenas | | 08/14/2020........ VAHOUS. v eeereseeeeeseeseesseesens 6,639,285 | ...oovvireiieieciseeienn 100.00 [ ..o 2FE..oiiiireiiirienian
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred..... ... oottt 6,639,285 XXX e 0 L S
8999997, TOtal - PrEfErTEd SIOCKS = PaI 3. ..ottt se st est s ses stk ers sk oe4se88 o8 eE 88 e 8108408080840 E 8108408 E 8140808081084 8140808818108 40144801408 E 808 E bbb et en et Hhanbsentenb ettt 6,639,285 XXX s 0 XXX....
8999999, TOLAl = PrEIEITEA STOCKS........c.cv.ieiviiitcteticeete ettt ettt ettt eeetet et saesesesaees  etetsssetessssssesasseeesesssesesnseeesessesesessesesessesesebasessesensesetes s sesesaeseeesssssetes s sesesessese st assesassesesesasassetessesetesssetesansstesessnsete  bevassesesssesessessesasaseens 6,639,285 XXX e 0
Common Stocks - Mutual Funds
298706 84 7 | AMERICAN EUROPACIFIC.........ooiviireriiiierieiseiseessiesesieeseneenes 09/30/2020. DIRECT WITH ISSUER XXX s | s
416649 28 3 |HARTFORD DIVIDEND AND GROWTH-R4........cccvvvvrvrriririnnnns 09/30/2020........ DIRECT WITH ISSUER XXX s | s
354713 55 4 | FRANKLIN STRATEGIC 09/30/2020........ DIRECT WITH ISSUER XXX s | s
416649 34 1 |HARTFORD HIGH YIELD FUND - R4.... 09/30/2020........ DIRECT WITH ISSUER........coiiiiirieiieinisieisieiesisisesssssesssssssssessssssssnses | oveessnnenes .120.211 XXX e | s
416649 25 9 |HARTFORD TOTAL RETURN BOND FUND 09/30/2020........ DIRECT WITH ISSUER ..186.718 XXX s | s
552981 46 6 |MFS TOTAL RETURN FUND-R3 09/30/2020........ DIRECT WITH ISSUER ..729.533 XXX e | s
9499999. Total - COMMON SOCKS = IMULUAI FUNGS. ... ettt s oehee8E e eE b E e 8o E R E SR EEEeEE R f L E L EE SR8 LEE L L L8 E L8 £EE £ EE L E4EE R £ b £ EEEE S bbb E b E bt en b fbtbsentenbensanbsen bt XXX 0 XXX oo
9799997, Total - COMMON SEOCKS = PAM 3. .ottt sttt ss sttt ds stk ans oekse88 08 eE8 o8 b o808 o088 E 8408810844088 0100800848108 0848810840008 L1048 E 088 b ekt en bt ene | fhanbsestesbes st sesenb st XXX s 0 XXX....
9799999, TOAl = COMMON SEOCKS..........c.cviveiecterieiteiiictetete ettt teteeteteteseeteterastetesssetesessesesesssaseesssses  euessssetessssssesassesesesssesesssesesessesetesesssessesesebessssesaeesetessseseseeseseses s setes s ses et s seseteseesseesesetesesassetensesetesensetesansseetessnsets  tesassesesssesesesessesasaseess ......... 19,945 XXX e, 0 ..
9899999,  Total - Preferred @Nd COMMON SHOCKS. ... .vuuiruirssiererstesieristsrsstesessssessesessssesssssessarssssseesessssesensss | oessessseesessseesesteeseeesoeE e eeseeE 18840888 eE 88 eE 84080840 E L1 408084881 E 8401408110188 b e E ekttt ebtns | ebsebsss et ens st st s bt entensens s enssnnnnts | sbssissnsnees 6,659,230 XXX s 0 XXX....
9999999. Total - Bonds, Preferred and COMMON SLOCKS...........c.cciiicuiieiieeteiieie ettt ete ettt ee e tetetess etetsstetesssstessssssetesssebes s s stessssesebes e seses s sebeb s sssetesesetebessetes e seees b sssebes s se At st et et esseseees et et e b s setebenseb et b s setebanseaetesntete  babsssesessssetessassesanansns 377,636,651 XXX 1,001,432
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

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

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

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

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

Bonds - U.S. Government

36200Q 3L 6 |GNMA 30YR....coooommririrrirncriincniieceiienes .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covooverveoeriiieriiis 910 936 972 (62) 910 | v 0 02/01/2032. | 1.

36200R YQ 9 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooirviiriiiniii 149 153 160 (1) 149 0 01/01/2032.

362000 WJ 0 |GNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covoverveoeriiiariiis 45 46 .48 2 45 |. 0 09/01/2031.

362000 CB 5 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cccovieriririiniiniians 571 630 624 (53) 571 0 01/01/2032.

36200X JF 7 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiriiniias 170 191 201 (31) LIV [N IR ISP 0 12/01/2031.

36200X KN 8 |GNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cccovieriviriiriiniinns 869 907 902 (32) 869 0 01/01/2032.

36201A UL 0 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiriiniis 696 729 748 (53) 696 0 07/01/2032.

36201C 6E 9 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooverveeiriiiiniii 177 195 194 (16) 177 .0 03/01/2032.

36201C  PY 4 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiciiniis 209 212 214 (5) 209 0 01/01/2032.

36201F Q6 7 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cccoviiriviriiriinnians 586 602 617 (31) 586 0 05/01/2032.

36201F UH 8 |GNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cooveeivineinriiiniins | e 1,350 | oo ,350 | i 1,389 | v 1,430 [ .o (79) 1,350 0 63 |04/01/2032.

36201F UQ 8 |GNMA 30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | cooooeveeiecvieniiians | v 1,859 | oo 1,859 | 1912 | s 1971 [ s (112) 1,859 0 88 | 04/01/2032.

36201F UR 6 |GNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cocvviviiiririiriniiis 294 303 314 (20) 0 14 | 04/01/2032.

36201F X6 9 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooverveeriiiiniiis 458 465 471 (13) 0 22 | 02/01/2032.

36201H WX 7 |GNMA 30YR....ocooviviiriririiniinns .| 09/01/2020. | SCHEDULED REDEMPTION......... [ \coevvvivreriririiiiinns 2,477 2,541 | ......... 2,543 (66) 2,477 .0 06/01/2032.

36201J F6 1 |GNMA 30YR....coooooiriiiriiariin .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooverveeeriiiiniii 114 118 123 (8) 114 .0 05/01/2032.

362010  FD 6 |GNMA 30YR.......cccoovomrivmriririenns .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ \coevvvivieriririiniins 5,632 | .o 5,632 | e 5,880 | oovvvriniiinan 6,369 | ...cocrrerirne (737) 5,632 0 04/01/2032.

36201L 7K 4 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooverveeeriiiiniiis 489 513 542 (52) 489 0 25 | 08/01/2032.

36201M  G8 9 |GNMA 30YR.......ccovvvvrieririris .| 09/01/2020. | SCHEDULED REDEMPTION......... [ coeveoeviirinriiniins | vevierirens 1,359 | oo 1,359 | i, 1,396 | oo 1,452 | v (93) 1,359 0 69 |06/01/2032.

36201 JU 7 |GNMA 30YR.....coooviirirrireriiians .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooeveeiereieneiians | e 14,451 | ... 14,451 | ... 14,880 | oo 15,596 | ...cvverrrcrirnns (1,145) 14,451 0 629 |07/01/2032.

36201M  LH 3 |GNMA 30YR......ccccoovnrirnriririens .| 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvvivieriririiniins 549 (57) 0 26 | 08/01/2032.

36201T AM 9 |GNMA 30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | cooooereeeereieniiiians | ceverireneens 1,758 (69) 1,758 0 82 | 08/01/2032.

36203L CQ 3 |GNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ ccoevvnivieriririiniinns 298 (5) 298 0 15 |09/01/2023.

36209D R8 9 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooveriieariiianiii 14 (1) 09/01/2031.

36209R VG 5 |GNMA 30YR....occoovimiiririiriiciins .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvvivieriririnniis 142 (4) 08/01/2030.

36209Y X4 5 |GNMA 30YR.......ccoooovvrviiariiicnnes .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooverieeeriiianiis 194 (5) 0 09/01/2031.

3620A1 X7 8 |GNMA 30YR.....ccoovvverrririrerirninne .| 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvviviiriririrniinns 470 17) 0 06/01/2039.

3620A8 LU 5 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | coooverveeeriiienii 153 (5) .0 .5 | 08/01/2039.

3620A9 SH 5 |GNMA 30YR.....ccoouvverimirirerirnnne .| 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvvivieriririirniinns 9,277 (271) 9,277 0 328 | 09/01/2039.

3620AC  3Z 5 |GNMA 30YR....coooooomriirrrirerrriaes .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoviiiiiiriiriniinns 5,171 (156) BT | o | e | v (U 186 | 09/01/2039.

3620AC 4G 6 |GNMA 30YR......ocooorviirriirris .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccocoivviicriiniiians | v 1,133 (35) 1,133 0 40 | 09/01/2039.

36211C 28 0 |GNMA 30YR .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoverveeeriiiraniiis 197 (6) 0 10 |07/01/2029.

36213D 3C 0 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooovvvieiriiiiniiins 745 (21) 0 35 | 02/01/2032.

36213E AB 2 |GNMA 30YR .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoverveeeriiianiiis 958 (51) 0 45 | 05/01/2032.

36213E SK 3 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooosrvieiriiiiniiinns 2,242 (67) 2,242 | oo | e | e 0 | i 105 | 01/01/2032.

36213E  YS 9 |GNMA 30YR .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoovervieeriiieniiis (57) 0 40 | 04/01/2032.

36213G AL 5 |GNMA 30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooirviinriiniiians | v 1,094 (45) 1,094 0 55 | 02/01/2032.

36213G  TY 7 |GNMA 30YR .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covererveoeriiieriii 66 . (4) 86 | o [ e | e (U O 3 [ 11/01/2031.

36213J V2 8 |GNMA 30YR.....coooovmviiirriiiriis .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooovrviiriiiiniiinns 354 | 354 377 388 (B4 | (34) 354 | 0 17 | 04/01/2032.

36213N  LL 8 |GNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoisiiiiriiriiniinas 284 | 244 248 252 (8) 0 11 [ 12/01/2031.

36213U C9 9 |GNMA 30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccocvvoiriiirriinens 49 49 51 .55 (<)) [SSEUURUOTOE POUNOOURON I OPOURPOPOIN (NSPOOOROO IO [V A 2 | 11/01/2031.
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36213X SB 1 |GNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ oevercerririricircrinns 3,201 | o 3,201 | oo 3,426 (140) 3,201 04/01/2032.
36213X T5 3 |GNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoviviiiiriiriiniis 54 (3) 54 05/01/2032.
36213X T6 1 |GNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... (42) 761 05/01/2032.
36225B ND 6 |GNMA 30YR PLATINUM .. | 09/01/2020. | SCHEDULED REDEMPTION.. (311) 4,484 05/01/2031.
36225B PM 4 |GNMA 30YR PLATINUM.... .. | 09/01/2020. | SCHEDULED REDEMPTION......... (1,194) 23,049 09/01/2031.
361790 CA 8 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... A70 89,275 09/01/2048.
361790 CB 6 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... (6,502) 322,355 09/01/2048.
36202E AL 3 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... (719) 24,071 09/01/2034.
36202F B4 7 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION.. (252) 2,961 10/01/2039.
36202F DB 9 |GNMA2 30YR.. .. 09/01/2020. | SCHEDULED REDEMPTION......... [ cocvveviiiiiirinrions | v 10,976 (266) 10,976 12/01/2039.
36202F E6 9 |GNMA230YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cccoviiriviriiriinnians 9,819 (114) 9,819 03/01/2040.
36202F EH 5 |GNMA2 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cooevuniinriiciiinins | o 160,762 (1,245) 160,762 02/01/2040.
36202F GW 0 |GNMA2 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... ...16,476 (411) 16,476 06/01/2040.
36202F KN 5 |GNMA2 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION.. 428,465 | .........428,465 | .........453704 | .......455145 | ... | c00eei(26,680) | oo [ (26,680)| ... ...428,465 09/01/2040.
36202F LP 9 |GNMA2 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiiriiiciiriiniians 8,703 (506) 8,703 10/01/2040.
38380J DW 5 |GNR_17-168 IS .. | 09/16/2020. | PREPAYMENT PENALTY....coocvvvvn [ rovmrrmrirnnrinnirnii 3,135 |.. 0 12/01/2059.
38380J FE 3 |GNR_17-169 IS .| 08/17/2020. | PREPAYMENT PENALTY... 58,269 |.. 0 01/01/2060.
38380M E9 8 |GNR_19-8 IS .| 08/17/2020. | PREPAYMENT PENALTY.............. 11/01/2060.
912810 SF 6 | TREASURY BOND.. . 1 07/29/2020. | WELLS FARGO ADVISORS, LLC.. 11,066,763 02/15/2049.
CITIGROUP GLOBAL MARKETS,
912828 W7 1 | TREASURY NOTE L|07M7/2020. 1 INC e | e 1,391,914 | ... 1,300,000 1,288,980 | ..ovoeeerr. 1,290,508 | ..o | e T8 | s | e 76 [ | i 1,291,684 03/31/2024.
912828 Z6 0 |TREASURY NOTE .| 07/17/2020. | JP MORGAN SECURITIES LLC..... [ c.oevorrinriiverineins | e 764,121 | .......... 750,000 749,443 749,571 01/31/2022.
912828 ZC 7 |TREASURY NOTE .| 07/29/2020. | WELLS FARGO ADVISORS, LLC.. [ ...ccomivririieireris 10,408,594 | ..... 10,000,000 10,287,086 . 10,265,076 02/28/2025.
912828 NT 3 | TREASURY NOTES.... ... | .. | 08/15/2020. | MATURED........ v [ | e 1,300,000 | ....... 1,300,000 | ....... 1,379,930 N (. 1,300,000 08/15/2020.
25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD....... .. 1 07/07/2020. | SCHEDULED REDEMPTION........ [ ovivnirninisiinnniinns 9,588 | ...ccoooonn. 9,588 | .o 9,588 0 9,588 09/30/2036.
0599999. Total - Bonds - U.S. GOVEMMENL. ...t oiiiessessssas st 30,855,312 | ..... 25,523,826 25,985,960 | .........14,883,380 | .....ccocceee0 | ieni(72,989) | v [ (72,989) 25,846,920 XXX
Bonds - All Other Government
760942 BB 7 |REPUBLICA ORIENT URUGUAY.............. 07/06/2020. | BARCLAYS CAPITALINC......cocvves [ e 289,150 | .......... 250,000 248,438 63 248,948 |.....ccoccvvre | ... 40,202 | .......40,202 | ......... 7,626 | 10/27/2027.
760942 BA 9 |URUGUAY (ORIENTAL REPUBLIC OF).... 07/06/2020. | BARCLAYS CAPITAL INC......cccovvee [ o 265,000 | .......... 200,000 202,970 (21) 202,780 |..oocvrrinrrns | 062,220 | ........62,220 | ......... 5,667 | 06/18/2050.
CITIGROUP GLOBAL MARKETS,
X7330Y CT 0 |CROATIA (REPUBLIC OF).......ccoovvririnnecn 08/20/2020.|INC e | e 668,250 | ......... 600,000 663,600 (3,323) 660,277 | .ovovvreerceriens | e 973 | 7,973 | e 12,833 | 04/04/2023. | 2FE............
CITIGROUP GLOBAL MARKETS,
085209 AG 9 |BERMUDA (GOVERNMENT OF).... 08/24/2020.|INC e | e 410,800 | .......... 400,000 399,540 1 399,541 08/20/2030. | 1Z....
CORPORACION FINANCIERA DE
21987D AD 6 |DESARROL 09/21/2020. | TENDER TRANSACTION.......covvve | corerrrrineirinrinninns | cervreinns 763,382 | .......... 667,000 667,827 (60) 667,444 | .....ccccooeeeee | .......95,938 | .........95,938 | ...... 37,491 | 07/15/2025.
501499 AB 3 |KUWAIT STATE OF (GOVERNMENT)....... 07/07/2020. | HSBC SECURITIES (USA) INC...... | oo 258,750 | .......... 230,000 227,760 108 228413 | .o | .30,337 | ........ 30,337 | ... 6,462 | 03/20/2027.
1099999. Total - BoNds = Al Other GOVEIMIMENL. ... .cuueruueirsiersiesessesssssisstiiss | essersesssseessees et sees s es st 2,655,332 | ....... 2,347,000 2,410,135 | oo 1,347,495 | 0 | e (3,232) | v 0 (3,232 2,407,403 | ......co......0 | ....247,929 | ......247,929 | ....... 70,238 XXX
Bonds - U.S. Special Revenue and Special Assessment
31288F  6X 7 |FGOLD 30YR....cooovveuiirerieriieeienirseineeins .. | 09/01/2020. | SCHEDULED REDEMPTION......... 37 (1) 36 | e | e | erverrneennnend0 | s 2 1 03/01/2033. | 1...vvvecrrneee
3128KR  WQ 3 |FGOLD 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ voevvveerrerennencrons | cvverrnen 17,964 | i 17,964 | e 18,949 (1,288) 17,964 10/01/2036.
31292G Y5 9 |FGOLD 30YR ... | .. | 09/01/2020. | SCHEDULED REDEMPTION......... 112 2 110 03/01/2029.
31292H  4H 4 |FGOLD 30YR.....covviremeerreriirirerierrineniens .. 1 09/01/2020. | SCHEDULED REDEMPTION......... [ ccovveneerrerevrenerens | crverrne 19,924 | 119,924 | e 19,638 226 19,924 | oo | e | 0 [ s 727 [12/01/2033. [ 1.
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31292H SQ 8 |FGOLD 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cccoveririririiniinns 269 ...269 278 279 (10)|.. (10) 269 0 12 |11/01/2032. | 1.
31296J TJ 5 |FGOLD 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoviviiiiriiriiniis 5,099 5,099 | oo 5,138 | oo 5,133 | oo [ i (34)| .. (34) 5,099 0 203 |06/01/2033. (1.
31296M 2N 8 |FGOLD 30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooirveeriiiiniiians | e 12,621 ) (626) 12,621 0 09/01/2033. | 1
31296P TL 6 |FGOLD 30YR... ..109/01/2020. | SCHEDULED REDEMPTION......... | covooerveerrioecriinans | cevevireniens 4,751 )| .. (30) 4,751 .0 10/01/2033. | 1.
31296S AC 0 |FGOLD 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvrcerririricireninns 83 )| .. (3) 83 .0 01/01/2034. | 1.
312960 EU 1 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiriiniias 187 ) (8) 187 03/01/2034. | 1
31297A 38 1 |FGOLD 30YR... .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | ccocoevveereianiiians | e 113,314 3,289 113,314 06/01/2034. | 1.
31297A 3T 9 |FGOLD 30YR... .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoorerveoriiieriiis 5,489 182 5,489 06/01/2034. | 1.
31297A  5J 9 |FGOLD 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoivririciiriiniinns 8,898 | ..o 8,898 | 8,516 | 8,642 | s | 000256 | s .256 8,898 06/01/2034. | 1
31297A 5K 6 |FGOLD 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiciiniis 277 9,279 06/01/2034. | 1.
31297B AM 4 |FGOLD 30YR... were | -1 09/01/2020. | SCHEDULED REDEMPTION......... [ coovevveerreieeriiicnns 945 32,472 06/01/2034. | 1.
31298F  JL 7 |FGOLD 30YR......cooovemrrirrieereiienniienenens .1 09/01/2020. | SCHEDULED REDEMPTION......... | covevervemervereneirans | wvererireenicrnen T8 | i 78 [ e 75 |75 | | evvviveniennn0 | s 0 76 01/01/2031. |1
3128L0 YL 0 |FGOLD30YRALT-A.... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooverveeriiianiii (3) 59 11/01/2037. | 1.
31283H QX 6 |FGOLD 30YR GIANT... .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cocvviviiiririiriniiis (19) 489 03/01/2032. | 1.
31283H UA 1 |FGOLD 30YR GIANT .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooverveeriiiiniiis (19) 486 12/01/2032. |1
31283H XH 3 |FGOLD 30YR GIANT... .| 09/01/2020. | SCHEDULED REDEMPTION......... [ \coevvvivreriririiiiinns (19) 486 06/01/2033. | 1.
31283H Y5 8 |FGOLD 30YR GIANT... .| .. [09/01/2020. | SCHEDULED REDEMPTION......... | cccvouvvrriiriiiniiins 2,562 | 2,562 | e 2,698 | .o 2,690 (128) 2,562 12/01/2033. | 1.
3128M5 LF 5 |FGOLD 30YR GIANT.......covverirriirriniiins .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ \coevvvivieriririiniins 3,204 | .o 3,204 | 3497 | (459) 3,204 12/01/2037. |1
3128M7 BX 3 |FGOLD 30YR GIANT... .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoivriiiciiriiniians 2,009 (156) 2,009 12/01/2038. | 1.
3128JR LE 4 |FHLMC 1YR CMT ARM .| 09/01/2020. | SCHEDULED REDEMPTION......... [ ceoveverrinrievmiinnnis | cevrriene 189,662 rerern202,908 [ 200,894 | s | e (11,232) s | s (11,232) | oo | e 189,662 04/01/2034. | 1.
3133A3 3Y 2 |FHLMC 30YR UMBS........cccccoovvmmmmrrmini .| 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooeveeeereieceiians | cevveieees 24,687 | ............ 24,687 | ........... 25,666 |.....ocveerrrieneiis (980) 24,687 04/01/2050. | 1
3132WP LD 7 |FHLMC GOLD 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... ....110,953 ...110,953 ....109,826 ....109,882 1,070 110,953 07/01/2047. 1.
3132XX MY 2 |FHLMC GOLD 30YR... <... | .| 09/01/2020. | SCHEDULED REDEMPTION......... . 20,583 | .. 20,583 20,367 | ... 20,398 185 20,583 03/01/2048. | 1.
3132Y1 UJ 5 |FHLMC GOLD 30YR.....ccocovvvimrimriiririirinne .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ ceovevererinrivniinnnis | o 629,536 | .......... 629,536 | ..........653,340 | .............. 650,516 | ...coooververrerns | wreern(20,980) [ oo [ (20,980) | .vovvvveeieiinn | e 629,536 08/01/2048. | 1
3132LA K5 0 |FHLMC GOLD 30YR CASH ISSUANCE..... | .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccocourveoemiireniiirens | cevirns 404,366 ....404,366 L A21,264 | | ee(16,898) [ e [ (16,898) | ...vvoveveerciias | v 404,366 10/01/2048. | 1.
31335B BR 6 | FHLMC GOLD 30YR GIANT........ccocvvverirnes .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvvivieriririnniis 82,551 (265) 82,551 01/01/2047. 1.
3133TH A5 6 |FHLMC_2104.......ccccoovrriiririinniieriins .1 09/01/2020. | SCHEDULED REDEMPTION......... | cooooerveieriieciiiians | cevvirennes A977 | o A1977 | 82,865 | 42,837 (860) 41,977 12/01/2028. | 1
3137AJ  MF 8 |FHMS_K016. .| 09/01/2020. | SCHEDULED REDEMPTION......... [ ccoovevevierinriverins | ververernnnn5,369 | viiiiiiin5,369 | v 5,423 | i 5,379 (10) 5,369 10/01/2021. 1.
31362 UN 3 |FN6/12 11TH COFI ARM woer | .1 09/01/2020. | SCHEDULED REDEMPTION......... | coooevveoriieciics 208 3 21 06/01/2028. | 1.
3136A7 2G 6 |FNA_12-MO IS.....ccooviiiiicineiicieriene .| 09/25/2020. | PREPAYMENT PENALTY.....coovvve [ rovmrimnirenierinninns | cvivevinnns 16,890 0 04/01/2022. | 1
3136AE X6 9 |FNA_13-M2 -+ 1 09/25/2020. [ VAHOUS........ocvvoreeeerrrrieneviireiiennns | eeviiereiseneiieneiiens | cevveenens 48,516 522 47,961 01/01/2023. | 1.
31418M VX 7 |FNMA 15YR.... <o | . [ 09/01/2020. | SCHEDULED REDEMPTION......... | ccovvvorviiriiiiens (116) 2,734 02/01/2024. | 1.
31418T  XF 9 |FNMA 15YR .o .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoverveeeriiiraniiis (7) 176 05/01/2025. | 1
314180 2M 5 |FNMA 15YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooovvvieiriiiiniiins 2,690 (91) 2,600 06/01/2025. | 1.
31419A BJ 5 |FNMA 15YR... .1 09/01/2020. | SCHEDULED REDEMPTION......... | coveomrvioeriieniirens | e 55,161 (2,490) 55,161 06/01/2025. | 1.
31419A HL 4 |FNMA 15YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooosrvieiriiiiniiinns 2,875 | v 2,875 | oo 3,010 | ccoveeeee 2,966 (91) 2,875 08/01/2025. | 1.
31371 L4 4 |FNMA 30YR .1 09/01/2020. | SCHEDULED REDEMPTION.. 44 AT (4) 43 06/01/2030. | 1.
31371J XA 7 |FNMA 30YR.... .. | 09/01/2020. | SCHEDULED REDEMPTION 160 165 (8) 157 03/01/2031. | 1.
31371K  7E 5 |FNMA 30YR... .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccveovereerervireriirans | cvrrereenne 48,070 | 1o 46,070 | ooevcnc 47,028 | ...coovos 47,312 (1,242) 46,070 07/01/2033. | 1.
31371K  HY 0 |FNMA 30YR .. | 09/01/2020. | SCHEDULED REDEMPTION.. 687 684 8 692 01/01/2032. | 1.
31371L CD 9 |FNMA 30YR.... .| 09/01/2020. | SCHEDULED REDEMPTION 379 382 (13) 368 09/01/2033. | 1.
31371L DH 9 |FNMA 30YR...oooiiiiiiiiicriccesneieneis ..109/01/2020. | SCHEDULED REDEMPTION......... | ccooovsrveisnviinnriiins | cereriennn8,002 | 8,092 | oo 8,146 | oo 8,145 (53) 8,092 10/01/2033. | 1...cccoevvvene
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313828 GP 0 |FNMA 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cccoveririririiniinns 522 541 572 .(50) (50) 522 0 25 | 04/01/2029.

31383P  2X 3 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covooverveoeriiieriiis 418 424 423 (5) 418 0 09/01/2029.

31383R  FV 9 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooirviiriiiniii 126 3 129 .0 08/01/2029.

31383W X7 1 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... | covoverveoeriiiariiis .32 1 33 |. .0 .2 [ 11/01/2029.

31385 GG 7 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooovurviiriiiiniii 960 (78) 882 0 41 |06/01/2032.

31386E C4 8 |FNMA 30YR... .1 09/01/2020. | SCHEDULED REDEMPTION......... | coveovervemerrimnrriirens | cerrrreenn,599 | 9,599 | 9875 | s 10,010 | .o (411) 9,599 .0 04/01/2031.

31386H MR 9 |FNMA 30YR... ..109/01/2020. | SCHEDULED REDEMPTION......... | ccocovreeemiiieriiians | e | v i i 9 (0) 9 .0 01/01/2031.

31386M  ZB 9 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiriiniis 680 (16) 664 0 10/01/2030.

31386P UJ 0 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooverveeiriiiiniii .42 2 40 |. .0 01/01/2031.

31386R KK 4 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiciiniis 245 (12) 233 0 02/01/2031.

31389C Q8 5 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccooverveeriiiiniii 2,413 (37) 2,376 .0 12/01/2031.

3138A2 BL 2 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cccovviiiiriiriiniis 11,288 (396) 10,892 .0 12/01/2040.

3138A4 4H 5 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION .56,039 (273) 55,767 02/01/2041.

3138AK SA 8 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION.. .18,891 (834) 18,057 |. 08/01/2041.

3138AR X3 3 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION (1,347) 38,255 09/01/2041.

3138AV. P74 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION (5,170) 147,233 10/01/2041.

3138EG EW 0 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION (1,619) 43,018 11/01/2040.

3138EG GC 2 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ ccooevrvrinrivmiiinnins | e 184,308 | . 184,308 | .......... 192,889 (7,678) 184,308 0 01/01/2041.

31390K CM 8 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION.. 4,278 ...4,385 (271) 4,278 0 06/01/2032.

31390K WQ 7 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION (52) 825 0 39 | 08/01/2032.

31390P GK 7 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION (192) 1,979 0 90 | 08/01/2032.

313910 J2 2 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION (25) 310 0 15 | 01/01/2033.

31391W 5H 0 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION (14) 369 0 13 | 04/01/2033.

314000 PF 0 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION.. (22) 478 0 18 | 05/01/2033.

31400 SJ 9 |FNMA 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION (26) 648 0 241 02/01/2033.

31400Q TN 3 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION (5) 671 0 27 | 04/01/2033.

31400R NT 4 |FNMA 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION (71) 479 0 241 02/01/2033.

31400T B2 2 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION (1) [T TOUTORTON ORI IR (V18 I 6 | 05/01/2033.

31401B NS 0 |FNMA 30YR... .1 09/01/2020. | SCHEDULED REDEMPTION.. (7) 952 0 38 | 04/01/2033.

31401N  4U 0 |FNMA 30YR... .. | 09/01/2020. | SCHEDULED REDEMPTION (147) 2,437 0 90 | 09/01/2033.

31402C PL 0 |FNMA 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION (3,539) 47,619 | oo [ e | e (U I 1,595 | 11/01/2033.

31402C U6 7 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION (18) 494 03/01/2034.

31402E  AQ 1 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION (32) 679 07/01/2033.

31402K CE 2 |FNMA 30YR.. .| 09/01/2020. | SCHEDULED REDEMPTION.. (28) 797 08/01/2033.

31403F JW 5 |FNMA 30YR... .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccooovervemervireceirans | cevevreenn. 5,444 | 5444 | (31) 5,444 10/01/2033.

31404M  6Q 6 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooosrvieiriiiiniiinns 4 194 06/01/2034.

31405A TY 9 |FNMA 30YR.. .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoovervieeriiieniiis 16 926 06/01/2034.

31405D D4 6 |FNMA 30YR.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooosrviviriiiiniiins .97 2 99 07/01/2034.

31408E G5 5 |FNMA 30YR.. .1 09/01/2020. | SCHEDULED REDEMPTION......... | coveverveeriireniirens | ceverreennn 2,855 | 2455 | 2,377 | e 2,361 94 2,455 01/01/2036.

31410F 79 9 |FNMA 30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccocovuvveinnviinnriians | v 17,215 | 17,215 | 18,995 | 20,223 (3,008) 17,215 03/01/2037.

31412N  SL 1 |FNMA 30YR... .1 09/01/2020. | SCHEDULED REDEMPTION......... | coveoververmrviranrirans | eerrereen T | il 14T | .16,057 (1,285) 14,771 12/01/2038.

31413U TQ 2 |FNMA 30YR... .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccocvvvvrviinniiianiins | ovneeenn27,125 | 27,125 | .28,871 (1,745) 27,125 12/01/2037.
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31416B VH 8 |FNMA 30YR... .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cccoveririririiniinns 2,497 2,573 2,605 (107) 2,497 0 89 | 12/01/2034.
31418M A2 8 |FNMA 30YR.... .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoviviiiiriiriiniis 2,001 | s 2,001 | oo 2,086 | oo 2,120 | s (119) 2,001 0 80 | 08/01/2037.
3138ES AV 0 |FNMA30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cccovnviriririiniinns 8,560 8,590 | ......... 8,589 | ...coovverieries | crerriienrenn(28) | e (28) 8,560 02/01/2047.
3138W5 KA 5 |FNMA30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | covoerveorriieciiirins | evevireneens 1,689 (4) 1,689 03/01/2043.
3138W6 GB 6 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cccovieriririiniiniians 3,347 (8) 3,347 05/01/2043.
3138WJ AU 2 |FNMA 30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | covooerveorviieceiirans | cevevireneens 7,770 (27) 7,770 10/01/2046.
3138WJ UL 0 |FNMA30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooirveemiiiniiians | cvvvienens 16,500 (57) 16,500 01/01/2047.
3138WM XK 2 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiriiniis 6,295 (14) 6,295 03/01/2043.
3138WP G2 4 |FNMA30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | cooooeveeereireneiians | e 14,402 (35) 14,402 04/01/2043.
3138WQ A2 8 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoiviiiiriiciiniis 3,167 (6) 3,167 05/01/2043.
3138WQ AY 8 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cccoviiriviriiriinnians 8,542 (17) 8,542 05/01/2043.
3138WT RV 0 [FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ cccovviiiiriiriiniis 3,124 (6) 3,124 06/01/2043.
3138WT US 3 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ \cccovinriviciiriiniians 6,346 (15) 6,346 04/01/2043.
3138X1 UK 0 |FNMA30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ .cocvviviiiririiriniiis 32,921 (1,501) 32,921 08/01/2043.
3138X2 RR 7 |FNMA30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | cooooveeiceiieniiiians | cererereneens 4,399 (8) 4,399 08/01/2043.
3138X2  YC 2 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... | coveorrrerrrriririiin 3,106 (6) 3,106 07/01/2043.
3138X3  2Q 4 |FNMA30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... | ccooeveeireiraneiians | e 17,040 (800) 17,040 10/01/2043.
3138X6 Y5 8 |FNMA30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ ceviverrienriimiinnnis | e 478714 | ... AT8714 | ... 497,862 | ............. 495,881 | ..ooovvvrviines | e (17,168) | i [ e (17,168) | .o | e 478,714 11/01/2043.
3138X9 A8 2 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoivriiiciiriiniians 52,146 (1,766) 52,146 10/01/2043.
3138XF  C4 5 |FNMA30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvnivieriririrniinns 2,884 (115) 2,884 04/01/2044.
31402R  UN 7 |FNMA30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... | cooooveeeceieniiians | v 1,141 (72) 1,141 02/01/2035.
3140F9 VX 0 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... 15,987 15,987 15,939 15,943 . 43 15,987 01/01/2047.
3140FN AS 3 |FNMA30YR .1 09/01/2020. | SCHEDULED REDEMPTION......... ..274,805 | .........274,805 | ..........282,706 | .. ...282,924 (8,119) .. (8,119) 274,805 07/01/2047.
3140GX BT 7 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ ceoveveurinriinrinnnins | o 515,888 | ......... 515,888 | .......... 530,518 | ..covvrrrne 528,923 | ..coovviiverieis | v (13,035) | ovoveervinns | e (13,035) | oo | e 515,888 11/01/2047.
31410L VC 3 |FNMA30YR .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covooerveeereiiaciirans | cevires 575,401 575401 | .......... 578,727 | oo 578,502 | ..cooovviiniirs (3,101) 575,401 01/01/2047.
31417E ZA 2 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvvivieriririnniis 945 947 947 (2) 945 02/01/2043.
31417F VB 1 |FNMA30YR .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoivriiiriiriiniins 23,504 | ...........23,504 | ............ 24,080 | .oooovirrnne 24,043 | ..o (539) 23,504 03/01/2043.
314176 TQ 9 |FNMA 30YR .| 09/01/2020. | SCHEDULED REDEMPTION......... [ coevvviviiriririrniinns 3,040 (6) 3,040 06/01/2043.
31410G NB 5 |FNMA30YR 10/20 INT FIRST.........cccoceee. .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoonriiiriiniiniinns 53,150 18 53,150 10/01/2037. | 1.
3140K4 UB 4 |FNMA30YRUMBS........cccoovvmuvirmrinriinninne .| 09/01/2020. | SCHEDULED REDEMPTION......... [ coviverrinriiimiinniins | cevvniene 138,723 | 0138723 | et 146,569 | oo [ e | e (T,847) [ i, (7,847) 138,723 03/01/2050. | 1....vvoureneee
3140KC WV 0 |FNMA 30YR UMBS.. .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cccoviiiiiiriiriniinns 203,192 (8,699) 203,192 04/01/2050.
313598 J3 5 |FNMA_01-19 woer |- 09/01/2020. | SCHEDULED REDEMPTION......... [ coovvveeriiiiriiis 5,766 (197) 5,766 05/01/2031. | 1.
313598 JT 8 |FNMA_OT-5..ciiciceeceeceeceins .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | covoverveeeriiiraniiis 3,738 |t 3738 | 3783 | 3772 | | i (34) | e (34) 3,738 03/01/2031. | 1.
31392C KP 8 |FNMA_02-15.... .. | 09/25/2020. | SCHEDULED REDEMPTION......... 0 7,099 04/25/2032.
31392F P9 2 |FNMA_02-82.... .. | 09/25/2020. | SCHEDULED REDEMPTION......... 0 8,077 12/25/2032.
31394A  E2 8 |FNMA_04-69.... .. 1 09/01/2020. | SCHEDULED REDEMPTION......... (520) 15,255 05/01/2033.
31396X QJ 6 |FNMA_07-89 .. | 09/25/2020. | SCHEDULED REDEMPTION.. 88 20,003 09/25/2037.
31397L TB 5 |FNMA_08-49.... <. | .| 09/01/2020. | SCHEDULED REDEMPTION......... 18,819 | .. 18,819 | .. 19,740 | ... .19,933 (1,114) 18,819 04/01/2038.
45200F CE 7 |[ILLINOIS FIN AUTH-THEORY & COMPUTI|.. | 07/01/2020. | CALL TRANSACTION.......ccoocmmrvens [ coremriiemriiereiienens | e 480,000 | .......... 480,000 | .......... 480,000 | ..o 480,000 | ..voverereirriin | e | e 0 480,000 07/01/2033.
RANCHO CUCAMONGA REDEV TAX
752123 JH 3 |ALLOC .. 109/01/2020. | CALL TRANSACTION........cvvvimrrns | coviremriirereiiieneiirens | cevirenes 560,000 | .......... 560,000 | .......... 560,000 | .......c..c... 560,000 | ...oovvereriiiens [ e [ s 0 560,000 | .oooovverriein | cerrrirerriiiennes | e 0 ... 35,067 |09/01/2031. | 2FE............
3137G0  GT 0 |STACR_15-DNA3.........cccovvvirriiirririrniins .. | 08/25/2020. | SCHEDULED REDEMPTION......... | ccooooerveiriiiniiians | e 103172 | ... 103,172 | ... 103,157 | oo 103,161 | oo | e M s 1 103,172 | oo e | i (U I 1,509 |04/25/2028. |1................
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3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS.. ... | coeoand 6,281,116 | ....... 6,263,672 | ....... 6,415,286 | ........... 6,023,982 | .....cc.oo..... 0. (144,437) | oo 0 [ (LT RT0) — [ 6,263,672 | ....occooeenn. 0 [ [ I 0. 225,528 XXX XXX

Bonds - Industrial and Miscellaneous

04542B LY 6 |ABFC_05-WF1.... .. | 09/25/2020. | SCHEDULED REDEMPTION......... 15,325 | 75,325 2,066 75,325 11/25/2034.

04541G  LJ 9 |ABSHE_04-HES.. .. | 09/25/2020. | SCHEDULED REDEMPTION.. 175915 | . 175,915 .994 175,915 09/25/2034.

04541G TM 4 | ABSHE_05-HE6 .. | 08/25/2020. | SCHEDULED REDEMPTION......... 9,243 | oot 9,243 29 9,243 07/25/2035.

004421 MF 7 |ACE_05-HE2... .. | 09/25/2020. | SCHEDULED REDEMPTION......... [ cocouivinrinriiiniins | e 9,677 | oo 103 9,677 04/25/2035.

02004W AB 7 |ALLYA_19-1... .. | 09/15/2020. | SCHEDULED REDEMPTION......... 10,367,801 | ..... I [ 19,440 | oo | e 10,367,801 03/15/2022.

030728 XD 2 |AMSI_04-R12.. .| 09/25/2020. | SCHEDULED REDEMPTION......... 103 5,603 01/25/2035.

030728 QC 2 |AMSI_04-R3 .. | 09/25/2020. | SCHEDULED REDEMPTION.. .389 13,236 |. 05/25/2034.

030728 RX 5 |AMSI_04-R5.... .| 09/25/2020. | SCHEDULED REDEMPTION......... [ cccoiviiiiriirinniis 2,003 32,360 07/25/2034.

030728 SM 8 |AMSI_04-R6.... .. | 09/25/2020. | SCHEDULED REDEMPTION......... (72) 59,840 07/25/2034.

030728 ZY 4 |AMSI_05-R3.... ..| 07/27/2020. | SCHEDULED REDEMPTION......... veren50,788 | ..........50,788 | ........... 43,805 426 50,788 05/25/2035.

94973V AS 6 |ANTHEMINC .. | 08/15/2020. | MATURED........ v | e [ e 700,000 698,985 7 700,000 08/15/2020.

11134L  AH 2 |BROADCOM CORPORATION ..| 07/27/2020. | HSBC SECURITIES (USA) INC... 5,311,825 | ......4,811,000 | .......4,895,320 4,879,758 |. ..(5,044) | ... 4874714 |, 01/15/2027.

073879 NZ 7 |BSABS_04-HE11 . 1 09/25/2020. | SCHEDULED REDEMPTION......... | ccovveeereeemeiraneiins | v 121,101 | s 121,101 | oo 108,435 117,570 3,531 121,101 | oo | e | v (U I 2,136 | 12/25/2034.

BURLINGTON NORTHERN AND SANTE
12189P AF 9 |FER-ABS .1 07/02/2020. | SCHEDULED REDEMPTION......... | ccovveomeeieceiieneiins [ i 4110 | e 4,110 | 4847 | o A0 [ [ [ 0 A0 [ s | e | e 0 [ 156 | 01/02/2021.
CANADIAN NATIONAL RAILWAY

136375 CD 2 |COMPANY A 08/12/2020. | OUTSIDE MANAGED ACCT.......... | overeeeereereniirenins | i 1,178,192 | ...... 1,090,000 | ....... 1,154,386 | ...ooooveeceeceiieces | e | e (4,438) | ..o [ e (4,438) | ..o | v 1,149,948 11/21/2024.

144531 BC 3 |CARR_O05-NC1.... .| 09/25/2020. | SCHEDULED REDEMPTION......... [ ccoocevvrinrivciiinnins | e 139,934 | i 139,934 1,914 139,934 02/25/2035.

12489W MZ 4 |CBASS_05-CB5.. .. | 09/25/2020. | SCHEDULED REDEMPTION.. 1,746 37,278 |. 08/25/2035.

173256 AF 3 |CGCMT_16-C3.... .| 08/19/2020. | BARCLAYS CAPITAL INC.............. (5,412) 2,957,378 11/01/2049.

161571 HE 7 |CHAIT_16-A4 .1 07/15/2020. | SCHEDULED REDEMPTION......... | cooooverveoecviieniiians | v 7,630,000 P 31,295 | oo | v 7,630,000 07/15/2022.

12593Q BD 1 |COMM_15-CCRE26.... ... | .. | 08/01/2020. | SCHEDULED REDEMPTION......... | cevveuvverieciiniiis 3,078 ..3,126 (48) 3,078 10/01/2048.

152314 NB 2 |CXHE_05-B........ccoovvviirriicriieriiccieces .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | coveoerveiereieriirans | e 106,175 | .........106,175 | ...........98,046 | .............. 103,772 | oo | v 2,404 | .o, 2,404 106,175 03/25/2035.

DEUTSCHE BANK SECURITIES
23312V AH 9 |DBJPM_16-C3........ocoovvrerrriicrriieniiierii L 108119/2020. [INC e | e 3,201,211 | ... 3,000,000 | ....... 3,089,829 3,061,833 | ..o | e [RT0) | (5,570) 3,056,263 08/01/2049.
HIMCO OPERATIONAL

254700 AJ 8 |DISCOVERY COMMUNICATIONS LLC..... . 109/21/2020. [TRANSACTION | | v 2,468,773 | ....... 2,586,000 | ....... 2,465,234 2,466,839 2,468,788 04/01/2043.

32027N LA 7 |FFML_04-FF7 .| 09/25/2020. | SCHEDULED REDEMPTION......... 29,600 09/25/2034.

32027N  TA 9 |FFML_05-FFH1... .. | 09/25/2020. | SCHEDULED REDEMPTION......... 144,902 06/25/2036.

32027N XD 8 |FFML_05-FFH4... .| 09/25/2020. | SCHEDULED REDEMPTION......... 4,519 12/25/2035.

320276 AB 4 |FFML_06-FF9 .1 09/25/2020. | SCHEDULED REDEMPTION......... 39,549 06/25/2036.

31659T DV 4 |FMIC_05-2......cccocvvvurnnene .. | 09/25/2020. | SCHEDULED REDEMPTION......... 16,640 12/25/2035.

36256X AB 8 |GMCAR_19-1 .1 07/16/2020. | SCHEDULED REDEMPTION......... 2,410,163 03/16/2022.

362334 EC 4 |GSAMP_06-NC1 .| 09/25/2020. | SCHEDULED REDEMPTION......... , 11,775 02/25/2036.

43814T AC 6 |HAROT_17-1... .1 09/21/2020. | SCHEDULED REDEMPTION......... | covooverveoervioaciirans | v 1,255,017 | ....... 1,255,017 1,255,017 07/21/2021.

43814W AB 1 |HAROT_19-1... .. 1 09/18/2020. | SCHEDULED REDEMPTION......... | ccooosvviiniiinriians | oo 11,543,114 | ... 11,543,114 11,543,114 09/20/2021.

44931P  AD 8 |HART_17-Aiiiciieceieceseceieceis .. | 08/15/2020. | SCHEDULED REDEMPTION......... | covoovevveoeceiianiiirens | v 2,076,566 | ....... 2,076,566 2,076,566 08/16/2021.

437084 JU 1 |HEAT_05-2........cccooe. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccooovurveviniiiiniiians | cvvveennn 33,425 | 33,425 | il 30,271 .32,324 33,425 07/25/2035.

437084 RY 4 |HEAT_06-1......ccoovnnnns .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | ccvoovereevervirenrirans | cvrvreenn 14,676 | i 14,676 | 13,740 14,261 14,676 04/25/2036.

456606 GV 8 |INABS_05-B.......cccoovvirriiriiiriieniienens .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | ccoooovrievinviviniiiians | cvvvnn.58,944 | ...58,944 | ... 58,336 | ...ccoovvvinn 58,735 58,944 08/25/2035.




9'603D

Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
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456606 HU 9 |INABS_05-C.....cccooovvirriincicnciscis .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | covooevveeriiiiniiians | e 164,137 | ...cccooe. 164,137 | ..ccceee. 143,620 7,973 164,137 | oo [ v [0 [ 1,880 | 10/25/2035.
46124H AB 2 |INTUIT INC .1 08/12/2020. | OUTSIDE MANAGED ACCT......ccc. | covrveemmvemmmeirnneies | cevvvirn 808,840 | .......... 800,000 | .......... 804,363 (50) 804,313 | .oovvvverins [ e 527 | i 4527 | 950 | 07/15/2025.
DEUTSCHE BANK SECURITIES
46590M AV 2 |JPMCC_16-JP2.........cocvrrcriccricricis .1 08/19/2020.|INC e | e 1,064,023 | ....... 1,000,000 | ....... 1,029,995 | ........... 1,020,546 | ...coovvvenrrncis | erreeeree(1,883) [ i [ eveeieeene(1,8683) [ i | e 1,018,683 08/01/2049. | 1FM...........
50077L AB 2 |KRAFT HEINZ FOODS CO.........ccccovvvune .. | 07/31/2020. [ VAHOUS.........covoorvvereiceriinciiinnes | e 988,493 | ......... 975,000 | .......... 923,325 | .coovvn 923,765 | ..ccovviirrri 924,307 06/01/2046. | 3FE............
527298 BM 4 |LEVEL 3 FINANCING INC .. | 08/05/2020. | GOLDMAN SACHS & CO LLC....... | .ooeeeirinriicciinnins | covereiene 108,810 | wccvveeee 104,000 | .......... 108,160 | ............. 107,954 | ..o 107,392 03/15/2026.
50188F AD 7 |LG&E AND KU ENERGY LLC. .. | 08/15/2020. | CALL TRANSACTION........coovviinns | o | v 3,000,000 | ....... 3,000,000 | ...... 2,977,786 2,997,581 3,000,000 11/15/2020.
525221 EM 5 |LXS_05-TN.....ccccoocvvviranns .| 09/25/2020. | SCHEDULED REDEMPTION......... [ cocveniiriiiirinniens | v 11,665 11,665 12/25/2035.
58769T AC 9 |MBART_19-T ..o .. 1 09/15/2020. | SCHEDULED REDEMPTION......... | ccocvvrveiriiiniiians | v 1,075,994 | ......1,075,994 | ......1,075,994 | ... 1,075,994 | ..o [ [ | eenvenniennnd0 i | 1,075,994 06/15/2022.
61913P  AS 1 |MHL_O5-1....ccovviiiicriicis .. | 09/25/2020. | SCHEDULED REDEMPTION......... | covooerveoriiiiriii 5,232 5,232 02/25/2035.
606822 BS 2 |MITSUBISHI UFJ FINANCIAL GROUP INC| D | 08/12/2020. | OUTSIDE MANAGED ACCT.......c.. | ccovvvvemevremiiianiins | e 1,196,571 | ....... 1,170,000 | ....... 1,170,000 2A170,000 | [ e 26,571 | ......... 26,571 | ......... 1,239 | 07/17/2025.
55336V AJ 9 |MPLXLP......ccccovvmrrs .. 07/01/2020. | MIZUHO SECURITIES USA INC.... | ..cvvevvieriiricriins | e 2,091,123 | ....... 1,871,000 | ....... 1,906,949 1,896,323 | | 194,800 | ....... 194,800 | ....... 54,473 | 06/01/2025.
61744C YB 6 |MSAC_06-NC1.... .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | covooevveiiriiiniiians | e 218,870 | .......... 218,870 | .......... 204,233 218,870 0 2,269 | 12/25/2035.
64352V LL 3 |NCHET_05-3 v | .- | 09/25/2020. | SCHEDULED REDEMPTION......... | ceoocverinriiciinnins | e 299,510 | .......... 299,510 | .......... 269,540 299,510 [ cvvoorveinrriins | cerrrieenrienins | e 0. e 3,519 | 07/25/2035.
65536H BF 4 |NHELI_O5-HET.......cccooiiiiiiiiiiicriieciiennns .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | covooeveeeereieceirans | e 153,291 | .......... 153,291 | ......... 153,267 153,291 | oo [ e [ s (U I 1,931 | 09/25/2035.
OCCIDENTAL PETROLEUM
674599 DG 7 |CORPORATION .. [ 09/30/2020. [ VAHOUS........cvveoeeerreeerrnrernnrienens | eeveeneiieneiisneiiiens | oo 18,876,328 | ... 42,791,000 | ..... 19,873,432 | ......... 20,130,679 | oo | e 629,937 | ..o 629,937 20,760,616 | .....cccovvvnnne .(1,884,288) | ...(1,884,288) | .....ccccovvvnnen. 10/10/2036. | 3FE............
68389F  JY 1 |OOMLT_05-5......iiverriernrirnerienrieeneens .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | coveorveervirinriiins | eevireens 129224 | .......... 129,224 | .......... 112,668 | .......cco.... 123,192 | oo | e 6,032 | oo 6,032 129,224 | oo [ e [ s (U I 1,323 [12/25/2035. | 1FM...........
COUNTERPARTY FOR SYSTEM
694308 GJ 0 |PACIFIC GAS & ELECTRIC CO........ccoocuce. .| 07/07/2020. | GENERATED C | | e 10,604,844 | ..... 10,706,000 | ..... 10,604,844 | ... [ e | s £ T8 OO IR 4T ST I 10,604,922 | .....ovvvvvians [ v (1)) (U£) ) e~ 03/01/2037. | 6Z..............
HIMCO OPERATIONAL
694ESC AC 8 |PACIFIC GAS & ELECTRIC CO.. .1 07/10/2020. | TRANSACTION | | e | e 10,706,000 | .....vvveerirerirnnes 0 03/01/2037.
718549 AE 8 |PHILLIPS 66 PARTNERS LP <oer| - | 07/06/2020. | MORGAN STANLEY & CO. LLC.... | covvooervererivacins | e 6,135,177 | ....... 5,605,000 | ....... 5,566,703 .354 5,568,287 10/01/2046.
70069F FL 6 |PPSI_05-WCH1.......cevvererincrireiiriinii .| 09/25/2020. | SCHEDULED REDEMPTION......... 74 43,406 01/25/2036. | 1FM...........
76112B  Z3 7 |RAMP_06-RZ1.... .. | 09/25/2020. | SCHEDULED REDEMPTION......... .996 98,405 03/25/2036. | 1FM...........
76113A AG 6 |RASC_06-KS1 .. | 09/25/2020. | SCHEDULED REDEMPTION......... 1,277 46,533 02/25/2036. | 1FM...........
75406W AD 3 |RASC_06-KS6 .. | 09/25/2020. | SCHEDULED REDEMPTION.. 3,451 60,241 08/25/2036. | 1FM
78409V AN 4 | S&P GLOBAL INC ... |.. | 08/17/2020. | TENDER TRANSACTION o e | s 9,971,080 | ....... 7,000,000 | ...... 7,598,958 B I (7,400) | .ooovverrrieens | e 7,584,009 ..2,387,071 |..... 2,387,071 | ..... 238,000 |05/15/2048. | 1FE
785592 AM 8 |SABINE PASS LIQUEFACTION LLC.......... .1 07/01/2020. | RBC CAPITAL MARKETS, LLC...... | ccooeeveereriireniirens | e 13,283,894 | ..... 11,700,000 | ..... 12,801,757 | ........ 12,533,933 | .cooovovviiinccins | eeeeenn(75,380) | oo | e (75,380) | ..ovvevereerereees | eevir 12,458,553 | ...ccovvverrins | o 825,341 | ..... 825,341 | ..... 557,578 |03/01/2025.
80007R AE 5 |SANDS CHINALTD . | D 08/13/2020. | HSBC SECURITIES (USA) INC...... [ cooovervmrrrerrenirans | v 227,330 | ... 200,000 | ......... 231,826 (1,578) 230,248 | ..ooovviceins [ s (2,918) | vecvvnee (2,918) | .ceee 5,670 | 08/08/2028.
85172F AM 1 | SPRINGLEAF FINANCE CORP.. <. | - 08/05/2020. | JEFFERIES & CO. INC......oovvvvvvrirs [ o 226,000 | .......... 200,000 | ......... 202,200 (170) 201,556 | ..oovveverrreris | e 24,444 | ... 24,444 | ... 12,299 | 03/15/2025.
SUMITOMO MITSUI FINANCIAL GROUP
86562M BT 6 |IN D | 08/12/2020. | OUTSIDE MANAGED ACCT......ccc. | coveoereeereireneriiens | v 1,171,654 | ...... 1,100,000 | ....... 1,162,040 | oo e | e (A7) | oo | e [CCZ 70 T IS 1,161,193 | oo | 10,461 | 110,461 | oo 10,248 | 09/27/2024.
84751P ET 2 |SURF_05-BC1 .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | ccooovrvesmriiiniiians | cvrveennn 34,456 | o 34,456 34,456 565 | 12/25/2035.
89231A AB 7 |TAOT_18-C. .. | 09/15/2020. | SCHEDULED REDEMPTION.. oerr4,092,773 4,092,773 | covvooervveceee [ v [ 0 [ e 32,611 |08/16/2021.
92553P AJ 1 |VIACOMCBS INC.... .1 07/10/2020. | CALL TRANSACTION........coovvvimunns | crviinriiinriianiiians | v 1,966,200 | ....... 1,875,000 | .......1,844,269 | .......... 1,867,983 | ....cccoccimmriins | o 1,831 | | e 1831 || 1,869,814 | [ 5,186 | 5,186 | 132,574 | 12/15/2021.
92826C AD 4 |VISAINC .. | 08/12/2020. | OUTSIDE MANAGED ACCT.....ccoc. | coveummveereiieniiirens | cvor 2,587,546 | ...... 2,300,000 2,522,269 | ...ccocvnrinnns | 085,277 | .........85,277 | ... 48,300 | 12/14/2025.
92922F 4R 6 |WAMU_05-AR13. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccoovvrviiiriiiiniiins 9,662 | ..oovvvines 9,662 9,662 | .ovocvireriveis | e | ervreeneniennnd0 [ 120 | 10/25/2045.
92925C BD 3 |WAMU_05-AR19. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | cooovervieeriiiraniiis 7,260 88 | 12/25/2045.
9497EN AE 3 |WFHET_05-3.. .. | 09/25/2020. | SCHEDULED REDEMPTION......... | ccoooosrvieiriiiiniiins 62,380 |. 807 | 11/25/2035.
98161P AD 5 |WOART_16-B. .1 09/15/2020. | SCHEDULED REDEMPTION......... | covoooerveoeriiieniiiens | v 1,860,871 I 11,049 | oo | e 1,860,871 | coooocveeereins | cerrveeniienies | overeinenienen0 | e 8,284 | 02/15/2022.
98162Y AB 9 |WOART_19-A....cccooimiinniiinnisnniinniis .. 1 09/15/2020. | SCHEDULED REDEMPTION......... | ccoooervieiriianiiians | v 1,318,811 | ... 1,318,811 | ....... 1,313,453 | oo | | s 5,358 | .o | e 5,358 | ..o | o 1,318,811 | o | e | v 0 ... 18,816 | 04/15/2022.
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98162C AC 5 |WOLS_18-B .. | 09/15/2020. | SCHEDULED REDEMPTION.. ....621,560 0 621,560 0 3,387 | 06/15/2021.
98212B AE 3 |WPXENERGY INC.. woee | .. 07/02/2020. | TENDER TRANSACTION.........cccc. | o o R . 1,110 336,294 09/15/2024.
009690 AA 8 |AJAXM_17-B....ccooiriiiriirciccnies .. 1 09/25/2020. | SCHEDULED REDEMPTION......... | cooooivviireiiniiians | e 117,282 | ... 17,282 | ... 17,282 | oo 117,282 | oo | e | s 0 117,282 09/25/2056.
03464N  AA 0 |AOMT_18-3 .1 09/01/2020. | SCHEDULED REDEMPTION......... . ....200,269 ....200,269 ....200,268 ....200,268 1 200,269 09/01/2048.
03464N  AB 8 |AOMT_18-3 .1 09/01/2020. | SCHEDULED REDEMPTION......... . v 158,546 | ..........158,546 | ..........158,544 | .. ....158,545 1 158,546 09/01/2048.
042856 AA 2 |ARRW_18-1.....ooiiiriiriiiecriseneieceii .1 09/01/2020. | SCHEDULED REDEMPTION......... | coveoerveoriiierriirans | cever 645,563 | ......... 645,563 | .......... 645,550 | .............. 645,557 | ...oovveririnns [ e [ 6 645,563 04/01/2048.
042856 AB 0 |ARRW_18-1 .| 09/01/2020. | SCHEDULED REDEMPTION......... . ....342,393 2 342,397 04/01/2048.
91911K AN 2 |BAUSCH HEALTH COMPANIES INC. 07/30/2020. | MORGAN STANLEY & CO. LLC.... v 501,113 ....483,000 | ..........489,834 (1,084) 487,430 11/01/2025.
05565E BK 0 |BMW US CAPITALLLC.......ccooovvmrvirirrii .. | 08/12/2020. | OUTSIDE MANAGED ACCT.....cccc. | coveoemeeemeianirians | v 1,010,457 | ......... 900,000 | ....... 1,007,415 | oo | e | cveeeeene (219 s e (2,191) | oo | v 1,005,224 04/09/2025.
110122 BV 9 |BRISTOL-MYERS SQUIBB CO... .1 07/20/2020. | EXCHANGE...........oovmiiimernerienins [ e 95441 | ... 100,000 | ............ 95,386 95,395 46 95,441 11/15/2047.
110122 BW 7 |BRISTOL-MYERS SQUIBB CO... weee | -+ 1 07/20/2020. | EXCHANGE...........coooiviireiiinniins [ o | v 1,875,117 | ....... 1,900,000 | ....... 1,874,825 | .. ABTABT2 | e | o285 | [ 245 | e | e 1,875,117 02/20/2048.
110122 CB 2 |BRISTOL-MYERS SQUIBB CO.................. .1 07/20/2020. | EXCHANGE...........cooooiiniiiciinnins [ | s 1,975,195 | ... 1,990,000 | ....... 1,973,583 | ........... 1,974,430 | .o | e 765 [ [, (I RO I 1,975,195 07/26/2029.
110122 CD 8 |BRISTOL-MYERS SQUIBB CO .1 07/20/2020. [ EXCHANGE...........cooiimviarerinniins [ e | v 6,451,290 | ....... 6,505,000 | ....... 6,450,228 6,450,785 505 6,451,290 10/26/2049.
11135F AP 6 |BROADCOM INC wee | ] 08/13/2020. | EXCHANGE...........oviriciiccrienins [ | s 2,739,377 | ....... 2,450,000 | ....... 2,740,325 | ..oovviiieis (948) 2,739,377 11/15/2030.
11135F AR 2 |BROADCOM INC........coovvvrverrrrrrcriiennenns .1 08/13/2020. | EXCHANGE...........vvvmirvnerreriecens [ eorerineeienissenseninns | eneens 7,490,702 | ....... 7,500,000 | ...... 7,490,550 | ...oooocvvecerenniins [ [ vveneeeen 152 s [ 152 | e [ v 7,490,702 11/15/2032.
08179X AL 9 |BSP_13-IlA- ABS 07/15/2020. | SCHEDULED REDEMPTION......... | coevvvivrivinriniinns 905 905 0 905 07/15/2029.
12510H AB 6 |CAUTO_20-1A .| .. 09/15/2020. | SCHEDULED REDEMPTION......... | coovvveoerrereneiianens | o 51,525 | .. 51,525 | .. 51,517 9 51,525 02/15/2050.
16411Q AE 1 |CHENIERE ENERGY PARTNERS LP........ .1 07/09/2020. | EXCHANGE............ccovmviverinrinnins [ e | o 275,753 | .......... 275,000 | ......... 275,826 (48) 275,753 | coovvvverineiins | v | e, 0. 10,209 | 10/01/2029.
12559Q AA 0 |CITM_07-1...ccooriinnnn. .. | 09/25/2020. | SCHEDULED REDEMPTION......... . 150,596 | .......... 150,596 | .......... 149,843 .588 150,596 0 2,399 | 10/25/2037.
19687V AA 9 |COLT_18-2...ccccvvrrirrrnn .. | 09/01/2020. | SCHEDULED REDEMPTION......... reverernrniesiens | o 1,999,030 | ....... 1,999,030 | ....... 1,999,006 | .....c...e. 1,999,007 | .ooovicriirins | i3 o | e 23 [ | e 1,999,030 07/03/2048.
12596D AB 2 |COLT_18-3.....ccccouvvunnnee .. 1 09/01/2020. | SCHEDULED REDEMPTION......... | ccoooevveereieneiirans | e 787,059 | .......... 787,059 | .......... 787,050 7 787,059 10/02/2048.
19687X AC 1 |COLT_19-1 .o .. | 09/01/2020. | SCHEDULED REDEMPTION......... . ....695,075 ....695,075 ....695,074 ....695,074 0 695,075 03/01/2049.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS......... .1 09/10/2020. | SCHEDULED REDEMPTION......... . . 49,908 | .. 49,908 | .. 66,918 | ... 61,945 JESSTTUTR BRI (12,037) | v | e 49,908 07/10/2031.
12665U AA 2 |CVS PASSTHROUGH TRUST - ABS......... .1 09/10/2020. | SCHEDULED REDEMPTION......... [ covvvrnrveeviirinniinns | cvvverind 61,566 | ............ 61,566 | ............ 61,662 | ..covvvrnenn B1,566 | ..oovvvrerierins | e [ e 0 61,566 01/10/2036.
HIMCO OPERATIONAL
254700 BK 4 |DISCOVERY COMMUNICATIONS LLC..... .1 09/21/2020. | TRANSACTION [ 650 | o852 | 528 [ | e [ | 0 528 09/15/2055.
24380T AC 0 |DRMT_17-1A... .| 09/01/2020. | SCHEDULED REDEMPTION 17817 0 17,817 12/02/2046.
24381C AB 8 |DRMT_17-2A . 109/01/2020. | SCHEDULED REDEMPTION.. ..50,664 0 50,664 06/01/2047.
24381C AC 6 |DRMT_17-2A.. .| 09/01/2020. | SCHEDULED REDEMPTION 0 70,793 06/01/2047.
24381H AA 9 |DRMT_18-2A... .| 09/01/2020. | SCHEDULED REDEMPTION 1 327,745 04/01/2058.
269330 AA 4 |E3_19-1-ABS. . | 09/20/2020. | SCHEDULED REDEMPTION.. 6 191,329 09/20/2055.
ELM ROAD GENERATING STA SUPER
28932M  AA 3 |LLC .| 08/11/2020. | SCHEDULED REDEMPTION......... . ....124,961 ....124,961 ....124,961 ....124,961 0 124,961 02/11/2030.
68275C AC 2 |FB_O5-1....cccoiiiiriiriincsceeseses .. 1 09/08/2020. | SCHEDULED REDEMPTION......... . . 20,220 | .. 20,220 | .. 20,318 20,295 (75) 20,220 08/08/2035.
36168Q AK 0 |GFL ENVIRONMENTAL INC (ALBERTA)... |A | 08/25/2020. | BMO CAPITAL MARKETS CORP.. | ......cccooooomumuummmvins | cerrr 157,393 | .......... 157,000 | .....co... 157,000 | ..ovoeoceiceieeeienas 0 157,000 08/01/2025.
38082J) AA 7 |GLDN_16-2A-ABS . | 09/20/2020. | SCHEDULED REDEMPTION......... . 25,001 25,001 25,001 25,001 0 25,001 09/20/2047.
38218G AA 0 |GOODG_18-1-ABS.... ....| €| 09/15/2020. | SCHEDULED REDEMPTION......... . ....165,855 | .........165,855 | ..........165,838 | .. ....165,839 . 17 165,855 10/15/2053.
38218D AA 7 |GOODG_19-1A-ABS........ccccoovvvvimnriiinnnens .. | 09/15/2020. | SCHEDULED REDEMPTION......... | ccocoovrviviniiiiniiins 239,492 | .......... 239,492 | .......... 239,419 | .o 239,420 | ..oooviiiiniienns [ s 72 |, 72 239,492 10/15/2054.
42770R AA 8 |HERO_14-1A- ABS. .. | 09/20/2020. | SCHEDULED REDEMPTION......... [ .cccoisiiiiiniiniiniis 82,956 ..82,956 ..86,482 ..86,304 (3,348) 82,956 09/20/2038.
42770U  AA 1 |HERO_15-2A- ABS. .. 1 09/20/2020. | SCHEDULED REDEMPTION......... | ccooovvrviviriiiiniiins 88,343 | .. ..88,343 | .. 90,220 | ... ..90,902 (2,559) 88,343 09/20/2040. .
43789A  AA 2 [HOF_18-T .o .1 09/01/2020. | SCHEDULED REDEMPTION......... | covooerveoereiireniirans | e 182,129 | ..o 182,129 | ..cccooe. 182,128 | oo 182,128 | oo | e 1| s 1 182,129 06/01/2048. | 1FM...........
43789V AB 4 |HOF_19-2....ccccoonviiiiriiiirninnns .1 07/01/2020. | CANCELLED TRADE.........cccouvvines | covmviieriiisniiinnii | v (43,978) | ........... (43,978) | ........... [GICRT£ ) RO SOOI ISP IO 0 (43,978) | ..o [ v | e [V R 09/01/2059. | 1FM...........
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453140 AD 7 |IMPERIAL BRANDS FINANCE PLC .| D] 07/21/2020. [ MATURED..........coooimmriiniiiiriiiinns [ o | ceveieens 865,000 .865,000 1,115 865,000 07/21/2020. | 2FE.
46625M MY 2 | JPMCC_02-CIB5 IS. .| 07/01/2020. | SCHEDULED REDEMPTION (14) 10/01/2037. | 6FE.
46639G AF 3 |JPMMT_13-1... .. | 09/01/2020. | SCHEDULED REDEMPTION (3,581) 141,313 03/01/2043. | 1FM
46639G AG 1 |JPMMT_13- .| 09/01/2020. | SCHEDULED REDEMPTION.. (1,779) 80,654 |. 03/01/2043. | 1FM. .
46639G AH 9 |JPMMT_13-1... .. | 09/01/2020. | SCHEDULED REDEMPTION (956) 70,526 03/01/2043. | 1FM...........
466430 BF 3 |JPMMT_14-OAK4 .| 09/01/2020. | SCHEDULED REDEMPTION (2,277) 72,463 09/01/2044. | 1FM...........
64829L AA 6 |NRZT_16-4 .. | 09/01/2020. | SCHEDULED REDEMPTION ...61,979 ..61,979 464 61,979 11/01/2056. | 1FM...........
64829 AA 1 |NRZT_17-1A.. .| 09/01/2020. | SCHEDULED REDEMPTION......... [ cocevoniinriiiciiinins | o 173,391 | e 173,391 | oo 175,421 | 175,156 [ (1,765) 173,391 02/01/2057. | 1FM
64830G AB 2 |NRZT_18-1. .| 09/01/2020. | SCHEDULED REDEMPTION.. 22,952 22,992 (40) 22,952 12/01/2057. | 1FM. .
64828C AY 5 |NRZT_18-2. .. | 09/01/2020. | SCHEDULED REDEMPTION......... [ .cooevvevvnrinricniins | corerennd1,289 | 141,289 | L 41,663 | 41,610 | (321) 41,289 02/01/2058. | 1FM...........
671090 AS 1 |OZLM_15-11A-ABS... .. | 07/30/2020. | SCHEDULED REDEMPTION 0 1,230 10/30/2030.
67108F AN 6 |OZLMF_13-4A- ABS... ... | .. | 07/22/2020. | SCHEDULED REDEMPTION ....33,508 . 0 33,508 10/22/2030.
693768 AA 4 |PACEF 20-1A-ABS.......ccoooormivviviiis .. | 09/20/2020. | SCHEDULED REDEMPTION......... | ccooverveieriiiiniii 238,948 238,948 0 238,948 09/20/2055.
724060 AA 6 |ABS .. 07/15/2020. | SCHEDULED REDEMPTION......... [ \cocvvviiiiriiriniiis 22,610 (3,411) 22,610 |. 01/15/2030.
69700P AA 0 |PSTAT_18-5A-ABS........cccooovimmmrirmrrrranns .. 1 07/20/2020. | SCHEDULED REDEMPTION......... | covcoevveeereieceirans | ceverens 183,135 0 183,135 01/20/2027.
76119L  AA 9 |RESIDEO FUNDING INC .. | 08/05/2020. | VAHOUS.........cvvvrvirrirrirnniiniinniiens [ e | oo 166,983 (68) 165,556 11/01/2026.
81211K AX 8 | SEALED AIR CORPORATION.... .. 1 09/16/2020. | GOLDMAN SACHS & CO LLC....... | ccvooevverceiiceirans | cevires 321,630 (1,503) 295,995 09/15/2025.
817450 AA 6 |SEMT_13-11... .. | 09/01/2020. | SCHEDULED REDEMPTION......... 1,222 33,026 09/01/2043. | 1FM
81746N  CB 2 |SEMT_16-3. .| 09/01/2020. | SCHEDULED REDEMPTION.. (82) 4,024 11/01/2046. | 1FM.
81746N CC 0 |SEMT_16-3 ... | .. 1 09/01/2020. | SCHEDULED REDEMPTION......... 28 3,040 11/01/2046. | 1FM
87724R  AE 2 |TAYLOR MORRISON COMMUNITIES INC | .. | 09/14/2020. | CALL TRANSACTION...........ccccc.... (179) 268,738 01/31/2025.
879010  AF 2 | TEGNAINC....cccovvviriirinrirerienienies .| 09/17/2020. | J> MORGAN SECURITIES LLC..... 0 34,000 03/15/2026.
88031V AA 7 | TENASKA GATEWAY PARTNERS LTD..... | .. | 09/30/2020. | SCHEDULED REDEMPTION......... | ccocoourieoirriiniii 5,148 99,234 12/30/2023.
CITIGROUP GLOBAL MARKETS,
893647 BE 6 | TRANSDIGM INC........ccoovvvarviiriirariis L 0702712020 [INC e | e 247,338 | .......... 235,000 | .........245281 | .............. 244,062 | ...oovvenrenns [ s (1,132) | oo (1,132) 242,931 03/15/2026. | 4FE...........
98887V AA ZAIST_17-2A - ABS.......ooovviriiirnriiniins 07/15/2020. | SCHEDULED REDEMPTION......... [ \cocvvrrvreriirinniens | e 57,153 | oo 57,153 | ool 5T,153 | o 57,153 | oo | e [ e 0 57,153 04/15/2030. | 1FE............
AIR CARGO LOGISTICS FT WORTH TX
009098  A* C. .1 09/10/2020. | SCHEDULED REDEMPTION......... | ccoocosrviinrriiiniiiins | cvrveennnni 25,083 | o 25,083 0 25,083 11/10/2039.
01185*  AA ALASKA VENTURES LLC.........ccoovvvrannen. .. | 09/30/2020. | SCHEDULED REDEMPTION......... | coooovevverenviveniians | ceveeeenn 132,304 | 132,304 0 132,304 06/30/2033.
12523@ AA 9 |CCTUGSLLC... ..o .. | 09/30/2020. | SCHEDULED REDEMPTION......... | ccoooosvviinnviiiniiians | eeveennn 130,083 | oo 130,063 0 130,063 09/30/2030.
CENTRAL HUDSON GAS & ELECTRIC
153609 D@ 8 |CORP .. | 09/21/2020. | MATURED........ e | e [ s 2,000,000 | ....... 2,000,000 2,000,000 0 2,000,000 09/21/2020.
P4001# AA 8 |EOLICAMESALAPAZSDERLDECV.... 09/20/2020. | SCHEDULED REDEMPTION.. ..9,003 19,003 9,003 |. 0 9,003 12/20/2044.
30280@ AA 4 |FR-ENCLAVELLC-ABS.....ccooomimnnnen. .1 07/07/2020. | SCHEDULED REDEMPTION......... 37,127 37,127 37,127 0 37,127 09/30/2033.
C4111# AJ 0 |GRAYMONT WESTERN CANADA INC...... 08/21/2020. | SCHEDULED REDEMPTION......... | ceoorveervireciirenens | e 275,000 | ......... 275,000 | .........275,000 | ........c..... 275,000 | .oovvecrierinens | e [ e 0 275,000 08/21/2034.
HUDSON TRANSMISSION PARTNERS
44416* AB 2 |LLC .. | 08/31/2020. | SCHEDULED REDEMPTION......... .380 30,515 05/31/2033.
P7077@ AH 7 |NASSAU AIRPORT DEVELOPMENT CO...|D |09/30/2020. | SCHEDULED REDEMPTION......... 0 120,000 03/31/2035.
L8038* AA 4 |SBMBALEIAAZUL SARL.......cccoouvvemnnrens 09/15/2020. | SCHEDULED REDEMPTION......... 557 194,400 09/15/2027. | 3....coovvvvnne
84519 AG 9 |SOUTHWEST POWER POOLINC............. .. 1 09/30/2020. | SCHEDULED REDEMPTION......... 0 75,000 09/30/2024. | 1.....cccvvvvvene
STONEHENGE CAPITAL FUND
86203# AA CONNECTICU . | 09/15/2020. | SCHEDULED REDEMPTION......... 0 1,092 0 66 | 12/15/2025. [1......ccccvvveee
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90139P AB 5 |TWIN BROOK | - ONSHORE - ABS............ .. | 07/20/2020. | CAPITAL DISTRIBUTION.......cccccee [ wvrurmmremrmmerrrenirnne | woverire 276,715 | .......... 276,715 | .......... 276,715 0 276,715 JOORL 0 R 9,375 | 04/25/2024. | 1PL..
90139Q AB 3 | TWIN BROOK Il - OFFSHORE - ABS.. . 107/20/2020. | CAPITAL DISTRIBUTION.......cocoes | cervrmrerneirrmriseinnnes | e 261,054 | .......... 261,054 | .......... 261,054 0 261,054 JOOR | IO 8,827 | 04/25/2024. | 1PL..
HIMCO OPERATIONAL
92927K  B* 2 |WABCO HOLDINGS INC.......ccoorivrvnrries ..108/03/2020. | TRANSACTION | | s 2,934,500 | ....... 2,934,500 | ....... 2,918,250 2,806,250 | .oeorieieiiieniins | e [ | e 0 [ 112,000 | coooorenee 2,918,250 | .o | e 16,250 | ..ooooeee 16,250 | ....... 25,801 | 11/15/2023. | 2....ocvvvnve.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. .........uivuuiiuriiiiiiriiiis coreiirienisstes s e s ....176,606,742 | ....204,083,664 |....172,500,518 | ....... 100,444,939 | ........ 20,828 | ... 726,578 | ool 0 i 747,405 | ...... 112,000 | ....... 173,274,914 | oo 01..3,232,901 |..... 3,232,901 | ..3,300,601 XXX XXX
Bonds - Unaffilited Bank Loans
BHM22N 4D 9 (1011778 BC UNLIMITED LIABILITY CO.....| A | 09/30/2020. | SINKING FUND TRANSACTION.... | ..covvveurrrrrrrerirens 617 617 617 617 | 0 13 | 11/14/2026.
BHM23Q 4L 3 |LUMEN TECHNOLOGIES INC.... .| 09/30/2020. | SINKING FUND TRANSACTION.... [ ..cvvvrivririrrireiinns 220 | o220 | i 220 [ e | e | s 0 220 | oo | e 0 | oo (V18 3| 03/15/2027.
BHM21Y 1D 9 |WELLS ENTERPRISES INC ... |.-109/30/2020. | SINKING FUND TRANSACTION.... | \.ccvonieririiririninns 527 525 525 0 525 1 1 19 | 03/29/2025.
8299999. Total - Bonds - Unaffiliated BANK LOBNS...........iiuuiieiiiiiiiiisiiisiiies | cootiisieiesisisss sttt 1,364 | oo 1,364 | i 1,362 | oo, 1143 [ [0 0 0 1,363 1 1 35 XXX
8399997. Total - Bonds - Part 4.......ccooviniinnincnnininnnnns ....216,399,865 | ....238,219,526 |....207,313,261 | ....... 122,700,939 | ........ 20,828 | ... 505919 | .0 | .. 526,747 | ... 112,000 | ....... 207,794,270 ..8,407,093 | ..... 8,407,093 | ..4,138,897 XXX
8399999. Total - BONdS........ccoiiiniiiiiieiciicsiis ....216,399,865 | ....238,219,526 |....207,313,261 | ....... 122,700,939 | ........ 20,828 | ... 505919 | ..o [ .......526,747 | ... 112,000 | ....... 207,794,270 ..8,407,093 |..... 8,407,093 | ..4,138,897 XXX
Common Stocks - Mutual Funds
018914 50 7 |ALLIANCE BERNSTEIN.......cccorvvrrnrrinirnnne .| 09/30/2020. | DIRECT WITH ISSUER.......c.coevernes | vorrrnens 2,824.107 XXX 0 57,027 | oo | e (13,761) | ........ (13,761) | covvovvrrirnens XXX [
399874 84 1 |AMERICAN GROWTH......coooomvvrieririneri .| 09/30/2020. | DIRECT WITH ISSUER.......ccovvenee | vevrrnens 5,395.617 XXX 0 234,555 XXX [
09661L 30 2 |BNY MELLON S&P 500 INDEX FUND....... .| 09/30/2020. | DIRECT WITH ISSUER... 4,870.031 XXX 0 254,626 XXX
354026 50 2 | FRANKLIN MUTUAL......ccooomeremrrerirerireens .| 09/30/2020. | DIRECT WITH ISSUER... | 8,652.074 XXX 0 238,176 XXX
355148 82 6 | FRANKLIN SMALL CAP.......cocoooviviriiniis .| 09/30/2020. | DIRECT WITH ISSUER.......ccccovvveee | v 148.570 XXX 0 8,131 XXX
416649 35 8 |HARTFORD CAPITAL APPRECIATION-R4|.. | 09/30/2020. | DIRECT WITH ISSUER 8,764.789 XXX 0 344,675 . . XXX
416649 28 3 |HARTFORD DIVIDEND AND GROWTH-R4| .. | 09/30/2020. | DIRECT WITH ISSUER........cccccovvee | vorrvrunas 3,091.460 XXX 0 95,605 | .oooovvrrrriieins | e 4372 | o 4372 | i XXX [
416641 87 6 |HARTFORD GROWTH OPPORT FD - R4.. | .. | 09/30/2020. | DIRECT WITH ISSUER... 2,230.750 XXX 0 86,564 | ...coovvrrrriris | e 33,718 | . 33,718 XXX
416649 39 0 |HARTFORD SMALL COMPANY FUND...... .| 09/30/2020. | DIRECT WITH ISSUER... XXX 0 K2: N ISR IR 106 | v 106 XXX
INVESCO OPPENHEIMER MAIN
00900R 54 9 |STREETCLASSR .| 09/30/2020. | DIRECT WITH ISSUER.......cocoevernes | covrrnens 7,423,000 XXX 0 216,256 | ..oovorrincis | (54,434) | ........ (54,434) | ...ooovvvinnnns XXX [
00141L 50 9 |INVESCO SM CAP .| 09/30/2020. | DIRECT WITH ISSUER... 5,311.024 XXX 0 72,992 | oo | e (14,252) | ........ (14,252) XXX
354713 55 4 | FRANKLIN STRATEGIC. .| 09/30/2020. | DIRECT WITH ISSUER... | e 5,247.469 XXX 0 50,721 | oo | v (2,340) | .......... (2,340) | ... . XXX
416649 34 1 |HARTFORD HIGH YIELD FUND - R4........ .| 09/30/2020. | DIRECT WITH ISSUER.......cccovvenes | vevrrnens 7,469.081 XXX 0 54,640 | ..oovvvrrrerns | e (115) | covrvevrens (115) | covvrerrerirens XXX [
HARTFORD TOTAL RETURN BOND
416649 25 9 |FUND .| 09/30/2020. | DIRECT WITH ISSUER.......coovvenes | vevrrnens 4,885.971 | ..o 56,042 XXX | 51,991 51,991 051 | 4,051 [ XXX [
552981 46 6 |MFS TOTAL RETURN FUND-R3.... . 109/30/2020. | DIRECT WITH ISSUER........ccccounie | covnniinas 5,558.041 | .......... 109,046 XXX e 83,348 83,348 XXX [
9499999. Total - COMMON StOCKS = MULUAI FUNDS..........viuiisiiisiriisniisiiriins coriinies st enes | snssees 1,890,005 XXX 1,849,634 | .0 [ i | 0 |0 | 0 [ [ I 1,849,634 0 XXX XXX
9799997. Total - COMMON SOCKS = PAI 4.ttt orsisess st enes | eresns 1,890,005 XXX 1,849,634 ....1,849,634 .0 XXX XXX
9799999. Total - Common Stocks.......... . 1,890,005 XXX .......1,849,634 1,849,634 .0 ... . .0 XXX XXX
9899999. Total - Preferred and Common Stocks i | s 1,890,005 XXX 1,849,634 . 0 ... L0 0] 1,849,634 | O AN . .0 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccuiriiiiriiins corriiniiiieiieeisees it ....218,289,871 XXX ....209,162,895 526,747 | ...... 112,000 | ....... 209,643,904 | ............... 0].8447,464 |.... 8,447,464 | ..4,138,897 XXX XXX
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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) B.JACV. Accretion | Hedged Iltems Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
CMS IDX CALL @ 50BP 03/19/21. | VAGLB Hedge - Macro Hedge........ N/A........ E.coee CITIBANK, N.A.... ES570DZWZ7FF32TWEFAT6.. | 03/13/2019.... | 03/19/2021.... | c.covvvverevns 1,000,000,000 | 0.50........ccouuwer | crveran 580,000 135,000 |.....| oo 135,000 |........ (13,000) 2
JP MORGAN
CMS IDX CALL @ 50BP 06/18/21.. | VAGLB Hedge - Macro Hedge........ N/A........ E.ooee CHASE BANK 7TH6GLXDRUGQFUS7RNEY7. | 05/15/2019.... | 06/18/2021... | c.convvverecens 1,000,000,000 | 0.50........ccouuwer | coverneee 740,000 249,000 |.....| ... 249,000 25,000 2
BANK OF
NDX IDX CALL @ 11000 06/30/23.. | VAGLB Hedge - Macro Hedge........ N/A........ E.ooee AMERICA, NA B4TYDEB6GKMZO031MB27.. | 04/17/2020.... | 06/30/2023.... | c.covvvverecne ...26,033,184 | 11,000.00....... | ccovrvvvererreriranns | cervienes 946,200 | ..oooorvvviiennniiins [ o 4,319,689 | ..... ....4,319,689 |....3,373,489 2
BANK OF
NDX IDX CALL @ 11280 06/30/22.. | VAGLB Hedge - Macro Hedge........ N/A........ E.ovene AMERICA, NA B4TYDEB6GKMZO031MB27.. | 05/19/2020.... | 06/30/2022.... | c.veovvvveeren ....30,760,262 | 11,280.00....... 995,837 3,723,795 | ..... ...3,723,795 | ....2,727,958 2
CREDIT SUISSE
MXEA IDX CALL @ 2040 06/30/22. | VAGLB Hedge - Macro Hedge........ N/A........ E.ooee FB INT E58DKGMJYYYJLN8C3868.... | 05/27/2020.... | 06/30/2022.... | ccvevevvenec ...20,260,105 | 2,040.00......... 333,824 SOLTTT | v | oo 591,777 | ....... 257,952 2
S&P IDX CALL @ 3875 - BANK OF
PREMIUM PAYABLE 06/30/23 VAGLB Hedge - Macro Hedge........ N/A........ E.ovene AMERICA, NA B4TYDEBG6GKMZO031MB27.. | 06/04/2020.... | 06/30/2023.... | c.convvverecne ..100,890,000 | 3,875.00 3,247,382 | ... |...3,247,382 |....3,247,382 2
MXEA IDX CALL @ 2050 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ E.oene FB INT E58DKGMJYYYJLNSC3868.... | 06/05/2020.... | 06/30/2021.... | ccvvvvevvenves ...23,377,045 |2,050.00......... (217,353) [ M. | oo (217,353) | ...... (217,353) 2
JP MORGAN
S&P IDX CALL @ 4160 06/30/25.... | VAGLB Hedge - Macro Hedge........ N/A........ E... CHASE BANK THEGLXDRUGQFUS7RNE97. | 06/05/2020.... | 06/30/2025.... | c.vevvvvveveeres ...72,640,800 [ 4,160.00......... | cooeeevreeerrererians | oo 3,240,000 | ...oovovrerinrireens | e 4,818,978 | ... ...4,818,978 |...1,578,978 2
NDX IDX CALL @ 11200 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ E.oeee AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/08/2020.... | 06/30/2021.... | c.convvverecne +..35,624,357 | 11,200.00....... | ceoorereererirereins | verevrrennieeesnennes [ ovesvieeeinesninens | coeeeiine 1,676,945 |A...|...1,676,945 | ....1,676,945 2
S&P IDX CALL @ 3800 - BANK OF
PREMIUM PAYABLE 06/30/22 VAGLB Hedge - Macro Hedge........ N/A........ E.oveee AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/09/2020.... | 06/30/2022.... | c.convvverecene .121,068,000 | 3,800.00......... | ceeerereeererieerninns | verevrrenrieeninennes [ venrieesinennieens | e 1,131,756 |A..|...1,131,756 | ....1,131,756 2
CREDIT SUISSE
MXEA IDX CALL @ 2250 06/30/23. | VAGLB Hedge - Macro Hedge.. . |FBINT E58DKGMJYYYJLNSC3868.... | 06/11/2020.... | 06/30/2023.... ...17,254,485 | 2,250.00 ....317,037 326,885 | ... 326,885 19,848 2
S&P IDX CALL @ 3500 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ Eoeee AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/11/2020.... | 06/30/2021.... | cvveovuvvveeren .137,210,400 | 3,500.00......... | coeerereeeerieereins | vererrrenrieeeinenies [ venvieeeinesnieens | coeeeins 1,057,043 |A...|...1,057,043 | ....1,057,043 2
BANK OF
NDX IDX CALL @ 12500 06/28/24.. | VAGLB Hedge - Macro Hedge........ N/A........ E.oere AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/15/2020.... | 06/28/2024.... | ...ovvvverecne +..22,607,765 | 12,500.00....... | coooerverereeneriens | cerene 1,345,469 | ..o | e 2,824,508 | ... ....2,824,508 | ....1,479,039 2
BANK OF
S&P IDX CALL @ 3900 06/28/24.... | VAGLB Hedge - Macro Hedge........ N/A........ Eoene AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/15/2020.... | 06/28/2024.... | c..onvvverecene ....85,958,280 | 3,900.00......... | ceeeeeeermerrerneniens | cerees 4,261,108 | .coooocveecriecnins [ e 6,131,064 | ..... ...6,131,064 | ....1,869,956 2
NDX IDX CALL @ 12750 - BANK OF
PREMIUM PAYABLE 06/30/25 VAGLB Hedge - Macro Hedge........ N/A........ E.oene AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/16/2020.... | 06/30/2025.... | ..vecvvvvveeree 119,182,346 | 12,750.00....... | ceooereenerirrereins | ceverrnenrseeeinennes [ oveseieeesnnsrinens | coveeeiins 1,021,828 |A..|...1,021,828 | ...1,021,828 2
S&P IDX CALL @ 4000 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/27 VAGLB Hedge - Macro Hedge........ N/A........ Eoene FB INT E58DKGMJYYYJLNSC3868.... | 06/18/2020.... | 06/30/2027.... | ccvvvvvvvevves 53,471,700 | 4,000.00......... | ceeerereeremrrereine | veverrremsseeesnennes [ ovenreeeesnesrinens | cevereinnns 1,126,160 |A...|...1,126,160 | ....1,126,160 2
NDX IDX CALL @ 12500 - JP MORGAN
PREMIUM PAYABLE 06/30/26 VAGLB Hedge - Macro Hedge........ N/A........ E... CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 06/17/2020.... | 06/30/2026.... | c.veovvvvveeree ...16,442,011 | 12,500.00....... 768,830 | M. | ....... 768,830 | ....... 768,830 2
S&P IDX CALL @ 4000 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/26 VAGLB Hedge - Macro Hedge........ N/A........ E.... FBINT E58DKGMJYYYJLNSC3868.... | 06/18/2020.... | 06/30/2026.... | .vvvvvvevves ....62,551,800 | 4,000.00......... | coovrrererrerririrens | e | e | e 1,366,475 |7... | ...1,366,475 |...1,366,475 2
NDX IDX CALL @ 12500 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/27 VAGLB Hedge - Macro Hedge........ N/A........ E... FB INT E58DKGMJYYYJLNSC3868.... | 06/17/2020.... | 06/30/2027.... | ccvvvvevvvnines ...13,701,676 | 12,500.00....... 808,681 | M. |...... 808,681 |....... 808,681 2
0159999999. Total-Purchased Options-Hedging Other-Call OptionS ANG WAITANES..........cciiis ouiiiussiiiiiessiosiisssesesses s ssssss s ssss s s eesssse bR | ceires 1,320,000 |...11,439,476 | ...cccooovvcuren (U 35,108,443 |XXX] ..35,108,443 | ..23,296,967 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
BARCLAYS
S&P IDX PUT @ 1206.55 11/13/20. | VAGLB Hedge - Macro Hedge........ N/A........ E... BANK PLC G5GSEF7VJP5ITOUKS573...... 11/15/2010.... | 11/13/2020.... | eevvrerrrniene ..336,300,000 | 1,206.55......... ...29,862,110 258 | ... 258 | ... (45,015) 2
DEUTSCHE

S&P IDX PUT @ 1177.05 11/16/20. | VAGLB Hedge - Macro Hedge..

. | BANK, AG TLTWFZYICNSX8D621K86.... | 11/16/2010.... | 11/16/2020.... .|.171,428,925 | 1,177.05 ....15,030,030 154 | ... 154 | ....... (20,564) 2
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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) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
DEUTSCHE
S&P IDX PUT @ 1063.08 11/17/20. | VAGLB Hedge - Macro Hedge.. . | BANK, AG TLTWFZYICNSX8D621K86.... | 11/17/2010.... | 11/117/2020.... | .. . |..168,150,000 | 1,063.08 ....12,402,600 65 | ... 65 | ... (11,468) 2
WELLS FARGO
S&P IDX PUT @ 1431.25 10/21/22. | VAGLB Hedge - Macro Hedge........ N/A........ E.coee BANK KB1H1DSPRFMYMCUFXTO09. | 10/19/2012.... | 10/21/2022.... | c.covvverevne ..234,969,447 | 1,431.25......... ....30,380,002 2,178,219 | ..... 2178219 | 994,307 2
BANK OF
S&P IDX PUT @ 1426.25 10/21/22. | VAGLB Hedge - Macro Hedge........ N/A........ E.ooee AMERICA, NA B4TYDEBG6GKMZO031MB27.. | 10/22/2012.... | 10/21/2022.... | c.convvverecne ..235,793,180 | 1,426.25......... ....30,400,002 2,162,722 | ..... ...2,162,722 989,707 2
DEUTSCHE
S&P IDX PUT @ 1410.77 10/21/22. | VAGLB Hedge - Macro Hedge.. | B BANK, AG TLTWFZYICNSX8D621K86.... | 10/23/2012.... | 10/21/2022.... .. ..238,381,244 | 1,410.77 ....30,749,999 2,115,181 L2,115181 | L. 975,469 2
S&P IDX PUT @ 1411.60 10/21/22. | VAGLB Hedge - Macro Hedge........ = HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 10/25/2012.... | 10/21/2022.... .. ..238,238,283 | 1,411.60 ....29,899,861 2,117,708 2,117,708 ... 976,228 2
S&P IDX PUT @ 1409.50 10/21/22. | VAGLB Hedge - Macro Hedge........ E... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 10/26/2012.... | 10/21/2022.... | oevvvvrrncinee ..238,594,761 | 1,409.50......... ....30,249,672 2,111,322 | ... L2,111,322 L 974,305 2
BARCLAYS
S&P IDX PUT @ 1425.10 10/21/22. | VAGLB Hedge - Macro Hedge........ N/A........ E.ovene BANK PLC G5GSEF7VJP5I70UK5573...... 11/01/2012.... | 10/21/2022.... | coevvvvvrncrnne ..235,981,710 | 1,425.10......... ....29,999,780 2,159,152 | ..... ..2,159,152 | ....... 988,642 2
JP MORGAN
S&P IDX PUT @ 1412.30 12/18/20. | VAGLB Hedge - Macro Hedge........ N/A........ E.oene CHASE BANK 7TH6GLXDRUGQFUS7RNEY7. | 11/05/2012.... | 12/18/2020.... | c.covvverecne ..238,122,260 |1,412.30......... ....28,440,000 16,838 | ... | oo 16,838 |........ (90,690) 2
DEUTSCHE
S&P IDX PUT @ 1431.68 12/18/20. | VAGLB Hedge - Macro Hedge........ N/A........ E... BANK, AG TLTWFZYICNSX8D621K86.... | 11/06/2012.... | 12/18/2020.... | c.veovvvvveeres ..234,899,665 | 1,431.68......... ...27,899,998 18,284 | .| e 18,284 |........ (96,132) 2
JP MORGAN
S&P IDX PUT @ 1381.80 12/18/20. | VAGLB Hedge - Macro Hedge........ N/A........ E.oeee CHASE BANK THEGLXDRUGQFUS7RNEY7. | 11/09/2012.... | 12/18/2020.... | c.vcovvvvecree ..243,378,629 | 1,381.80......... ....28,580,000 14,765 | ... | o 14,765 |........ (82,620) 2
MORGAN
S&P IDX PUT @ 1370.00 11/18/22. | VAGLB Hedge - Macro Hedge........ N/A........ E.oveee STANLEY INTER 4PQUHN3JPFGFNF3BB653... | 11/14/2012.... | 11/18/2022.... | c.covvverncns ..245,472,096 | 1,370.00......... ....30,799,704 2,089,859 |..... ...2,089,859 | ....... 972,379 2
WELLS FARGO
S&P IDX PUT @ 1350.00 12/18/20. | VAGLB Hedge - Macro Hedge.. . | BANK KB1H1DSPRFMYMCUFXTO09. | 11/15/2012.... | 12/18/2020.... . |..249,111,097 | 1,350.00 ....28,779,998 12,846 | ... ..12,846 |....... (74,825) 2
GOLDMAN
S&P IDX PUT @ 1455.67 01/20/23. | VAGLB Hedge - Macro Hedge........ N/A........ Eoeee SACHS INTL W22LROWP2IHZNBB6K528.... | 01/08/2013.... | 01/20/2023.... | ..oovvvvereanee ..231,027,675 | 1,455.67......... ....29,638,591 2,604,619 | ..... ...2,604,619 | ...1,142,458 2
S&P IDX PUT @ 2500 - PREMIUM BARCLAYS
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.oere BANK PLC G5GSEF7VJP5I7TOUKS573...... 06/13/2018.... | 12/18/2020.... | c.vovvvvrires ..605,340,000 |2,500.00......... (27,931,241) | ~... | .(27,931,241) | ...(4,806,866) 2
S&P IDX PUT @ 2500 - PREMIUM JP MORGAN
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ Eoene CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 06/14/2018.... | 12/18/2020.... | c.vcovvvvceeree ..908,010,000 | 2,500.00......... | ceeeereeerereenrennns | cevrreereernensienens | reeesenrieeniiens | cereve (41,994,045) | A... | .(41,994,045) | ...(7,211,709) 2
S&P IDX PUT @ 2500 - PREMIUM JP MORGAN
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.oene CHASE BANK 7THE6GLXDRUGQFUS7RNEY7. | 06/15/2018.... | 12/18/2020.... | c.vcovvvveeree ..302,670,000 | 2,500.00......... | coovrrevermmrmiriiens | o | e | e (14,698,094) | *... | .(14,698,094) | ...(2,414,062) 2
S&P IDX PUT @ 2700 - PREMIUM JP MORGAN
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ Eoene CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 06/25/2018.... | 06/20/2025.... | ..vcovvnvcecree .124,431,000 | 2,700.00......... | coeerereerererneninns | ceerrmereirnennieeens [ e | v (4,661,653) | ... | ...(4,661,653) | ....1,889,350 2
S&P IDX PUT @ 2700 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 06/27/2018.... | 06/20/2025.... | c.oovvvvrirnes ..248,862,000 | 2,700.00......... (8,729,040) | A... | ...(8,729,040) | ....3,822,928 2
S&P IDX PUT @ 2800 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 07/23/2018.... | 06/20/2025.... | cveovvvrvenns ..120,059,100 | 2,800.00......... (2,471,872) | A... | ...(2,471,872) | ....2,067,501 2
S&P IDX PUT @ 2800 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 07/24/2018.... | 06/20/2025.... | .veovvvrrinnes ..120,059,100 | 2,800.00......... (2,626,573) | A... | ...(2,626,573) | ....2,055,988 2
RTY IDXPUT @ 1670 - PREMIUM DEUTSCHE
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E... BANK, AG TLTWFZYICNSX8D621K86.... | 08/01/2018.... | 06/20/2025.... | ..veovvvvreeree 190,461,520 | 1,670.00......... | coovrverereemreriiens | overreriresneiirens | e | s 7,095,236 |A... |....7,095,236 | ....7,508,121 2
MXEA IDX PUT @ 1990 - JP MORGAN
PREMIUM PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... CHASE BANK 7THE6GLXDRUGQFUS7RNEY7. | 08/08/2018.... | 06/20/2025.... | ...covvvvveeree 192,766,050 | 1,990.00......... | coovrreverrerrerinens | coverrerirenniiiiens | e | e 6,605,350 |A... |....6,605,350 |....6,471,609 2
MXEA IDX PUT @ 1990 - BARCLAYS
PREMIUM PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.... BANK PLC G5GSEF7VJP5I7T0UKS573...... 08/08/2018.... | 06/20/2025.... | ..eovvvrverns ...92,766,050 |1,990.00......... 5,497,661 |A... |...5497,661 | ...6,389,171 2
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
MORGAN
S&P IDX PUT @ 2800 06/16/28...... VAGLB Hedge - Macro Hedge.. . | STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/14/2018.... | 06/16/2028.... | .. . |..120,059,100 | 2,800.00 ....18,956,700 ..21,038,812 | ..... ..21,038,812 | ....4,305,807 2
MORGAN
S&P IDX PUT @ 2900 06/20/25...... VAGLB Hedge - Macro Hedge........ N/A........ E.coee STANLEY INTER 4PQUHN3JPFGFNF3BB653... | 08/27/2018.... | 06/20/2025.... | ...oovvverevene .116,023,500 |2,900.00......... 15487 ABT | i | e [ e 16,566,717 | ..... ..16,566,717 | ....3,486,012 2
S&P IDX PUT @ 2900 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ N/A........ E.ooee HSBC BANK USA 1IE8VN30JCEQV1H4R804..... 09/05/2018.... | 06/20/2025.... | ..covvvvienns .116,023,500 | 2,900.00......... | coeeureeeerienenis | ceeriereriineniinenens [ e | v (1,503,668) | ~... | ...(1,503,668) | ....2,141,146 2
MORGAN
S&P IDX PUT @ 2880 06/16/28...... VAGLB Hedge - Macro Hedge........ NAA........ E... STANLEY INTER  4PQUHN3JPFGFNF3BBG6S53... | 09/12/2018.... | 06/16/2028.... | c.ccvvvvvunves ..116,696,100 | 2,880.00......... 218,391,000 [ oo [ i [ e 21,722,907 |..... .21,722,907 | ....4,403,359 2
RTY IDX PUT @ 1700 - PREMIUM JP MORGAN
PAYABLE 09/15/23 VAGLB Hedge - Macro Hedge........ N/A........ E.oeee CHASE BANK THEGLXDRUGQFUS7RNEY7. | 09/25/2018.... | 09/15/2023.... | c.vcoovnveeren ....88,652,290 | 1,700.00......... 8,709,774 |A... | ...8,709,774 |...7,428,952 2
S&P IDX PUT @ 2900 - PREMIUM CREDIT SUISSE
PAYABLE 09/19/25 VAGLB Hedge - Macro Hedge........ N/A........ E.ooee FB INT E58DKGMJYYYJLN8C3868.... | 09/27/2018.... | 09/19/2025.... | cccvovevvenec ..116,023,500 | 2,900.00......... (383,129) | ~... (383,129) | ....2,245,740 2
S&P IDX PUT @ 2550 - PREMIUM JP MORGAN
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.ovene CHASE BANK THEGLXDRUGQFUS7RNE97. | 10/10/2018.... | 12/18/2020.... | c.vcovvvvceeree ..302,670,000 | 2,550.00......... | ceeeeerereerierernis | ceerreereinensienins [ e | cerei (12,996,209) | ~... | .(12,996,209) | ...(2,618,710) 2
S&P IDX PUT @ 2500 - PREMIUM DEUTSCHE
PAYABLE 12/18/20 VAGLB Hedge - Macro Hedge........ N/A........ E.oene BANK, AG TLTWFZYICNSX8D621K86.... | 10/11/2018.... | 12/18/2020.... | c.covvrverecne ..302,670,000 | 2,500.00......... | coovrveveerrriieiens | o | o | o (14,365,151) | ~... | .(14,365,151) | ...(2,409,231) 2
S&P IDX PUT @ 2800 - PREMIUM CREDIT SUISSE
PAYABLE 09/19/25 VAGLB Hedge - Macro Hedge........ N/A........ E.oene FBINT E58DKGMJYYYJLNSC3868.... | 10/15/2018.... | 09/19/2025.... | ccovvvvvvevvces .120,059,100 |2,800.00......... (2,265,898) | *... | ...(2,265,898) | ....2,094,275 2
S&P IDX PUT @ 2700 - PREMIUM JP MORGAN
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ N/A........ E.oene CHASE BANK THEGLXDRUGQFUS7RNEY7. | 10/31/2018.... | 12/19/2025.... | c.voovvvvreeree ..124,431,000 | 2,700.00......... (2,542,537) | A... | ...(2,542,537) | ....2,042,176 2
S&P IDX PUT @ 2650 - PREMIUM
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ N/A........ | HSBC BANK USA 1IE8VN30JCEQV1H4R804..... 11/26/2018.... | 12119/2025.... | ovvvcvrncnnas .127,794,000 | 2,650.00......... | coeerrreeseninnernns [ ceemmesernesennssnnes | s | cevesennd (3,603,643) | ... | ...(3,603,643) | ....1,973,426 2
0169999999. Total-Purchased Options-Hedging Other-Put Options ..465,947,529 0 0 (35,934,303) [XXX] .(35,934,303) | ..48,457,167 0 0 0 0 XXX XXX
0219999999. Total-Purchased Options-Hedging Other. .467,267,529 | ....11,439,476 0 (825,861) [XXX| ......(825,861) | ..71,754,134 0 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call OPtONS BN WAITANES. ... vuuiireueiiesierisasieisies | etisssesssetesssessesseess e s eet 888888408 £ 14 84EE 8L E L E AR E AR £ AR Rttt | serees 1,320,000 |...11,439,476 | .................... 0 [ 35,108,443 |[XXX|..35,108,443 |..23,296,967 0 0 0 0 XXX XXX
0449999999. Total-Purchased Options-Put Options ..465,947,529 0 0 (35,934,303) [XXX] .(35,934,303) | ..48,457,167 0 0 0 0 XXX XXX
0499999999. Total-Purchased Options .467,267,529 | ....11,439,476 0 (825,861) [XXX| ......(825,861) | ..71,754,134 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.... | c.veovvvvcreeree ....26,033,184 | 4,400.00......... | coeoeererereireninns 100(9,861,000) [ ..ocvovecrercrrieenes [ e (15,726,974) | ..... .(15,726,974) | ...(5,865,974) 2
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.... | c.veovvvvveeree ...30,760,262 | 4,700.00......... | coovveeeererriiienns +(12,598,895) | ...oovovevrierinns | e (17,866,645) | ..... .(17,866,645) | ...(5,267,750) 2
CREDIT SUISSE
MXEA IDX CALL @ 850 06/30/22... | VAGLB Hedge - Macro Hedge........ N/A........ Eoene FBINT E58DKGMJYYYJLN8C3868.... | 05/27/2020.... | 06/30/2022.... | ccvvevevvvenece +..20,260,105 | 850.00.......ce | crvvrerrreriirreninns c0enr(8,946,428) | ..o | e (10,411,376) | ..... .(10,411,376) | ...(1,464,948) 2
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.... | ..veovvvvveeree ..100,890,000 | 1,550.00......... | coovrreverrrmereerens | conerrrisrerneniienns | ceeveeeessnesreisnnes | e (7,866,978) | A... | ...(7,866,978) | ...(7,866,978) 2
MXEA IDX CALL @ 925 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ E.... FBINT E58DKGMJYYYJLNSC3868.... | 06/05/2020.... | 06/30/2021.... | covvvvevvenvnes ...23,377,045 | 925.00 (153,281) [A... | ... (153,281) | ...... (153,281) 2
JP MORGAN
S&P IDX CALL @ 1600 06/30/25.... | VAGLB Hedge - Macro Hedge........ N/A........ E.... CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 06/05/2020.... | 06/30/2025.... | c.veovevvcveeree ...72,640,800 | 1,600.00......... | coovrerrrrerrrrerenns ...(33,086,880) | ..cvvvoveeriirrinns | e (36,272,258) | ..... .(36,272,258) | ...(3,185,378) 2
NDX IDX CALL @ 4925 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ N/A........ E... AMERICA, NA BATYDEB6GKMZO031MB27.. | 06/08/2020.... | 06/30/2021.... | c.veovvvvveeree 135,624,357 { 4,925.00......... | coovvverrrerreriinens | conernrieensenienns | e | e (4,716,423) | A... | ...(4,716,423) | ...(4,716,423) 2




Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€903D

1 2 4 5 6 7 8 9 10 1 12 14 16 20 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Adjustment to Effectiveness
of Date of Strike Price, Undiscounted | Undiscounted 0 Carrying at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Book/Adjusted d Value of and at Year-
Description Income Generation or Replicated (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Carrying Value e Fair Value Hedged ltems end (b)
S&P IDX CALL @ 1600 - BANK OF
PREMIUM PAYABLE 06/30/22 VAGLB Hedge - Macro Hedge.. . | AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/09/2020.... | 06/30/2022.... | .. .1..121,068,000 | 1,600.00......... (5,311,281) | A... | ...(5,311,281)
CREDIT SUISSE
MXEA IDX CALL @ 925 06/30/23... | VAGLB Hedge - Macro Hedge........ E.coee FBINT E58DKGMJYYYJLN8C3868.... | 06/11/2020.... | 06/30/2023.... | ccvvevevvenec ..17,254,485 | 925.00........cc. | covorrrrireriinenis 10ere(6,975,000) [ ..o [ e (7,858,754) ...(7,858,754)
S&P IDX CALL @ 1550 - BANK OF
PREMIUM PAYABLE 06/30/21 VAGLB Hedge - Macro Hedge........ E.ooee AMERICA, NA B4TYDEBG6GKMZO031MB27.. | 06/11/2020.... | 06/30/2021.... | c.conrvverecne 137,210,400 | 1,650.00......... | coeeereeereriiernins | cerrveeniineniirenins [ v | cerei (10,483,183) | *... | .(10,483,183)
BANK OF
NDX IDX CALL @ 4800 06/28/24.... | VAGLB Hedge - Macro Hedge........ E.oene AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/15/2020.... | 06/28/2024.... | c..ovvvverecne ....22,607,765 | 4,800.00......... | coooerereereriirenians 10e(9,883,823) [ v [ e (12,911,927) (12,911,927) | ...
BANK OF
S&P IDX CALL @ 1550 06/28/24.... | VAGLB Hedge - Macro Hedge........ E... AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/15/2020.... | 06/28/2024.... | c.covvvverecne ....85,958,280 | 1,550.00......... | coeeerererrerrirrerinns 2o(37,872,508) | ..covorrvrrrieiis [ e (44,279,157) .(44,279,157) | ...
NDX IDX CALL @ 5000 - BANK OF
PREMIUM PAYABLE 06/30/25 VAGLB Hedge - Macro Hedge........ E... AMERICA, NA B4TYDEBG6GKMZO031MB27.. | 06/16/2020.... | 06/30/2025.... | ..vcoovvveeren ....19,182,346 | 5,000.00......... (2,136,810) | *... | ...(2,136,810) | ...
NDX IDX CALL @ 5000 - JP MORGAN
PREMIUM PAYABLE 06/30/26 VAGLB Hedge - Macro Hedge........ E.ovene CHASE BANK 7H6GLXDRUGQFUS7RNEY7. | 06/17/2020.... | 06/30/2026.... | c..ovvvverecene +..16,442,011 | 5,000.00......... | coverreeeereenenins | ceerirerrineniieeens [ e | ceveienns (1,558,722) | ... | ...(1,558,722) | ...
S&P IDX CALL @ 1550 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/27 VAGLB Hedge - Macro Hedge........ E... FB INT E58DKGMJYYYJLNSC3868.... | 06/18/2020.... | 06/30/2027.... | ccvvvvvvvvvves ...53,471,700 | 1,550.00......... (3,207,878) | ... | ...(3,207,878) | ...
NDX IDX CALL @ 5000 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/27 VAGLB Hedge - Macro Hedge........ E.oene FBINT E58DKGMJYYYJLN8C3868.... | 06/17/2020.... | 06/30/2027.... | ccvverervenece 113,701,676 | 5,000.00......... | cooeerveeerienenins | ceerirereineniieeens [ e | v (1,444,620) | ... | ...(1,444,620) | ...
S&P IDX CALL @ 1550 - CREDIT SUISSE
PREMIUM PAYABLE 06/30/26 VAGLB Hedge - Macro Hedge........ E... FB INT E58DKGMJYYYJLNSC3868.... | 06/18/2020.... | 06/30/2026.... | .ocvvevvvvvces ...62,551,800 | 1,550.00......... (3,739,824) | A... | ...(3,739,824) | ...
0649999999. Total-Written Options-Hedging Other-Call Options and Warrant: 0 ].(119,224,535) ......(185,946,089) (185,946,089) 0 XXX
Written Options - Hedging Other - Put Options
BARCLAYS
S&P IDX PUT @ 712.55 10/21/22... | VAGLB Hedge - Macro Hedge........ E.. BANK PLC G5GSEF7VJP5ITOUKS573...... | 11/01/2012.... | 10/21/2022.... | covovvevvveeres 471,963,420 | 712.55............ ...(19,119,860) (250,073) | ..oo. | cevees (250,073)
SOCIETE
S&P IDX PUT @ 700.00 10/21/22... | VAGLB Hedge - Macro Hedge........ E... GENERALE O2RNE8IBXP4R0OTD8PU41.... | 11/07/2012.... | 10/21/2022.... | covoovevvveeree ..470,820,000 | 700.00............ ...(18,760,000) (225,810) | ..., | vevees (225,810)
SOCIETE
S&P IDX PUT @ 700.00 10/21/22... | VAGLB Hedge - Macro Hedge.. B GENERALE O2RNE8IBXP4R0OTD8PU41.... | 11/08/2012.... | 10/21/2022.... .. | 470,820,000 |700.00 ...(18,862,200) (225,810) (225,810)
S&P IDX PUT @ 700.00 10/21/22... | VAGLB Hedge - Macro Hedge.. B CITIBANK, N.A.... E570DZWZT7FF32TWEFAT6.. | 12/21/2012.... | 10/21/2022.... .| 470,820,000 |700.00 ...(17,788,400) (225,810) (225,810)
GOLDMAN
S&P IDX PUT @ 727.84 01/20/23... | VAGLB Hedge - Macro Hedge........ E.... SACHS INTL W22LROWP2IHZNBB6K528.... | 01/08/2013.... | 01/20/2023.... | ..ovovvvervenee .462,055,349 | 727.84............ ...(17,708,687) (354,237) | ..co. | o (354,237)
S&P IDX PUT @ 1350 - PREMIUM JP MORGAN
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge.. . | CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 06/25/2018.... | 06/20/2025.... . |..124,431,000 | 1,350.00......... 11,096,259 |A... | ....1,096,259
S&P IDX PUT @ 1350 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 06/27/2018.... | 06/20/2025.... | c.vovvvvvirnes ..248,862,000 | 1,350.00......... | coovrvereererririinns | e | e | e 1,947,604 | M. | ...1,947,604
S&P IDX PUT @ 1400 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E... HSBC BANK USA 1IE8VN30JCEQV1HA4R804..... 07/23/2018.... | 06/20/2025.... | cveovvvrvvnns ..120,059,100 | 1,400.00......... 333,986 |M... | ....... 333,986
S&P IDX PUT @ 1400 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E.... HSBC BANK USA 1IE8VN30JCEQV1H4R804..... 07/24/2018.... | 06/20/2025.... | v.eovvvvvvnns ..120,059,100 | 1,400.00......... 453914 A |....... 453914
RTY IDXPUT @ 835 - PREMIUM DEUTSCHE
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E... BANK, AG TLTWFZYICNSX8D621K86.... | 08/01/2018.... | 06/20/2025.... | ..veovvvvreeree 190,461,520 | 835.00.........c. | corvrrerrrerreiinnens | cererneiiennniiienns | e | e (1,214172) | A... | ...(1,214,172)
MXEA IDX PUT @ 995 - PREMIUM JP MORGAN
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E.... CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 08/08/2018.... | 06/20/2025.... | ...covvvvveeree 192,766,050 | 995.00..........c | corvrrerrrrreriieens | cenerneiinnneiiienns | s | e (1,474,656) | A... | ...(1,474,656)
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1 2 4 6 7 8 9 1 12 13 14 15 16 18 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Total Foreign Credit Effectiveness
of Date of Undiscounted | Undiscounted 0 Exchange Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Premium Premium Current Year Book/Adjusted d Change in Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Received) Paid | (Received) Paid Income Carrying Value e Fair Value B.JACV. Exposure Entity end (b)
MXEA IDX PUT @ 995 - PREMIUM BARCLAYS
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge.. . |BANKPLC G5GSEF7VJP5I70UK5573 08/08/2018.... | 06/20/2025.... | .. ....92,766,050 (317,079) [~... | ... (317,079) 2
MORGAN
S&P IDX PUT @ 1400 06/16/28...... VAGLB Hedge - Macro Hedge........ E.coee STANLEY INTER 4PQUHN3JPFGFNF3BB653... | 08/14/2018.... | 06/16/2028.... | ...ovvvverevne ..120,059,100 (4,758,524) | ...oovverrrieriins | e [ e (4,768,123) | ..... ...(4,768,123) 2
MORGAN
S&P IDX PUT @ 1450 06/20/25...... VAGLB Hedge - Macro Hedge........ E.ooee STANLEY INTER 4PQUHN3JPFGFNF3BB653... | 08/27/2018.... | 06/20/2025.... | ....ovvverecene ..116,023,500 (2,760,000) (2,958,590) | ..... ...(2,958,590) 2
S&P IDX PUT @ 1450 - PREMIUM
PAYABLE 06/20/25 VAGLB Hedge - Macro Hedge........ E... HSBC BANK USA 1IE8VN30JCEQV1H4R804 09/05/2018.... | 06/20/2025.... | cvvovvevvinees ..116,023,500 A IR 90,573 2
MORGAN
S&P IDX PUT @ 1440 06/16/28...... VAGLB Hedge - Macro Hedge........ E.oeee STANLEY INTER 4PQUHN3JPFGFNF3BB653... | 09/12/2018.... | 06/16/2028.... | ...ovvvverecen. ..116,696,100 (4,448,887) | c.oovrvercrrereriins | e [ e (4,920,39%4) | ..... ...(4,920,394) 2
RTY IDX PUT @ 850 - PREMIUM JP MORGAN
PAYABLE 09/15/23 VAGLB Hedge - Macro Hedge........ E... CHASE BANK THEGLXDRUGQFUS7RNE97. | 09/25/2018.... | 09/15/2023.... | c.veovvnrveeren +...88,652,290 | 850.00.........c0. | corrrevrrnrreiiieens | o | e | e (1,501,792) | ~... | ...(1,501,792) 2
S&P IDX PUT @ 1450 - PREMIUM CREDIT SUISSE
PAYABLE 09/19/25 VAGLB Hedge - Macro Hedge........ E... FBINT ES8DKGMJYYYJLNSC3868.... | 09/27/2018.... | 09/19/2025.... | covvvvvvevves ..116,023,500 (23,804) [A... | ... (23,804) 2
S&P IDX PUT @ 1400 - PREMIUM CREDIT SUISSE
PAYABLE 09/19/25 VAGLB Hedge - Macro Hedge........ E... FB INT E58DKGMJYYYJLNSC3868.... | 10/15/2018.... | 09/19/2025.... | ccovvvvvvvvvces ..120,059,100 392,916 |A.. 392,916 2
S&P IDX PUT @ 1350 - PREMIUM JP MORGAN
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ E.oene CHASE BANK 7TH6GLXDRUGQFUS7RNES7. | 10/31/2018.... | 12/19/2025.... | c.covvverecne ..124,431,000 207,303 || 207,303 2
S&P IDX PUT @ 1325 - PREMIUM
PAYABLE 12/19/25 VAGLB Hedge - Macro Hedge........ E.oene HSBC BANK USA 1IE8VN30JCEQV1H4R804 11/26/2018.... [ 12/19/2025.... | covvvvverrienne ..127,794,000 486,472 M. | ....... 486,472 2
S&P IDX PUT @ 2550 12/18/20...... VAGLB Hedge - Macro Hedge........ E.oeee HSBC BANK USA 1IE8VN30JCEQV1H4R804 01/17/2020.... | 12/18/2020.... | c.covvvvvvnnes ..302,670,000 | 2,550.00......... | ceeeerereererrirreninns 10er(2,816,100) [ eovvercrierrieenns [ e (1,585,765) | ..... ...(1,585,765) 2
JP MORGAN
S&P IDX PUT @ 2500 12/18/20...... VAGLB Hedge - Macro Hedge........ E.oveee CHASE BANK 7TH6GLXDRUGQFUS7RNES7. | 01/17/2020.... | 12/18/2020.... | c.covvverecene 2,118,690,000 | 2,500.00......... | cooreverereerereirenns 2 (17,430,210) [ v [ e (9,548,868) | ..... ...(9,548,868) 2
SWPTN: 10Y RTP 3ML(1.00%) SOCIETE
11/16/20 VAGLB Hedge - Macro Hedge........ A....... GENERALE O2RNES8IBXP4ROTD8PUA41.... | 08/14/2020.... | 11/16/2020.... | cveovvvernvene ..280,000,000 | 1.00.....cccmurrere | covrrenirnrrisaninns 20o(1,120,000) | s | i (309,960) | ..... | ..o.ee (309,960) 2
0659999999. Total-Written Options-Hedging Other-Put Options. .(104,206,558) | ...(21,366,310) | ..coveoovrerrenenc0 | eoriennnd (24,895,921) [XXX] .(24,895,921) 0 XXX XXX
0709999999. Total-Written Options-Hedging Other. .(104,206,558) | .(140,590,845) | .... ......(210,842,010) [XXX|(210,842,010) 0 XXX XXX
Total Written Options
0929999999. Total-Written Options-Call Options and Warrant ,(119,224,535) | .... .....(185,946,089) |XXX|(185,946,089) 0 XXX XXX
0939999999. Total-Written Options-Put Options .(104,206,558) | ...(21,366,310) | ..... L0 (24,895,921) [ XXX .(24,895,921) 0 XXX XXX
0989999999. Total-Written Options .(104,206,558) | .(140,590,845) | .....coervennneeed 0 |......(210,842,010) [XXX|(210,842,010) 0 XXX XXX
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign E
CSWP: USD 3.05%(EUR 1.12%) JP MORGAN
09/23/26 980745F*9 - WOODWARD INC...... 1 D....... CHASE BANK TH6GLXDRUGQFUS7RNEQ7. | 09/14/2016.... | 09/23/2026.... | vvvvveevvnnennes | coveee 2,248,800 32,535 (95,700) [ .ooer | wrvvrece 14,889 | ..o | e (100,300) 27,504 100/100.......
CSWP: USD 3.00%(GBP 2.31%) JP MORGAN
02/20/25 G1591#AU6 - BRITVIC PLC........... D...... CHASE BANK THE6GLXDRUGQFUS7RNEY7. | 11/01/2016.... | 02/20/2025.... | c.vvcovnvvveens | woveee 2448000 | 2.31%)| oo [ [ s 10,446 |.............. (141,700) | covce | v (90,737) 63,900 25,659 100/100.......
CSWP: USD 4.00% (EUR 1.84%)
12107127 B9550@AA9 - UMICORE SA......... D..... CITIBANK, N.A.... E570DZWZT7FF32TWEFAT6.. | 04/05/2017.... | 12/07/2027 ... | cevvvvvernueres | wovees 5,331,571 81,002 (531,678) | ..co. | e (228,921) | wooovvvvvrieerrins | e (250,750) [ ..voovvvveerrernes | ceverriserriiines [ v T1AT6 | 100/100.......
CSWP: USD 3.56%(GBP 2.35%)
01/31/25 G8030*AJ9 - SENIOR PLC.. CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 12/01/2017.... | 01/31/2025.... 4,054,054 39,181 168,750 | ..... 380,524 ..95,850 42,227 100/100.......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
Uusb
CSWP: AMORT USD 4.24%(EUR | L8749#AA0 - STADIUM FINANCE | D PART JP MORGAN 4.24%(EUR
2.22%) 07/30/49 COMPANY SARL 1 D...... CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 03/26/2019.... | 07/30/2049.... | c.oovvvverrrens | ceveee 2,255,400 2.22%)| oo | e [ e 31,504 | ..o (89,200) | ...o. | v RET T4 T T BN (100,300) 60,571 100/100.......
usb
CSWP: AMORT USD 4.37%(EUR | L8749#AB8 - STADIUM FINANCE | D PART JP MORGAN 4.37%(EUR
2.37%) 07/30/49 COMPANY SARL 1 D...... CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 03/26/2019.... | 07/30/2049.... | c.oovvverrrens | cevnes 4,510,800 2.37%)| cevrerernerireriens | cereireriineninenies [ o 14,526 |.....ccoooeuc (178,400) | ..... | ....... 191,882 [ .o | e (178,400) [ ..ocvvververcris [ e [ e 121141 | 100/100.......
usb
CSWP: AMORT USD 4.49%(EUR | BHM1ZSFEO - STADIUM FINANCE | D PART JP MORGAN 4.49%(EUR
2.50%) 07/30/49 COMPANY SARL 1 D...... CHASE BANK THEGLXDRUGQFUS7RNEY7. | 03/26/2019.... | 07/30/2049.... | covoovcvncvvinss | wovead 3,383,100 2.50% )] ceveernrnrrineriinns [ cereseniesiienies | | s | s | e 75,655 [ .ovveeervinerinnns | e | o | oo 90,856 [ ..coovvruennee 100/100.......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 209,195 (867,928) [XXX] ....... 458,664 0 [ (470,000) .... 439,434 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 209,195 (867,928) XXX ....... 458,664 20 [ (470,000) | .... 439434 | XXX XXX
Swaps - Hedging Other - Interest Rate
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21............ OFFSET ... OFFSET|C........ INTL GGDZP1UYGUISTUHRDPA48 | 06/06/2006.... | 06/08/2021.... | c..ovvverecne ....66,000,000 | BML(5.66%)... | cveererevunerrerernens | ververmerierereirennes [ wened (2,336,026) | ........... (2,456,072) | ..... .(2,456,072) [ ...1,235,469 | .....ovvvvrerrrens | cerirneriireerinenns [ e | s 273,656 | ..cooverrennee T
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21............ OFFSET ... OFFSET|C........ CAP 8V GDWTXX03601TB7DW3UBY. | 06/14/2006.... | 06/16/2021.... | c.covvvverecne ...46,500,000 | BML(5.63%)... | cveererevuerreernins | vererrernereriirennes [ wennd (1,649,293) | ........... (1,778,647) | ..... (1,778,647) | ....... 841,438 | oo [ [ e [ e 195,851 | ..covovcriee T
SWP: 3ML(2.14%) 11/15/21............ OFFSET...oorimeerieeinesiieessieenens OFFSET |A........ CITIBANK, N.A.... ES570DZWZ7FF32TWEFAT6.. | 12/23/2011.... | 1115/2021.... | cocovvvverecrins | ceveee 7,055,000 | BML(2.14%)... | ceoerevererreereirnes | cevrrervireensieniins [ coveeeennd (56,831) | cevvvrervenne (151,901) [ ooee { e (151,901) | ........ (92,006) | cvvovvvererrirenies [ rereeriienrineniins [ eereineriinenninn [ e 37,432 | .o T
BARCLAYS
SWP: 1.56% (3ML) 11/15/21.. . .. |OFFSET|A........ BANK PLC G5GSEF7VJP5I7TOUKS573...... 07/19/2012.... | 11/15/2021.... 7,055,000 | 1.56%(3ML)... 25,970 105,752 |..... 105,752 | ....... 121,608 ..37,432
SWP: 1.55% (3ML) 07/27/22.. . | VAGLB Hedge - Macro Hedge........ |N/A........ A CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6.. | 07/25/2012.... | 07/27/2022.... ..250,000,000 | 1.55%(BML)... | ccovvveveennrrveverens | conervivirsrsiininns | ceevneesd 686,755 | ............ 6,077,818 ...6,077,818 | ....6,784,255 ,687,230
BARCLAYS
SWP: 3ML(1.68%) 10/02/22.. . | VAGLB Hedge - Macro Hedge.. . |BANK PLC G5GSEF7VJP5I7T0UKS573...... 09/28/2012.... | 10/02/2022.... ..250,000,000 | 3ML(1.68%)... | .. B (819,071) | ... 7,335,815) | ..... 1(7,335,815) [ ...(7,285,798) [ ...cvvvvvrerrreres | cevvrverirnerrinene | cevverereseenens | e 1,770,187
DEUTSCHE
SWP: 3ML(2.30%) 02/26/24............ VAGLB Hedge - Macro Hedge........ N/A........ A... BANK, AG TLTWFZYICNSX8D621K86.... | 02/24/2014.... | 02/26/2024.... | c.vcovvnvecree ..250,000,000 | BML(2.30%)... | ceeererevremrerernens | cervvrermerereirennes [ wonnd (2,233,669) | ......... (17,339,590) | ..... (17,339,590) [ .(11,387,378) [ ..ecvvvvvrerrrirnes | cevrreerinervinens | wevveriresninens | o 2,307,670 | ..cooooverrunnee -
DEUTSCHE
SWP: 2.60% (3ML) 02/26/24............ VAGLB Hedge - Macro Hedge........ N/A........ A.... BANK, AG TLTWFZYICNSX8D621K86.... | 02/24/2014.... | 02/26/2024.... | c.covvvverncn. .115,000,000 | 2.60% (BML)... | cveeeereerereerenenns | oererrnenreeneireenns [ woreee 1,686,686 | ............ 9,149,027 | ..... 19,149,027 |....5,027,695 | ..ooucvervrriecrinn [ | cerereenineneins | e 1,061,528 | ...ocvvvrennnne -
DEUTSCHE
SWP: 3ML(2.30%) 02/27/24............ VAGLB Hedge - Macro Hedge........ N/A........ A.... BANK, AG TLTWFZYICNSX8D621K86.... | 02/25/2014.... | 02/27/2024.... | c.covvvrerncne ..250,000,000 | BML(2.30%)... | ceeerreerneermrereerns | vereerenmmrerenrennes [ wonnd (2,232,607) | ......... (17,345,980 | ..... (17,345,980) [ .(11,375,173) [ vvvvverererrines | cevvrverirnerninnens | cerverereneenens | o 2,308,598 | ....covuruunnee -
DEUTSCHE
SWP: 2.60% (3ML) 02/27/24.. . | VAGLB Hedge - Macro Hedge........ |N/A........ A.... BANK, AG TLTWFZYICNSX8D621K86.... | 02/25/2014.... | 02/27/2024.... ..150,000,000 | 2.60% (BML)... | cvveeeverrereerernens | rerrrrnemreereireenns [ woveee 1,677,064 | ......... 11,938,595 | ..... 211,938,595 | ....6,549,371 | .oooevervrrecni [ | cevereerineneinns | oo 1,385,159 2...
SWP: 3ML(2.81%) 04/11/24.. . .. | OFFSET|C........ LCZ7XYGSLJUHFXXNXD88.. | 04/09/2014.... | 04/11/2024.... ...30,000,000 | 3ML(2.81%)... (356,108) (2,690,498) | ..... +..(2,690,498) | ...(1,315,675) [ ...ovvvvvvrrrriens [ v | e [ v 281,885 | ... 1.
SWP: 3ML(2.81%) 04/11/24............ OFFSET ... OFFSET|C........ LCZ7XYGSLJUHFXXNXD88.. | 04/09/2014.... | 04/11/2024.... | cvvvcovrvvrenns | woveee 2,000,000 | 3ML(2.81%)... (23,741) (179,367) | ..... | cevves (179,367) | ........ (87,712) | covverervvriinnnns | cvvvveisnsviiinnns | cevevveirissenienns [ s 18,792 | oo PSR
SWP: 3ML(2.81%) 04/11/24.. .| OFFSET.. .. | OFFSET|C........ ... LCZTXYGSLJUHFXXNXD88.. | 04/09/2014.... | 04/11/2024.... 9,000,000 | BML(2.81%)... | +eereveerreermrereenes | cevvremrireeenseneens | eovnenes (106,832) ..(807,149) | ..... (807,149) | ...... (394,702) [ .oovvercrrercrins | vevrrrenrinerennes | cevrrererssrenes | cevereenens 84,565 | .....covvvrennee T
SWP: 3ML(2.69%) 04/11/24.. . | OFFSET.. .. |OFFSET|C........ ... LCZTXYGSLJUHFXXNXD88.. | 05/07/2014.... | 04/11/2024.... 124,000,000 | BML(2.69%)... | cvveerevermereereneens [ cvererreemrereneirnenns [ cevenn (263,026) 2,050,137) | ..... ..(2,050,137) ] ...(1,070,235) 225,508 1
SWP: 3ML(2.69%) 04/11/24.. . | OFFSET.. .. |OFFSET|C........ ... LCZTXYGSLJUHFXXNXDB88.. | 05/07/2014.... | 04/11/2024.... 1,000,000 | BML(2.69%)... [ .vvvererermrmmrenes | worrererrnerreeeeines | ceveenend (10,959) (85,422) | ..... (85,422) | ........ (44,593) 9,396 1
SWP: 2.57%(3ML) 04/11/24.. . | OFFSET.. . |OFFSET|C........ . LCZTXYGSLJUHFXXNXD88.. | 05/15/2014.... | 04/11/2024.... ...25,000,000 | 2.57%(3ML)... 255,729 2,029,863 |..... 12,029,863 [ ....1,128,923 | .ooooiviriennns | e [ e | 234904 | ..o PO
SWP: 2.57%(3ML) 04/11/24............ OFFSET OFFSET|C........ LCZ7XYGSLJUHFXXNXD88.. | 05/15/2014.... | 04/11/2024.... | cevocoervvrerne | e 1,000,000 | 2.57%(3ML)... | ccovvveveerrrereeeens | convrvrrireneinirnnns | cevvevi 10,229 | .o 81,195 | .| oo 81,195 | ........ 45,157 9,396 1
SWP: 2.60% (3ML) 04/11/24.. . | OFFSET.. .. | OFFSET|C........ ... LCZTXYGSLJUHFXXNXD88.. | 06/02/2014.... | 04/11/2024.... ....29,000,000 | 2.60%(3ML)... 302,914 2,383,699 ...2,383,699 | ....1,304,469
SWP: 2.60% (3ML) 04/11/24.. . | OFFSET.. .. | OFFSET|C........ ... LCZTXYGSLJUHFXXNXD88.. | 06/02/2014.... | 04/11/2024.... 2,000,000 | 2.60%(3ML)... 20,891 164,393 | ..... 164,393 | ......... 89,963
SWP: 2.60% (3ML) 04/11/24.. . | OFFSET.. .. | OFFSET|C........ ... LCZTXYGSLJUHFXXNXD88.. | 06/02/2014.... | 04/11/2024.... 9,000,000 |2.60%(3ML)... | .. ...94,008 | ... ...739,769 | ..... 739,769 | ....... 404,835
SWP: 2.02% (3ML) 06/08/21.. .| OFFSET.. .. | OFFSET|C........ . LCZ7TXYGSLJUHFXXNXD88.. | 12/20/2016.... | 06/08/2021.... ....66,000,000 | 2.02%(3ML)... | .. 534,226 | .. ...808,957 |..... 808,957 | ....... 519,607
SWP: 2.01%(3ML) 06/16/21............ OFFSET ..o OFFSET|C........ LCZ7XYGSLJUHFXXNXD88.. | 12/20/2016.... | 06/16/2021.... | c.vcovevvreeree ...46,500,000 | 2.01% (BML)... | ccovvveveerrrerierens | cvvererrsrnemnrissnns | ceeveeees 386,818 | ...cooevvennnnd 586,873 |..... | ... 586,873 | ....... 385,298
SWP: 2.53%(3ML) 05/17/37............ VAGLB Hedge - Macro Hedge........ N/A........ A... LCZ7XYGSLJUHFXXNXD8B.. | 05/15/2017.... | 05/17/2037.... | cvvecvvvvrerns | wovecd 9,000,000 | 2.53% (3ML)... | ..eoorvveeererreiis [ e [ e 98,038 | ... 2,189,695 | ... ....2,189,695 |....1,532,777
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
SWP: 2.45% (3ML) 05/17/32............ VAGLB Hedge - Macro Hedge........ LCZ7XYGSLJUHFXXNXD88.. | 05/15/2017.... | 05/17/2032.... | c.covvverevcne ...47,000,000 | 2.45% (BML)... | covoureeeerieeriins | cervireniieriiirenies [ e 484,656 | ............ 8,755,434 | ..... 8,755,434 | ...6,163,514 | ..o [ | e | e 801,609 | ...ccoevvvune 2etneriiinens
SWP: 2.56% (3ML) 05/17/42.. . | VAGLB Hedge - Macro Hedge.. ... LCZTXYGSLJUHFXXNXD88.. | 05/15/2017.... | 05/17/2042.... ...11,000,000 | 2.56% (BMLY)... | covoureeeerieeriins | cervieeniieriiirenies [ everiens 121,928 13,251,985 {...2,289,330 | ..oooevivmnrirenins [ i [ e [ e 255,860 2...
SWP: 2.57%(3ML) 04/25/29.. . | VAGLB Hedge - Macro Hedge.. . LCZ7XYGSLJUHFXXNXD88.. | 03/31/2020.... | 04/25/2029.... ..140,000,000 | 2.57%(3ML)... | .. ..23,707,377 | ...... 1,206,786 .23,054,450 | ...... J(CIYe2) ) [ [RSRR [N 2,049,531 2.
1119999999. Total-Swaps-Hedging Other-Interest Rate 0 ]...23,707,377 |..... (2,495,465) | .......... 19,096,925 [XXX] ..19,096,925 | ....... 717,422 0 0 0 ]....16,065,097 XXX XXX
Swaps - Hedging Other - Other
MORGAN GMWB
SWP: GMWB (0.23%) 06/30/57...... VAGLB Hedge - Macro Hedge........ NA........ E... STANLEY INTER 4PQUHN3JPFGFNF3BB653... | 06/18/2007.... | 06/30/2057.... | c.covvvverecne 1,784,312,871 (0.23%)] vvvvrreeererierernns [ erereineriireniieens | cenes (3,430,691) | .......... 43,233,151 |..... .43,233,151 |..20,042,757 ..54,100,739 | ..vervinnne R
MORGAN
SWP: DIVIDEND SWAP 01/06/21... | VAGLB Hedge - Macro Hedge........ N/A........ E.cco STANLEY INTER 4PQUHN3JPFGFNF3BB653... | 02/22/2013.... | 01/06/2021.... | cocoevvvereniens [ covnes 4,795,000 |0.00%(0.00%) coenenn(1,035,427) | ... ...(1,035,427) 328,794 | ..o | [ [ 12423 | s R
1159999999. Total-Swaps-Hedging Other-Other. 0 0]... (3,430,691) | .........42,197,725 |XXX| ..42,197,725 |..20,371,551 0 0 0 ]...54,113,162 XXX XXX
1169999999. Total-Swaps-Hedging Other. 0 ]...23,707,377 |..... (5,926,156) | .......... 61,294,650 |XXX| ..61,294,650 |..21,088,974 0 0 0 ]...70,178,259 XXX XXX
Swaps - Replications - Interest Rate
91283#DP5 - BOND WITH
SWP: 2.13%(3ML) 06/10/29.. . | INTEREST RATE SWAP LCZ7XYGSLJUHFXXNXD88.. | 06/06/2019.... | 06/10/2029.... | .. ...50,000,000 | 2.13%(3ML)... | .. B [ 456,982 ...6,426,147 737,336
91283#DP5 - BOND WITH
SWP: 2.14%(3ML) 06/10/29............ INTEREST RATE SWAP B CME LCZ7XYGSLJUHFXXNXD88.. | 06/06/2019.... | 06/10/2029.... | c.covvverecne ....50,000,000 | 2.14% (BML)... | cvveurvveerieereins | cerrreennireesieenies [ everiens 458,107 | .vveoeveeerinerrinenns [ e 8,439,043 | oo [ [ | e | 737,336 | oo [ e,
91278*BB9 - BOND WITH
SWP: 1.95% (3ML) 12/17/49............ INTEREST RATE SWAP B..... CME LCZ7XYGSLJUHFXXNXD88.. | 12/13/2019.... | 12117/2049.... | c.ooovvvrereeres ..100,000,000 | 1.95% (BML)... | cveeerevureriernriinns [ covrvereriesenieenies | oneriens 763,393 221,391,186 | oo | e [ | | s 2,703,372 [ oo | e
1179999999. Total-Swaps-Replications-Interest Rate 0 0 ... 1,678,482 ..34,256,376 0 0 0 0 ... 4,178,044 XXX XXX
1229999999. Total-Swaps-Replication 0 0 ... 1,678,482 ..34,256,376 0 0 0 0 ... 4,178,044 XXX XXX
Total - Swaps
1359999999. Total-Swaps-Interest Rate 0]...23,707,377 |....... (816,983) [ ..vvevvee 19,096,925 [XXX| ..53,353,301 | ....... 717,422 0 0 0 ]...20,243141 XXX XXX
1379999999. Total-Swaps-Foreign Exchange. 0 0 209,195 (867,928) [XXX] ....... 458,664 | ..ot 0. (470,000) [ ..oovorririe (U]} [V} 439,434 XXX XXX
1399999999. Total-Swaps-Other. 0 0 ... (3,430,691) | ..ooovve 42,197,725 XXX ..42,197,725 | ..20,371,551 0 0 0 |...54,113,162 XXX XXX
1409999999. Total-Swaps 0 ]...23,707,377 |..... (4,038,480) | .......... 60,426,721 |XXX] ..96,009,690 |..21,088,974 |...... (470,000) [ ..ovouerienne (U]} 0 ]...74,795,736 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 209,195 (867,928) [XXX] ....... 458,664 | ..ot 0. (470,000) [ ..vvererren (U]} 0. 439,434 XXX XXX
1709999999. Total-Hedging Other ..363,060,971 [.(105,443,993) | .....(5,926,156) | .......(150,373,221) |XXX|(150,373,221) | ..16,673,372 0 0 0 ]...70,178,259 XXX XXX
1719999999. Total-Replication 0 0] 1,678,482 | ..o 0 [XXX)] ..34,256,376 0 0 0 0. 4,178,044 XXX XXX
1759999999. TOTAL ..363,060,971 |.(105,443,993) | .....(4,038,480) | .......(151,241,149) [XXX|(115,658,181) | ..16,673,372 |...... (470,000) [ ....coorveeece (V)] P 0 |...74,795,736 XXX XXX
(a) Code Description of Hedged Risk(s)
A INTEREST
B CREDIT
C DURATION
D CURRENCY
E EQUITY INDEX
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Iltems Exposure Entity end (b)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 This derivative is part of an offsetting relationship in which an open hedge was effectively terminated as a result of the Company entering into a new derivative with offsetting terms.
2 This derivative is part of 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
2 (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 RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
us20....... . ...544,000 | US LONG BOND DEC 20 VAGLB Hedge - Macro Hedge | N/A........ . [ 12/21/2020. . 549300EX04Q2QBFQTQ27| 08/26/2020. | .. .176.2813 | ... (510,000) | cvvovvveriierens | eeerenreereinnines | e [ e [ e (320,535) ....2,556,800
WNZ0...... | . 420 | ...420,000 |US ULTRA T-BOND DEC 20 VAGLB Hedge - Macro Hedge 12/21/2020. 549300EX04Q2QBFQTQ27| 08/26/2020. .221.8125 | ... (840,000) (164)] ... ....4,200,000
1539999999, Total-LoNg FUIUIES-HEAGING ORI ..ottt ottt £Eef4 e 1o E e E 0t ..(1,350,000) | oo (U [P 0] a0 | i 0 ... (320,699) ....6,756,800 XXX XXX
1579999999, TOtAI-LONG FUIUIMES. ... ettt ettt st s e4seeees s 8 e £E £ E 0888 H 8L E 1 E L E L8 EE£EE o8 4eE1eLE LR 8 £EEHEE£L b 4L 8o E 1 E R L bbbt ..(1,350,000) | .oovevriienn (U I 0 ] 0 | e 0 ... (320,699) ....6,756,800 XXX XXX
Short Futures
Hedging Other
ESZ0........| v 1,725 | .. 86,250 | S&P500 EMINI DEC 20 .. | VAGLB Hedge - Macro Hedge |N/A......... ... | 12118/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8 09/30/2020. | ....... 3,364.8775 | ....... 3,352.0000 | ..... (501,063) ...1,110,687 |....1,110,687 |..20,700,000
MFSZ0..... | «cceeern. 524 | L. 26,200 | MSCI EAFE INDEX DEC 20....... | VAGLB Hedge - Macro Hedge |N/A......... . .1 12/18/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8| 09/16/2020. | ....... 1,918.8000 | ....... 1,853.2000 | ...... 275,100 ..1,718,720 |....1,718,720 |....4,150,080
NQz0....... | ........1,088 | ..... 21,360 | NASDAQ 100 E-MINI DEC 20.... | VAGLB Hedge - Macro Hedge | N/A......... | S 12/18/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8| 09/16/2020. | ..... 11,450.2936 | ..... 11,407.2500 | ..(1,484,520) [ .....ocvervvrvins | covrrrerrnnrieinns | v | eenrerenneineiiens | v 919,412 | ...... 919,412 {..17,088,000
RUSSELL 2000 EMINI CME
RTYZ0..... | covveeee 1,200 | ... 60,000 |[DEC 20 VAGLB Hedge - Macro Hedge | N/A......... | ST 12/18/2020. | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8 09/16/2020. | ....... 3,040.4693 | ....... 3,008.8000 | ...... 156,000 ....1,900,156 |....1,900,156 |....6,960,000 |......cccccouwure (1 50
16029999999, TOtal-Short FUUIES-HEAGING OtNET. ...ttt otttk 8 4810k 44188 oL L8 L L oL E 81 E 8L bbb ..(1,554,483) | ..o (U (O IR | 1) [FSRR 0 |...5,648,975 |....5,648,975 |..48,898,080 XXX XXX
1649999999, TOMAI-SNOM FUIUES........ e tereitseieses sttt ses s srssemiss | freksessste st E 8RR E 8RR re oLEeEEHEE R0 E R E RS Rt ..(1,554,483) [ ..o (U [P 0 ] 0 | 0 |....5,648,975 |....5,648,975 |..48,898,080 XXX XXX
Totals
1709999999, TOtAl-HEAGING OfNET....... ettt et ess ettt e f e E oL E R E oL+ oLEf£0EEEEf £ E SRR E Rt .(2,904,483) [ ..o (U [P 0 0 | 0 |....5,328,276 |....5,328,276 |..55,654,880 XXX XXX
1759999999, TOTAL ..otttk bt b s es e f ks b e 048 E L0k b e E bt h b1 eeLLe L L oL L ek .(2,904,483) | .......coo... (V) [P (O [PTESTORN | [ [P 0 |...5328,276 |....5,328,276 |..55,654,880 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

BARCLAYS CAPITAL INC ..15,370,000 |..39,685,465 |..55,055,465

GOLDMAN SACHS & CO LLC ..12,904,525 | (12,904,525) [ ...ovrvvvrinninns

................... ..28,274,525 |..26,780,940 |..55,055,465

Total Net Cash Deposits.

(a) Code Description of Hedged Risk(s)
A INTEREST
E EQUITY INDEX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities and contract revenues. For the 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 RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate Sum of Exchange Traded.... [ oo [ oo | XXX 55,055,465 |..... [... 55,055,465 -] (2,904,483)| ... ...55,654,880 ....55,654,880
NAIC 1 Desi
BARCLAYS BANK PLC.......cooitiiiiuiiiieissieseisssiess st G5GSEF7VJP5I70UK5573... ..1,762,824 ....(35,834,209) | . (35,834,209)
BANK OF AMERICA, NA ...ttt BATYDEB6GKMZ0031MB27 27,296,732 .(121,299,376) | . ...(121,299,376)
CITIBANK, NLA. oo E570DZWZT7FF32TWEFAT76 (909,390) | . (606,632)
CREDIT SUISSE FB INT . E58DKGMJYYYJLN8C3868. 4,612,894 29,705,919) | . .(29,705,919)
DEUTSCHE BANK, AG. e TLTWFZYICNSX8D621K86.. .30,316,543 50,264,893) ..30,316,543 | . .(50,264,893)
GOLDMAN SACHS INTL ... sisseessenees W22LROWP2IHZNBB6K528 (354,237) 2,604,619 (354,237)
HSBC BANK USAL......oiiiiiiiieiesess e 1IE8VN30JCEQV1H4R804... . . 20,520,562) 7,541,579 | oo (20,520,562)
JP MORGAN CHASE BANK . e THEGLXDRUGQFUSTRNEID7 [ Yoo | Yoo [ | v 22,487,098 | ....cooverenn (127,753,834) | .o 0 | 22,562,753 | ...oovvrne (127,017,428) | ...... 0 [ 325,731
MERRILL LYNCH CAP SV. GDWTXX03601TB7DW3U69 (1,778,647) | . L(1,778,647) | ...... 0 195,851
MERRILL LYNCH INTL. ..o GGDZP1UYGU9STUHRDP4¢ (2,456,072) ..(2,456,072)| ...... 0 | 273,656
MORGAN STANLEY INTER........cooviiiiriininirnicciieciieniens ... 4PQUHN3JPFGFNF3BBG53. | Y....coooevvvene | Yerooriveiieni | e 71,967,548 | oo 104,651,446 | ......cccvvenee (13,682,535) | ....coevvvennn 19,001,363 | ... 104,651,446 | ... (13,682,535) | ...ocvvvvrrrnne 19,001,363 | ..oovvvrvrrrens 54,113,161
SOCIETE GENERALE...........couiiiiieeeeeiese st O2RNEB8IBXP4R0TD8PU41.. (761,583) . LU ORI (761,583)| ...... (0
WELLS FARGO BANK......otviuiiirisiisiieniseisniss s nes KB1H1DSPRFMYMCUFXTO9| Y....cooveveres Yoo [ 2,336,000 | ..ooiiiiriniin 2,191,086 | ..oovviiiierinisisnniinnnn | e [V 2,191,066 | ..o | e 0 | et | s 0
0299999999. Total NAIC 1 Designation. . . s 84,693,548 215,846,369 405,321,257 | ..... 21,251,745 ..216,133,798 |. ...(404,282,093) ...21,428,455 65,617,338 55,613,704
0899999999. Aggregate Sum of Central Clearinghouse .. XXX XXX XXX 78,392,496 | .....coovennn 44,046,312 | .. (5,812,573) | vvvvrvirinrnsirersniisinend (U I 78,302,688 |. ..(5,812,573) 0 178,398 | ..o 0
0999999999. Gross Totals . OO OO OO PO O PP PO OO PPN OPPPRROOR [FSYRTRORORO 163,086,044 | ...oocovvnnnne 314,948,146 | ..o (411,133,830) | ..overerienirenns 76,307,210 | .o 294,436,486 | ....cccooevenn (412,999,149) [ ..vvvvvrernnnnas 21,428,455 | ..oovoviinnns 130,450,616 | ...cocvvvenens 111,268,584
1. OFfSBE PEF SSAP NO. B4........ooieiiiiittis itttk e ehE ke L0 LA f L0 EE bbbkt e [
2. Net after right of offset per SSAP NO. B4.........cocvererinisreiniicinneas e eteeteeieieeieee  eeeeseeiesserseseesessesserseiesiessesesieiesiesessesesiesesesiciesiesiesiesisiesiersesieiesisiesissiciesesiesissasorees 314,948,146 | ..o (411,133,830)
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)
Collateral Pledged by Reporting Entity
BANK OF AMERICA, NA... BATYDEBBGKMZO03TMB27.. [ CaSN......ovvurrirrireiiiieiiesiesiseesssiseiseeses e SN et 2,900,000 | ..oovernceraenns 2,900,000 | .oooererrrrnenn 2,900,000 | oooerenriiens | e
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912810  RD 2 | TREASURY BOND......couiiiririmierieiaeiiiiessiesssss sttt 24,796,574 ..16,505,000 ..16,153,626 | 11/15/2043. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912810  SE 9 | TREASURY BOND......coutiiiuiiriirieieisseitsesssess st 1,225,758 | .... 833,000 | .... 895,764 | 11/15/2048. | ..
BANK OF AMERICA, NA... BATYDEBBGKMZOO031MB27.. | TIEASUMNY.......ourvvrrerirersrerrriensiensseneseesssenens 912810  SF 6 | TREASURY BOND......cotiiiriririemieiaeiiseiiessiesssesisss s sttt 9,992,815 | ..oevercirinne 7,271,000 | .oocvooiriiinnee 7,316,806 | 02/15/2049.
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912810 SN 9 | TREASURY BOND......coiiiuuiiriireeiaeiaeisissisess st 46,484,293 ..48,657,000 ..46,568,244 | 05/15/2050. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 6B 1 | TREASURY NOTE.......coiiiiiiiiieriieieniseisesssssssesssesssess st ssessseessesssssssssennss | esssesssssesessons 351,560 | .... 300,000 299,498 |02/15/2029. | ..
BANK OF AMERICA, NA... BATYDEBBGKMZO031MB27.. | TIEASUMNY......ouueveevnairnreneesensieisseiseesseians 912828  6Z 8 | TREASURY NOTE.......couiiiuiiieiiieeiseesss sttt es bbb (294,326) | ..o (277,000) | cvoovveenrirrinnn (294,326) | 06/30/2024.
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 D7 2 | TREASURY NOTE......coiiiirieririesieisise it sss bbb (288,316) | ... (283,000 | .... N ) [ 08/31/2021. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828  F9 6 | TREASURY NOTE......coiiiiiieiiieeiteesse sttt es bbb bbb (191,306) | cvvvovernrininnns (186,000) | .... N ) [ 10/31/2021. | ..
BANK OF AMERICA, NA... BATYDEBBGKMZOO031MB27.. | TIEASUMNY......oouvvrrerireenrerrriensienssnesesssesens 912828 L5 7 | TREASURY NOTE......coiiiriiieririeseeiseisesiesssess st snsens (387,147) | cevovverrirrrn (375,000) | cvvovernrrrerine (387,147) | 09/30/2022.
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 N3 0 | TREASURY NOTE.......couiiiuiiteiiieeiseetssise ittt s bbbt (204,761) | ccvvveverririnnns (195,000) N )[12/31/2022. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 P38 | TREASURY NOTE.......couiiiuirieriiieseeieese st iesssessse st ...(59,303) (57,000) ....(59,303) [ 01/31/2023. | ..
BANK OF AMERICA, NA... BATYDEBBGKMZOO031MB27.. | TIEASUMNY......ouuvreerrairnieneesensieisssiseisseias 912828 Q2 9 | TREASURY NOTE.......ciuiiiuiiieiiieiseesss s ise st bbb (321,545) | covvvrerrriinan (311,000) | cvvouernrirerinnn (321,545) | 03/31/2023.
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828  SF 8 | TREASURY NOTE.......cooiiiuirieririerceseiseisesssesssessse sttt esssens 1,223,673 | e 1,190,000 1,190,183 |02/15/2022. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828  UB 5 | TREASURY NOTE......ciiiiiiieiiieeiteesssise ittt s bbb bbb ...(20,494) (20,000) ....(20,494) [ 11/30/2021. | ..
BANK OF AMERICA, NA... BATYDEBBGKMZOO031MB27.. | TIEASUMNY......oouvrrrersensresersensienssenesenssesans 912828  UN 8 | TREASURY NOTE.......coiiiiiimrierineesenissesesssessssesssesessesssssss s sssesss st ssesssssssesssssssssssensns | oessseessssssessons 514,801 | oo 492,000 | ..ooovenrrrrirs 493,266 | 02/15/2023.
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 V8 0 | TREASURY NOTE......ooiiiiiieiiiiiseiissise s s s ss bbbt (137,285) | .... ..(128,000) | .... ..(137,285) | 01/31/2024. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 W5 5 | TREASURY NOTE.......cooiiimirieriiiemceisesesiessiesssssss sttt esnsens (118,019)| .... ..(115,000) | .... ..(118,019) | 02/28/2022. | ..
BANK OF AMERICA, NA... BATYDEBBGKMZOO031MB27.. | TIEASUMNY......oooerervririrniessiseisisissssissssssssas 912828 W7 1 | TREASURY NOTE......iuiiiiiieiiiesiineississ st sssesisss st sens ...(85,423) (80,000) [ ..ovvvoverariraiirans (85,423) | 03/31/2024.
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 W8 9 | TREASURY NOTE.......coouiiumirieriiiereeieisesiessiesssessse s ssssss et esnsens ....282,200 | ..... 275,000 | .... ...275,196 | 03/31/2022. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO0031MB27.. | Treasury 912828 X7 0 | TREASURY NOTE......oouiiiiiieiiieeisneississ st sss bbb ss bbbt (379,862) | ..oovvvveerrires (354,000 | .... ..(379,862) | 04/30/2024. | ..
BANK OF AMERICA, NA... BATYDEBBGKMZO031MB27.. | TIEASUMNY......couerrevrsensreseriensiensseneserssesanas 912828  XB 1 | TREASURY NOTE.......cooiiiirierireereeiseisesiessiesssessse s sss st ssssens 3,281,890 | .ooovernernnnns 3,000,000 | ..ocernrrnrinnes 2,963,840 | 05/15/2025.
BANK OF AMERICA, NA... B4TYDEB6GKMZ0031MB27.. | Treasury 912828  ZC 7 | TREASURY NOTE. .. ..ottt ssss bbb 4,913,633 ....4,828,522 | 02/28/2025. | ..
BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828  ZQ 6 | TREASURY NOTE.......coiiimirieririeseeieisessess st ss bbbt 7,995,134 | ... ....1,976,449 | 05/15/2030. | ..
BARCLAYS BANK PLC........covriiermrierinrissienisissisienss G5GSEFTVJP5ITOUKSST3...... | TFEASUMY....ouvevririrereireissisesseissnsssssssssenes 912810 RD 2 | TREASURY BOND......coiiuiiiiiriiiiiisieisssssie s sssss st bssss st essesssssensnn 18,662,408 | ...coovvvvrnnn 12,422,000 | cooovvrerrinne 12,157,758 | 11/15/2043.
BARCLAYS BANK PLC.......ooivvrrmerierineesenisseisessesneens G5GSEF7VJP5I7TOUKS573...... | Treasury. 912810 SF 6 | TREASURY BOND......couiiimririemieiaeiseiiessesssssise s ssse sttt 13,228,321 ....2,349,000 ....2,366,437 | 02/15/2049. | ..
BARCLAYS BANK PLC S G5GSEF7VJP5I7T0UK5573...... | Treasury 912810 SN 9 | TREASURY BOND......coiruiiiieriiiiniisiseissssie st b st sssssensnn 10,190,681 ..10,667,000 ..10,209,085 | 05/15/2050. | ..
BARCLAYS CAPITAL INC.....ccvvrvmrrmeriereinerieeerseesseinne AC28XWWIBWIBK2824319.... | CaSh....ouveriireriieierieriseeesiseisse st ssesssssans SNttt bR 55,055,465 | .................55,055,465 | ........ 55,055,465
CME............. LCZTXYGSLJUHFXXNXDB8B.. | TrEASUMY......veevrererirereirerssiresseissnssessesssenes 912810 RD 2 | TREASURY BOND......ccvvviviriieriiieierissisensseissssesesssens 37,559,185 ..24,468,197 | 11/15/2043. | ..
CREDIT SUISSE FB INT.......oeuueieimerienirerseeessensnninne ESBDKGMJYYYJLNBC3868... | CaSN.......cvrrrirrereiiiieriesieeeseesssisessessss st SNt .7,990,000 17,990,000 | oo .
CREDIT SUISSE FB INT. ... E58DKGMJYYYJLN8C3868... | Treasury. 912810  SF 6 | TREASURY BOND......coiruiiiiiriiiiiiisieisssssie st sss sttt 14,776,888 ..10,825,072 | 02/15/2049. | ..
CREDIT SUISSE FB INT. . E58DKGMJYYYJLN8C3868... | Treasury. 912810 SN 9 | TREASURY BOND.. .3,095,323 05/15/2050.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132LA K5 0 | FHLMC GOLD 30YR CASH ISSUANCE..........coosiieriiieriiisirsierissiesessssissssessss e sssnssssssssas .2,244,552 10/01/2048. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132XX MY 2 | FHLMC GOLD 30YR 947,104 03/01/2048. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3133A3 3 2 |FHLMC 30YR UMBS .3,696,464 04/01/2050.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138A4  AH 5 | FNMA B0YR ...ttt bbb 2,438,077 02/01/2041. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 313BEG  EW 0 | FNMA B0YR...iiiiiiiieriiiinie ettt nsensssssnns | esessesssnnesssiens 173,893 11/01/2040. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138ES AV 0 | FNMA BOYR ...ttt bbbt innns | iesesessnsisaessans 321,343 02/01/2047.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B13BWU UL 0 | FNMA BOYR ..ottt saneennes | stebssnssesseesssnens 249,373 01/01/2047. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138X1T UK 0 | FNMA B0YR...oouiiiiiciieiieeie sttt snbennte | seesissisnssnsssaend 674,765 08/01/2043. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138X3  2Q 4 | FNMA BOYR ..ottt | srniennesnnieenniend 654,305 10/01/2043.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B138XE6 Y5 8 | FNMA BOYR...oouiieiiiieiiieeieit ettt | sessrsissnssennssens 961,446 11/01/2043. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 31402C  PL 0 [ FNMA B0YR ...ttt sttt | ehesesienssenssenens 243,344 11/01/2033. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3140FN  AS 3 | FNMA BOYR ...ttt isnns | esisensinscssssand 410,832 07/01/2047.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3140GQ BT 8 | FNMA BOYR ...ttt .2,968,104 09/01/2047. | ..
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Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3140K4  UB 4 | FNMA B0YR UMBS.......coomiriririiririseiieriesieeesesissssessessseninenes ATT1769 | o 4,709,804 | ..ooovrvrerirs 4,725,638 | 03/01/2050. | ...oovvrvernrernrenns
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 36179U  CB 6 [ GNMAZ BOYR......ouuiiriirmiieiaiiesii etk | sbssesbiesssenssenens 846,699 | ...oooovverrrinne 1,760,100 | ..oocvvrrrcrirs 805,515 | 09/20/2048. | ......ccoovvvvrerernenn
HSBC BANK USA ... 1IE8VN30JCEQV1H4R804..... | Treasury 912810  RD 2 | TREASURY BOND......cotiriiirririeimeinieesiseessesssesesssesssssssessesssesssssssss s ssessssessesssssssssessssensns | oesssesssssesessons 324,511 216,000 211,405 | 11/15/2043. | ..
HSBC BANK USA . 1IEBVN30JCEQV1H4R804..... | Treasury. 912810  SE 9 | TREASURY BOND......coutiiiuiiriirieieisseitsesssess st 1,543,601 | .... ....1,049,000 | .... ....1,128,039 | 11/15/2048. | ..
HSBC BANK USA.......ivimirrinirieriericeissiseeisssieniens 1IE8VN30JCEQVTHARBOA..... | TFEASUIY......veurerrerrrireererierrieesienisenisneans 912810  SF 6 | TREASURY BOND......cotiiiriririemieiaeiiseiiessiesssesisss s sttt 6,097,940 | ..ooveriirnnns 4,437,000 | oo 4,463,826 | 02/15/2049.
HSBC BANK USA ... 1IE8VN30JCEQVIHARBOA..... | TIEASUMY.....o.vvuereerrerrereereisnseisessssisessneees 912810 SN 9 | TREASURY BOND......coiiiuuiiriireeiaeiaeisissisess st 6,525,016 ....6,830,000 6,536,801 | 05/15/2050. | ..
JP MORGAN CHASE BANK ... THBGLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3128KR WQ 3 | FGOLD B0YR....ocvouvirerieimiieerisesisesesesissse st ses s enssesssensssssssssnnsns | oesessesssnsssessons 586,756 | .... ..19,542,600 ...528,338 | 10/01/2036. | ..
JP MORGAN CHASE BANK........ccoommrieirrrinerieriesinenes TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 31297A 5K 6 | FGOLD B0YR.....couiimuiiuiisniineeiseiseeiss st ess bbbttt | sesisssisnssansssees 210,461 | ..o 2,869,205 06/01/2034.
JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3132Y1  UJ 5 | FHLMC GOLD 30YR......ciuuieuririeimeriseesseissrsssesiesssessseeessesssesssessesssessssssss s sssssssesssesssesssssses. | seseesssseseesnn 3,008,282 ....4,000,000 08/01/2048. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured BM1B7AK  TE 5 | FNMA B0YR ..ottt bbbt | sensirsissnsiesssens 994,028 | .... ..49,000,093 07/01/2033. | ..
JP MORGAN CHASE BANK THB6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured 313BAV P74 [ FNMA B0YR....iiiiiiiieriereseesesise sttt 1,999,137 [ o 6,000,000 10/01/2041.
JP MORGAN CHASE BANK... ... TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured B13BEG  GC 2 | FNMA B0YR... ootttk 2,760,815 ....9,000,000 ....2,532,230 |01/01/2041. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 3138X6 Y5 8 | FNMA30YR... OO OSSOSO 6,566,540 | .... ..15,000,000 | .... ....5,970,399 | 11/01/2043. | ..
JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 31402C  PL 0 [ FNMA B0YR ..ottt | sbsestiessteesseeens 581,734 | oo 20,167,000 | ..oooovvvreririinnns 539,827 | 11/01/2033.
JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured B140FN  AS 3 [ FNMA BOYR.....ucouieeeiiieireeseesssise et 2,629,326 ....4,000,000 07/01/2047. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured 31406Q 6T 8 | FNMA30YR... bbbttt | eerenb e enes 892,088 ....1,400,000 | .... ...887,471 | 09/01/2047. | ..
JP MORGAN CHASE BANK THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured 3140GX BT 7 | FNMA B0YR ...ttt 2,541,263 | ..oovverernns 4,000,000 | ..coovvrrrerirnnn 2,428,761 | 11/01/2047.
JP MORGAN CHASE BANK... ... TH6GLXDRUGQFUS57RNEY7. | Loan-backed and Structured 31410G  NB 5 | FNMA 30YR 10/20 INT FIRST. ...ttt esssssssss st sssesssssesssssssssssensns | svsnsssessesssesessnsd 412,511 363,778 |10/01/2037. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 31410L VO 3 | FNMA BOYR. ..ottt 14,081,541 | ... . ..13,121,030 |01/01/2047. | ..
JP MORGAN CHASE BANK THBGLXDRUGQFUS7RNEQT. | Tre@sUry.......c..vvveueivrriieiierissssissisesiissisenes 912810 RD 2 | TREASURY BOND......coitiriiiiriiiisiisiseissseie st bssss st 48,875,016 | ...covvvcrirens 32,532,000 | ..oovrverrinns 31,828,710 | 11/15/2043.
JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Treasury 912810 SN 9 | TREASURY BOND......couirimririemieiaeiiseriessiessssiss s sttt 25,367,601 ..26,553,300 ..25,413,415 | 05/15/2050. | ..
JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Treasury. 912828 ZQ 6 | TREASURY NOTE......ooiiiiiiiiiieiiesiiseissisesssss st ssssssessssssssssssssnnss | iesssssssssssnssons 542,670 | ... 543,000 |.... 541,401 | 05/15/2030. | ..
MERRILL LYNCH CAP SV......coovimirerieereeiseriseriessinens GDWTXX03601TB7DW3UBY. | TrEASUMY......couvrrrerserrreseriersiensseneserssenans 912810  RD 2 | TREASURY BOND.....couiiimririermieiaeiieriessiesssss s sssssse sttt 2,047,727 | oo 1,363,000 | ..ooovvrrerernnnne 1,333,643 | 11/15/2043.
MERRILL LYNCH CAP SV.. .... GDWTXX03601TB7DW3UB9. | Treasury. 912810 SF 6 | TREASURY BOND.......cooiiuiiiiiiieiiiiiisesisiesisisissss s ssssss st ssssssssesssessasssssessnens | aessessssssassessones 626,698 456,000 458,757 |02/15/2049. | ..
MERRILL LYNCH INTL .... GGDZP1UYGU9STUHRDPA48 | Treasury. 912810  RD 2 | TREASURY BOND......couiiimiiriemieiaeimeriessiesssssise s ssse sttt 2,295,617 | .... ...1,528,000 | .... ....1,495,338 | 11/15/2043. | ..
MERRILL LYNCH INTL ..ot nsnseienes GGDZP1UYGUISTUHRDPA8 | TrEASUMY......vevrervrirerreeserssisesssisssssessesssenes 912810 SF 6 | TREASURY BOND.......ooiiiiiieriiiisiisieisssss st sss st 1331734 | 969,000 | ..ovvvvvrvrrernnes 974,859 | 02/15/2049.
SOCIETE GENERALE..... O2RNEBIBXPAROTDBPUAT..... [ CaSN....couivrrrirrirerieieriesieseseesssisess st SNttt R .1,020,000 ....1,020,000 +.1,020,000 | ..o .
SOCIETE GENERALE..... O2RNEB8IBXP4ROTD8PU41.... | Loan-backed and Structured 3138X6 Y5 8 [ FNMA BOYR ...ttt eniens | sbessessebebaniensens 929,384 | .... ...2,123,000 | .... 845,010 |11/01/2043. ..
SOCIETE GENERALE..... 02RNE8IBXP4R0OTD8PUA41.... | Loan-backed and Structured B1410L  VC 3 [ FNMA BOYR. ... ieuieeirseresstestssssess s e sttt | fnnsssensssessnsansd 855,454 | ..o 972,000 | .o 797,103 | 01/01/2047. | ..cvovvvvivrriniens
0199999999, TOUAIS. .......vvevevieitiieisiieteiiseteietseieietssetetesseeesseeetstsesebesesesessesesebessesesessesesessase  e4esssesessssesesessesesessesesesssesesassesesessssesesassesesessesesessesesesesesesessesesesetetesesesetessetetetsesebetesetetessetebeseseses | ALsetesersesesesassesestsesetesassetet et ete b et Re s et et et et e Ae R e R e oA et et e Re R e R e R et et e s e b e bt Rt et bbbt bttt et et et et n et et etiene 409,282,336 | ..ccovverenns 535,051,445 | ...covvcenn 347,897,151 XXX XXX
Collateral Pledged to Reporting Entity
CITIBANK, NA.......covvrriree. E570DZWZTFF32TWEFATB.. | Cash......c.vvvviririerierireierisisisie s esssssssnsenes CASN.. s .5,810,000 ....5,810,000 XXX

LCZ7XYGSLJUHFXXNXD88.. Cash 78,392,496 ..78,392,496 XXX
HSBC BANK USA......ooiiiiiieiiriersisiesiesss s 1IE8VN30JCEQVTHARBOA..... | CaSh.....oieiriieisieesieesi s CASN..iii s 4,580,000 ....4,580,000 XXX
MORGAN STANLEY INTL... . 4PQUHN3JPFGFNF3BB653... SNt 24,884,548 ..24,884,548 XXX
MORGAN STANLEY INT 4PQUHN3JPFGFNF3BB653... Cash 47,083,000 ..47,083,000 XXX
WELLS FARGO BANK. . KBTHIDSPRFMYMCUFXTO09. | CaSN.....vuriuirisiisenseriseissssissns s sessssessssssssssnssnes SN, s .2,336,000 | .... ....2,336,000 XXX ]
0299999999, TOAIS. .......eurvverirereraessrisseseieeeessess s s s bbb e b esbre | S4beeeL RSk R SRR LR SRR R kR LRSS R R f s e bR e RS LLeeeEE R E e LR bR R R 163,086,044 | .............. 163,086,044 XXX XXX XXX




Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Statement as of September 30, 2020 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of America... . New York, NY. 500,000 509,279 XXX
Bank of America... New York, NY XXX
Wells Fargo Bank N.A.. Minneapolis, MN 641,928 510,227 XXX
JP Morgan Chase Bank N.A. . New York, NY. 2,103,796 | ..ccoovererrcrererne 746,271 | XXX
JP Morgan Chase Bank GB............ LONAON. .c.oeiiiieieenisssiensnisies | e | s | e | e, 2,103,796 | ......... 22,921,727 | ......... 24,874,479 | XXX
0199998. Deposits in.....50 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSItOMiES. .......verreirnrisiinriisrninns XXX XXX [ s 699,432 705444 | ... 752,863 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 6,048,952 | ........ 24,646,677 | ......... 31,038,327 | XXX
0399999. Total Cash 0N DEPOSIL..........euuiuuiusiriiisieiirssis et enes XXX XXX 0 0 6,048,952 .24,646,677 .31,038,327 | XXX
0599999. Total Cash.................... XXX XXX 0 0 6,048,952 .24,646,677 .31,038,327 | XXX

QE13




Statement as of September 30, 2020 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

¥130

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. ...t e 09/15/2020. 12/10/2020. 1,124
TREASURY BILL. ...t vetteeitieetseeiesseses ek Lh e bbb 09/22/2020....... | ccovvvererrireriirenns 11/17/2020. 962
0199999. U.S. Government Bonds - ISSUBT OBIIGALIONS. ................rrivuiiirriiiiciisi st 000 0808481 AR | gAggq4ge | 0 2,086
0599999, TOtAl - U.S. GOVEIMIMENT BONAS.......cvvvuusieriiisissiisse i80S 110 HLELL LS | A Q@A AQE | 0 2086
All Other Government Bonds - Issuer Obligations
BRITISH COLUMBIA (PROVINCE OF)........cvuuuriiimreiemieieseeseseesessesssessssessss stk be Sebb bbb 09/21/2020....... | coovrveerrireriianes 11/17/2020....... 5,099,142 187
0699999. All Other Government BondS - ISSUBT OBIIGALIONS. ................uurrvuiiieeriiimii st H488 R8s et 5999142 | cooooooeoeeeeeeeee 0 187
1099999. Total - All OtEr GOVEIMMENE BOMGS. .........covvuuueieiriissieesiiiisseeesiss st 4448110112141 1 1114101010000 081 | 5.999,142 | oovooooeeeeeoeoeeee 0 187
Total Bonds
7699999. SUDLOLAIS - ISSUBT OBIIGATIONS..........cvveoceieieeice 08881 SR e ensis s 2973
8399999, SUDLOTAIS = BONMAS..........ouivrviuiieireie ittt E RS RS eeE e Ri s LEs R R e RS RS R et Shsb ettt ees 2973
Exempt Money Market Mutual Funds as Identified by the SVO
4812A0 37 5 | JPMORGAN 100% US TRS SEC CL CAP........ooouiiiuieiiiieiiscesissessseeseseesss s Sebe st s e 08/31/2020....... | coovvveerreererienens | e ..5,024,444 5198
4812C2 23 9 | JPMORGAN US TREASURY PLUS CL CAP........ooiiimmiiimmiiesmssisstesssessssses stk L6 e bbb 08/31/2020....... 135,148,694 | ovvvooeooeeeeeeeeeeeeeeeeeeeeen | oo 105,821
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO.............vimri bbb SEbLs AL ensss e 180,173,139 | covvevereeeeeeeeeeeeeeesereiecec0 | oo 111,019
All Other Money Market Mutual Funds
4812C0 66 2 [ JPMORGAN US GOVT MMKT.......oooiiiieimeieseeeiseeessesessesesssecesssesesss s sess s Seste bbb 12/26/2019....... | coooveneeeverieneevies [ e | ARBITATS | o 46,996
4812C0 67 0 [JPMUS GOVT MM - CP OO 09/24/2020....... | covvvvoieeserviissnnenns | cvveeevsisssseniiisens | ABGTTT98 | o 275,225
949917 39 7 |WELLS FARGO ADV HER MMKT INS.........oouioiimiemimmeiemiesssiessseesessesssesssss st eees st 09/30/2020...... | covvveerenervviisneenes | covveeviisssneniiiiens | AT | 15,727
8699999, Total - All Other MONEY MATKEE MULUAI FUNGS.............cccuuuiiiieieiissss 1R 1111001111 sssssnsssins | 60 8RE@AQ | 337,048
8899999. Total-Cash Equivalents s e | 0AOAGEOB [ O e 451,239




