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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets

1. Bonds (Schedule D) ...t [ 4,138,348,506 |......ccveverreiccciiiens o 4,138,348,506 |........... 4,637,506,005
2. Stocks (Schedule D):

2.1 Preferred SLOCKS ......cuiuiiieiieiiriicieieieisnieisie st oo 24,626,000 |....cooveecieieieccees e 24,626,000 |......cocnee. 29,308,687

2.2 COMMON STOCKS ...ttt [eeenneenannes 19,361,615 [..cooeeee 2,644,504 |......cc.c.. 16,717,111 | 15,894,391
3. Mortgage loans on real estate (Schedule B):

B FIFSEHENS ettt e 994,929,174 |..veeereee [ 994,929,174 ..o 809,966,089

3.2 Other than first lIENS..........oouiiiiceeeee e e [ [ [
4. Real estate (Schedule A):

4.1 Properties occupied by the company (less $ ..o

encumbrances)

4.2 Properties held for the production of income (less

B e ENCUMDIANCES) .ouvoveeieeeieieieeeieeeieieeenes [oeeseieseesesseeseeaeseneesieses [oeterieieiete et steenees eeseeeeseeseseseeseeseseeseeenees |oeetesesesseees e eae e nees
4.3 Properties held for sale (less $ ..o,
encumbrances)
5. Cash($ .o 9,173,353 , Schedule E - Part 1), cash equivalents
[ J—— 293,201,270 , Schedule E - Part 2) and short-term
investments ($§ ... 5,999,596 , Schedule DA) ..308,374,219 ..308,374,219 ..223,475,184
6. Contractloans (including $  .oveevvrerrrreieicceeene premium notes) ...... |-oeeeeenens 88,064,702 88,064,702 91,332,445
7. Derivatives (SCheduI® DB) ........ccceiiririeieieieieeeiieieieieie e e 324,672,074 324,672,074 |................ 230,104,884
8. Other invested assets (Schedule BA) ...........c.coorueuevereeeeeceeeeeeeeecee e ..595,830,414 |.. ..595,830,414 |.. ..559,789,335
9. Receivables fOr SECUMLIES .........cvuiiiiuiieieiiicieete et [eose e 41,047,217 oo e 41,047,217 | 63,683,263
10. Securities lending reinvested collateral assets (Schedule DL) .........cccccevvees | eiriiiiiiiiiiiiiiiiiiiins [ [ oee e
11.  Aggregate write-ins for iNVested @SSEetS ...........covvieueuieinininireeeeeeese s oo 104,826, 113 | oo 104,826,113 |.ovovieeeeeeee
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cvcveveveeeieeeeevcieieicieens oo 6,640,080,034 |........ccccveenve 2,644,504 |............ 6,637,435,530 |............ 6,661,060,283
13. Title plantsless § ..o charged off (for Title insurers
{10117 O O S RO OO ROR PO
14.  Investment income due and @CCIUET ...........ceururiimiueirunineereieeeeeeeeseeeeseseeas e 50,857,847 | [ 50,857,847 |..ocerene 50,898,403
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..............c.c....... 57,392 | oo 57,392 | 54,379
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) .........ccocoiieiieiiiieeieee e foeeieeieens e e [
15.3 Accrued retrospective premiums ($  .....ooveeiiiciiiiis ) and
contracts subject to redetermination ($ ........ccccoeeeereiinicnnne. ) creene e o e e
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIESs ............ccceevvevie Joremiiiiiiiiiicciciiiiis [ o
16.3 Other amounts receivable under reinsurance contracts ............cocveeveee foeeeeeceeeenns 33,544,029 |....oooeeeeeeeeeeeeeees | 33,544,029
17.  Amounts receivable relating to uninsured plans ............cccccecviiiiriiiiiniiieens e [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-....c.cccceeeene 6,228,345 |..oooeeeeeeeeeeeeeeeeen e 6,228,345
18.2 Net deferred tax @SSeL ........ccirririiiicieiiee et [ 50,724,082 |.....coeeeireiieeiees [ 50,724,082 |......ccccuvvnee 54,062,000
19.  Guaranty funds receivable or 0N dePOSIt ...........c.ccceeeeiereieeeececeeieieeieieas oeerereeeeeeeseeeenens 376,434 | [ 376,434 | 576,592
20. Electronic data processing equipment and SOFtWAre .............cceoieiiiiiiiiiiiiiens fooriieirisissisisininiens oo isiies [oosise s eee [oosese s
21.  Furniture and equipment, including health care delivery assets
(B e ) et [t et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiiiiies o
23. Receivables from parent, subsidiaries and affiliates ..................cccocevveeeevens orreeneeniieeene 72,980 | [ 72,980 |eveeeeeeeeeeeeee
24. Healthcare ($ coeoevererereeeeeeeeeenes ) and other amounts receivable ...... [..cccccooeririnnnnee 1,388 oo e 1,388 | 1,632
25.  Aggregate write-ins for other than invested assets ...........ccceeeveeievcecveeen e 56,568,613 |....cccevvvnene 13,497,990 | 43,070,623 |................. 39,725,312
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........ccuvieeeuerereiriieeeeieieiee e feseeeeecaas 6,866,420,254 |................. 16,142,494 |........... 6,850,277,760 |........... 6,886,098,859
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt senenenenenes [eoennnnens 22,177,651,722 | [ 22,177,651,722 |.......... 29,464 ,947,964
28. Total (Lines 26 and 27) 29,044,071,976 16,142,494 29,027,929,482 36,351,046,823
DETAILS OF WRITE-INS
1101. Collateral on derivatives ..o o 104,826,113 |.oeoeeeeeeeeeeeeeeeees o 104,826,113 .o
0 O R PSP PPN
B L0 T T RSO RO T OO TR SPPRTR SRR TR PP URTRROUPROY
1198.  Summary of remaining write-ins for Line 11 from overflow page ... fooririniniiiiiiiciiiciii oo oo [eosese s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 104,826,113 104,826,113
2501. Disbursements and items not allocated 56,568,613 |.. 13,497,990 |.. 43,070,623 |.. 39,725,312
2502, e h et et et e e b et e e E et e eh et e e b et e s neeeanreesaneee s reeeae|oseeeeneeeeaneeenneeeneeenaneeean [ereeeiane e e e e e e e e e e e e s neeenan [oreeean e e et e e e e s e e e e ene [ree et e e e e
2501 O O PR ST PR OO
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo fooom e e
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 56,568,613 13,497,990 43,070,623 39,725,312




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior Year

1. Aggregate reserve for life contracts $ ............ 4 644,794,090 (Exh. 5, Line 9999999) less $

included in Line 6.3 (including$ ............ 2,661,417,301 MOACO RESEIVE) .....cuoiiiiiicieiiiirrereiereieise st oo 4,644 ,794,090 ...4,809,871,380
2. Aggregate reserve for accident and health contracts (including $ ................. .... 20,343,233 |... .... 20,548,721
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ................... 1,315,485 Modco Reserve) ...... |.............. 169,982,853 183,768,067

4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ..........
5. Policyholders’ dividends/refunds to members $ and coupons $
and unpaid (Exhibit 4, Line 10) .... .
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..............c.ocoovviiiviin. Modco)
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
S e, discount; including $ accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCelEd CONTFACES ..........oouiiiiiiiiiiei ettt se e sa e b e e b e e b e e b e eneesneeeneeeneenneeaes

9.2 Provision for experience rating refunds, including the liability of $ accident and health

experience rating refunds of which $

SEIVICE ACE ... [ 21,81 | 27,404
9.3 Other amounts payable on reinsurance, including $
CeAE ..t R ISR 28,770,054 |............... 28,893,273
9.4 Interest maintenance reServe (IMR, LINE B) ........oii ittt ettt ettt testesteseeseeesesaestesnesnesneanesnesnesnesnnsnnas |ooooesoseseen 44 552 487 ..o 33,239,300
10. Commissions to agents due or accrued-life and annuity contracts $
8 s and deposit-type contract funds $ ...,

11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ .32,985 agents' credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COL. 7) ...ttt ettt e et e ae e s e e s e e s e eneeeneen
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocoovvveeeennn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......
24.04 Payable to parent, subsidiaries and affiliates ............ccooiiiiiiiii e
24.05 Drafts outstanding ..........cccceeverieiienieiceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24,08 DEIIVALIVES ......oceeeeeeeeeeeeeee et e e et e e e et et e et et e e ee et e e et e e e e et e s e s e e e e et et e e enene e e e e e eaneeneenneneanl oo 82,797,458
24.09 Payable for securities ..... 328,457,512
24.10 Payable for securities lending .........ccccceveeierieniienene
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities

3,329,179
14,164,900 |...

3,332,402
. 14,025,920
...31,729
7,873,660

102,388,675
21,274,697
.52,541,140

40,064,896

39,551,990
382,568,267

225,648,259 244,460,197

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ....

5,901,648,589 6,113,654,661

27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) .

22,177,651,722 |.......... 29,464,947,964
28,079,300,311 35,578,602,625

29. Common capital stock . 2,500,000 2,500,000
30.  Preferred Capital STOCK ..o
31. Aggregate write-ins for other than special surplus funds 152,270,975
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $

in S.é-;;arate Accounts Statement) ........ 946,129,171 769,944 198

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 948,629,171 772,444,198

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 29,027,929,482 36,351,046,823

DETAILS OF WRITE-INS
2501. Payable for repurchase agreements
2502.  (Collateral on derivatives ........cccooeenene

117,625,113
67,775,933 |...

183,544,160
.25,301,279

2503. Qther liabilities - abandoned property unpaid funds ......... 43,915,866 |... . 37,180,063
2598. Summary of remaining write-ins for Line 25 from overflow page (3,668,653) (1,565,305)
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 225,648,259 244,460,197

3101.  Gain on inforce reinsurance 152,270,975 175,960, 104
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page

3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
L0 1) ettt e ettt ee e e e e et et et ee et eee et ee et ee e eer e
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) .. .264,978,097 |..
4. Amortization of Interest Maintenance ReSErve (IMR, LINE 5) ........cccociiiriririeieieieeeeieieie et 3,374,716
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES .........ccccouiiiieiieiieiieicieeee e [
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) ....122,225,247 |.. .... 39,512,222
7. Reserve adjustments on reinsurance ceded (1,774,178,634)]........... 12,877,758,325
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Y eT U OSSOSO ROURTRSTPSSRRSURN NOORRRT 487,028,149 |................ 551,133,174
8.2 Charges and fees for deposit-type CONTFACES ..........ccciiiiiiiiiii e [
8.3 Aggregate write-ins for miscellaneous income .. 46,087,923 57,812,884
9. Total (Lines 1t08.3) .. (797,067,527) 618,620,651
10, DEAN DENEMILS ...vivieieiicisciseeete ettt 8 888 bRttt et 3,110,152 | (1,353,821)
11.  Matured endowments (excluding guaranteed annual pure ENAOWMENES) ..........cciiiiiriiriiiienii e e [
12.  Annuity benefits (Exhibit 8, Part 2, LiNg 6.4, COIS. 4 + 8) ......ceueveiiiieieieiieeieieteieie ettt sese st s s s eben s 222,433,926 |....ccovennn 329,031,658
13. Disability benefits and benefits under accident and health contracts .. ... 298,761 |.. ...284,977
14. Coupons, guaranteed annual pure endowments and Similar DENEFIS ............c.oouiiiiiiiiiiiic e [ [
15.  Surrender benefits and withdrawals fOr life CONMIACES ..........c.cueuimiiriuriieieie ettt o 1,117,014,637 2,758,605,951
16.  GrOUP CONVEISIONS ....cuviiiiiuiieuieeiieiutesttesteesteesteesbeeseasseasseassessaesseesseesteesbeesseanseenseasseaseeeseesheesseenbeenseenseenseansesnsesssessnesseesseenseenseens |onreenstensennnennesnenneneenre |ooeesneseeneeseenneenneeneaens
17.  Interest and adjustments on contract or deposit-type contract funds .. 7,202,718 ...9,559,183
18.  Payments on supplementary contracts with [ife CONINGENCIES ..........cciiririiiriiiiieieiiiie ettt et 1,197,427 1,321,753
19. Increase in aggregate reserves for life and accident and health CONraCtS ..............ccceueiiieiiereiiinicieeee e (135,623,991) (34,516,791)
20.  TOtalS (LINES 10 0 1) ..vviiiiiiiiieieitetetee ettt bbbttt bbbttt b bkttt e e bbbttt bbbttt 1,215,633,630 |............ 3,062,932,910
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
7 T & 0o e OO SUUUURTSRSRPRRPRRR) ISR 113,082,362 |........cccevnvne 140,816,638
22.  Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) . 5,785,326 |. ...6,325,870
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6) ............... ..83,024,619 |. 102,920,029
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3+ 5) ...ccccceeevrnnnss v 2,269,054 |....ooovieiiinne 281,430
25. Increase in loading on deferred and UNCOIECIEA PrEMIUMS ............oviviuiueuiririiirisisieietereree sttt ss st se et sessessssesesese et st sttt (151 ] I (13,715)
26. Net transfers to or (from) Separate Accounts net of reinsurance.. (2,126,951,518)|.......... (2,813,979,291)
27.  Aggregate Write-iNS fOr AEAUCHONS ...........cccuiiiiuiteiiiie ittt ettt ettt et bbbt e s s bbb se s bbbt s e s bbbt s ns bbb s snsens (127,795,617) (246,752,592)
28, TOLAIS (LINES 20 10 27) ...vvveviiieeieteteieeeesesete st eas sttt s e s bbbt e e s bbbt se st b s s et b bbb s st bt s bbbt s st b et s sttt (834,952,510) 252,531,279
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
[T ST PSTSTSTTRTPT ROURSRN 37,884,983 |.........c..... 366,089,372
30. Dividends to policyholders and refunds t0 MEMDETS ............ccoiiiiieieieieuiiiiieiete ettt s e aes (31,828) (86,972)
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
ITHNUS LINE B0) .ttt e e e e e s e a2t e 2 e e 2 e s e s e a2 a2 e ee e e e e e e e sttt s s et es e e e s e s e et et eees e s e e e e s s nefoen s 37,916,811 | 366,176,344
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........coeueveueueeriririeieieeeee e (24,113,001) (27,766,917)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (1055€s) (LiN€ 31 MINUS LINE 32) ......ccueviveiieieceeeeieeeeeeeceete e eeeescaeae e s esesae e sesesenseaese s esenssssassssesensnae et 62,029,812 |...ccvvnnn 393,943,261
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ (2,141,364) (excluding taxes of $ ..c.cceevvvereneee 9,416,388 transferred to the IMR) ............cccoceveveivereieennnn. (64,448,103) (259,332,205)
35.  NetinCome (LINE 33 PIUS LINE B4) .....o.oiioiiieieieieieiiieie ettt ettt s st esese e e e s st eseseseseseassesesesenenenen dorete e (2,418,291) ... 134,611,056
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieeeieiieieie e 772,444,198 621,689,840
37.  Netincome (Line 35) (2,418,291) ] 134,611,056
38. Change in net unrealized capital gains (losses) less capital gains tax of $  ................ 3,491,753 oo e 178,330,164 |................. 63,027,827
39. Change in net unrealized foreign exchange capital Gain (I0SS) .........cccuevovcurueueieeeececeeteeeeeeesecae e tesesesssaesesesesesseaesesesesesssaeseseseofoeseeeseeseannnenanans (66,229) ... 74,876
40. Change in net deferred income tax .(29,476,801)/.. . (8,023,900)
41. Change in nonadmitted assets ..31,799,182 |.. . (7,486,917)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cociiiiiiiiiiiiic e s [ s
43. Change in reserve on account of change in valuation basis, (iNCrease) Or AECIEASE .............c.cveveueueueeeeieeerereeeeeeeeeeeeiese e seseeieeenes 29,658,787 |ceveeereeeeieieirneeeeinine
44. Change in asset valuation reserve . (7,952, 711) (.. . (7,759,456)
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MINUS COL. 1) ..c..iiiiiiiiiiiiieiieeie e seee e [oee s
46. Surplus (contributed to) withdrawn from Separate Accounts dUring PEIOT ............coouiiiiiiiiiiiieeee e e e ee e e [
47. Other changes in surplus in Separate Accounts Statement
48.  Change iN SUMPIUS NMOES ......oiueiiuiiiiiiitieitie sttt ettt ettt et e bt e she e bt e be e bt eabeea et eaeeehe e eheeeh e e b e e be e bt em bt eabeeaeeeaeesheesbeenbeebeebeenbeennennns
49. Cumulative effect of changes in acCoUNtiNg PrINCIPIES .........oouiiiiiiiiiee ettt e e ssee e e e e e e e [
50. Capital changes:
LT 0Tt I = 1o T OSSR OUROY RO PR NPT
50.2 Transferred from surplus (Stock Dividend) ..
L0 A I = 1o TS (=T =T IR (o JET 0y o) [N TSR RO PP P NPT
51.  Surplus adjustment:
L3t I = 1o T ST STRURONY RO P PP RO
51.2 Transferred to capital (STOCK DIVIAENA) .......ciueiiiiiiiiieit ettt ettt b e e b e et e e be e bt e meesneesaeesbeesbeesbeenseereetssnssessessressbessbeesnes [oeesressteesre s e
51.3 Transferred from CAPILAL ...........oo oottt et e e e s e e e e e s e e es e e es e e eaeeeseeeseeaaeeseenbeenneenseeneeeneens
51.4 Change in surplus as a result of reinsurance ..
LS O 11V 1o (=T o o S (o TR ) (oo g o] o 1= PSR POUSUOR PR PRR
53. Aggregate write-ins for gains and l0SSES IN SUMPIUS ............cccueveveevecuceeieieeeeeceete et eeeeecaete s eseessae s e ses s esaetesesenenssaetesesennesessasasns (23,689,128) (23,689,128)
54. Net change in capital and surplus for the year (Lines 37 through 53) 176,184,973 150,754,358
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 948,629, 171 772,444,198
DETAILS OF WRITE-INS
08.301. Other investment manAgEMENT FEES ..ottt ettt ettt s s s st e tens 45,459,051
08.302. Separate Account loads ....378,005
08.303. Miscel laneous income 250,867 |..
08.398. Summary of remaining write-ins for Line 8.3 from OVerflow PAge ...........couiiiiiiiiiieeeeee e o
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above) 46,087,923
2701. Miscellaneous deductions (356,603)|.....ceeeererns (40,979)
2702. IMR adjustment on reinsurance ceded ... .(20,735,675)|.. .(104,364,668)
2703. MODCO adjustment ........cococooiieerrecceeess s ..(106,703,339)]|.. .(142,346,945)
2798. Summary of remaining write-ins for Line 27 from OVErflOW PAgE ........c.ooiuiiiiiiiiieeee et fere s s [oee e e
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above) (127,795,617) (246,752,592)
5301. GAIN ON INTOICE TEINSUMANCE .....oeieeeeeeeeee ettt e et e e e e e et eaeeeeae s ea e s eaeneetenseeeneeseaseeeasasnsnaneenseenseeederstessreneans (23,689,128)|................ (23,689, 128)
£330 1012 T T TPl NPT PO T RPN PO RO PRSP PPN
L3001 T T PO Tl NPT O U PO T RPN RO PP PRSP PRPPTN
5398. Summary of remaining write-ins for Line 53 from oVerfloW Page ...........cooiiiiiiiiiiiiee et fere s .
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) (23,689,128) (23,689, 128)
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CASH FLOW

-

© © © N o o & @ N =

-
-

12.

13.

14.
15.

16.

17.

18.
19.

1 2
Current Year Prior Year
Cash from Operations
Premiums COllECted NEt Of FEINSUIANGCE .........c.evuiiiieiieieieie ettt ettt [ro e 69,239,339 |......cccoee 146,190,683
NEEINVESIMENE INCOME .......eiiiiii bbbttt 277,363,687 |.....cccovneee 431,210,702
IVISCEIANEOUS INCOIMIE ...v.erceueeacereeneseseseeseeseeseeseeseeseeeeaeseee s eeseeseeseeseees e s e e e e e e e84 2842842828t n et 631,652,191 624,769,152
TOtal (LINES T HIOUGN 3) ..ottt ettt ettt a s e e e sttt s e s s es e s e s et et e s e s e s s ss et et etesessan s esesesesesesesnnnanas 978,255,217 1,202,170,537
Benefit and 10SS related PAYMENES ...........cccovoviiviueiieieieieee ettt ettt ettt a e st s bt et ese st esssesesesessss s s ssasesesesessanssesssanasas [orsseseseses 3,137,055,811 |............ 3,577,699,242
Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ............c.cueueueeeeeeieverereeeeeeeeeienenes freeesenenes (2,132,913,293)|.......... (2,819,180,559)
Commissions, expenses paid and aggregate Write-ins for ABAUCHONS ..............c.cvoveveueuiueiiieieieteeeeee e |re e seeneeees 100,634,547 |........c....... 107,579,772
[D]1VTe (=T oo S o =T o I (ol oTo] o3, g To] o[- £ OO ST PO PROTU NPT
Federal and foreign income taxes paid (recovered) net of $ ..........c........ 7,275,024 tax on capital gains (losses) ............... (32,346,128) (66,707,900)
Total (LINES 5 thIOUGN 9) ...ttt ettt ettt ettt st s st et s s e s s e s e st et e b e s esn s s es et s et et esean s esasesesesesesnnnana 1,072,430,937 799,390,555
Net cash from operations (Line 4 MINUS LiNE 10) ..........ccioieiiiiiiiieretieieee ettt sttt st sesns s s s seseseseenene ] (94,175,720) 402,779,982
Cash from Investments
Proceeds from investments sold, matured or repaid:
28I = T T LTRSS ORI 1,487,473,862 |............ 1,397,586,532
12.2 SEOCKS ..vueueaeaeeeeeeseese s ees et s s s e E e8RSttt 1,027,964 |........ccoovnnne. 7,838,285
12.3 MOIGAGE I0BNS .........vvvieieieeee ettt ettt ettt s et a et et e s s se s s s s s et e b e s e s e ss s es et et et et et esess s esssesesesesesssnasesasesesesesesessasesssanas|eseneeneneneen 94,776,584 |............... 144,650,434
R o= e (= OOl O AU
12.5 OhEr iNVESIEA @SSELS .....vuievieiiieiiectie ettt bbb bbbttt bttt 32,281,378 |...coovvnnne. 77,661,606
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS ...............c.ccciiieiieiereeeececeeeeeee e [eeeee e (103,578) [..-vveececieenne (181,787)
12.7 MISCEIIANEOUS PIOCEEAS ..........cececveieeeeececeeteteeeeeeeete et esesass et tesesenseaetesesesenssassesesesensssesesesessssssesesesensnsnsesesasensssnsetasasannnsesasas 69,628,991 416,661,494
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvviveuererieieieee ettt se s sttt es s st esese s s esssens [en e enanane 1,685,085,201 |............ 2,044 216,564
Cost of investments acquired (long-term only):
T = T L OSSO SPPPPRRRRRY RUSOOPORRRRO 955,896,139 |............ 1,438,251, 127
132 SHOCKS w..eueueaeeeeeeeeseese s ees s ee e s s s s E 4R RS e sttt nee|ee e 2,485,870 |....occovieenee. 30,216,379
13.3 MOIGAGE IOBMNS .........vvvvieiecieeee ettt ettt ettt et a e e e et et et et e s e ae e s s e e st e s et e s esess s ss e st et et et esnsn s es et e s et esesesessssesasesesesesesssnan s e |erenerenenenea 279,402,635 |............... 187,868,518

13.4 Real estate

13.5 Other invested assets

46,309,349

62,295,738

13.6 MIiSCElANEOUS @PPICALIONS .........cevvvtetitiecece ettt ettt ettt et s e et e sttt et eses s s s es e s et e s e b et e s sss s et et esesesesesesnss s ssasesesesenis 158,936,868 719,892,879
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueuruiuiiiieieeeeeeeeceeee ettt ettt s s s seseananas 1,443,030,861 2,438,524 640
Net increase (decrease) in contract 10ans and PrEMIUM NOLES ...........cccccveviviueueuerieiieeeeeetetetesesesee et tessss s s s es st seseseseannas (3,267,743) (3,709,863)
Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieeiieieieieteeeeeeee et 245,322,084 (390,598,214)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):
16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt e e e a e e e e st e et e b e e b e e aseeabeeneeeneeeseeeseenaeeseenseenneennean

16.2 Capital and paid in surplus, less treasury stock ...

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccoovooiiiii (13,785,214 |.ovovo (15,496,850)
16.5 Dividends t0 STOCKNOIAEIS ............ccoiiiiiiii e [ [

16.6 Other cash Provided (PPIEA) ............ceuiviiiieirereiiiiiee ettt sttt sttt b b ss st s bt ss s bbb s s e s bbb s s nsesetanas (52,462,114) (63,060,562)
Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccccecevreenne (66,247,328) (78,557,412)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ........c.cccooevuevereririnrrennnns 84,899,036 (66,375,644)
Cash, cash equivalents and short-term investments:

19.1 BEGINNING Of YEA ......iviuiiiiicicietetete sttt ettt s ettt bbbt s et st s e s st e b e s e st e s s ek sesesese e sess s e b besene e e ssssesesesesesenoeneneteinannens 223,475,184 |....cveee 289,850,828

19.2 End of year (Line 18 plus Line 19.1) 308,374,219 223,475,184

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001. Non-cash proceeds from invested asset exchanges - bonds and other invested assets
20.0002. Non-cash acquisitions from invested asset exchanges - bonds and other invested assets ..
20.0003. Non-cash reserve adjustments on reinsurance ceded
20.0004. Non-cash ceded premiums for reinsurance
20.0005. Non-cash transfer of funds witheld for unauthorized reinsurance
20.0006. Non-cash transfer of IMR liability for reinsurance
20.0007. Non-cash IMR reserve transferred on reinsurance
20.0008. Non-cash transfer of other balances for reinsurance
20.0009. Non-cash payable on reinsurance

..(65,993,960)|...

. 20,735,675
(13,148,500)
... 20,735,675 |...

..(20,735,675)|...

..(47,978,871)
(47,978,871)
(13,355,427,060)
13,467,654,534
(102,388,675)
....(104,363,190)
..104,363, 190
(9,838,799)
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Y LINES OF B

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

1. Premiums and annuity considerations for life and accident and health contracts ......... [....ccococereene. 53,657,635 [ 570,575 |vveirieieene (682,058)].......0cvene.. 52,447,309 | 1,150,575 [oovveeieiiene 171,234
2. Considerations for supplementary contracts with life contingencies ................ XXX . ..
3. Netinvestment iNCOME ..........cerieueieieerieeiiee e 24,454,403 |.. .27,111,59%4 |..
4. Amortization of Interest Maintenance Reserve (IMR) ...........cccovveirveenieerienenens ....(513,899)/.. .(341,589)]..
5. Separate Accounts net gain from operations excluding unrealized gains or 10SSes ...... [occcccciiiiiiiiiiiiiiiiiiiiis [
6. Commissions and expense allowances on reinsurance ceded .............cccccoveeeeeeceeies foeeeieiennens 122,225,247 |....cvveee. 29,835,344 92,389,903 | o
7. Reserve adjustments 0N reiNSUrance CeARA ............cevvruereeuererierireeresieresesseeesessseeenes |oeseeenens (1,774,178,634)]|............... (358,562, 031) [..cveeeeiieeerieerieirieiies oeveeeinens (1,415,616,603) [.....cveneieiieiieeeiie oo
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevvrveveriererineeeee e 46,087,923 661,721 299, 162 45,127,040
9. Totals (Lines 110 8.3) ....ccccereriiiiiiiieicieeee (797,067,527) (130,209, 558) 1,816,242 (696,766, 140) 1,150,600 171,325
10.  Death benefits ..o e 3, 110,102 [ 2,781,130 [0 329,022 [ [ [ XX
11.  Matured endowments (excluding guaranteed annual pure endowments) ............ccccceee foreevieniiniinniiniininninies forniniiiieniccccees o e e e XX
12, Annuity benefits ..........cccociiiiiiiiii s e 202,833,920 [ XK e XX [ 222,400,009 28,917 | XK K e |
13.  Disability benefits and benefits under accident and health contracts ...........ccccocveeeiis oviinniiiininnnn 298,761 | 109,933 e o o
14.  Coupons, guaranteed annual pure endowments and similar benefits ..........ccccovcvviies fooiiiiiiiiiiiiiins i o [ e [
15.  Surrender benefits and withdrawals for life contracts ..
G €1 (01U o I oo 0 1V7=Y 1o o SO FO O RO PP AP P PP TPPT PPN e
17.  Interest and adjustments on contract or deposit-type contract funds . .7,150,339 |...
18.  Payments on supplementary contracts with life contingencies ............c.cceeveenecneen |ovveveneveneee 1LAT 427 [ e [ 1,197,427 oo o D OO
19. Increase in aggregate reserves for life and accident and health contracts (135,623,991) (19,046,634) 1,083 (116,372,952) (205,488)
20.  Totals (LiNes 100 19) .....oiiiiiiiiiieee e [enneneenaenas 1,215,633,630 |......cccenve. (15,985,052 |-...vcveveneieieinne 615,101 | 1,218,492,924 |......ccccovnee. 12,527,317 [ooveeciii (16,660)
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(irECt DUSINESS ONIY) ....eveeeeivevececece ettt s s nenenes |eeeeeneneneieiens 113,082,362 |......cocovveeeee 6,360,963 |.....ceviiiinnnn 35,831 [ 106,677,003 ..o oo 8,865 [oiiieieieiiiieees [
22. Commissions and expense allowances on reinsurance assumed .. ....5,785,326 |.... ....2,081,769 |... coee e XXX e e .
23. General insurance expenses and fraternal expenses.................... 83,024,619 .. 76,705,875 |... ..4,379,001 |..
24. Insurance taxes, licenses and fees, excluding federal income taxes 2,269,054 .2,502,861 |... .(289,800)|..
25. Increase in loading on deferred and uncollected Premiums ...........cccceveueeerieeineinnecins [ooveiiiiieieieeieens (BB6)|-.vevvvveveereerrerens (3B6) e [ . e |
26. Net transfers to or (from) Separate Accounts net of reiNSUranCe.............coceevrererevere |oereeennns (2,126,951,518)|............... (114,057,239)[....................... 805,271 |............ (2,013,699,550) [.....coeuvierreieieecirinins [ e XXXKrvevrrienes [
27. Aggregate write-ins for deductions ... (127,795,617 (82,915,896) (12,201,868) 3,863
28.  Totals (LINES 20 10 27) ... (834,952,510 1,526,872 (690, 155,014) 325,449 (7,795) 4,003,064
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) .......cccceirueirierinieienieieieieeeessenenenes |ooeeesieeieenenns 37,884,983 |.....ocovvvee 20,525,528 |......cooveveieins 289,369 | (6,611,126) ..o 825,151 o 179,120 v [ 22,676,941 [ooeoiiiee
30. Dividends to policyholders and refunds to MembErs .............ccccoeeieverieieeseeeieneeeennes (31,828) (31,828) XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiN@ 30) .......cccceerieueeeieerieesieerieenienes [reeeieeieienins 37,916,811 |.cceeeeiinene 20,557,356 |...cooveveeiiinne 289,369 | (6,611,126) ..o 825,151 o 179,120 v [ 22,676,941 [ooeoiiiee
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceeerveerienenns (24,113,001) (24,113,001)
33. Net gain from operations after dividends to policyholders, refunds to members and
federal income taxes and before realized capital gains or (losses) (Line 31 minus
Line 32) 62,029,812 20,557,356 289,369 (6,611, 126) 825, 151 179,120 46,789,942
34. Policies/certificates in force end of year 512,721 265,481 59 240,675 2,321 4,185 XXX
DETAILS OF WRITE-INS
08.301. Other investment management fEES .......cooiiiiiiiiiiiiiiiii s [eeree e 45,459,051 |oooeeieeee 661,721 |ceeeeeieeee 299,061 |[..cocveerenee A4 498,269 ..o oo et e |
08.302. Separate ACCOUNT 10AS ....oiuiiiiiiiiiieeie et see e [eeeeeeee e e 378,005 [.eeeeeeeeeereeeeees [ e 378,005 [ oo e [ [
08.303. MiSCEITIANBOUS TNCOME ..cuvieueiieieeeieeeeeeee ettt ettt e ettt eteeeteeaeeneeeaeeeneeeneees foeeseeeseeeseesreeeseas 250,867 [.oveereereeieeieeieeieeeee e 101 [ P2 R N IS EE R KR KRR
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........cccvcviiiiiiiiis Joeienmiiiiiiieciieccieciiees [ [ o e [ [ [ |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 46,087,923 661,721 299,162 45,127,040
2701, Miscellaneous dedUCTioNS ........cooeiiueiiiiiiiice et es ot eee e (356,603)...ccveeereerennns (668,009) ... e 307,723 | (180)
2702. IMR adjustment on reinsurance CeAed ...........coooiiiiiiiiiiiieie e o (20,785,675) |-.eeeeeeeeeieecieeieeieeieees Joereeieeeeee e eeeeeeens o (20,735,675)[cveeeceeeeeeeeceeeeeeee
2703. MODCO adjustment (106,703,339)|.... ...(32,018,707)|.. .(62,487,944)/... ...(12,201,688)]|..
2798.  Summary of remaining write-ins for Line 27 from overflow page ..........cceeeeviiiiiienins fommiiii e e e [
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (127,795,617) (32,681,716) (82,915,896) (12,201,868)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

9 10 1 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life CONtracts @ .............ccceeeuieereeieiiieeeeeteeereeeveeeeeeereeeaeens Jeeeseeeneennens 570,575 |eeeieeeieeieeieeieeie [eeeeeieieens 556,136 39 s [ [ o s [ o e
2. Considerations for supplementary contracts with life contingencies ............ ..
3. Netinvestment income 24,454,403 |..
4. Amortization of Interest Maintenance Reserve (IMR) .... (513,899)
5.  Separate Accounts net gain from operations excluding unrealized gains or
l0SSES oo O
6. Commissions and expense allowances on reinsurance ceded . ,835,344 |.. .. 84,370 ,010,691 |. .6,215,204 |..
7. Reserve adjustments on reinsurance ceded ...(358,562,031) ..(5,476,550) 19,192,460)|.....eeeereeeenn (6,024) | o (307,436,334)

8.  Miscellaneous Income:

8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........ .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ...
9. Totals (Lines 1t08.3) ...
10.  Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits .....
13.  Disability benefits and benefits under accident and health contracts ..
14.  Coupons, guaranteed annual pure endowments and similar benefits .

15.  Surrender benefits and withdrawals for life contracts ..............cccceeeeinis
16.  GrOUP CONVEISIONS ....vvvvvvrirerirststisitstsssssssssssssssssssssssssassassaassassssaaaeaaaaees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ................... .

e I 6024 p
(130,209,558) 2,386,663 (5,377,741) (18,181,769) 3,496,786 (127,221,104) 14,687,607
7,593

19.  Increase in aggregate reserves for life and accident and health contracts ... (19,046,634) (218,296) (5,293,916) (14,179,323) 644,901
20.  Totals (LINES 100 19) c.vevirieviriireirieriesiesie e [eeeeeiens (15,985,052) [-..eevveeneenieniereen foeerieeiiieies 787,483 |ceeines (5,286,323)|..eceveeeeeieeieeiiene feerieenienn (15,840,983) [-.cveeeeereeieeniriene [eeeereeneenenereneneee [eeeereeeens 4,354,771 [oeeeeeeeeies oo
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct buSINESS ONIY) .....c.eecvieiuieriieriieiieie e see e sieenies [oreeiieeiens 6,360,963 615,150 |.............. 3,480,548 [.ococveeeiiiiiieies oo 2,896,645
22.  Commissions and expense allowances on reinsurance assumed ............... [oeoceiieenees 3,703,557 308,281 |ueeeeeeeeieeiieecieeis oo e e 3,314,606
23, General iNSUFANCE EXPENSES .......eeuveereerreerseeiseesseesseesessesssesseesseesseessees RO 1,868,774 ... 1,868,008 |...

24.  Insurance taxes, licenses and fees, excluding federal income taxes ... 55,993 |.. ..38,528
25.  Increase in loading on deferred and uncollected premiums ............cccoeeeves foeeiiiiiiiiiinns (366)).. .
26. Net transfers to or (from) Separate Accounts net of reinsurance.. .. (114,057,239) R 114,057,239)
27.  Aggregate write-ins for deductions (32,681,716) 13,047 (132,660) (3,264,217) (23,729,888) (5,584,236)
28. Totals (Lines 20 to 27) (150,735,086) 2,707,604 (5,345,912) (18,181,769) 3,496,786 (127,221, 105) (6, 190,690)
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members

31.  Net gain from operations after dividends to policyholders, refunds to

members and before federal income taxes (Line 29 minus Line 30) .......... |-xsereeen 20,557,356 |...cveveieeiieciincin e (320,941) [.ceeviiiis (D e s [ [ e | I SRRSOV IR 20,878,297 |
32. Federal income taxes incurred (excluding tax on capital gains) ......
33.  Net gain from operations after dividends to policyholders, refunds to

members and federal income taxes and before realized capital gains or
(losses) (Line 31 minus Line 32) 20,557,356 (320,941) (1) 1 20,878,297

34.  Policies/certificates in force end of year 265,481 1,559 84,857 41,742 71,386 65,937
DETAILS OF WRITE-INS

08.301. Other investment management fees

08.302.

v

....20,525,528 ... (320,941)]... ....(31,829)

20,878,297 |....
(31,828) (31,828)

661,721

....655,697

08.303. it

08.398. Summary of remaining write-ins for Line 8.3 from overflow page ... . PR TP R .

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 661,721 655,697

2701, Miscellaneous deductions ..........ccccooiiiiiiiiniiiiir s o (668,009) |...coveeeeeiriiriinis Joreeeiiniiniens 13,047 o 10,934 | 87,260 |.ooviiieiienen 16,238 | s (795,661) ..o
2702.  MODCO adjustment (32,013,707)

e (831 ATT) [ o s 22,934,227
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page .... . PR .
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (32,681,716) 13,047 (132,660) (3,264,217) 16,238 (23,729,888) (5,584,236)
(a) Include premium amounts for preneed plans included in Line 1 .......cooieeiiiiiiiinnnns
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are @ffeCcted. ..o s
(c) Individual and Group Credit Life are combined and included 0N ..oooiiiiiiii i page. (Indicate whether included with Individual or Group.)
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (@) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............ccccceeeriinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES ...........ccccvevveruereeriesiesiesesieseeeeeeeenes RN PO 2,199,212 [ oo e e e 2,199,212 | e e
8.2 Charges and fees for deposit-type CONLraCES ...........cccoiieiiiiiiiiiniiiiiiiiiii e o seresisenies [oeseeiesisesisesesesesenes [oeseeseseesesisesessesesseseses [ereeseessesessesesseesseessnse [oessesessesessessseesseesseses  |oesesessesessssessssnssssnsesess |ouesessesessssessssessssesnssesns  foesesssseessesesseseneasensasens
8.3 Aggregate write-ins for miscellaneous income . 299, 162 299,162
9. Totals (Lines 1t08.3) .... 1,816,242 1,816,242
10.  Death benefits 329,022 [..eeieceeeeeeirieeeicieernens e oot nnnn [erere e nsnienens e 320,022 [..eceieieieicieirnrieeees [eerereeei e et
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts .
20. Totals (LiNes 1010 19) ..o [ 819,107 [ e [ [
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance... .805,271
27.  Aggregate write-ins for deductions ....
28. Totals (Lines 20 to 27) . 1,526,872 1,526,872
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) 289,369 ... ot e st [ 289,369 ... [ [
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30) 289,369 ... ot e [resisise s [ 289,369 ... [ [
32. Federal income taxes incurred (excluding tax on capital gains) .. .
33. Net gain from operations after dividends to policyholders, refunds to members and federal
income taxes and before realized capital gains or (losses) (Line 31 minus Line 32) 289,369 289,369
34. Policies/certificates in force end of year 59 59
DETAILS OF WRITE-INS
08.301. Other investment management fEES ........ococoiioiiiiiiiiei e [ P TN IO O RO OO (SNSRI 299,067 |.veeeeeeeeeieeiceeieeies e e
08.302. Miscel laneous income ....
08.303.
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) 299, 162 299,162
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........cooeiiiiiiniiiniiiniiiins | [t sieessesisenisens |oeetesiseseseneeeseeneies [eeerieeesee s sieens |oeesieeseeese e sesennsenes [eeresieesieese s seiens |eeeesee s s s eeseeenes [oereeree s eenees |eeseeiee e es
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1
c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
d) Individual and Group Credit Life are combined and included on

Line 1

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ANNUITIES @

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual @NNUILY CONMMTACES ............iiiuiiuiitiitiiieeteete ettt ettt et eseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseesseseeseeseeseessassessessessessans [eesesseanenseanens 52,447,309 |.cooveiieeeeeee 830,727 oo [ (11,806,019) | [ 62,942,038 |...ooveeeeenne (19,437)
2. Considerations for supplementary contracts with life contingencies . ....(240,660)|..
3. Net investment income ..213,412,084 |..
4.  Amortization of Interest Maintenance Reserve (IMR) ..4,230,204 |.
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES ........cciiiiiiiiiiiiiiiiiii e e e e [ee e . E
6. Commissions and expense allowances ON FEINSUIANCE CEABM .............c.ciueruiiuiiuirieitesiestestestestestestessessessessessessessessessessessessessessessessessessens |oeesssssesnsasennes 92,389,903 ..o 203 oo [ 87,212,851 oo e 5,176,759 [
7. Reserve adjustments ON rEINSUIANCE CEABM ...........eiuiiiuieiieitieiieieeteeeeeeteesteesteetees st esseaseeassesseesseesseesseeaseasseanseassesseesseesseesseenseensessennses |onsesnsennes (1,415,616,603)|....ceeevvecneennnnee. 17,326 | e, (1,440,878,867)|....ccceveeeeeeeeeeeecieeeieees foeeeiieeeeienne 27,080,779 |..ccovveeenne. (1,835,841)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ foeeeeereeneen e 311,484,583 | e e 311,484,583
8.2 Charges and fees for deposit-type contracts .... e |
8.3 Aggregate write-ins for miscellaneous income . ,138,240 ,988,706
9. Totals (Lines 110 8.3) ...ccevvrvrvreririniirinnins (796,184,990) 99,947,622 (1,855,278)
LT I == (3T o= T OO ST PP ST ST ST U RO ISR T TP O PR OUPTOPRTROURRUPI FETRPPPTOPRPN
11.  Matured endowments (excluding guaranteed annual pure ENAOWMENES) ..........ciiiiiiiiiiiiiiiiie et e e e e e e e e s sireeee e s s ssnneeeessnas [eeessinnneeessssnneeesssssnnnes [oeeessiisnneeesssneeee e e e snnnes F S E ISR
12, Annuity Benefits .........cccveiiiiiiiiiiicice e ..5,857,452 |. 190,618,733
13. Disability benefits and benefits under accident and health CONrACES ...........coiiiiiiiiiiiii e e e s s sieneee s [ e e s e e s s s e s e e s s s sinnnees [eeesiisneeesessisnneeesssinnnes [oeeeessisnneessssissnneeasasinnns [oreeesssinnneessssissnneessaasnns [oeneeessssnnneeessssnnneesssaine [ereeeesessimneeesssssnne e e e s ssis [eseeeeeessne e e e e e s e e e e
14. Coupons, guaranteed annual pure endowments and SIMIlar DENEFIES .........cooiiiiiiiiiiii et e e sieneee s [ e e s s sres e e s s s sinnnees [eeesiiineeessssiseneessssinnnes [eeeessisnneeeessiisaneeesssinnns [oeeeeeasinneeeeessrnneeesasinns [reeeeeeeiineeee e s s snnn e e e e sane [ereeee e e e e e e e e e e e s eee [ereeee e e e
15.  Surrender benefits and withdrawals for life contracts ...................... 1,104,113,101 11,452,734
T6.  GTOUPD COMVEISIONS ...eeeiiiiiiitieeeiatitteee e ettt e e e eaatbe e e e e e eabte e e e e e e aste e e e e 4 e ettt et e e £ aasbee e e e e 4 aasbt et e e e 4 aasbe et e e e 4 aasbee e e e e e aasbbn e e e e e aanseneeeeeannbnneeeseannnneeees |essiunnneessssnnnneeesesaannnaas s
17. Interest and adjustments on contract or deposit-type contract funds .. 7,150,339 |.. 353 ... 1,752,593
18.  Payments on supplementary contracts With life CONtINGENCIES .........ccuiiuiiiieiiieitieiie ettt ettt et esteesteesteeseebesseesseesseesseesseesseenseenseenns [oeesseeseeseenaens 1,197,427 B BT8 [ o T e e 1,192,748 [
19. Increase in aggregate reserves for life and accident and health contracts .. (116,372,952) 5,672,130) 29,658,787 5,498,287 (37,706,702)
0 e = S (T oY L0 I (o T e TSP U OO PRPERPRPRPRPPPITY TSR 1,218,492,924 29,658,787 |.cvveeeeirnnns 31,645,097 |....cocnee. 160,664,624
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct bUSINESS ONIY) ........c.cevevveeveiieiierieiiesieeieeiesees freeeeeeeeeneens 106,677,003
22. Commissions and expense allowances on reinsSurance assumed ...........cocueieereerierienienieenneeeesnesenes ..2,081,769 |..
23, GENETAl INSUIANCE EXPEINSES ......veiveereireeseeseaseeseeseaseaseeseaseeseaseaseaseessaseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeneesseneeneeseeneans 76,705,875 |..
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES ...........ceiiiiiriiriiietieti ettt ettt e et eae e re s eseeseeseese e e eseeseenis 2,502,861
25.  Increase in loading on deferred and UNCOIIECIE PIrEMIUMS .......iiuiiiiiiiiiiii ettt e e e et e e e s e sbb e e e e e s e sabeneeeesesnbnnrees [esneeeeeesae e e e e e s earane e e e B O RO RO RO PP Ao OOTTT N .
26. Net transfers to or (from) Separate ACCOUNtS NEt Of FBINSUFANCE. ...........c.ccveiueieiieiteiteitesteetestestestestestestessessessessessessessessessessessessessessessenses |oeeeseaneans (2,013,699,550) |-..ceveeeeeeeeeeeeeeeeeeeeeeees [eeeeeee e eeeeees oo (1,964,066,628)|........cccveeeeeeiiieciecees oo (49,632,922)
27.  Aggregate Write-iNS fOr AEAUCHIONS .............ceiuiiuiiiiitiite ettt ettt et ettt te ettt e e seeaeeseeseeseeseeseeseeseeseebeeseeseeseeseeseeseeseeseeseeseeseeseeneeneeseeseeneens (82,915,896) (1,997,076) 331 (78,434,791) (2,484,360)
2 e = S (I T XS0 I (e T TP PORP (690, 155,014) 4,134,087 28,831 (870,816,705) 29,658,787 (13,824,638) 160,664,624
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. (6,611,126)|.................. (2,822,403)f...cccvevevrennne. (14,009) ... 74,631,715 |oveeees (29,658,787)|.....cccvn... 113,772,260 |............... (162,519,902)
30. Dividends to policyholders and refunds t0 MEMDETS ...........uiiiiiiiiiii et e e e et e e e e atae e e e e e aneneees
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) . |.........c......... (6,611,126)|.................. (2,822,403)f...cccveveiennne. (14,009) ... 74,631,715 |oeevees (29,658,787)|.....cccue.... 113,772,260 |............... (162,519,902)
32. Federal income taxes incurred (excluding tax on Capital GAINS) .......oouuiiiiiiiiiiiie et
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) (6,611,126) (2,822,403) (14,009) 74,631,715 (29,658,787) 113,772,260 (162,519,902)
34. Policies/certificates in force end of year 240,675 1,373 56 210,364 10,017 18,865
DETAILS OF WRITE-INS
08.301. Other investment MANAGEMENT FEES ......cciiiiiiiiiiii ittt ettt ettt s e aeese e s e e seeseeseeseeseeseeseeseeseeseeseeneeseeneeneenees [oessesressesseans 44,498,269 39,509,563 |..veeeieieeieeeeeeeeeees o 4,988,706 |....cooovevereieieciecieie
08.302. Separate Account loads .......... . 378,005 |.. BT, 91T e o
08.303. Miscel laneous income .250,766 |.. .. 250,766 |.
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAJE .......ccoiuiiiiiiieiiie ettt e snneesnees [oreeesiree e s sree e [eree e e e ens e enes [ |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 45,127,040 40, 138,240 4,988,706
2701, MiSCEITANEOUS BEAUCTIONS ....eviiiieiiietiiet ettt ettt s bbb e bt e eb et ek e st et e st b es e s b ese st ese st esenebeeeneneesenennen [oerersenesiesenneseeas 307,723 oo (98) o831 o 307,454 oo e B4 |
2702. IMR adjustment on reinsurance ceded 2 (20,735,675) | . (20,735,675).
2703, MODCO adjustment ........cccoooivriniiiireireece e ..(62,487,944) .. (1,996,980)... ...(58,006,570)|.
2798.  Summary of remaining write-ins for Line 27 from OVErflOW PAgE .........ccuuiiiiiiiiiie ittt e e e e e snnessnees[eeesineeennessiee s e sreesnne [eeenee e e sneeenns [erree e sres e
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (82,915,896) (1,997,076) (78,434,791)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
with Guarantees

5
Variable Annuities
Without Guarantees

6

Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

1. Premiums for group annuity contracts 216,787 869,600
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments ON rEINSUANCE CEAEBM ........c.uuuiiiiiiiiiiiie ettt e ettt e e ettt e e e e bt et e e e e e bbbt e e e e e e bbet e e e e e aabbee e e e e eanbbnneeeeeasrnnees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ [ocececiiiiiiiiins 25 [ e e 25 oeeeeeeeeeeeeeeieeens e ees o
8.2 Charges and fees for deposit-type CONMTACES .........c.iiiiiiiiiiiiiii e e s e sbe e s saeessineesne |seteeessesenseeesnsesessesenees [onteeesiteeeiteseneeesnteeesirees [soseeesssessnseeessesensneennanees [oreeesisesensesensneensesenneees [oreeeiseeentes et e s e e e nreeens [resenee e e ey [ee e e e
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3). 1,150,600 216,787 64,213 869,600
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  GroUp CONVEISIONS .....eeeiiiuiiiieeeiaiiiieeeseeiineeeeeesiieeees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONINGENCIES ..........ccuiiiiiiiiiiiiiii e s ree s sees [oreeeenreeesre e e e s e e s sieees [oreeeitee e e s et e e eeeen [ore et e e e [eeeeee e e s e e enes [eeenreeeere e e s e e e s e enes [eereeenee e e e e e e nres |seaee e e e e e
19. Increase in aggregate reserves for life and accident and health contracts ....
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ..... (12,201,868) (1,646,501) (10,519,676) (35,691)
28. Totals (Lines 20 to 27) 325,449 270,3% 61,829 (6,774)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ...........|occeceeeeeeiueenncn. 825,151 [ (53,807 ) [.ceveeeeeeeeeeeeeeeeeeeeeee e 2,384 | e, 876,374 |
30. Dividends to policyholders and refunds to members .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ....................... 825,151 [ (53,807 ) [.ceveeeeeeeeeeeeeeeeeeeeeee e 2,384 | e, 876,374 |
32. Federal income taxes incurred (excluding tax on Capital GAINS) .......oouuiiiiiiiiiiii e
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) 825,151 (53,607) 2,384 876,374
34. Policies/certificates in force end of year 2,321 2,219 102
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiiiie ettt sneesnneesne | esiieesneessresssee s e snes |oriee s e s e srees [erree e e seees [eee e e e [eree e [ree e [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701. Miscellaneous deductions . (180) (163)
2702. MODCO adjustment ..(12,201,688)
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) (12,201,868) (1,646,501) (10,519,676) (35,691)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4
(Hospital & Medical)
2 3

10 1" 12 13

Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health

Premiums for accident and health contracts
Considerations for supplementary contracts with life contingencies ..
Net investment income
Amortization of Interest Maintenance Reserve (IMR) .
Separate Accounts net gain from operations excluding unrealized gains or
losses
Commissions and expense allowances on reinsurance ceded ...
Reserve adjustments on reinsurance ceded ..............coovvvviiiiiiiiiiiiiiieeee o [ e e e e [ [ [ e e [ [
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments) L XXX
12.  Annuity benefits .. L XXX... .
13.  Disability benefits and benefits under accident and health contracts . 188,828
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies . B P . . e | XXX
19. Increase in aggregate reserves for life and accident and health contracts ... (205,488) (205,488)
20.  Totals (LINES 10 10 19) .uveeevrieirieeiieeeitreeeteeesreeesnreesreeessseeessseesnseessnseeafeesnsneesnneens (16,660)]....ccceeeeeeeeeeeieeeees oo s s s e e e fereee foreerreeiieraaee e e (16,660)
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions
28.  Totals (LINES 20 10 27) .veeeureeereieeieeeieteeeiseeesteeeeseeesaseesseeesnseeesnseesnens (7,795) (7,795)
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) ..
32. Federal income taxes incurred (excluding tax on capital gains)
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or

ar N =

N o

171,325 171,325
. XXX.... . XXX.... XXX . XXX... XXX

L XXX.
L XXX.
188,828

179,120 [ [ [ [ [ o o e [ i [ o 179,120

179,120 [ [ [ [ [ e o L [ i [ o 179,120

(losses) (Line 31 minus Line 32) 179,120 179,120
34.  Policies/certificates in force end of year 4,185 4,185
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.

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.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and Which COIUMNS Are AffECLEA.  ....eiii oo E e e e e e oo b e £ e e e o e b b e e e e e s e b e e e e e e s e b b e e e e e s s b b e e e e e




L2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 11 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year ..... .636,933,901 |.... 4,251,881 .115,858,415 |.... .401,928,169 |.... 114,895,436 |...

2. Tabular net premiums or considerations ..... ...16,179,813 |... ....692,908 |... 56,238,680

3. Present value of disability claims incurred .............cococeveeeverennnns fooereeneene 102,713 [oooeccene oo 83,266 [ [ 35,635

4. Tabular iNErest .......ccoeuriierieieieesceee e | 24,908,421 | e (172,532)...........5,297 823 |....ccoovvrriicicns oo 19,751,109

5. Tabular less actual reserve released ............ccccoeveviiiiiniinicniicnies e [ f e e [ f s [ o i [

6. Increase in reserve on account of change in valuation basis ......... |- [ [ [ [ [ [ [ [ [ [ [

6.1 Change in excess of VM-20 deterministic/stochastic reserve over

NEt PremMIUM FESEIVE ......ccuiiiiiiiiieiiie sttt siee e [reesieeirenie e e XXX vevveies e e foviiin s e e e e, XXX e foreeiiiis e

7. Otherincreases (net) . .

8. Totals (Lines 1t07) ... N 738,124,848 |...covvviiiins [ 4,772,257 ... 140,447,729 | o 477,953,593

9. Tabular cost ......cccccorirunnnee ...29,949,168 |... e 6,938,667 |... e 22,981,878 ...
10. Reserves released by death .............ccccoeeevieiicveisieieeeesenns oo 60,767,459 ,387 | 14,547,288 |.o.ovoveeecceees [ 45,824,784
11. Reserves released by other terminations (Net) .........c.cccoevveeeris foereeeene 29,828,465 |.....cvoierciiins e 241,09 |........... 8,810,397 | [ 20,776,973 [oeeoeeeeeiieeceees s [ [ e e
12.  Annuity, supplementary contract and disability payments involving

life CONLINGENCIES ... oo 374,066 |....oceeeeeereinircies oo 88,525 | 50,670 |.vovoecceereirrcces oo 157,325 [ooveieceiricccine s [ TT586 .o oo e
13.  Net transfers to or (from) Separate ACCOUNtS .........ccccceereriririrnennes (695,236) (695,236)
14.  Total Deductions (LINES 910 13) ......ccoeveveiriieiiereieiieeieieieeesieinas 120,223,922 725,007 30,347,022 89,740,960 (589,067)
15.  Reserve December 31 of current year 617,900,926 4,047,250 110,100,707 388,212,633 115,540,336
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current year ............c.ccccoevueus |reeeeee 592,738,797 |.coeeeieicricnis e 3,078,735 |......... 90,396,038 |......coiverieirieiris e 393,436,054 |......coiiiiiiiis o e 105,827,970 [...voveveiiecceieies foreeeieeceeeiieee [
17. Amount Available for Policy Loans Based upon Line 16 CSV 501,655,880 3,078,735 83,559,086 368,809,983 46,208,076

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on




A2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year

2. Tabular net premiums or considerations ...

3. Present value of disability claims incurred

4. Tabular interest

5. Tabular less actual reserve released

6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)

8. Totals (Lines1t07) ..

9. Tabularcost ...................

10. Reserves released by death .....
11.  Reserves released by other terminations (net)

12.  Annuity, supplementary contract and disability payments involving life
contingencies
13. Net transfers to or (from) Separate Accounts

15. Reserve December 31 of current year

....................... 404,554
..330,223

14. Total Deductions (LINES 9 t0 13) ....ccuiiiiiiiiiiiiiiiiee e

4,357 4,357
334,580 334,580
69,974 69,974

Cash Surrender Value and Policy Loans

17.  Amount Available for Policy Loans Based upon Line 16 CSV

16. CSV Ending balance December 31, current year ...........ccccceeveeiveneiieennennnn.

(b) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




€.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES @

Deferred

2

3

4
Variable Annuities

5
Variable Annuities

6
Life Contingent
Payout (Immediate

Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. RESEIVE DECEMDET 31 OF PHOK YEAT .......ouivivivveiiieecteie ettt s s s e s bt s b s s et s b s s s bbb s s nsese s s s s nnnas |oeescnseees 4,172,604,768 |..................61,490,088 |................... 4,670,534 |............. 1,543,792,836 |....coocvevieeiieeecenes o 286,686,886 |............ 2,275,964 ,424
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
4. TADUIAE INEEIEST ...ttt s et et sean s s sttt seseananssssesesesesesnsnsssssssnssesesesssssnsssssnesesesesnsnsnsnes [renenenenneees 198,408,229 [oiiiiiinn, 1,139,924
5. Tabular [6SS aCtUal FESEIVE FEIEASEA ............ceiiveeeieieeeeceieieieeete ettt s et e te s ea s s s et et esesesesessss s et et et esesessssas s et esesesesesesnas s esesesne AT (1,975,174 e oo e [ eeens [eeeseeee e
6. Increase in reserve on account of change in ValUation DASIS ..............cccccvveviveueueuieiieeie ettt s s sesens [reeseeeinnnens (29,858, 787)|....eveeeeeeeeeeeeeeeeeeeee oo eeeeeeeeeee e eeeeeeens oo e (29,658,787 ).
7. OtherinCreases (NEt) ......cooceueererecuceeeeerreeeeeeeeseseeeeeeeeens " (10,410, 336) 17,394,439 (7,804,775) (20,000,000)
8. TOLAIS (LINES 110 7) ourueueueireseueeeteeeeeeescesteeseseeseseeeeseseeseseseseeeeeseseeeseeeeeseseeeeeese e s eE e e e e e s ee a2 s eEeeeEesee e s ee et e s eeeesesesesesesesassesnsesesessnnnsnsnsass [onsesasannen 4,408,986,302 |..................61,395,353 [.....cccocoene 4,651,801 |............ 1,608,721,294 355,310,125 |............. 2,378,907,729
LS TR 1= o TU =T oo T OO AU RO KOO P PP NPT
10. Reserves released by death ..., D9, TR D9, TR
11.  Reserves released by other terMINAtIONS (NEL) ..........ccuoiiuiueueiriiieeteteieieee ettt saete et b et sss s s st sss st st ssnsssesesessssnsnsesesas .181,636,684 |... .1,515,485 171,039,095
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES ...........ccccoiririririeieieiiriirieeeee s |oeeerereeeeienes 212,975,563 |....oocvviern (3,491,043 oo 12,691,646
13.  Net transfers to or (from) Separate Accounts . (12,177,039) (12,177,039)
14, Total DEAUCHONS (LINES 910 13) ...iiuiiiiitiiiiiieietetei sttt ettt b ettt e bbbt ee e bt e bbbt te bbbt te bbbt ee e s 382,435,208 5,591,061 1,515,485 171,553,702 69,609,797 134,165,163
15.  Reserve December 31 of current year 4,026,551,094 55,804,292 3,136,316 1,437,167,592 285,700,328 2,244 742,566
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DeCEMDET 31, CUITENE YEAI ............cccueveiieieeieteieieeeeeteteisttsee sttt sssse st et ssssssse st st s ssssesesessssnsssesesesssnsssesesans |oesescsseees 1,469,957,002 |.........c.conc. 55,804,292 |....covvieinnn 3,136,316 |............ 1,411,016,394 ..o oo o
17. Amount Available for Policy Loans Based upon Line 16 CSV 322,114 322,114

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.



V.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

Total

(N/A Fraternal)
1

Deferred 6 7

2

Fixed Annuities

3

Indexed Annuities

4 5
Variable Annuities Variable Annuities
with Guarantees without Guarantees

Life Contingent
Payout (Immediate

and Annuitizations) Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. ReServe DECemMDEr 31 O PrIOT YEAN .......c.ccueuiieiieieveteeeeeee ettt teteseasas s s ettt ses s s s ssesesesesessasssesesssesesesesssnssssssssssesesessasssssssssseses [oesenenenenesesnenenens 208,828 [rriririririeieiiiniiiririssees [reeeereenesesrsse s foerereneseseeeeeeens 263,823
2. Tabular net premiums or considerations
3. Present value of disability claims incurred
4. Tabular interest
5. Tabular less actual reserve released
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)
8. Totals (Lines 1to0 7) ..
9. Tabularcost .................
10. Reserves released by death .....
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life cont|ngenC|es
13. Net transfers to or (from) Separate Accounts
14.  Total DedUCHONS (LINES O 0 13) ...iiiiiiiiiiiii ittt ettt ettt h e e bt e bt e bt e et et e e et e ea st eaeeeheeeh e e eb e e b e e bt ameeembeenseanneaneesneesbeenbeens
15. Reserve December 31 of current year 272,091 272,091
Cash Surrender Value and Policy Loans
16. CSV Ending balance DECEMDET 31, CUITENE YA ...........c.ccueuieieieeeeeteecaeeeeeeeteseteseaesssseesssesesesesesssssesesesesesessssssssesssesesesesesssssesssanas |oeresessssesesesennnens 272,001 oo [ oo 272,097 oo o [
17.  Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year

1. (WS T LoV =Y 0T 1 T=Y 0T i oo g o[- () J— 14,277,021 |ocoeeeee 12,552,427

1.1 Bonds exempt from U.S. tax e[ (@) e

1.2 Other bonds (unaffiliated) .... @) 178,635,290 ...180,703,509

1.3 BONAS OF @ffilIAES ... a

2.1 Preferred StoCKS (UNAFIAIEA) ........ccvevevveeceeeeiee e eeececte et eeeescaete et eeeessaeae et senssaetesesesensnssaesesesesensssetesesennsssetesesenensssnsesasassnssensasas [(5) R 1,212,438

2.11 Preferred stocks of affiliates ...

2.2 Common StOCKS (UNAFIIATEA) .....c..eeieieiieii ettt b ettt s ab e st et e sb e e sbeesbeenbeebeenteennesnnennnes |eneas

2.21 Common stocks of affiliates

3. Mortgage loans ................

4. Real estate ........

5 CONMTACE IOBNS ... h e et e e e e et e e e e e e et s e e e ee s ee s eeseeemeseeseesmesaesaesreseesnesnesnesnesnesneans [eneennnns

6 Cash, cash equivalents and short-term iNVESTMENTES ..ot .

7 Derivative instruments AU

8. (] (1T g V=1 (=Y J= TS =Y £ RRRUSSURRRRRRRR R s , s

9. Aggregate Write-ins for iINVESIMENT INCOME ...........c.ceuiiiiiiicic ettt et et s ettt et s ss s s esssesesesessssssnssesanes [oeneeseeseeeeeneaens (380,856)|......cccvence (1,941,122)
10. Total gross investment income 278,963,951 273,666,011
11. INVESIMENT XPENSES ......evveveeeeereceete et eeseecaetetesesssseaesesesessssssesesesessssssesesesessssseesesasessssseesasasessssseesasessesesetesasasensesetesessssssssesesasesnsnsetasasassnsstetesassnsnsnsnsasases (o) P 8,687,914
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets ........
15. Aggregate write-ins for deductions from investment income .
16.  Total deductions (LINES 11 TNFOUGN 15) .......ocuieeieeecceceeeeee ettt s s et et s s asaeae e s s s asass et s s ssassesessasssassssessnsssssansesasssssssssnssssassnsssnsasnanans |eeesassssssesasanns 8,687,914
17. Net investment income (Line 10 minus Line 16) 264,978,097

DETAILS OF WRITE-INS

0901, MiSCEITANEOUS BXPENSE  ...oeveeeeeeecececeeeeeetet ettt ettt et a st et et e s e sese s s st et esesessssss s st esesessasassnsasesesesessansnanans [oresesesesesesesnaeas (380,856)].....cveee... (1,941,122)
09002, ettt e a e oo ettt e eae e e e et e e eae et e at e e e aeeeeean et e ae e e e ae e e eaneeeeaneeeaeeeeeaneeeean et enneeeneeeeaneeennneeenreeenneeenaneeennneennne [seeneeesneeeanneeeneeenneeennnes [ennneeene e e e e e e areennneenaneen
(01501 TSRO AR O R O PSR UPTTUPR FEOSTOROT PR ORTRRPPPPOPRRROY
0998. Summary of remaining write-ins for Line 9 from oVErflOW PAgE ..........ooiiiiiiiiiieee s seens [eeee s sieees [
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) (380,856) (1,941,122)
1501. ..
1502.
003, e ettt et
1598. Summary of remaining write-ins for Line 15 from OVEMIOW PAGE .........ooiiiiiiiiiee ettt e e e et e eseesseesse e st e seeseenneenseennes [oeemeesine s
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

........................... for company’s occupancy of its own buildings; and excludes $ ...

............ 1,289,631 accrual of discount less $

accrual of discount less $ ....ccenvne.. 399,191 amortization of premium.

investment expenses and $

segregated and Separate Accounts.

(h) Includes $
(i) Includes $

........................... interest on surplus notes and $ ........................... interest on capital notes.

depreciation on real estate and $ depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

interest on encumbrances.

paid for accrued dividends on purchases.

............ 4,764,791 accrual of discount less $ -......... 17,450,203 amortization of premium and less $ -...........2,072,870 paid for accrued interest on purchases.
........................... accrual of discount less $ ...........................  amortization of premium and less $ ...........ccccccceee
............... 361,716 accrual of discountless $ -................23,980 amortization of premium and less $ ...eveeervrerereenenens

paid for accrued interest on purchases.

................. 10,791 amortization of premium and less $ -................. 4,054 paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds ..........cccceueueveeeececueveeeeenns feoeeeieeeneenns 19,791,673 | (232,434) ..o 19,559,239 [o.eveicceeeeees e
1.1 Bonds exempt from U.S. taX .......cccooeeieeiiiniiniiiiiis foreeienieeiceicciccccies
1.2 Other bonds (unaffiliated) ... 27,314,734
1.3 Bonds of affiliates .........ccccoeeiiiiiiiiieeeeeeeee o
2.1 Preferred stocks (unaffiliated)
2.11  Preferred stocks of affiliates ...........ccooerenenincen foor
2.2  Common stocks (unaffiliated) .
2.21  Common stocks of affiliates ..........ccceeoeeienenenens feoe
3. Mortgage l0ans .........c.occueeecueeeeeeeeeeeeeeeeeneeenenienens (703)
4. Real €State ......ooeiiiiiiiiee s [
5. CONtract I0aNS ......cccueiiiiiiiieieesee s [ . .. ..
6. Cash, cash equivalents and short-term investments |..........ccccccce.... (1,911) e (101,667 . (103,578)
7. Derivative iNStrUMENtS ...........cccocueueveeeececeeeeeeeeceeas [reeeseeeeenens (68,649,340) (68,649,340)................ 165,151,223
8. Other invested @SSets ...........cccceeeeveeeveievevcvceieeeees Joeeeeeeeeeeeenes 497,565 |.. (1,130,581)].. ....(633,016).. 22,753,694 |..
9. Aggregate write-ins for capital gains (10SS€S) .......... [-oeoeverirvrniceens 2,063 | (21) [ 2,042 [ (124)
10. Total capital gains (losses) (20,284,792) (1,464,703) (21,749,495) 181,821,917
DETAILS OF WRITE-INS
0901. Miscellaneous gain (10SS) ..ococoeeveririvieieieeeeeieees oo 2,063 [ (72 ] 2,042 | (124) e
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
Lo V=T [0V o= o 1= O O OO KRR URRUUR RSO ORRPURUI RSO
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 2,063 (21) 2,042 (124)




EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

oo~ WN =

© >N

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

Uncollected
Deferred and accrued

Deferred , accrued and uncollected:

3.1 Direct

3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2) .

Advance ........cccc......
Line 3.4 -Line 4 ....
Collected during year:
6.1 Direct

6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line 6.4

Prior year (uncollected + deferred and accr

ued - ad

First year premiums and considerations:

9.1 Direct

9.2 Reinsurance assumed ..
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:

10.1 Direct

10.2 Reinsurance assumed
10.3 Reinsurance ceded

10.4 Net

Uncollected
Deferred and accrued

Deferred, accrued and uncollected:

13.1 Direct

13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance ........cccceeeenenne

Line 13.4 - Line 14
Collected during year:
16.1 Direct

16.2 Reinsurance assumed
16.3 Reinsurance ceded .

Line 15+ Line 16.4 ..o
Prior year (uncollected + deferred and accrued - advance) .
Renewal premiums and considerations:
19T DIFECE .

19.2 Reinsurance assumed
19.3 Reinsurance ceded ....
19.4 Net (Line 17 - Line 18)

TOTAL

FIRST YEAR (other than single)

Total premiums and annuity considerations:

20.1 Direct

20.2 Reinsurance assumed
20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.4 + 19.4)

vance) .

137,464,146
................ 9,202,873
92,971,336
53,695,683

................ 2,890,697

(91,793)

678,213,248

(58,079)
................. (149,872)
................. (111,824)

...33,514 |...
,888,630 |...
...35,581 |...
127,374 |...

....53,394,587 |...
.. 731,665,914 |...

................ 2,912,508

.................. (69,982)

............ 677,310,514

....33,514 |..
2,888,630 |..
....57,392 |..

127,374 |..

..53,393,765 |..
.730, 146,368 |..

137,182,004
................ 7,632,584
.............. 92,549,929
52,264,659

. 1,519,546
(969,874),
(991,685),
(27,404)

171,234

171,234

............. 682,003,211 |o.cvoviiiiecicie feeene....681,004, 884 171,234
53,473,058 53,472,236
735,514,317 [ | 733,994,771 1,519,546

(38,048) 572,349 182,650 (964,281) 171,234
819,381,471 681,008,917 |............ 137,363,832 171,234
....62,675,931 |... ..53,801,949 |.. 7,633,406 |.
828,399,767 |...cvoereiiecieciiees o 734,330,292 |.............. 92,549,929 1,519,546
53,667,635 570,574 52,447,309 (682,058) 1,150,576 171,234




ol

EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)

To pay renewal premiums ........c.cceceevierieniieneeneeneeseeen
Al Oher ...

REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded ............oceviiiiiniinieiecieeieeiee
23.2 Reinsurance assumed
23.3 Net ceded less assumed ..........cccccveeiiniiniineeneennen.
Single:

24.1 Reinsurance ceded ..........c.cocuvviiiiinieneeieeieeieenes
24.2 Reinsurance assumed .........ccoccocueeieeeieeieneeneenieennes
24.3 Net ceded less assumed ..........cccccceeieviinieneeneennen.
Renewal:

25.1 Reinsurance ceded ..........ccocevieniiniiiieneeneeieenes
25.2 Reinsurance assumed ......

25.3 Net ceded less assumed ..........ccccccveeviniiniinieneennen.

.......... 110,901,979
................. 372,221
.......... 110,529,758
........... 11,011,549

5,598,443

...... 5,413,106 |.

311,718 |....

Totals:
26.1 Reinsurance ceded (Page 6, Line 6) ...........ccccceuennn
26.2 Reinsurance assumed (Page 6, Line 22) ..................

......... 122,225,246
5,785,327

26.3 Net ceded less assumed ............cccceviiriininicincnn,
COMMISSIONS INCURRED (direct business only)
First year (other than single) .

Deposit-type contract funds ..........ccccoooeeieeiieneiiiiiciee,

.......... 116,439,919

................. 311,718 |

........... 19,010,103 |........... 91,891,876

................. 277,69 |................. 94,526

........... 18,732,408 |........... 91,797,350

........... 10,513,523 |................ 498,026
..... 3,425,862 |.............1,987,244 |.
7,087,661 (1,489,218)

........... 29,835,344 |........... 92,389,902

3,703,557 2,081,770

........... 26,131,787 |........... 90,308, 132

Totals (to agree with Page 6, Line 21)

5,180,759
.......... 107,867,579 |.ooovocciiciccins [ 6,326,940 |0 101,496,243 oo i 35,531 | i s [ 8,865 [ [
113,082,361 6,360,963 106,677,002 35,531 8,865




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 2 - GENERAL EXPENSES

Insurance 5
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment

Fraternal

Total

2.

3.11 Contributions for benefit plans for employees
3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit

3.22 Payments to agents under non-funded benefit

3.31 Other employee welfare
3.32 Other agent welfare

710,854 |....
. 37,259,803
............. 5,058,458 |....

Salaries and wages ...

plans

plans

Legal fees and expenses ..
Medical examination fees ..
Inspection report fees
Fees of public accountants and consulting
actuaries
Expense of investigation and settlement of policy
claims
Traveling expenses
Advertising
Postage, express, telegraph and telephone
Printing and stationery
Cost or depreciation of furniture and equipment
Rental of equipment ..
Cost or depreciation of
software
Books and periodicals ...
Bureau and association fees .
Insurance, except on real estate ..
Miscellaneous losses
Collection and bank service charges
Sundry general expenses
Group service and administration fees ....
Reimbursements by uninsured plans ..
Agency expense allowance
Agents’ balances charged off (less $
recovered)
Agency conferences other than local meetings ....
Official publication (Fraternal Benefit Societies
Only)
Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
Real estate expenses
Investment expenses not included elsewhere
Aggregate write-ins for expenses ....

10,948,007 |....

..2,705,984 |..
185,900

736,984
. 39,965,787
...... 5,244,358

.... 11,341,000
. 17,317

8,687,914

General expenses incurred .
General expenses unpaid Dec. 31, prior year ....
General expenses unpaid Dec. 31, current year ...
Amounts receivable relating to uninsured plans,
prior year
Amounts receiv.
current year

78,645,618 |....
. 12,415,014
12,755,154 |....

..... 4,379,001
..1,087,920 |..
..... 1,740,956

....8,687,914

....2,204,155

.2,260,740 |...

C)

... 91,712,533
.... 15,763,674
.... 16,790,265

General expenses paid during year (Lines 10+11-

12-13+14) 78,305,478

3,725,965

8,654,499

90,685,942

09.301. ..
09.302. ..
09.303.
09.398.

09.399.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 9.3 from
OVErflOW PAge.....iiieriiiie e

Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above)

(a) Includes management fees of $
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):

to affiliates and $

1. Charitable
5. Religious

; 2. Institutional . $
; 6. Membership $

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDER

. ;3. Recreational and Health $

to non-affiliates.

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business

Investment

AL INCOME TAXES)
4 5 6

Fraternal

1. Real estate taxes ...
2. State insurance department licenses and fees .(226,412)|. .. (68,877)
3. State taxes on Premiums .........ccceevueeernnens 338,576 |.... ....(433,960)
4.  Other state taxes, including $
for employee benefits . 298,636
5. U.S. Social Security taxes ..........ccccceeeiviiiiiiiiiiiiiieeeeiiiii e 1,793,143 |.... .. 1,859,058
6. All other taxes .................... 587,644 614,196
7. Taxes, licenses and fees incurred ... .. 2,558,853 |. ..(289,800) 2,269,053
8. Taxes, licenses and fees unpaid Dec. 31, prior year . (753,962)|.... 965,493 |.... 211,531
9. Taxes, licenses and fees unpaid Dec. 31, current year.......)| (1,247,338) 1,430,616 183,278
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 3,052,229 (754,923) 2,297,306
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1 through 4 ...t e e e ettt e e e et e e e e e e e e aas e e e e e e e aaaseeeeeeaasseeeeeennnneeeeaes [t eeseseeeseessesseeeeesssess |oesesneeessessneeeeseessnnneeeees
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and unpaid
11.  Provision for dividends or refunds payable in the following calendar year ..
12.  Terminal dividends ...........cccceevvvviiininnnnns
13.  Provision for deferred dividend CONTACES .........i.iiiiiiiie et e e s ssee e s s e e snneeense ettt e s e e s e e st e sseeenns [oreeeaeeessee e e e e e e naeeeas
14.  Amount provisionally held for deferred dividend contracts not included in Line 13
15, Total LINes 10 throUGh 14 .. ...ttt ettt ettt ettt et e ettt e e ettt ete et eeee et et eeeaeeeeeeaeeeaeeeeeeaeeeaeaaeeeeeeeseaseeneeeensseesssessnenans]iiiiiiiii e eeeees 471,333 oo
16.  Total from prior year 503, 162
17.  Total dividends or refunds (Lines 9 + 15 - 16) (31,829)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

Credit
(Group and
Individual)

0100001.
0100002.
0100003.
0100004.
0100005.
0100006.
0100007.
0100008.
0100009.
0100010.
0100011.
0100012.
0100013.
0100014.
0100015.
0100016.
0100017.
0100018.
0100019.
0100020.
0100021.
0100022.
0100023.
0100024.
0100025.
0100026.
0100027.
0100028.
0100029.
0100030.
0100031.
0100032.
0100033.
0100034.
0100035.
0100036.
0100037.
0100038.
0100039.
0100040.
0100041.
0100042.
0100043.
0100044.
0100045.
0100046.
0100047.
0100048.
0100049.
0100050.
0100051.
0100052.
0100053.
0100054.
0100055.
0100056.
0100057.
0100058.
0100059.
0100060.
0100061.
0100062.
0100063.
0100064.

58 CET 3.50% CRWM ..
80 CSO 4.0%, 96-NB
41 CS0 2.25% NLP ...
58 CET 4.50% CRWM
41 SO 2.50% CRWM
58 €SO 3.00% CRWM ..
41 CSO 2.50% NLP
58 €SO 3.00% MOD CRVM NJ
41 SO 3.00% CRWM
58 €SO 3.00% NLP ....
41 €SO 3.00% NLP ...
58 €SO 3.50% CRWM ..
58 CET 2.50% NLP ....
58 €SO 3.50% NLP ....
58 CET 3.00% CRWM ..
58 CSO 4.00% CRWM ..
58 CET 3.00% NLP ...
58 CSO 4.00% NLP ...
58 CET 3.50% CRWM
58 CSO 4.50% CRWM
58 CET 3.50% NLP ...
58 CSO 4.50% NLP ...
58 CET 4.00% CRWM
58 €SO 5.50% CRWM
58 CET 4.00% NLP ....
80 CSO 4.50% CRWM ..
58 CET 4.50% CRWM ..
80 CSO 4.50% NLP ...
58 €SO 2.25% NLP ...
80 CSO 5.00% CRWM ..
80 CSO 5.50% CRWM ..
58 €SO 2.50% CRWM ..
face amount
58 €SO 3.00% CRWM
58 €SO 3.00% MOD CRVM NJ
58 €SO 3.00% NLP
58 €SO 3.50% CRWM ..
58 €SO 3.50% NLP
58 CSO 4.00% CRWM
58 CSO 4.00% NLP ...
58 CSO 4.50% CRWM ..
58 CSO 4.50% NLP ...
58 €SO 5.50% CRWM ..
58 €SO 6.00% CRWM ..
60 CSG 4.50% CRW ..
80 CET 4.50% CRWM ..
80 CET 5.00% CRWM ..
80 CET 5.50% CRWM ..
80 CSO 3.00% CRWM
80 CSO 3.50% CRWM
80 CSO 4.00% CRWM ..
80 CSO 4.50% CRWM ..
80 CSO 5.00% CRWM
80 CSO 5.50% CRWM
80 CSO 6.00% CRWM
2001 CSO 2.00% CRWM ..
2001 CSO 3.00% CRWM ..
2001 CSO 3.50% CRWM ..
2001 CSO 4.00% CRWM ..
2001 CSO 4.50% CRWM ..
AE 3.00% CRWM

AE 3.00% NLP ...
AE 3.50% CRWM

AE 3.50% NLP

................ 119,079 272
................ 199,256,932

..1,320,156,802 |...
..1,646,963,985 |...

.8.371,960.556 |..
193,711,921 |..

................ 19,079,272
................ 199,256,932

..1,320,156,802 |...
..1,646,963,985 |...

.8.371,960,556 |...
193,711,921 |..

0199997

. Totals (Gross)

13,874,809, 336

13,874,739, 362

0199998

. Reinsurance ceded

13,265,501,664

13,265,501,664

0199999

. Life Insurance: Totals (Net)

609,307,672

609,237,698

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.
0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.
0200015.
0200016.
0200017.
0200018.
0200019.
0200020.
0200021.
0200022.
0200023.
0200024.
0200025.

71 1AM 3.50% CARVM
1971 1AM @5.7%
71 1AM 4.00% CARWM ...
71 1AM 8.00% CARVM ...
71 1AM 8.25% CARWM ...
71 1AM 8.75% CARWM ...
71 1AM 8.75% CARWM ...
83a 4.50% CARWM ..
1983 1AM @3.75% ..
83a 4.75% CARWM ..
1983 1AM @4.00%
83a 5.00% CARVM
1983 |AM @4.25% ..
83a 5.25% CARWM ..
1983 1AM @4.5%
83a 5.50% CARVM
1983 |AM @4.75% ..
83a 5.75% CARWM ..
1983 |AM @5% ...
83a 6.00% CARWM ..
1983 1AM @5.25% ..
83a 6.25% CARWM ..
1983 1AM @5.5% ...
83a 6.50% CARWM ..
1983 1AM @5.7%

5,365
1763.720

5,365
1.763.720
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group

0200026. 83a 6.75% CARWM ..
0200027. 83a 8.00% CARWM ..

0200028. 83a 5.25% CARWM ..

0200029. 83a 5.50% CARVM ......oovimeiieiieiiececenes
0200030. 19831AM @ 11% ..ooovoieiieeeeceeae
0200031. 83A 7.25% CARWM ..

0200032. 83a 5.75% CARWM ..

0200033. 1983IAM @ 6.25%
0200034. 83A 8.50% CARVM
0200035. 83a 6.00% CARWM ..
0200036. 19831AM @ 6.5% ...
0200037. 19831AM @ 6.75% ..
0200038. 19831AM @ 7% .......
0200039. 83a 7.00% CARWM ..
0200040. 19831AM @ 7.25% ..
0200041. 19831AM @ 7.75% ..
0200042. 19831AM @ 8% .......
0200043. 19831AM @ 8.25% ..
0200044. 19831AM @ 8.75%
0200045. 711AM @ 6.00%
0200046. 831AM @ 6.25%
0200047. 831AM @ 6.50%
0200048. 83IAM @ 6.75%
0200049. 831AM @ 7.00%
0200050. 83IAM @ 7.25% .....
0200051. 83IAM @ 7.50% .....
0200052. 83IAM @ 7.75% .
0200053. 83IAM @ 8.00% .....
0200054. 83IAM @ 8.25% .....
0200055. 831AM @ 8.75% .
0200056. Ann2000 @ 4% .......
0200057. Ann2000 @ 4.25% .
0200058. Ann2000 @ 4.5% ... ... 20,559, . ...20,559,
0200059. ANN2000 @ 5% ....c.oovieiiieicieeeeeeeees [ 11,496,158 | oo XXX [ 11,496,158
0200060. Ann2000 @ 5.25% .....covveveeiieeieieneieneieneieneiens [eoeereeinees 14,398,966 | ... XXX oo 14,398,966
0200061. Ann2000 @ 5.5% ...

0200062. Ann2000 @ 6% .......

0200063. Ann2000 @ 6.25% .....coocvreeeieciieieseeeee
0200064. AnN2000 @ 6.5% ......cvvererreerieericireieeeeeees
0200065. Ann2000 @ 6.75% .
0200066. Ann2000 @ 7% ..........
0200067. Annuity2000 @ 4.00% ..
0200068. Annuity2000 @ 4.25% ..
0200069. Annuity2000 @ 4.50% ..
0200070. Annuity2000 @ 5.00% ..
0200071. Annuity2000 @ 5.25% ..
0200072. Annuity2000 @ 5.50% ..
0200073. Annuity2000 @ 6.00% ..
0200074. Annuity2000 @ 6.25%
0200075. Annuity2000 @ 6.50%
0200076. Annuity2000 @ 6.75% ..
0200077. Annuity2000 @ 7.00%

0200078. Deferred Annuity Account Value .......cccceovvnnns e
0200079. [AR2012 @ 2.4% ....ooiviieciieirccncece e
0200080. [AR2012 @ 2.7% ... ... 18,819,894 | . ... 18,819,894
0200081. [AR2012 @ 4.25% ......cooveevieeeiiciriieiriieneieneenien feeireieineeineens 6,453,937 | oo XX e 6,453,937
0200082. |AR2012 WM-22 Non-Jumbo - 1% - 1.49% 2018 -

2022 ... [ 15,503,345 | ............ DO S U 15,503,345 | ............ DL N KOO
0200083. |AR2012 WM-22 Non-Jumbo - 1.5% - 1.99% 2018

= 2022 e [ 54,351,618 | ........... DO O S U 54,351,618 | ............. XXX froerrrene e
0200084. |AR2012 WM-22 Non-Jumbo - 2% - 2.49% 2018 -

2022 ... [ 35,677,304 | ............ DO . S U 35,677,304 | ............. XXX froerrrene e
0200085. |AR2012 WM-22 Non-Jumbo - 2.5% - 2.99% 2018

= 2022 e[ 100,717,377 | ............. DO . S U 100,717,377 | ............. DL N KOO
0200086. [AR2012 WM-22 Non-Jumbo - 3% - 3.49% 2018 -

2022 ..o [ 2,530,008 | ............. XXX e 2,530,008 | ............. XXX froerrrene e
0200087. |AR2012 WM-22 Non-Jumbo - 3.5% - 3.99% 2018

= 2022 e [ 12,413,721 | oo DO . S U 12,413,721 | ... XXX froerrrene e
0200088. |AR2012 WM-22 Non-Jumbo - 4% - 4.49% 2018 -

2022 ... [ 6,459,178 | ............ XXX e 6,459,178 | ........... DL N KOO
0200089. [AR2012 WM-22 Non-Jumbo 1.5% - 1.99% 2018 -

2022 ... [ 2,658,075 | ............ XXX e 2,658,075 | ............ XXX froerrrene e
0200090. [AR2012 WM-22 Non-Jumbo 2% - 2.49% 2018 -

2022 ... [ 6,044,606 | ............. D O O S TN 6,044,606 | ............. XXX froerrrene e
0200091. [AR2012 WM-22 Non-Jumbo 2.5% - 2.99% 2018 -

................... 6,896,837 | ..o XX [ 6,896,837 XK [

0200092. [AR2012 VM-

2022 618,634 | ............. XXX covveveven oo 618,634 | ............ XXX oo oo
0200093. [AR2012 VM-22 Non-Jumbo 3.5% - 3.99% 2018 -
2022 .o [ 1,918,797 | ............ XXX ovveveveere oo 1,918,797 | .o XXX oo oo
0200094. [AR2012 VM-22 Non-Jumbo 4% - 4.49% 2018 -
2022 .o [ 1,979,238 | ............. XXX ovveveveere oo 1,979,238
0200095. Substandard Tables @3.75% ......ccccoevvrvrivvreeicins forreerininiriscieines 9,259 | ............ XXX covovveveen oo 9,259
0200096. Substandard Tables @4.00% ........cccccoevvvreeeeees foereiiriiicieien 77,363
0200097. Substandard Tables @4.25% ... .2,445,425
0200098. Substandard Tables @4.5% .......cccccovvverrerevieiiies fooreeiiieiciiieinae 379,719
0200099. Substandard Tables @4.75% ... .1,003, 169
0200100. Substandard Tables @5% ..........ccccoeoeereeiveeeees freriiviiiiieinns 3,773,928
0200101. Substandard Tables @5.25% ... 304,660,454
0200102. Substandard Tables @5.5% ........cccccevverinirrviaes foorereiinnd 628,740,556

0200103. Substandard Tables @5.7% . ..1,168,910,711
0200104. VACARWM ..o [ 1,411,288,485
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial Ordinary

Credit
(Group and
Individual)

Group

0299997.

Totals (Gross)

5,086,826,029

5,086,553,938

272,001

0299998.

Reinsurance ceded

1,090,007, 997

1,090,007,997

0299999.

Annuities: Totals (Net)

3,996,818,032

3,996,545, 941

272,001

0300001.
0300002.
0300003.
0300004.
0300005.
0300006.
0300007.
0300008.
0300009.
0300010.
0300011.
0300012.
0300013.
0300014.
0300015.
0300016.
0300017.
0300018.
0300019.

0300020.

0300021.

0300022.

0300023.

0300024.

0300025.

19831AM @ 6.75%
19831AM @ 8.75% ..
831AM @ 6.25%
831AM @ 7.25%
831AM @ 8.00%
831AM @ 8.25%

Ann2000 @ 4%
Ann2000 @ 4.25%

Ann2000 @ 4.5% ...
Ann2000 @ 5%
Ann2000 @ 5.25%

Ann2000 @ 5.5% ...
Ann2000 @ 6% ...
Ann2000 @ 7%
Annuity2000 @ 5.25%
Annuity2000 @ 5.50%
[AR2012 @ 2.4%
[AR2012 @ 2.7%
[AR2012 VM-22 Non-dJumbo - 1% - 1.49%
2022
[AR2012 VM-22 Non-dJumbo - 1.5% - 1.99%
- 2022
[AR2012 VM-22 Non-dJumbo - 2% - 2.49%
2022
[AR2012 VM-22 Non-dJumbo - 2.5% - 2.99%
- 2022
[AR2012 VM-22 Non-Jumbo - 3% - 3.49%
2022
[AR2012 VM-22 Non-Jumbo - 3.5% - 3.99%
- 2022
[AR2012 VM-22 Non-dJumbo - 4% - 4.49%
2022

2018 -
............................................................. éb%é'
...................................................... éb]é':
............................................................. éb%é'
...................................................... ébié':
............................................................. éb{é'

2018 -

....................... 349,740
...................... 272,196
....................... 576,576
................... 1,659,258

.......................... 6,155

....................... 349,740

272,196

....................... 576,576

................... 1,659,258

............................................................. 6,155

0399997.

Totals (Gross)

7,384,864

7,384,864

0399998.

Reinsurance ceded

3,790,559

3,790,559

0399999.

SCWLC: Totals (Net)

3,594,305

3,594,305

0400001.
0400002.
0400003.
0400004.

1926-33 INTERCO W/ 1941 CSO 2.50%
59 ADB 3.00%
59 ADB 3.00% ...
59 ADB 4.50%

0499997

. Totals (Gross)

0499998. Reinsurance ceded

0499999. Accidental Death Benefits: Totals (Net) 63,650 63,650
0500001. 52 DIS. STUDY W 58 CSO 2.50% ....cocvevverveerereens fooreercieiecieienn 201,250

0500002. 52 DIS. STUDY W 58 CSO 3.00% ...coovvevervrererciens v 162,495

0500003. 52 DIS. STUDY W 80 CSO 3.00% .. ... 164,908 |...

0500004. 64 CDT W 58 €S0 3.00% ....ovoveovererrereeeieeceene e, 171,726

0599997. Totals (Gross) 700,379

0599998. Reinsurance ceded 200,993

0599999. Disability-Active Lives: Totals (Net) 499,386

0600001. INTERCO 52 2.50% ......cvoveevereerrecreieieieieieeeeeiees feoeiesieienieieenns 2,259,695
0600002. INTERCO 52 4.00% .....cooveveeeeeeeeeeeieeeieeeieeeeees e
0600003. INTERCO 52 3.00% ....
0600004. INTERCO 52 4.50% .....cooveveeeeeeeeeeeieeeieeeeeeeees e
0600005. [INTERCO 52 3.50% ....
0600006. [INTERCO 52 5.00% ....
0600007. [INTERCO 52 4.00% ....
0600008. [INTERCO 52 5.50%
0600009. INTERCO 52 4.50%
0600010. INTERCO 52 6.00% ....
0600011. INTERCO 52 5.00% ....
0600012. INTERCO 52 5.50%
0600013. INTERCO 52 6.00%
0699997. Totals (Gross) 26,658,395 26,658,395
0699998. Reinsurance ceded 22,660,579 22,660,579
0699999. Disability-Disabled Lives: Totals (Net) 3,997,816 3,997,816
0700001. FOR EXCESS OF ... (DEFICIENCY) ..coooevevererieees oo 205,111 [ e 205,111
0700002. VACARVM GNMDB + GMWB Gross ....... .. 114,924 .. 714,924
0700003. VACARWM - direct .....cccooovrrrneee ...85,574,819 ...85,574,819
0700004. GUAR. MINIMUM DEATH BENEFIT RES. . 120,496,900 |... . 120,496,909 |...
0700005. SUBSTANDARD .......couiuverrrecrereceesceeseaessaessaenesaenes fooeieneeiesieiennns 1,179,404 | o 1,179,404
0700006. ADDITIONAL ACTUARIAL RESERVES - ASSET

LIABILITY ANALYSIS = AG38 ..ooovovvceeeeieecees o 861,000,000 ..o oo, 861,000,000 | oo
0799997. Totals (Gross) 1,069,171, 167 1,069,171,167
0799998. Reinsurance ceded 1,038,657,939 1,038,657,939
0799999. Miscellaneous Reserves: Totals (Net) 30,513,228 30,513,228
9999999. Totals (Net) - Page 3, Line 1 4,644,794,089 4,644 ,452,024 342,065

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain

a mortality risk are Life Insurance $

; Annuities $

Accidental Death Benefits $ ..cocveeeveeeeieeeiieeeiiees ; Disability - Active Lives $
Miscellaneous Reserves $ .........ccccooiiiiiiiicinns .

12.2

163,742,308 ; Supplementary Contracts with Life Contingencies $
................................... ; Disability - Disabled Lives $

................. 1,399,478 ;
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating Contracts?..............ooeiiiiiiiei e Yes [ X] No[ ]
If not, state which kind is issued.

Does the reporting entity at present issue both participating and non-participating contracts?..
If not, state which kind is issued.
NONM=PAT ETCTPATING vttt ettt ettt e ettt s s e s s et et et e s e s e se s et e s et et et et e s et s s et et et e s e s s e e st e sttt es e e s s enne

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............ccccoieeiiiiiiii e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in

the instructions.
Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ..............cccooeveenee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiiiiiiiiii e $

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 Identify where the reserves are reported in the blank:

Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............cccccoiiiiiiiiiic
8.3 Identify where the reserves are reported in the blank:

Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the

[N TR = Lo USRS
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: .
9.2 State the amount of reserves established for this DUSINESS: ... $
9.3 Identify where the reserves are reported in the blank:

Yes[ ] No[X]

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed From Changed To Change

VA with GLWB riders in GMWB claims status

(29,658,787)

0199999. Subtotal (Page 7, Line 6)

(29,658,787)

9999999 - Total (Column 4, only) (29,658,787)

13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ATE RESERVE

EXHIBIT 6 - AGGREG

S FOR ACCIDENT AND HEALTH CONTRACTS ©

Comprehensive 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health
ACTIVE LIFE RESERVE
1. Unearned PremiUm FESEIVES ..............ccoveueeeeeeeveeeeeesessenessesesesnenens [oosesesesenns 42,969 |...vviiicieeieieies feeeeiieeeies o o o [ [ [ [ e 75880 Jeeviiiieieeeeeieees e 35,639
2. Additional contract reserves (b) .... 154,306 |... .. 132,465
3. Additional actuarial reserves-Asset/Liability analysis ...................... |-ocee. 15,200,000 13,999,200
4. Reserve for future contingent benefits ............ccoovreieennncccnns frovieiien 179,243 | s [ [ e o e [ [ oo 143,211 i 36,032
5. Reserve for rate Credits ..o o o [ [ [ [ e o [ [ [ [ o
6. Aggregate write-ins for reSErves ..........ccoovviiiiiniiiiinieniieceeeeeens
7. Totals (GroSS) ..c.ccvcuiiiiiiiiiiiiiiiiciice e [ 15,576,518 ... [ o o i e [ [ [ [ 1,373,182 [ v 14,203,336
8. Reinsurance ceded .............ccccoiiiiiiiiiiic s
9. Totals (Net) 15,576,518 1,373,182 14,203,336
CLAIM RESERVE
10. Present value of amounts not yet due on claims ..............ccccceeeeeeees |oerererennnn 966,715 |-eeeeeeeeeeeeeeeee Joeeeeeeeeeeeeeee oo eeeeeiees Joeereeee e eeies feeeeee e e eieiee e e eeees e eeeeeeees e o 966,715 |- o
11.  Additional actuarial reserves-Asset/Liability analysis ...................... [.ceeeeee 3,800,000 [..voeoeeeeeeeieieeees Jereeeeeeeeeeeeereeees oo e [ e eeeeees oo e e oo e e 300,200 [ o 3,499,800
12.  Reserve for future contingent benefits ............ccooeeiiiiniinininniens s i s i [ [ [ e e e o [ [
13. Aggregate write-ins for reserves ......
14, TOtalS (GrOSS) ...covcuireeiiriciirieiieeeiieeeieeeeie ettt eeene [ereeenieas 4,766,715 [ o foeerricisnnsnnes foereeennenennsnes [orenesneeesenennes [rrerenesnnnsisenennns [reeeseninnneeesnens [eereniene s ennniene [eeeeeee e ennnns [oreeenees 1,266,915 |..oooeocieiis [ 3,499,800
15, REINSUraNCe CEAERM .........ceiiiiriiiiiiiieiieieeie et see e [eie s [eesiiniinienieiies [ siees s niniieiees foeriiesiniisiieiees e siisiees [oreirsin i ieen oeeie s e e [erer s [reer e [
16. Totals (Net) 4,766,715 1,266,915 3,499,800
17.  TOTAL (Net) 20,343,233 2,640,097 17,703,136
18. TABULAR FUND INTEREST
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...... |oooooeoooiiiis oo e e s e e e e s [ e o
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)
1301.
1302.
1303.
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.ooovoeoeoiiiiis o o o e e [ [ o o e e [
1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

Balance at the beginning of the year DEfOre MEINSUIANCE ...........o. ittt ettt ettt et e e bt e s he e bt e bt e be et e enbeemeesneeeneesbeenbeens

Deposits reCeIVE AUIMNG T8 YEAI .......cc.iiiiiiiiie ittt ettt a bt a et e bt e bt e e bt e bt e bt et e e eb e ees e e et e e bt e ebe e e be e bt e bt et e et e e ebesenesaneebeenbeenbeens

Investment earnings Credited t0 the @CCOUNT ............o . ittt ettt e e et e e h e e sh e e s b e e b e e b e e a bt e a e e e a b e e aeeea e e sae e eaeebeebeenbeenbeenseannesnnennes

Other NEE CRANGE IN FESEIVES ...ttt ettt ettt h bbb bt bbb £ e b £ e b £ e h e eh £ eh 4 E £ £ E £ eh £ eE £ eh £ e h £ e E £ 4 E £ eE £ e E £ e h £ eh £ e h e e E £ e b e e b £ e b £ eh e eh £ e b e e b e e bt e bt e bt e bt ebeebeebeebeenes

FEeS aNd OthEr CRArgES @SSESSEA ......ccuiiiuiiiiiiitii ettt ettt a e h e e s h e sh e e b e e bt et e ea e e ea s e oa e e ea e e oa e e nh e e b e e a b e e a b e e a e e oA s e ea s e ea e e eh e e eb e e b e e nbeea bt embeamseemeeeaeesaeenneenseennean

STV 4 =T g o [T ol Eo o =TSRSS PSRRI

Net surrender Or WithAraWal PAYMENTS .........co.iiiiiiiiii ettt et e e et e e be e et e e bt e et eae e easeehe e eheeeh e e eb e e bt e bt e a st embeeateeaseeheeeheeebe e b e e bt enbeenseenneanneannas

Other net transfers to or (from) SEPArate ACCOUNES .........c.uiiiiiiii ittt bbbt bt bbb e bbb £ e b e b e e b £ bt b £ e b e bt e bt e bt eb e e bt et e ebeebeebeebeeneene s

Balance at the end of current year before reinsurance (LIN€s 1+2+3+4-5-6-7-8) (@) .....ccueerutriirieiieitie ettt sttt et sb et e saeesaeesaeesaeenaeas

Reinsurance balance at the beginning Of T YEAI ...........o e e e bt e e bt e b e et e et n e

Net Change iN FEINSUIANCE @SSUMEM ........ciiuiiiiiiiaie ittt ettt et e e bt e et e eeeaeesaeesaeess e e bt eabeea b e ea s e ea e e ea e e ea e e ea e e oh e e s e e m b e e a bt e a s e e a b e ea e e ea e e eheeaaeenbe e beenbeenbeanseannesnnennns

Net Change iN FEINSUIANCE CEARM ...........iiiiiiiiiieitiet ettt ettt ae e et et e s h e b e e bt e bt e et e e a st e hb e e ae e eae e ea e e eb e e bt e b e et e e st e e as e e bt e sae e saeesb e e b e e b e e b e enneeas

Reinsurance balance at the end of the YEar (LINES 10+ 1 T=12) ... ittt e e he e he e e bt e s bt et e et e et e e ab e e et eaeeeaeeebeeebeebeebeenneenneaneeannas

Net balance at the end of current year after reinsurance (Lines 9 + 13)

..898,592,313

..... 1,409,555

..(73,102,651)

(641,648,472)

169,982,853

................ 883,852,587

................ 797,964,835

.............. (716,010,769)

................ (73,089,423)

.............. (642,921,346)

155,043,489

................... 1,271,417

1,314,951

................. 14,682,917

................... 1,419,721

13,624,413

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccoiiiiiiiiiieee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiieieeee e B,
Reported as Supplemental Contracts (captured in column 4) ...........cccooiiirininiieneeeeees B

Reported as Dividend Accumulations or Refunds (captured in column 5) ..

Reported as Premium or Other Deposit Funds (captured in column 6) ...........cccccvvviiiiniinnnnnnns $

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Supplementary Credit Life (Group Credit (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) Life Insurance Annuities Group Individual) Other

1. Due and unpaid:

2. In course of settlement:

2.1 Resisted ........cceeeenn

2.2 0ther ....cocceveevieiienn,

3. Incurred but unreported:

4. TOTALS ..o

1.1 Direct .ooveeiieieieeeeen
1.2 Reinsurance assumed .....
1.3 Reinsurance ceded ..........

211 Direct ...oocoevviricieeen
2.12 Reinsurance assumed ...
2.13 Reinsurance ceded ........
214 Net o

2.21 Direct ...ooceeveeieeeeeen
2.22 Reinsurance assumed ...
2.23 Reinsurance ceded ........
224 Net ..o

4.1 Direct ..ccceeeenieiieieeieeen
4.2 Reinsurance assumed .....
4.3 Reinsurance ceded ..........

............ 132,237,811
............... 6,182,596
............ 102,808,043
.............. 35,612,364

.............. 55,946,635
............... 3,425,895
.............. 76,888,109
............ (17,515,579)

............ 188,184,446
............... 9,608,491
............ 179,696, 152

4.4 Net

18,096,785

............ 131,252,043
............... 6,182,596
............ 102,808,043
(b) ......34,626,506

53,960,396
............... 3,425,895
.............. 76,888,109
(b) ... (19,501,818)

............ 185,212,439
............... 9,608,491
............ 179,696, 152

@ 15,124,778

130,762

............... 1,778,432

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for Ordinary Life Insurance $
............................... , Credit Life (Group and Individual) $
............................... , and Other Accident and Health $

Individual Annuities $

Credit (Group and Individual) Accident and Health $

.................... , and Group Life $

in Column 2, $

............................... (D) evveerverereneee | (D) e 1,778,432 | | (D) evveeiricricniees | (D) e
............................................................................. 2,633,438 |....eoeieiereieins [ [
............................... in Column 3 and $ in Column 7.

............................... , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $

are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

................. 23,430,215 e 20,410,662

5. Amounts recoverable from
reinsurers December 31, prior

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other
1. Settlements During the Year:
1.1 DIrECL .. oo 1,593,434,785 ..o [ 1,183,775,805 |................ 408,251,779 799,435
1.2 Reinsurance assumed 1o 109,462,400 ... e 102,758,585 |.... ....6,226,169 |... 448,729 |....
1.3 Reinsurance ceded ...............}ccceenens 1,471,947,758 | [ 1,278,357,442 |................ 193,497,208 |.......ocvevrnne. 50,738
TANEt e [CS) . 230,949,427 | e 8,176,948 |............... 220,980,740 |....cooovrrnnenne 1,197,426
2. Liability December 31, current
year from Part 1:
2.1 DIr€Ct .o e 188,184,446 | [ 185,212,439 | 130,762 |
2.2 Reinsurance assumed ....9,608,491 |.... ....9,608,491 |....
2.3 Reinsurance ceded ...............foeeeeeieeienne 179,696,152 |...o.voveeeeeeeeeeeeeeee oo 179,696, 152
24 Net oo e 18,096,785 | e 15,124,778 | 130,762 [ e [oeeeneeeeeneenes 2,633,438 ..o [ e [ 207,807
3. Amounts recoverable from
reinsurers December 31, current|
o= LR URURTURURPRTSY SRR 27,909, 110 | eeeeeeieeeeeeereeeeeees [ [ereneieinieenes 27,909, 190 [oeoeieiieeeeeecccceeieiees et e [ eteieeies e eeens et e e e ees [oeresea ettt
4. Liability December 31, prior year:
4.1 DIreCt .o o 231,270,272 oo e 228,250,719 |ooeiciceeene 130,762 [oeeeeeeeeceeceeeeeririees s [oeeeeeeeeeneenes 2,670,046 |.......ooeeeeeeeeeeeeeees oo [ [ 218,745
4.2 Reinsurance assumed .........|.cccococoieine 21,147,387 | e 21,147 387 oo e et seees |t ennens oeeeses et et e enererenes [ereseteseaeess et eeinns |eeseeses e e e enes s enens |orereseee e
4.3 Reinsurance ceded 228,987,444 |.... 228,987,444 |....

Y2 LR 29,333,380 29,333,380
6. Incurred Benefits
6.1 DIr€CE .. oo 1,550,348,959 |..oovecccieeeeeeees e 1,140,737,525 |................ 408,251,779 |...cvvereree. 799,435 | o 371,392 oo e [ [ 188,828
6.2 Reinsurance assumed ...........Jccooeeeeene. 97,923,504 |....coeeeeeeeeeeeeeeeeees oo 91,219,689 |.....c.cocvve. 6,226,169 |.......ccccveveee. A48,729 ..o e e 28,917 | oo e
6.3 Reinsurance ceded .............. e 1,421,232,196 |ooveeecccieeeeeecees e 1,229,066,150 |................ 192,072,938 |....ccveeeeee 50,738 [ [ B2,370 |ooeeeeeeeeeeeeeeeeeee e [ o
6.4 Net 227,040,267 2,891,064 222,405,010 1,197,426 329,022 28,917 188,828

inLine 1.1, $
inLine6.1,and $ ..
inLine 1.1, $

in Line 6.1, and $
inLine 1.1, $ .
in Line 6.1, and $

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(d) Includes $ premiums waived under total and permanent disability benefits.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

R = T g T SR (STt g T=To LU L= I ) O U AR RO
2. Stocks (Schedule D):
2.1 Preferred STOCKS .......oiiiiiieieee ettt sttt e s et e e e et e et e enteeneesseesneenneennees |erreeieete et e et e e e enas [ereee e ens [oreet e e e
2.2 COMIMON SEOCKS ...ttt [roeninenninaeninans 2,644,504 |......ccoeenee. 2,650,015 | 5,511
3. Mortgage loans on real estate (Schedule B):
20 T =1 =T 0T O S
3.2 Other than firsSt IENS. .......couiiii ettt sbeesbe e be e beeneenne [oreeseenee s e ieeiies [oreite et [
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........ccciiiiiiiiiiie e ereene [eeseenie e ersniees [oeieeie e iaeens [ereerie e
4.2 Properties held for the production Of INCOME............cciiiiiiiiiieieeceeeee e | sieeies o oaesee e s
4.3 Properties held fOr SIE .........oiiiiiiiiii ettt ettt se e s aeesbeesbeenbes [oreeite et e et e et naes [ee et e e e e
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ottt b bbb bbbt bbbt bbbttt b e bt bbbttt ane s [eereeee e e [eee e [
LS 0T o = Tox i (o - 1o OO RSO PUORUORER RO RO
7. Derivatives (SCheUIE DB) ........c.iiiiiiiiiii ittt bbbttt sbe st b e [emeene e e nes [ [
8. Other invested assets (SCheAUIE BA) ...ttt saeesaeenns [eseesse e e site et e et e eaesnenns [oteeseeess e e e st e s nae e e e e ees [oaeeseeise e e s e
9. RECEIVADIES fOr SECUMIES . ...viviitiitiitiiti ittt bbbttt sttt nb et nbe s [ome e e e ees [oei oo ees [oeiei e
10. Securities lending reinvested collateral assets (SChedUlE DL) ..........couiiiiiiiiiiiiiiieieeieeiesieseesees | iensieeis [oeeiiese s ees [oreeieeie e
11, Aggregate Write-ins for INVESIE @SSELS .........ccuiiiiiiiiiiieeccee e [reeeee e e e e e neeneenies[eeeeee e e e eae [eeee e
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ..............ccccooeiieies forminiiniiiiiiinines fee e
16. Reinsurance:
16.1 Amounts recoverable froM FEINSUIETS ........c..iiiiiiiiiiiie ettt ettt et e s [oreeiseeite e e et e st e e e neeiaes [eeeesesiseenie et e e e e eees feeeseet e e e
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoiiiiiiiiiiiiiiiiiiiice e [ore e [oeeee e [
16.3 Other amounts receivable under reiNSUranCe CONFACES ..........couiiiiiiiiiieiieeieeee e rieees [oreeiee e eiies [oeeeieenie e foeere e
17.  Amounts receivable relating to UNINSUred PIANS ..........coiiiiiiiiiiiiii e [ nieis [oeeee e [oreeie e
18.1 Current federal and foreign income tax recoverable and interest thereon ............cccocceiiiiiiiiinicns feeeiiiiiiiciniiiis [ o
18.2 Net deferred taX @SSOL ......c.iuiriiriieiieieiiri sttt bbbttt tsietenenne oesesenennanassssenenninanaenens [ooenninieieienas 29,630,636 |..oocveeenne 29,630,636
19.  Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiii it sees |erre e enes [ ee e
20. Electronic data processing equipment and SOfIWAIE ............cccoiiiiiiiiiiiiinie e [eeeseeseseeneeeseeees [eeeieie e ee [eee oo
21.  Furniture and equipment, including health care delivery @ssets ...........ccoooiiiiiiiiiciiicieieseeieeees [ [ [oreeie e
22. Net adjustment in assets and liabilities due to foreign exchange rates ..............cccocooiiiiiiiiiiiins s o o
23. Receivables from parent, subsidiaries and affiliates .............cooiiiiiiiiiiieeeeeeeeesees [ [ e
24. Health care and other amounts receivabIe ..o [reeee e [t [
25.  Aggregate write-ins for other than iNVEStEd @SSELS ..........cc.cvccucueueieeeececee et es e naeas foeeeeseeseeneens 13,497,990 | 15,661,025 |....ccevvveneeee 2,163,035
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt ettt ettt nnes [eeneae e 16,142,494 | 47,941,676 |......cooee. 31,799,182
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccuririiinininies [seemrmsmieneicicccicies [ [
28. Total (Lines 26 and 27) 16,142,494 47,941,676 31,799,182
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow Page ............ccooiiiiiiiiiiiiieiiesiecesceiees e ciecieiieins [ oo
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Disbursements and items not allocated ... e 13,497,990 |.oovoenen. 15,661,025 |[..ccooeeee. 2,163,035
2207 RO KPP PR RO
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccocoiiiiiiiiiiiiiieieeeseeee oo IR R N
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 13,497,990 15,661,025 2,163,035
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

A difference prescribed by Connecticut state law allows the Company to receive a reinsurance reserve credit for reinsurance treaties that provide for a limited right of
unilateral cancellation by the reinsurer. Even if the Company did not obtain reinsurance reserve credit for this reinsurance treaty, the Company's risk-based capital

would not have triggered a regulatory event.

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

| SSAP # | FIS Page | F/S Line #| 2022 2021
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX |$ (2,418,291) 134,611,056
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61R 4 19 7,516,210 (16,926,181)
7,516,210 (16,926,181)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ (9,934,501) 151,537,237
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX [$ 948,629,171 772,444,198
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61R 3 1 34,263,177 26,746,967
34,263,177 26,746,967
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 914,365,994 |§ 745,697,231

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.

B.  Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with the National Association of Insurance Commissioners ("NAIC”) Annual Statement Instructions and NAIC SAP
requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities and disclosure of contingent assets and liabilities at
the date of the financial statements and the reported amounts of revenues and expenses during the reported periods. Actual results could differ from those estimates.
The most significant estimates include those used in determining the liability for aggregate reserves for life and health policies, evaluation of other-than-temporary
impairments, valuation of derivatives, and contingencies relating to corporate litigation and regulatory matters. Certain of these estimates are particularly sensitive to
market conditions, and deterioration and/or volatility in the worldwide debt or equity markets could have a material impact on the statutory-basis financial statements.
Although some variability is inherent in these estimates, management believes the amounts provided are adequate.

C.  Accounting Policy

Life premiums are recognized as income over the premium paying period of the related policies. Annuity considerations are recognized as revenue when received.
Health premiums are earned ratably over the terms of the related insurance and reinsurance contracts or policies.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as incurred.
Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the Company uses the following accounting policies:

1.

Short-term investments include all investments whose remaining maturities, at the time of acquisition, are one year or less and are stated at
amortized cost.

Other than loan-backed and structured securities, investments in unaffiliated bonds and surplus debentures rated in NAIC classes 1 through 5 are carried at
amortized cost, and unaffiliated bonds rated in NAIC class 6 are carried at the lower of amortized cost or fair value. Perpetual bonds which do not possess or no

Highest-quality, high-quality or medium quality redeemable preferred stocks (NAIC designations 1 to 3) are valued at amortized cost. All other redeemable
preferred stocks (NAIC designations 4 to 6) are reported at the lower of amortized cost or fair value. Perpetual preferred stocks and publicly traded preferred

Loan-backed bonds and structured securities, excluding residual tranches or interests, are carried at amortized cost, except those rated in NAIC class 6, which
are carried at the lower of amortized cost or fair value in accordance with the provisions of SSAP No. 43 - Revised, Loan-Backed and Structured Securities.
Significant changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method, except for highly rated fixed
rate securities, which use the retrospective method. Residual tranches or interests are carried as Other invested assets at the lower of amortized cost or fair

Investment in subsidiaries, controlled and affiliated (“SCA”) companies are based on the net worth of the subsidiary in accordance with SSAP No. 97 - Investment
in Subsidiary, Controlled and Affiliated Entities. The change in the carrying value is recorded as a change in net unrealized capital gains (losses), a component of

2.
longer possess an effective call option are carried at fair value, regardless of NAIC designation.
3. Unaffiliated common stocks are carried at fair value. For Federal Home Loan Bank capital stock, the fair value is presumed to be par, unless
considered other-than-temporarily impaired.
4.
stock warrants are valued at fair value, not to exceed any currently effective call price.
5. Mortgage loans on real estate are carried at the outstanding principal balance, less any allowances for credit losses.
6.
value.
7.
unassigned surplus.
8.

The Company carries its investments in unaffiliated joint ventures, investment partnerships and limited liability companies based upon audited financial
statements in accordance with SSAP No. 48 - Joint Ventures, Partnerships and Limited Liability Companies.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

10.

1.

12.

13.

For derivative instruments accounted for in accordance with SSAP No. 86, Derivatives ("SSAP No. 86"), on the date the derivative contract is entered into, the
Company designates the derivative as hedging, replication, or held for other investment and/or risk management activities. The Company’s derivative
transactions are permitted uses of derivatives under the derivative use plans required by the Department.

Derivatives used in hedging relationships are accounted for in a manner consistent with the hedged item. Typically, cost paid or consideration received at
inception of a contract is reported on the balance sheet as a derivative asset or liability, respectively. Periodic cash flows and accruals are recorded in a manner
consistent with the hedged item.

Derivatives used in replication relationships are accounted for in a manner consistent with the cash instrument and the replicated asset. Typically, cost paid or
consideration received at inception of the contract is recorded on the balance sheet as a derivative asset or liability, respectively. Periodic cash flows and
accruals of income/expense are recorded as a component of derivative net investment income. Upon termination of the derivative, any gain or loss is recognized
as a derivative capital gain or loss.

Derivatives used in income generation relationships are accounted for in a manner consistent with the associated covered asset. Typically, consideration
received at inception of the contract is recorded on the balance sheet as a derivative liability. Periodic cash flows and accruals of income/expense are recorded
as a component of derivative net investment income. Upon termination, any remaining derivative liability, along with any disposition payments are recorded as a
derivative capital gain or loss.

Derivatives held for other investment and/or risk management activities are reported at fair value in accordance with SSAP No. 86 and the changes in fair value
are recorded in derivative unrealized gains and losses. Periodic cash flows and accruals of income/expense are recorded as components of derivative net
investment income.

The Company considers anticipated investment income as a factor in the premium deficiency calculation in accordance with SSAP No. 54 -
Revised, Individual and Group Accident and Health Contracts.

The Company establishes and carries as liabilities actuarially determined reserves which are calculated to meet the Company’s future obligations. Reserves for
accident and health contracts are based on actuarially recognized methods. Tabular liabilities use prescribed morbidity tables in general use in the United States,
which are modified to reflect the Company’s actual experience when appropriate. These reserves are computed at amounts that, with additions from estimated
premiums to be received and with interest on such reserves compounded annually at certain assumed rates, are expected to be sufficient to meet the Company’s
policy obligations at their maturities or in the event of an insured’s death or disability.

Other than modified coinsurance, reserves are reported net of reinsurance ceded. For modified coinsurance, assets and liabilities associated with the reinsured
business remain on the balance sheet of the Company in segregated portfolios.

The Company follows accounting for implementation costs incurred in a cloud computing arrangement that is a service contract in accordance with SSAP No. 16
Revised - Electronic Data Processing Equipment and Software. Implementation costs for service contracts are capitalized as nonoperating system software and
as a nonadmitted asset and will be recognized as each component of the hosting arrangement is ready for its intended use. Hosting arrangements that are
service contracts will be amortized over the lesser of the term of the hosting agreement or up to five years.

The Company has no pharmaceutical rebate receivables.

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

Accounting Changes

In 2022, the Company changed the statutory reserve basis for lifetime withdrawal benefits for variable annuities where the underlying account value is $0
to the Commissioners Annuity Reserve Valuation Method using the principle-based approach per Section 21 of the Valuation Manual. In 2021, the
Commissioners Annuity Reserve Valuation Method using statutory valuation interest rates and mortality tables was used. As of January 1, 2022, the
impact of this change is to decrease statutory reserves by approximately $30 million.

Recently Issued Accounting Standards

In 2022, the Inflation Reduction Act (*Act”) was enacted on August 16, 2022, and included a new corporate alternative minimum tax (“CAMT”). The CAMT
is 15% of a corporation’s adjusted financial statement income for the tax year, reduced by corporate alternative minimum foreign tax credit. The CAMT will
only apply to applicable corporations (determined on an affiliated group basis) with average adjusted U.S. GAAP financial statement income in excess of $1
billion for the three prior tax years. This threshold is reduced to $100 million in the case of certain foreign-parented corporations. When a corporation
becomes subject to the CAMT, it remains an applicable corporation for purposes of the CAMT, even if its average adjusted financial statement income is
less than $1 billion, unless an exception applies. The Act and CAMT are effective for the tax years on or after 2023. The Company and its affiliated group
have determined that it does not expect to be liable for CAMT in 2023.

In 2022, the NAIC clarified the identification and reporting requirements of affiliate transactions within SSAP No. 25 - Affiliated and Other Related Parties
and SSAP No. 43 - Revised Loan-Backed and Structured Securities and incorporated new reporting codes for affiliate transactions in the investment
schedules of the annual statement blank. The new reporting requirements are intended to identify investments acquired through, or in, related parties,
regardless of whether they meet the definition of an affiliate. The Company adopted this guidance in 2022, however, it is not material to the Company.

In 2021, the NAIC expanded the scope of SSAP No. 32 — Revised Preferred Stock to include publicly traded preferred stock warrants and will be accounted
for as perpetual preferred stock at fair value. Previously, publicly traded preferred stock warrants were accounted for under SSAP No. 86 at fair value. The
Company adopted this guidance in 2021, however, it is not material to the Company.

In 2021, the NAIC modified SSAP No. 43 — Revised Loan-Backed and Structured Securities to ensure consistency for the reporting of non-rated residual
tranches. The revised guidance requires the non-rated residual tranches to be reported on Schedule BA at lower of cost or fair value, as opposed to
Schedule D-1 at amortized cost, by assigning an NAIC 5GI designation. This guidance is effective December 31, 2022, with early adoption permitted,
however, if an entity does not early adopt these provisions in 2021 any non-rated residual tranches reported under Schedule D-1 should be reported with
an NAIC 6 designation. The Company adopted this guidance in 2021, however, it is not material to the Company.

Note 3 - Business Combinations and Goodwill

A

Statutory Purchase Method

The Company had no business combinations accounted for under the statutory purchase method.
Statutory Merger

The Company had no statutory mergers.

Assumption Reinsurance
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The Company had no assumption reinsurance.

D. Impairment Loss
The Company did not recognize any impairment losses.
Note 4 - Discontinued Operations
The Company had no discontinued operations.
Note 5 - Investments
A.  Mortgage Loans, including Mezzanine Real Estate Loans
1. The maximum and minimum lending rates for new commercial mortgage loans during 2022 were 8.82% and 2.59%.

2. The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase money mortgages was
71.54%.

3. The Company had no taxes, assessments or any amounts advanced and not included in the mortgage loan total.

4. Age Analysis of Mortgage Loans and identification of Mortgage Loans in which the Insurer is a Participant or Co-Lender in a Mortgage Loan
Agreement

Residential Commercial

Farm | Insured All Other Insured All Other Mezzanine Total

1. Current year

1. Recorded investment (all)
a. Current $§ — |$ — [$103,647,141 $891,282,033 |$ — 1$994,929,174
b. 30-59 days past due — — — — — — —

c. 60-89 days past due — — — — — — —

d.90-179 days past due — — — — — — —

€. 180+ days past due — — — — — — —
2. Accruing interest 90-179 days past due
a) Recorded investment — — — — — — _

b) Interest accrued — — — — — — —

3. Accruing interest 180+ days past due

a)Recorded investment — — — — — — _

b) Interest accrued — — — — — — —

4. Interest reduced

a) Recorded investment — — — — — — _

b) Interest accrued — — — — — — —
c) Percent reduced 0% 0% 0% 0% 0% 0% 0%

5. Participant or Co-Lender in a Mortgage Loan
Agreement

a) Recorded investment — — 103,647,141 720,827,343 — | 824,474,484
2. Prior Year

—

.Recorded investment (all)
a)Current $ — [$ — [$2646450 [$ — |$807,319,639 $809,966,089
b) 30-59 days past due — — — —_ _ _ _
c) 60-89 days past due — — — — _ _ _
d)90-179 days past due — — — — — _ _
€) 180+ days past due — — — — — — _

-
|

2. Accruing interest 90-179 days past due
a)Recorded investment — — — — — — —

b) Interest accrued — — — — — — _

3. Accruing interest 180+ days past due
a) Recorded investment — — — — — — —

b) Interest accrued — — — — — —_ _

4. Interest reduced

a) Recorded investment — — — — — — _

b) Interest accrued — — — — — — —

c) Percent reduced 0% 0% 0% 0% 0% 0% 0%
5. Participant or Co-Lender in a Mortgage Loan

a) Recorded investment — — 2,646,450 — 633,794,633 — |$636,441,083

5. The Company had no investment in impaired loans.
6. The Company had no investment in impaired loans.
7. The Company had no allowance for credit losses.

8. The Company had no mortgage loans derecognized as a result of foreclosure for the years ended December 31, 2022 and 2021.
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9.

Interest income on an impaired loan is accrued to the extent it is deemed collectible and the loan continues to perform under its original or restructured terms.
Interest income on defaulted loans is recognized when received.

B.  Debt Restructuring

The Company has no investments in restructured loans.

C. Reverse Mortgages

The Company has no investments in reverse mortgages.

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.

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.

The following table summarizes OTTI recognized during 2022 for loan-backed securities held as of December 31, 2022, recorded because the present value of
estimated cash flows expected to be collected was less than the amortized cost of the securities:

1 2 3 4 5 6 7
Book/Adj
Carrying
Value Date of
Amortized Present Value Financial
Cost Before of Amortized Fair Statement
Current Period Projected Recognized Cost After Value at Where
CusIP OTTI Cash Flows oTTI OTTI Time of OTTI Reported
38381D| ET| 3% 5,646,719| $ 5,414,285 232,434 $ 5,414,285 $ 5,047,935 3/31/2022

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 $ 51,607,640
2. 12 Months or Longer $ 45103214

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

1. Less than 12 Months $ 626,135,205
2. 12 Months or Longer $ 307,943,830

As of December 31, 2022, loan-backed securities in an unrealized loss position comprised 383 securities, primarily related to commercial mortgage-backed
securities ("CMBS"), residential mortgage-backed securities ("RMBS"), collateralized loan obligations ("CLO"), and corporate bonds in the basic industry sector
which were depressed primarily due to higher interest rates and/or widening of credit spreads since the securities were purchased. The Company does not intend
to sell the securities outlined above. Furthermore, based upon the Company’s cash flow modeling and the expected continuation of contractually required
principal and interest payments, the Company has deemed these securities to be temporarily impaired as of December 31, 2022.

E.  Repurchase Agreements and/or Securities Lending Transactions

1.

6.

7.

For repurchase agreements, Company policies require a minimum of 95% of the fair value of securities transferred under repurchase agreements to be
maintained as collateral. For securities lending agreements, Company policies require a minimum of 102% of the fair value of the securities loaned at the outset
of the contract be held as collateral. The agreements with third parties contain contractual provisions to allow for additional collateral to be obtained when
necessary. Cash collateral received is invested in high quality investments and the offsetting collateral liability is included in Payables for securities lending.

The Company did not pledge any of its assets as collateral as of December 31, 2022 and 2021.

The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of December 31, 2022 and 2021.

The Company did not use affiliated agents for its securities lending transactions.

The Company had no securities lending or dollar repurchase agreements as of December 31, 2022.

The Company has not accepted collateral that is not permitted by contract or custom to sell or repledge as of December 31, 2022 and 2021.

As of December 31, 2022, the Company has no securities lending transactions that extend beyond one year from the reporting date.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repurchase Programs

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

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

2. Types of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES YES YES YES
b. Tri-Party (YES/NO) NO NO NO NO
3. Original (Flow) & Residual Maturity
First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. Maximum Amount
1. Open - No Maturity | $ —13 —1|$ —1|$ —
2. Overnight — — — —
3. 2 days to 1 week — — — —
4. >1 week to 1 month — — — —
5. >1 month to 3 months — — — —
6. >3 months to 1 year 183,544,160 132,333,075 129,603,775 117,625,113
7. >1year — — — —
b. Ending Balance First Quarter | Second Quarter [ Third Quarter | Fourth Quarter
1. Open - No Maturity | $ —1$ —1$ —|$ —
2. Overnight — — — —
3. 2 days to 1 week — — — —
4. >1 week to 1 month — — — —
5. >1 month to 3 months — — — —
6. >3 months to 1 year 131,219,510 129,603,775 117,625,113 117,625,113
7. >1year — — — —
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

$ 183,544,160

$ 132,333,075

$ 129,603,775

$ 117,625,113

2. Securities (FV)

. Ending Balance

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

1. Cash

$ 131,216,510

$ 129,603,775

$ 117,625,113

$ 117,625,113

2. Securities (FV)

8.

Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation
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Ending Balance

None

NAIC 1

8
Does Not
Qualify as
Admitted

a. | Cash

$ 117,625,113 | $

$

b. | Bonds - FV

c. [LB&SS-FV

. | Preferred stock - FV

. | Common stock

. | Real estate - FV

d
e
f. | Mortgage loans - FV
g
h

. | Derivatives - FV

i. | Other invested assets - FV

j. | Total collateral assets - FV

$ 117,625,113 | $

Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

. Overnight and continuous

2]

. 30 days or less

. 3110 90 days

38,861,900

ojlo|lTo|v

. >90 days

78,763,213

10. Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost |  Fair Value
a. 30daysorless |$ 113,157,827 [$ 113,395,440
b. 3110 60 days 2,644,345 2,644,324
c. 611090 days — —
d. 91to 120 days 1,321,886 1,325,404
e. 121 to 180 days — —
f. 181 to 365 days 501,055 500,151
g. 1to2years — —
h. 2to 3 years — —
i. >3years — —
11. Liability to Return Collateral - Secured Borrowing (Total)

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount

1. Cash

$ 183,544,160

$ 132,333,075

$ 129,603,775

$ 117,625,113

2. Securities (FV)

b

. Ending Balance

1. Cash

$ 131,219,510

$ 129,603,775

$ 117,625,113

$ 117,625,113

2. Securities (FV)

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. Company Policy or Strategies for Engaging in Repo Programs

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

2. Type of Repo Trades Used

1
First Quarter

2
Second Quarter

3
Third Quarter

4
Fourth Quarter

a. Bilateral (YES/NO)

YES

YES

YES

YES

b. Tri-Party (YES/NO)

NO

NO

NO

NO

Original (Flow) and Residual Maturity
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First Quarter | Second Quarter [ Third Quarter | Fourth Quarter

a. Maximum Amount

. Open - No Maturity | $ —1$ —1$ —1$ —

N

. Overnight — — — —

. 2days to 1 week — — — —

. >1 week to 1 month — — — —
. >1 month to 3 months — — — 3,413,422
. >3 months to 1 year 10,373,331 16,258,569 22,231,694 21,718,704
. >1year — — — —

. Ending Balance
. Open - No Maturity | $ —1$ —1$ —|$ —
. Overnight — — — —

. 2days to 1 week — — — —

S Jw M|~ N|Ioo|loalds [ IN

. >1 week to 1 month — — — _

[$2]

. >1 month to 3 months — — — _

6. >3 months to 1 year 10,373,331 15,490,375 21,718,704 —

7. >1year — — — —

4. Counterparty, Jurisdiction and Fair Value (FV)
The Company has no acquired assets in default.

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

First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount $ 14,194,928 | $ 23,122,185 | $ 26,756,565 | $ 29,641,461
b. Ending Balance 14,191,828 21,927,130 26,232,978 —

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

The Company has no securities acquired under repo.

7. Collateral Pledged - Secured Borrowing

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a.  Maximum Amount
1. Cash $ 10,373,331|$ 16,258,569 | $ 22,231,694 [$ 25,132,126
2. Securities (FV) — — — —
3. Securities (BACV) XXX XXX XXX XXX
Nonadmitted subset
4. (BACV) XXX XXX XXX XXX
b.  Ending Balance
1. Cash $ 10,373,331|$ 15,490,375 ($ 21,718,704 | § —
2. Securities (FV) — — — —
3. Securities (BACV) XXX XXX XXX XXX
Nonadmitted subset
4.  (BACV) XXX XXX XXX XXX

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

The Company has no allocation of aggregate collateral pledged.

9. Recognized Receivable for Return of Collateral - Secured Borrowing
The Company has no recognized receivable for return of collateral.
10.  Recognized Liability to Return Collateral - Secured Borrowing (Total)
The Company has no recognized liability to return collateral.
H.  Repurchase Agreements Transactions Accounted for as a Sale
The Company had no repurchase agreements transactions accounted for as a sale transaction.
. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements transactions accounted for as a sale transaction.
J.  Real Estate

The Company has no investments in real estate.
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K.  Investments in Low-income Housing Tax Credits (“LIHTC”)

1.

2.

There is 1 year remaining for unexpired LIHTC. The final expiring in 2023.

The Company recognized LIHTC and other tax benefits of $126,289 during 2022.

The balance of the investment recognized in the Statement of Assets was $7,627 and $56,948 as of December 31, 2022 and 2021, respectively.
The LIHTC property is not currently subject to any regulatory review.

LIHTC investments did not exceed 10 percent of the Company’s admitted assets at December 31, 2022 and 2021.

The Company did not record impairments on its LIHTC investments during 2022 and 2021.

The Company had no write-downs or reclassifications made during the year due to the forfeiture or ineligibility of tax credits.
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L. Restricted Assets
1. Restricted Assets (Including Pledged).

Gross (Admitted & Nonadmitted) Restricted

Percentage

Current Year

3

10

1

Restricted Asset
Category

Total
General
Account

(GIA)

GIA
Supportin
g SIA
Activity
@

Total
Separate
Account

(SIA)

Restricted
Assets

S/A
Assets

Supportin

g G/A

Activity (b)

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

Total

Nonadmitt

ed

Restricted

Total
Admitted
Restricted
(5 minus 8)

Gross
(Admitted &
Nonadmitte
d)Restricted

to Total
Assets (c)

Admitted
Restricted to
Total
Admitted
Assets (d)

a. Subject to
contractual
obligation for
which liability
is not shown

$ —

$ —

$

$ —

$

$—

0%

0%

b. Collateral
held under
security
lending
agreements

0%

0%

¢. Subjectto
repurchase
agreements

151,423,216

151,423,216

147,352,600

4,070,616

151,423,216

0.52 %

0.52 %

d. Subject to
reverse
repurchase
agreements

9,527,986

(9,527,986)

0%

0%

()

. Subject to
dollar
repurchase
agreements

0%

0%

f. Subject to
dollar reverse
repurchase
agreements

0%

0%

g. Placed under
option
contracts

0%

0%

h. Letter stock
or securities
restricted as
to sale

0%

0%

i. FHLB capital
stock

3,443,100

3,443,100

1,680,700

1,762,400

3,443,100

0.01 %

0.01 %

j. On deposit
with states

4,326,584

4,326,584

4,243,452

83,132

4,326,584

0.01 %

0.01 %

k. On deposit
with other
regulatory
bodies

0%

0%

. Pledged as
collateral to
FHLB
(including
assets
backing
funding
agreements)

198,182,721

198,182,721

26,627,008

171,555,713

198,182,721

0.68 %

0.68 %

Pledged as
collateral not
captured in
other
categories

313,664,064

313,664,064

177,107,459

136,556,605

313,664,064

1.08 %

1.08 %

Other
restricted
assets

=

0%

0%

0. Total
restricted
assets

$671,039,685

$671,039,685

$366,539,205

$

304,500,480

R

$671,039,685

2.30 %

2.30 %

28z

Subset of column 1.
Subset of column 3.
Column 5 divided by Asset Page, Column 1, Line 28.
Column 9 divided by Asset Page, Column 3, Line 28.
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2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, such as Reinsurance and Derivatives, are
Reported in the Aggregate).

(

o

Columns 9 through 11 respectively.

)  Total lines for Columns 1 through 7 should equal 5H(1) Columns 1 through 7 respectively and Total line for Columns 8 through 10 should equal 5H(1) in

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total
Separate Gross Admitted
Total GIA Account | S/A Assets (Admitted & | Restricted
General Supporting (SIA) Supporting Increase/ Total Current | Nonadmitted) | to Total
Description of | Account S/A Activity | Restricted | G/A Activity Total Total From Prior (Decrease) Year Admitted | Restricted to | Admitted
Assets (GIA) (a) Assets (b) (1 plus 3) Year (5 minus 6) Restricted | Total Assets | Assets
Collateral
pledged for
derivatives | $ 313,664,064 | $ —1% —|$ —$313,664,064 | $ 177,107,459 | § 136,556,605 | $ 313,664,064 1.08 % 1.08 %
Total $313,664,064 | $ —|9% —1$ — [ $ 313,664,064 | $ 177,107,459 | § 136,556,605 | $ 313,664,064 1.08 % 1.08 %
(@)  Subset of column 1.
(b)  Subset of column 3.

3. The Company had no other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the aggregate).

4. Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements

(1) Book/Adjusted Carrying (3) % of BACV to Total Assets (4) % of BACV to Total
Collateral Assets Value (BACV) (2) Fair Value (Admitted and Nonadmitted)* Admitted Assets**
Cash, Cash Equivalents and
a. Short Term Investments $ 256,249,330 | $ 256,249,330 3.74 % 374 %
b. Schedule D, Part 1 — — 0.00 % 0.00 %]
c. Schedule D, Part 2, Sec. 1 — — 0.00 % 0.00 %]
d. Schedule D, Part 2, Sec. 2 — — 0.00 % 0.00 %]
e. Schedule B — — 0.00 % 0.00 %]
f.  Schedule A — — 0.00 % 0.00 %]
g Schedule BA, Part 1 — — 0.00 % 0.00 %
h. Schedule DL, Part 1 — — 0.00 % 0.00 %]
i. Other — — 0.00 % 0.00 %]
Total Collateral Assets
j. (atbtctd+etf+g+h+) $ 256,249,330 | $ 256,249,330 374 % 3.74 %,
* Column 1 divided by Asset Page, Line 26 Column 1)
** Column 1 divided by Asset Page, Line 26 (Column 3)
(2) % of Liability to Total
(1) Amount Liabilities
Recognized Obligation to
k. Return Collateral Asset $ 256,249,330 4.34 %
* Column 1 divided by Liability Page, Line 26 (Column 1)
M.  Working Capital Finance Investments
The Company had no working capital finance investments.
N.  Offsetting and Netting of Assets and Liabilities
The Company had no offsetting and netting of assets and liabilities.
0. 5% Securities
The Company had no 5* securities.
P.  Short Sales
The Company had no short sales.
Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account
1 Number of CUSIPS 24 —
2 Aggregate Amount of Investment Income | $ 2,819,889 | § —
R.  Reporting Entity's Share of Cash Pool by Asset type

The Company did not participate in a short term investment pool as of December 31, 2022.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
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A. Investments in Joint Venture, Partnership and Limited Liability Companies

The Company has no investments in joint ventures, partnerships, or limited liability companies that exceed 10% of its admitted assets at December 31,
2022.

B. Impaired Investments in Joint ventures, Partnerships or Limited Liability Companies

1. The Company impaired 1 limited partnership that included 1 private equity partnership in 2022. The limited partnership was impaired because the cost basis
sustained a decline in value that the Company determined to be other than temporary.

2. The limited partnership impairment was determined as the difference between the fair value from the partnership financial statements and the carrying value of
the investment based on the equity method of accounting. The amounts of the impairments were $1,130,581 and $3,453,536 for the years ended December 31,
2022 and 2021, respectively.

.Note 7 - Investment Income
A.  Due and accrued investment income with amounts over 90 days past due is nonadmitted.
B.  The total amount of investment income due and accrued excluded from surplus at December 31, 2022 and 2021 was $0.
Note 8 - Derivative Instruments
Overview

The Company utilizes a variety of Over-the counter ("OTC") derivatives, including OTC-cleared transactions, and exchange-traded derivative instruments as part of its
overall risk management strategy. The types of instruments may include swaps, caps, floors, forwards, futures and options to achieve one of four Company-approved
objectives: to hedge risk arising from interest rate, equity market, credit spread and issuer default, price or currency exchange rate risk or volatility; to manage liquidity;
to control transaction costs; or to enter into replication transactions. On the date the derivative contract is entered into, the Company designates the derivative as
hedging (fair value, cash flow, or net investment in a foreign operation), replication, or held for other investment and/or risk management activities, which primarily
involves managing asset or liability related risks which do not qualify for hedge accounting under SSAP No. 86. The Company’s derivative transactions are used in
strategies permitted under the derivative use plans required by the Department.

Interest rate swaps, equity, and index swaps involve the periodic exchange of payments with other parties, at specified intervals, calculated using agreed upon rates or
indices and notional principal amounts. Generally, no cash or principal payments are exchanged at the inception of the contract. Typically, at the time a swap is
entered into, the cash flow streams exchanged by the counterparties are equal in value.

Credit default swaps entitle one party to receive a periodic fee in exchange for an obligation to compensate the other party should a credit event occur on the part of the
referenced issuer.

Forward contracts are customized commitments that specify a rate of interest or currency exchange rate to be paid or received on an obligation beginning on a future
start date and are typically settled in cash.

Financial futures are standardized commitments to either purchase or sell designated financial instruments at a future date for a specified price and may be settled in
cash or through delivery of the underlying instrument. Futures contracts trade on organized exchanges. Margin requirements for futures are met by pledging securities
or cash, and changes in the futures’ contract values are settled daily in cash.

Option contracts grant the purchaser, for a premium payment, the right to either purchase from or sell to the issuer a financial instrument at a specified price, within a
specified period or on a stated date.

Swaption contracts grant the purchaser, for a premium payment, the right to enter into an interest rate swap with the issuer on a specified future date.

Foreign currency swaps exchange an initial principal amount in two currencies, agreeing to re-exchange the currencies at a future date, at an agreed upon exchange
rate. There may also be a periodic exchange of payments at specified intervals calculated using agreed upon rates and exchanged principal amounts.

The Company clears interest rate swap and certain credit default swap derivative transactions through central clearing houses. OTC-cleared derivatives require initial
collateral at the inception of the trade in the form of cash or highly liquid collateral, such as U.S. Treasuries and government agency investments. Central clearing
houses also require additional cash collateral as variation margin based on daily market value movements. In addition, OTC-cleared transactions include price
alignment interest either received or paid on the variation margin, which is reflected in net investment income.

Strategies

The notional value, fair value, and carrying value of derivative instruments used during the years 2022 and 2021 are disclosed in the table presented below. During the
years 2022 and 2021, the Company did not transact in or hold any positions related to net investment hedges in a foreign operation or income generation transactions.
The notional amounts of derivative contracts represent the basis upon which pay or receive amounts are calculated and are not reflective of credit risk. The fair value of
derivative instruments are based upon widely accepted pricing valuation models which utilize independent third-party data as inputs or independent broker quotations.
The Company did not have any unrealized gains or losses during the reporting period representing the component of the derivative instruments gain or loss from
derivatives that no longer qualify for hedge accounting.

(Amounts in thousands) As of December 31, 2022 As of December 31, 2021
Notional Fair Carrying Notional Fair Carrying
Derivative type by strategy Value Value Value Value Value Value

Cash flow hedges

Interest rate swaps $ 12500018  (17,075)| $ —1$ 50,000 | $ (140)( $ —

Foreign currency swaps 24,232 2,418 1,134 24,232 456 (743)
Replication transactions

Interest rate swaps 200,000 (37,477) — 200,000 9,911 —

Credit default swaps 250,000 1,992 272 100,000 2,429 2,000
Other investment and/or Risk Management activities

Interest rate swaps - offsetting 132,000 (140) (140) 132,000 (259) (259)

Macro hedge program 9,914,924 240,609 240,609 16,073,010 189,555 189,555

Total $ 10,646,156 |$ 190,327 [$ 241,875|$% 16,579,242|§ 201,952 ($ 190,553

Cash Flow Hedges
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Interest rate swaps and index swaps: Interest rate swaps and index swaps are primarily used to convert interest receipts on floating-rate fixed maturity investments and
liabilities to fixed rates or other floating rates. There were no gains and losses classified in unrealized gains and losses related to cash flow hedges that have been

discontinued because it was no longer probable that the original forecasted transactions would occur by the end of the originally specified time period.

Foreign currency swaps: Foreign currency swaps are used to convert foreign denominated cash flows associated with certain foreign denominated fixed maturity
investments and liabilities to U.S. dollars. The foreign fixed maturities and liabilities are primarily denominated in euros and British pounds and are hedged to minimize
cash flow fluctuations due to changes in currency rates. There were no gains and losses classified in unrealized gains and losses related to cash flow hedges that have

been discontinued because it was no longer probable that the original forecasted transactions would occur by the end of the originally specified time period.

Replication Transactions

Interest rate swaps: The Company periodically enters in interest rate swaps as part of replication transactions to reproduce the investment characteristics of permissible

investments.

Credit default swaps: The Company periodically enters into credit default swaps that assume credit risk as part of replication transactions. Replication transactions are
used as an economical means to synthetically replicate the characteristics and performance of assets that are permissible investments under the Company's

investment policies.

Other Investment and/or Risk Management Activities

Interest rate swaps and swaptions: The Company enters into interest rate swaps and swaptions to manage duration between assets and liabilities. In addition, the

Company may enter into interest rate swaps to terminate existing swaps in hedging relationships, thereby offsetting the changes in value in the original swap.

Macro hedge program: The Company utilizes equity options, swaps, futures, and foreign currency options to hedge against a decline in the equity markets and the
resulting statutory surplus and capital impact primarily arising from Guaranteed Minimum Death Benefit ("GMDB") and GMWB obligations. Included are equity options

with financing premiums for which the premium is paid at the end of the derivative contract.

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 December 31, 2022 and 2021, respectively.

(amount in thousands)
Fiscal Year Premium Payment Due
2023 $ 29,750
2024 $ 23,788
2025 $ 209,802
2026 $ 22,805
Thereafter $ 32,307
Total Future Settled Premiums | $ 318,452
(amount in thousands)
Undiscounted Future Premium Fair Value Excluding Impact of
Date Commitments Fair Value Future Settled Premiums
December 31, 2022 $318,452 $155,365 $155,365
December 31, 2021 $332,483 $159,880 $159,880

Credit Risk

The Company’s derivative counterparty exposure policy establishes market-based credit limits, favors long-term financial stability and creditworthiness of the
counterparty and typically requires credit enhancement/credit risk reducing agreements. The Company minimizes the credit risk in derivative instruments by entering
into transactions with high quality counterparties rated A or better, which are monitored and evaluated by the Company’s risk management team and reviewed by senior
management. OTC-cleared transactions reduce risk due to their ability to require daily variation margin, monitor the Company's ability to request additional collateral in

the event of a counterparty downgrade, and act as an independent valuation source.

The Company has developed credit exposure thresholds which are based upon counterparty ratings. Credit exposures are measured using the market value of the
derivatives, resulting in amounts owed to the Company by its counterparties or potential payment obligations from the Company to its counterparties. Credit exposures
are generally quantified daily based on the prior business day’s market value and collateral is pledged to and held by, or on behalf of, the Company to the extent the
current value of derivatives exceeds the contractual thresholds. In accordance with industry standards and the contractual agreements, collateral is typically settled on
the next business day. The Company has exposure to credit risk for amounts below the exposure thresholds which are uncollateralized, as well as for market

fluctuations that may occur between contractual settlement periods of collateral movements.

Counterparty exposure thresholds are developed for each of the counterparties based upon their ratings. The maximum uncollateralized threshold for a derivative
counterparty is $5 million. In addition, the Company monitors counterparty credit exposure on a monthly basis to ensure compliance with Company policies and
statutory limitations. The Company also generally requires that derivative contracts, other than exchange traded contracts, OTC-cleared swaps, certain forward
contracts, and certain embedded and reinsurance derivatives, be governed by an International Swaps and Derivatives Association Master Agreement which is

structured by legal entity and by counterparty and permits right of offset.

Derivative instruments have off-balance sheet risk. The notional value, market value exposure, counterparty and other trade terms are available in Schedule DB,

Derivative Instruments, for each individual derivative contract.
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Note 9 - Income Taxes

A.  The components of the net deferred tax asset/(deferred tax liability) ("DTA"/"(DTL)") at period end and the change in those components are as follows:

1

2022
Ordinary Capital Total
(a) Gross DTA $ 148,502,633 | $ 2,806,771 $ 151,309,404
(b) Statutory valuation allowance adjustments —
(c) Adjusted gross DTA 148,502,633 2,806,771 151,309,404
(d) Deferred tax assets nonadmitted — — —
(e) Subtotal net admitted deferred tax assets 148,502,633 2,806,771 151,309,404
(f) Deferred tax liabilities 51,934,982 48,650,340 100,585,322
(9) Net admitted deferred tax asset/(net deferred tax liability) $ 96,567,651 | $ (45,843,569)| $ 50,724,082
2022
Ordinary Capital Total
Admission Calculation Components SSAP No. 101 :
(@) Federal income taxes paid in prior years recoverable by C/B $ —1$ —1$ —
(b) Adjusted gross DTA expected to be realized 48,587,737 2,641,263 51,229,000
(1) DTA's expected to be realized after the balance sheet date 48,587,737 2,641,263 51,229,000
(2) DTA's allowed per limitation threshold XXX XXX 134,685,763
(c) DTA's offset against DTLs 99,914,896 165,508 100,080,404
(d) DTA's admitted as a result of application of SSAP No. 101 $ 148,502,633 | $ 2,806,771 1% 151,309,404
(a) Ratio % used to determine recovery period and threshold limitation 1043%
(b) Adjusted capital and surplus used to determine 2(b) thresholds 897,905,089
2022
Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross DTA and net admitted DTA,
by tax character as a %.
(1) Adjusted gross DTAs amount from Note 9A1c $ 148,502,633 |$ 2,806,771
(2) % of net admitted adjusted gross DTAs by tax character attributable
to the impact of tax planning strategies 1% — %]
(3) Net admitted adj. gross DTAs amount from Note 9A1e $ 148,502,633 |$ 2,806,771
(4) % of net admitted adjusted gross DTAs by tax character admitted
because of the impact of planning strategies 2% — %]
(b) Do the tax planning strategies include the use of reinsurance? Yes No _X_
2021
Ordinary Capital Total
(a) Gross DTA $ 140,491,281 | $ 5,676,627 | $ 146,167,908
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTA 140,491,281 5,676,627 146,167,908
(d) Deferred tax assets nonadmitted 29,381,159 249 477 29,630,636
(e) Subtotal net admitted deferred tax assets 111,110,122 5,427,150 116,537,272
(f) Deferred tax liabilities 20,563,544 41,911,728 62,475,272
(9) Net admitted deferred tax asset/(net deferred tax liability) $ 90,546,578 | $ (36,484,578 $ 54,062,000
2021
Ordinary Capital Total
Admission Calculation Components SSAP No. 101 :
(@) Federal income taxes paid in prior years recoverable by C/B $ —1$ —18$ —
(b) Adjusted gross DTA expected to be realized 48,634,850 5,427,150 54,062,000
(1) DTA's expected to be realized after the balance sheet date 48,634,850 5,427,150 54,062,000
(2) DTA's allowed per limitation threshold XXX XXX 107,757,330
(c) DTA's offset against DTLs 62,475,272 — 62,475,272
(d) DTA's admitted as a result of application of SSAP No. 101 $ 111,110,122 | $ 5,427,150 | § 116,537,272
(a) Ratio % used to determine recovery period and threshold limitation 815%
(b) Adjusted capital and surplus used to determine 2(b) thresholds $ 718,382,198
2021
Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross DTA and net admitted DTA,
by tax character as a %.
(1) Adjusted gross DTAs amount from Note 9A1c $ 140,491,281 |[$ 5,676,627
(2) % of net admitted adjusted gross DTAs by tax character attributable
to the impact of tax planning strategies 5% — %
(3) Net admitted adj. gross DTAs amount from Note 9A1e $ 111,110,122 |[$ 5,427,150
(4) % of net admitted adjusted gross DTAs by tax character admitted
because of the impact of planning strategies — % 100 %
(b) Do the tax planning strategies include the use of reinsurance? Yes No _X_
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1 Change During 2022
Ordinary Capital Total
(@) Gross DTA 8,011,352 | § (2,869,856)| $ 5,141,496
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTA 8,011,352 (2,869,856) 5,141,496
(d) Deferred tax assets nonadmitted (29,381,159), (249,477) (29,630,636)
(e) Subtotal net admitted deferred tax assets 37,392,511 (2,620,379) 34,772,132
(f) Deferred tax liabilities 31,371,438 6,738,612 38,110,050
(9) Net admitted deferred tax asset/(net deferred tax liability) 6,021,073 | § (9,358,991) $ (3,337,918)
2 Change During 2022
Ordinary Capital Total
Admission Calculation Components SSAP No. 101 :
(a) Federal income taxes paid in prior years recoverable by C/B $ —1$ —1$ —
(b) Adjusted gross DTA expected to be realized (47,113) (2,785,887) (2,833,000)
(1) DTA's expected to be realized after the balance sheet date (47,113) (2,785,887) (2,833,000)
(2) DTA's allowed per limitation threshold XXX XXX 26,928,433
(c) DTA's offset against DTLs 37,439,624 165,508 37,605,132
(d) DTA's admitted as a result of application of SSAP No. 101 $ 37,392,511 | $ (2,620,379)| $ 34,772,132
3| (a) Ratio % used to determine recovery period and threshold limitation 228%
(b) Adjusted capital and surplus used to determine 2(b) thresholds 179,522,891
4 Change During 2022
Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross DTA and net admitted DTA,
by tax character as a %.
(1) Adjusted gross DTAs amount from Note 9A1c 8,011,352 |$  (2,869,856)
(2) % of net admitted adjusted gross DTAs by tax character attributable
to the impact of tax planning strategies (4)% — %
(3) Net admitted adj. gross DTAs amount from Note 9A1e 37,392,511 [$  (2,620,379)
(4) % of net admitted adjusted gross DTAs by tax character admitted
because of the impact of planning strategies 2% (100)%
B.  DTLs are not recognized for the following amounts:
Not Applicable.
C. Significant Components of Income Taxes Incurred
1. | The components of current income tax (benefit)/expense are as follows:
2022 2021 Change
(a) Federal $ (24,113,001)| $ (27,766,917) 3,653,916
(b) Foreign — — —
(c) Subtotal (24,113,001)| $ (27,766,917) 3,653,916
(d) Federal income tax on net capital gains 7,275,024 13,735,771 (6,460,747)
(e) Utilization of capital loss carryforwards — — —
() Other — — —
(9) Federal and foreign income taxes incurred $ (16,837,977)| $ (14,031,146) (2,806,831)
2. | The main components of the period end deferred tax amounts and the change in those components are as follows:
| 2022 | 2021 | Change
DTA: Ordinary
Policyholder reserves $ 44,037,752 | $ 44,667,308 | $ (629,556)
Deferred acquisition costs 88,959,591 77,968,591 10,991,000
Compensation and benefits 31,500 1,957,215 (1,925,715)
Tax credit carryforward 9,330,850 9,330,850 —
Other 6,142,940 6,567,317 (424,377)
Subtotal: DTA Ordinary 148,502,633 140,491,281 8,011,352
Ordinary statutory valuation allowance — — —
Total adjusted gross ordinary DTA 148,502,633 140,491,281 8,011,352
Nonadmitted ordinary DTA — 29,381,159 (29,381,159)
Admitted ordinary DTA 148,502,633 111,110,122 37,392,511
DTA: Capital
Investments 2,806,771 5,676,627 (2,869,856)
Subtotal: DTA Capital 2,806,771 5,676,627 (2,869,856)
Capital statutory valuation allowance — — —
Total adjusted gross capital DTA 2,806,771 5,676,627 (2,869,856)
Nonadmitted capital DTA — 249 477 (249,477)
Admitted capital DTA 2,806,771 5,427,150 (2,620,379)
Total Admitted DTA $ 151,309,404 [$ 116,537,272 | § 34,772,132
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DTL: Ordinary
Investments $ 48,359,318 ($ 17,791,231 $ 30,568,087
Policyholder reserves 3,575,664 2,772,313 803,351
Gross DTL ordinary 51,934,982 20,563,544 31,371,438
DTL: Capital
Investments 48,650,340 41,911,728 6,738,612
Gross DTL capital 48,650,340 41,911,728 6,738,612
Total DTL 100,585,322 62,475,272 38,110,050
Net adjusted DTA/(DTL) $ 50,724,082 | $ 54,062,000 | $ (3,337,918)
Adjust for the change in deferred tax on unrealized gains/losses 3,491,753
Adjust for the change in nonadmitted deferred tax (29,630,636)
Adjusted change in net deferred Income Tax $ (29,476,801)

D. Reconciliation of federal income tax rate to actual effective rate:

The sum of the income tax incurred and the change in the DTA/DTL is different from the result obtained by applying the statutory federal income tax rate to the pretax

income. The significant items causing this difference are as follows:

% of Pre-tax % of Pre-tax
2022 income 2021 income
Tax effect $ (19,256,266) Tax effect $ 120,579,910

Statutory tax $ (4,043,816) 21.00 %[ $ 25,321,781 21.00 %
Tax preferred investments (18,282,825) 94.94 % (14,088,142) (11.68)%
Interest maintenance reserve 2,375,769 (12.34)% (14,320,937), (11.88)%
Amortization of inception gain (4,974,717) 25.83 % (4,974,717) (4.13)%
VA Hedge gains reported in surplus 34,656,802 (179.98)% 4,415,554 3.66 %
Change in basis of computing reserves 5,136,894 (26.68)% - — %]
Prior period adjustments (890,709) 4.63 % 610,865 0.51 %
Change in deferred tax on non-admitted assets 454,237 (2.36)%! (258,548) (0.21)%
Foreign related investments (1,824,900) 9.48 % (2,765,000) (2.29)%
All other 32,089 (0.16)%! 51,898 0.02 %

Total statutory income tax $ 12,638,824 (65.64)%| $ (6,007,246) (5.00)%
Federal and foreign income taxes incurred $ (16,837,977) 87.44 % (14,031,146) (11.64)%
Change in net deferred income taxes 29,476,801 (153.08)% 8,023,900 6.64 %

Total statutory income tax $ 12,638,824 (65.64)%| $ (6,007,246) (5.00)%

E.  Operating loss and tax credit carryforwards and protective tax deposits

1. At December 31, 2022, the Company had $0 of net operating loss carryforwards, and $9,330,850 of foreign tax credit carryovers which expire between 2028 and
2030.

2. The amount of federal income taxes incurred in the current year and each preceding year that will be available for recoupment in the event of future net losses are:

2022 -
2021 -
2020 -

3. The aggregate amount of deposits reported as admitted assets under Section 6603 of the IRS Code was $0 as of December 31, 2022.
F.  Consolidated Federal Income Tax Return

1. The Company's federal income tax return is included within TR Re, Ltd.'s consolidated federal income tax return. The consolidated federal income tax return
includes the following entities:

TR Re, Ltd.
Talcott Resolution Life Insurance Company

Talcott Resolution Life and Annuity Insurance Company

American Maturity Life Insurance Company

2. Federal Income Tax Allocation

Estimated tax payments are made quarterly (if necessary), at which time intercompany tax balances are settled. In the subsequent year, additional settiements (if
necessary) are made on the unextended due date of the return and at the time that the return is filed. The method of allocation among affiliates of the Company is
subject to written agreement approved by the Board of Directors and based upon separate return calculations with current credit for net losses to the extent the
losses provide a benefit in the consolidated tax return.
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Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

A&C. See Schedule Y.

B.

D.

The Company has no reportable transactions with affiliates in 2022.

At December 31, 2022 and 2021, the Company reported $72,980 and $0, respectively, as receivable from and $0 and $21,274,697, respectively, as
payable to parents, subsidiaries and affiliates. Amounts are settled in accordance with terms of the agreements.

Guarantees or undertakings including the Company and any affiliate or related party:

For all guarantees, see Note 14.A.2.

Management or expense allocation contracts involving affiliated companies:

Effective August 29, 2022, TL entered into an intercompany liquidity agreement between several Talcott entities: including TR Re, Ltd. ("TR

Re"), Talcott Life Re, Ltd ("TLR") and Talcott Life & Annuity Re, Ltd. ("TLAR"). TL may lend a total of $500M in aggregate to the affiliates. TL

may also borrow a total of $1.5B consisting of $500M from each of the aforementioned entities. Under the agreement, TLR, TLAR and TR Re

cannot extend loans between one another.

Effective August 29, 2022, the Company entered into an intercompany liquidity agreement between several Talcott entities: including TR Re, Ltd. ("TR
Re"), Talcott Life Re, Ltd ("TLR") and Talcott Life & Annuity Re, Ltd. ("TLAR"). TLA may lend a total of $200M in aggregate to the affiliates. TLA may also
borrow a total of $600M consisting of $200M from each of the aforementioned entities. Under the agreement, TLR, TLAR and TR Re cannot extend loans

between one another.

Effective December 28, 2021, TL and certain of its affiliates, including but not limited to insurance companies (the "Talcott Companies"), entered into an
Investment Management Agreement with Sixth Street Insurance Solutions, L.P. to provide investment management services with respect to certain assets.

Effective July 1, 2021, Talcott Resolution Life Insurance Company ("TL") and certain of its affiliates, including but not limited to insurance
companies (the "Talcott Companies"), entered into a new Amended and Restated Services and Cost Allocation Agreement, which superseded
the previous Cost Allocation Agreements and authorizes the affiliates and TL to obtain a variety of operating services from each other to
conduct their day to day businesses and to provide fair and equitable compensation for their services. Expenses covered under the
Agreement are allocated based on cost plus basis.

Effective June 1, 2018, TL and certain of its broker dealer affiliates, including TDC, entered into a new Amended and Restated Service and Cost Allocation
Agreement, which provides services to the entities for the purpose of conducting their day to day businesses.

Effective June 26, 2018, Hopmeadow Holdings, LP and its direct and indirect subsidiaries entered into a new Tax Allocation Agreement. On December 30,
2021, TR Re, Ltd., a new subsidiary of Hopmeadow Holdings, LP, was added to the agreement via joinder.

Effective June 1, 2018, TL entered into an Intercompany Liquidity Agreement (the "Liquidity Agreement") with TLA. The Agreement allows for short-term
advances of funds between TL, TLA and certain TL subsidiaries who become parties to the Liquidity Agreement in the future. There are currently no
advances outstanding.

Effective December 12, 2018, TL entered into an Intercompany Liquidity Agreement (the "TLI Liquidity Agreement") with Talcott Resolution Life, Inc. ("TLI").
The TLI Liquidity Agreement allows for short-term advances of funds between TL and TLI. There are currently no advances outstanding.

Effective July 14, 2012, TL entered into an administrative service agreement ( the "ASA") with Talcott Administrative Services Company LLC
("TASC", formerly known as Lombard International Administration Services Company, LLC). Under the ASA, TASC provides certain
administrative services with respect to specified contracts and accounts.

Principal Underwriting Agreement between TDC, TL, and TLA as amended and restated effective July 17, 2007.

All outstanding shares of the Company's stock are owned by TL, an insurance company domiciled in the State of Connecticut.

The Company does not own shares of any upstream intermediate or ultimate parent, either directly or indirectly via SCA company.

The Company has no investments in an SCA company that exceed 10% of its admitted assets.

The Company has no impaired investments in an SCA company.

The Company has no investments in a foreign subsidiary.

The Company has no investments in a downstream noninsurance holding company.
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M.  The Company had the following investment in noninsurance SCA entities:

(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)

SCA Entity Percentage of SCA Ownership | Gross Amount Admitted Amount Nonadmitted Amount
a. SSAP No. 97 8a Entities
— %
Total SSAP No. 97 8a Entities XXX $ —1$ —1|$ —
b. SSAP No. 97 8b(ii) Entities
— %
Total SSAP No. 97 8b(ii) Entities XXX $ —1$ —[$ —
c. SSAP No. 97 8bh(iii) Entities
TDC 100 % 7,578,267 7,578,267
Total SSAP No. 97 8biii) Entities XXX $ 7,578,267 | $ 7,578,267 | § —
d. SSAP No. 97 8b(iv) Entities
— %
Total SSAP No. 97 8b(iv) Entities | XXX $ —1$ —1|$ —
Total SSAP No. 97 8b Entities
e. (exception 8b(i) entities) (b+c+d) XXX $ 7,578,267 | $ 7,578,267 | $ —
f. Aggregate Total (a+e) XXX $ 7,578,267 | $ 7,578,267 | $ —

(2) NAIC Filing Response Information

NAIC Disallowed
SCA Entity Entities Valuation
(Should be the same entities as shown in M(1) Date of Filing to | NAIC Valuation | NAIC Response | Method Resubmission
above) Type of NAIC Filing* the NAIC Amount Received Y/N Required Y/N Code**
a. SSAP No. 97 8a Entities
$ —
Total SSAP No. 97 8a Entities XXX XXX $ — XXX XXX
b. SSAP No. 97 8b(ii) Entities
$ —
Total SSAP No. 97 8b(ii) Entities XXX XXX $ — XXX XXX
c. SSAP No. 97 8b(iii) Entities
TDC S2 6/30/2022 [$ 7,576,322 Y N
Total SSAP No. 97 8b(iii) Entities $ 7,576,322
Total SSAP No. 97 8b(iii) Entities XXX XXX $ — XXX XXX
d. SSAP No. 97 8b(iv) Entities
$ —
Total SSAP No. 97 8b(iv) Entities XXX XXX $ — XXX XXX
Total SSAP No. 97 8b Entities
e. (exception 8b(j) entities) (b+c+d) XXX XXX $ 7,576,322 XXX XXX
f. Aggregate Total (a+e) XXX XXX $ 7,576,322 XXX XXX

N.  The Company has no investments in insurance SCA's for which the audited statutory equity reflects a departure from the NAIC statutory accounting
practices and procedures.

19.16



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 11 - Debt
A.  The Company has no outstanding debt.
B.  FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized
advances, which may be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires
the Company to own member stock and borrowings require the purchase of activity-based stock in an amount (generally between 3.0% and
4.0% 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 December 31, 2022 there were no advances outstanding.

State law limits the Company's ability to pledge, hypothecate or otherwise encumber its assets. The amount of advances that can be taken by
the Company are dependent on the assets pledged by the Company to secure the advances, and are therefore subject to this legal limit. The
pledge limit is recalculated annually based on statutory admitted assets and capital and surplus. For 2023 , the Company's pledge limit is $237
million. The Company would need to seek prior written approval from the Department in order to exceed this limit. If the Company were to
pursue borrowing additional amounts under its estimated capacity it may have to purchase additional shares of activity stock.

2. FHLB Capital Stock
a. Aggregate Totals

1. December 31, 2022

Total 1 2+3 General f\ccount SeparatesAccounts

a. | Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 3,443,100 3,443,100 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) 3,443,100 3,443,100 —

f. | Actual or estimated borrowing
capacity as determined by the insurer |$ 237,000,000 | $ 237,000,000 | $ —

2. December 31, 2021
1 2 3
Total 2+3 General Account | Separate Accounts
a. [ Membership Stock - Class A $ —1$ —1$ —
b. | Membership Stock - Class B 1,680,700 1,680,700 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (atb+c+d) 1,680,700 1,680,700 —
f. | Actual or estimated borrowing capacity

as determined by the insurer $ 193,000,000 | $ 193,000,000 | $ —

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption
2 3 4 5
Current Period Total | Not Eligible for | Less Than6 | 6 Months to Less | 1to Less than 3 6
Membership Stock (2+3+4+5+6) Redemption Months than 1 Year Years 3to5 Years
1 ClassA |$ —1$ —1$ —|[$ —1|$ —|$ —
2 3,443,100 3,443,100 — — — —
3. Collateral Pledged to FHLB
a. Amount Pledged as of December 31, 2022
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
Current Year Total General and Separate Accounts
1| (Total Collateral Pledged (Lines 2 + 3) $ 186,029,443 | $ 198,182,721 | $ —
Current Year General Account: Total Collateral
2 | Pledged 186,029,443 198,182,721 —
Current Year Separate Account: Total Collateral
3| Pledged — — —
Prior Year-end Total General and Separate Accounts:
4| Total Collateral Pledged 27,350,396 26,627,008 —
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b. Maximum Amount Pledged During Reporting Period

3
Amount Borrowed at
1 2 Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
1| (Maximum Collateral Pledged (Lines 2 + 3) $ 186,029,443 | $ 198,182,721 -
Current Year General Account Maximum Collateral
2 | Pledged 186,029,443 198,182,721 —
Current Year Separate Account Maximum Collateral
3| Pledged — — —
Prior Year-end Total General and Separate Accounts
4 | Maximum Collateral Pledged 27,350,396 27,451,962 —

4. a.&b.Borrowing from FHLB - Amount as of the Reporting Date
The Company had no borrowings from the FHLB as of December 31, 2022.
c. FHLB - Prepayment Obligations

The Company does not have any prepayment obligations as of December 31, 2022.

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

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

E.  Defined Contribution Plans
In September, 2021, the Company adopted a new Long-term Cash Incentive Plan (‘the Plan”) to attract and retain executive and management level
employees of the Company and its affiliates in support of the continued growth and long-term performance of the Company. U.S. employees in certain
employment bands (generally executive and management level) are eligible to participate in the Plan. Targets vary by employment level. Awards are
issued annually at the discretion of management, and vest in full on the third anniversary of the date of the grant, subject to the participant's continued
employment with the Company. The expense accrued for the Company during 2022 and 2021 was immaterial.
As of June 1, 2018, Talcott Resolution Life Insurance Company adopted a Investment and Savings Plan. Substantially all U.S. employees of the Company
are eligible to participate in Talcott Resolution's Investment and Savings Plan under which designated contributions can be invested in a variety of
investments. The Company's contributions include a non-elective contribution of 2% of eligible compensation and a dollar-for-dollar matching contribution of
up to 6% of eligible compensation contributed by the employee each pay period. Talcott Resolution also maintains a non-qualified savings plan, Talcott
Resolution Deferred Compensation Savings Plan, with a 6% matching contribution for eligible compensation earned in excess of the 401(a)(17) limit,
currently $275,000. Eligible compensation includes salary and bonuses and participants can defer up to 80% of their eligible pay. The cost allocated to the
Company for the years ended December 31, 2022 and 2021 was immaterial.

F.  Multiemployer Plans

The Company has no multiemployer plans.

G. Consolidated/Holding Company Plans

The Company participates in Talcott sponsored postemployment plans that provide for medical and salary replacement benefits for employees on long-term disability.
The expenses allocated to the Company for long term disability were not material to the results of operations for the years ended December 31, 2022 and 2021.

H. Postemployment Benefits and Compensated Absences
The Company has no direct postemployment benefits and compensated absences.
. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
There was no impact from the Modernization Act on Medicare postretirement benefits (INT 04-17) to the Company.

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

1. The Company has 3,000 shares of common capital stock authorized with 2,000 shares issued and outstanding. The par value of the stock is $1,250.
2. The Company has no preferred shares authorized.

3. The maximum amount of dividends which can be paid to shareholders by Connecticut domiciled insurance companies, without prior approval of the Connecticut
Insurance Commissioner (‘the Commissioner”), is generally restricted to the greater of 10% of surplus as of the preceding December 31st or the net gain from
operations after dividends to policyholders, federal income taxes and before realized capital gains or (losses) for the previous year. In addition, if any dividend exceeds
the insurer's earned surplus, it requires the prior approval of the Commissioner. Dividends are paid as determined by the Board of Directors in accordance with state
statutes and regulations, and are not cumulative. With respect to dividends to its parent TL, the Company’s dividend limitation under the holding company laws of
Connecticut is $94,862,917 in 2023. As a condition to the Sixth Street Acquisition described in Note 21, the Department requires any dividends for the Company, for a
two-year period following the acquisition, be approved by the Commissioner.

4. The Company paid no dividends in 2022 and 2021.
5. Within the limits of (3) above, there are no additional restrictions placed on the portion of Company profits that may be paid as ordinary dividends to stockholders.

6. No restrictions have been placed on the unassigned funds of the Company.
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10.

1.

12.

13.

The Company is not organized as a mutual company.

No stock is being held by the Company for special purposes.

The Company had no changes in the balances of any special surplus funds from the prior period.

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and (losses) is $31,155,039, before tax.
The Company has no surplus notes outstanding.

The Company had no restatements due to quasi-reorganization.

The Company had no quasi-reorganizations.

Note 14 - Liabilities, Contingencies, and Assessments

A

Contingent Commitments

1. At December 31, 2022, the Company has outstanding commitments totaling $320,634,407 of which $179,360,416 is committed to fund limited
partnership and other alternative investments, which may be called by the partnership during the commitment period to fund the purchase of new
investments and partnership expenses. Additionally, $141,273,991 is related to commercial whole loans expected to fund in the first half of 2023.

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Nature and Eilélg:i:ti:I Poteonftiémgount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyuarantor Current Status of Payment
Attributes, Including Liability Under the or
Date and Duration of Recognition of Guarantee be R%Oﬂli?ed fo 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 Tr&?ﬁgi?gﬁ? ﬁlfgliﬁte
respect to certain structured settlement liability obligations to Investments in SCA addition to poli é) holder
provide an increased level of security to claimants under Dividends to reserves Thpe ayment or
such structured settlements; these obligations were $ — | stockholders (capital Unlimited (1) erformance ﬁsg of this
assumed from Talcott Resolution Life Insurance Company contribution)p puarantee is low as It is
("TL") on February 1, 2018. As of December 31, 2022 and Expense. or Other ur?likel that this quarantee
December 31, 2021, no liability was recorded for this P ’ w¥|l be tri gred
guarantee, as TCB was able to meet these policyholder ggered.
obligations.
Total $ — Unlimited

3. Summary of Detail in Note 14.A.2.
Not applicable

Assessments

1. Liability and Related Asset

In all states, insurers licensed to transact certain classes of insurance are required to become members of a guaranty fund. In most states, in the event of the
insolvency of an insurer writing any such class of insurance in the state, members of the funds are assessed to pay certain claims of the insolvent insurer. A
particular state’s fund assesses its members based on their respective written premiums in the state for the classes of insurance in which the insolvent insurer
was engaged. Assessments are generally limited for any year to one or two percent of premiums written per year, depending on the state.

Under insurance guaranty fund laws in each state, the District of Columbia and Puerto Rico, insurers licensed to do business can be assessed by state insurance
guaranty associations for certain obligations of insolvent insurance companies to policyholders and claimants. Part of the assessments paid by/refunded to the
Company pursuant to these laws may be used as credits for a portion of the associated premium taxes. The Company received $0 and $ (1,715,497) in guaranty
fund assessments in 2022 and 2021, respectively. The Company had a guaranty fund receivable of $376,434 and $576,592 as of December 31, 2022 and 2021,
respectively.

2. Rollforward of Related Asset

Desc:iption Am(z)unt

a. Assets recognized from paid and accrued premium tax offsets and policy surcharges prior year-end $ 576,592
b. Decrease current year:

Premium tax offsets applied (200,158)

Premium tax offsets charged off/expired
c. Increase current year:

Premium tax offsets accrued —
d. Assets recognized from paid and accrued premium tax offsets and policy surcharges current year-end | $ 376,434

3. Guaranty Fund Liabilities and Assets Related to Assessments from Insolvencies for Long-Term Care Contracts
The Company has no guaranty fund liabilities and assets related to assessments from insolvencies for long-term care contracts.
Gain Contingencies

The Company has no gain contingencies.
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D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits

The amounts the Company paid during 2022 to settle claims-related extra contractual obligations or bad faith claims stemming from lawsuits were not material, either
individually or in the aggregate.

E.  Joint and Several Liabilities
The Company had no joint and several liabilities.

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

the Company.

For additional information, please refer to the current and periodic reports filed by Talcott Resolution Life Insurance Company with the United States Securities and
Exchange Commission.

Note 15 - Leases
A. Lessee Leasing Arrangements

1. The rent paid by the Company to The Hartford for space occupied and equipment used by Talcott Resolution's life insurance companies was $767,400 and
$836,059 in 2022 and 2021, respectively.

2. Future minimum rental commitments are as follows:

Year Ending December 31 Operating Leases
1. 12023 $ 756,388
2. 12024 756,388
3. 12025 769,116
4. 12026 800,920
5. 2027 802,656
6. Total $ 3,885,468

The principal executive office of the Company, together with its parent and other life insurance affiliates, is located in Windsor, Connecticut.
The Company is not involved in any significant sale-leaseback transactions.
B. Leasing is not a source of income for the Company.

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

The Company aims to maintain a diversified investment portfolio including issuer, sector, and geographic stratification, and has established certain exposure limits,
diversification standards and review procedures to mitigate credit risk. The Company is not exposed to any credit concentration risk of a single issuer, excluding U.S.
government and government agency securities and a short term investment pool, greater than 10% of the Company’s capital and surplus as of December 31, 2022 and 2021.

Derivative instruments have off-balance sheet risk. The notional value, market value exposure, counterparty and other trade terms are available in Schedule DB for each
individual derivative contract. For discussions on credit risk, market risk, cash requirements and accounting policy see Note 8, Derivative Instruments.

See Schedule DB of the Company’s annual statement for additional detail.

The table below summarizes the face amount of the Company’s financial instruments with off-balance sheet risk as of December 31:

Assets Liabilities
2022 2021 2022 2021
a. Swaps $ 337,783,726 | § 382,452,154 | § 693,448,000 | § 123,779,571
b. Futures — — — —
c. Options 6,514,131,308 9,060,467,499 3,100,792,885 7,012,542,815
d. Total $ 6,851,915,034 |$  9,442,919,653 [$  3,794,240,885 | $ 7,136,322,386

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

A.  The Company had no transfers of receivables reported as sales.
B.  The Company had no transfer or servicing of financial assets.
C. Washsales

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
The Company had no gain or loss from uninsured Accident & Health plans or the uninsured portion of partially insured plans.

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

The Company had no direct premiums written by managing general agents or third-party administrators.
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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
be approved by the FIC. The Company reserves the right to take exception to its investment manager's pricing of a particular asset and, with FIC's approval, to adjust
the price received from its investment manager for that particular asset. The Company estimates the fair value for financial liabilities based on the framework
established in the fair value accounting guidance. The framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets
and requires that observable inputs be used in the valuations when available. The Company categorizes its assets and liabilities measured at estimated fair value
based on whether the significant inputs into the valuation are observable. The fair value hierarchy categorizes the inputs in the valuation techniques used to measure

fair value into three broad Levels (Level 1, 2, or 3):
Level 1 Unadijusted quoted prices for identical assets or liabilities in active markets that the Company has the ability to access at the measurement date.

Level 2 Observable inputs, other than quoted prices included in Level 1, for the asset or liability, or prices for similar assets and liabilities.

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

could be realized in a current market exchange absent actual market exchanges.

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

and/or priced by independent brokers.

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

December 31, 2022
Quoted Prices in
Active Markets Significant Significant
for Identical 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

Common stocks - unaffiliated $ 5,594 | $ —|$ 3443 1% —1$ 9,037

Preferred stocks - unaffiliated — 24,626 — — 24,626

Cash equivalents 184,334 — — — 184,334

Bonds - States and Municipalities — 40 — — 40
Total bonds and stocks 189,928 24,666 3,443 — 218,037
Derivative assets

Interest rate derivatives — 1,831 — — 1,831

Macro hedge program — 38,845 282,590 — 321,435
Total derivative assets — 40,676 282,590 — 323,266
Separate Account assets [1] 22,171,530 — — — 22,171,530
Total assets accounted for at fair value $ 22,361,458 | $ 65,342 | $ 286,033 | $ —|$ 22,712,833

b. Liabilities accounted for at fair value

Derivative liabilities

Interest rate derivatives $ —|$ (1,972) $ —|$ —1$ (1,972)

Macro hedge program — (49,316), (31,509) — (80,825)
Total liabilities accounted for at fair value $ —|$ (51,288)| $ (31,509) $ —1$ (82,797)

11  Excludes approximately $7 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 of the Company's investment manager, a Securities Valuation Group and a Derivatives Valuation 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.

In addition, the Finance and Investment Committee of the Company, co-chaired by its Chief Investment Officer and Chief Financial Officer, is responsible for the
approval and monitoring of the Valuation Policy of the Company as well as the adjudication of any valuation disputes thereunder. The Valuation Policy addresses
valuation of all financial instruments held in the general account and guaranteed separate accounts of the Company, including all derivative positions. The Finance and
Investment Committee meets regularly, and its members include a cross-functional group of senior management as well as various investment, accounting, finance,

and risk management professionals.
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The Company also has an enterprise-wide Operational Risk Management function which is responsible for establishing, maintaining and communicating the framework,
principles and guidelines of the Company’s operational risk management program. This includes model risk management which provides an independent review of the

suitability, characteristics and reliability of model inputs as well as an analysis of significant changes to current models.

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 the Company's investment manager
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
month using market based data for public securities adjusted for credit spread differentials between public and private securities which are obtained from a survey of
multiple private placement brokers. The credit spreads determined through this survey approach are based upon the issuer’s financial strength and term to maturity,
utilizing independent public security index and trade information and adjusting for the non-public nature of the securities. Credit spreads combined with risk-free rates

are applied to contractual cash flows to develop a price.

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

is adjusted accordingly and approved by the Valuation Committee of the Company's investment manager.

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

statistics and trends and back testing recent trades.

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

classified as Level 2 if the price can be corroborated with observable market data.

Derivative Instruments

Derivative instruments are fair valued using pricing valuation models for OTC derivatives that utilize independent market data inputs, quoted market prices for

exchange-traded derivatives and OTC-cleared derivatives, or independent broker quotations.

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

manager compares market valuations to counterparty valuations for all OTC derivatives held by the Company for collateral purposes.

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

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

Valuation Inputs for Investments

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

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

For the Company’s Level 2 and 3 bonds and stocks, typical inputs used by pricing techniques include, but are not limited to, benchmark yields, reported trades, broker/

dealer quotes, issuer spreads, benchmark securities, bids, offers, and/or estimated cash flows, prepayment speeds, and default rates.

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 mostly bonds and preferred stocks.

Asset-backed securities, collateralized loan obligations, commercial and residential mortgage-backed securities - Primary inputs also include monthly
payment information, collateral performance, which varies by vintage year and includes delinquency rates, collateral valuation loss severity rates, collateral
refinancing assumptions, and credit default swap indices. Commercial and residential mortgage-backed securities prices also include estimates of the rate
of future principal prepayments over the remaining life of the securities. Such estimates are derived based on the characteristics of the underlying structure

and prepayment speeds previously experienced at the interest rate levels projected for the underlying collateral.

All other corporate bonds, including surplus debentures - Primary inputs also include observations of credit default swap curves related to the issuer, and

political events in emerging market economies where applicable.

State, municipalities and political subdivisions - Primary inputs also include Municipal Securities Rulemaking Board reported trades notices, and issuer

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

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

Separate Account assets

Non-guaranteed Separate Account assets are primarily invested in mutual funds and are valued by the underlying mutual funds in accordance to their valuation policies
and procedures. All

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

2. The table below provides a roll-forward of financial instruments measured at fair value using significant unobservable inputs (Level 3) for the year ended December
31,2022

Total Realized/
Unrealized Gains
Fair Value | Transfers | Transfers | (Losses) Included in: Fair Value
as of into out of Net Purchases/ | Sales/ as of
Level 3 Level 3 Income | Surplus | Increases | Decreases | Settlements
(Amounts in thousands) 01/01/ 2022 [2] [2] 1] 12 /31/ 2022
a Assets

Common stocks - unaffiliated $ 1,681($ —|$ —1$ —1$ —|$ 1762($ —1$ —1$ 3,443

Total bonds and stocks 1,681 — — — — 1,762 — — 3,443
Derivatives

Macro hedge program 203,683 — — —| 116,000 115,897 — (184,499) 251,081
Total derivatives [3] 203,683 — — —| 116,000 115,897 — (184,499) 251,081
Total assets $ 205364 |% —1|9% —|9$ —|[$ 116,000 ($ 117,659 | $ —|$ (184,499)($ 254,524

B.

(1
[

Bl

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
carrying value based on the lower of cost and market requirement,
Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
Other Fair Value Disclosures
Not applicable.
Fair Values for All Financial Instruments by Levels 1,2 and 3
The tables below reflect the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for under the

equity method (subsidiaries, joint ventures and partnerships). The fair values are also categorized into the three-level fair value hierarchy as described in Note 20A
above.
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(Amounts in thousands)

December 31, 2022

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 372669 |5 4,138349($ —|$ 3,259,227|$ 467,469 |% —1$ —

Preferred stocks - unaffiliated 24,626 24,626 — 24,626 — — —

Common stocks - unaffiliated 9,037 9,037 5,594 — 3,443 — —

Mortgage loans 907,343 994,929 — — 907,343 — —

Cash, cash equivalents and short-term

investments - unaffiliated 402,867 308,374 287,998 114,869 — — -

Derivative related assets 327,677 324,672 — 45,087 282,590 — —

Contract loans 88,065 88,065 — — 88,065 — —

Surplus debentures 41,174 41,838 — 24,825 16,349 — —

Low-income housing tax credits 8 8 — — 8 — —
Separate Account assets [1] 22,171,530 22,171,530 22,171,530 — — — —
Total assets $ 27,699,023 ($ 28,101,428 |$ 22,465,122 ($ 3,468,634 |$ 1,765,267 [$ —1$ —
Liabilities

Liability for deposit-type contracts $  (169,983)[$  (169,983)| $ —1|$ —|$%  (169,983)[$ —1$ —

Derivative related liabilities (137,350) (82,797) — (105,841) (31,509) — —

Separate Account liabilities (22,171,530)|  (22,171,530)] (22,171,530) — — — —
Total liabilities $ (22,478,863)| $ (22,424,310)[$ (22,171,530)[$  (105,841)($  (201,492)| $ —1$ —

(1
SSAP No. 100.

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

(Amounts in thousands)

December 31, 2021

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 $ ©5256,180($ 4,637,506 ($ 51,486 [$ 4,736,219($  468475|% —|$ —

Preferred stocks - unaffiliated 29,309 29,309 — 29,309 — — —

Common stocks - unaffiliated 8,316 8,316 6,635 — 1,681 — —

Mortgage loans 842,755 809,966 — — 842,755 — —

Cash, cash equivalents and short-term

investments - unaffiliated 223,458 223,475 178,945 15,009 29,504 — —

Derivative related assets 241,243 230,105 — 15,415 225,828 — —

Contract loans 91,332 91,332 — — 91,332 — —

Surplus debentures 65,162 49,701 — 41,392 23,770 — —

Low-income housing tax credits 57 57 — — 57 — —
Separate Account assets [1] 29,455,658 29,455,658 29,455,658 — — — —
Total assets $ 36,213470|% 35535425|% 29,692,724 |$ 4,837,344 |$ 1,683,402 ($ — 1% —
Liabilities

Liability for deposit-type contracts $ (183,768)[$  (183,768)| $ —1$ —|$  (183,768)[$ —|$ —

Derivative related liabilities (39,291) (39,552) — (17,148) (22,145) — —

Separate Account liabilities (29,455,658)|  (29,455,658)]  (29,455,658) — — — —
Total liabilities $ (29,678,717)| $ (29,678,978)| $ (29,455,658)| $ (17,146)| 8 (205,913)| $ —|$ —

[
SSAP No. 100.

Excludes approximately $9 million, at December 31, 2021, of investment sales receivable net of investment purchases payable that are not subject to

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. Financial Instruments for Which Not Practicable to Estimate Fair Values
At December 31, 2022, the Company had no investments where it was not practicable to estimate fair value.
E. Financial Instruments Measured Using the NAV

The Company had no investments measured using the NAV.
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Note 21 — Other ltems

A

G.

Unusual or Infrequent ltems

The Company had no unusual or infrequent items during the reporting period.

Troubled Debt Restructuring: Debtors

The Company had no troubled debt restructurings during the reporting period.

Other Disclosures

On June 30, 2021, the Company's indirect owner, Hopmeadow Holdings GP LLC, completed the sale of Talcott Resolution Life Inc. ("TLI") and
its life and annuity operating subsidiaries, including the Company, (the "Sixth Street Acquisition") through the merger of an affiliate of Sixth
Street a global investment firm, with and into Hopmeadow Holdings, LP (TLI's indirect parent) pursuant to an Agreement and Plan of Merger
(the "Agreement"). Through the Agreement, Sixth Street obtained 100% control of TLI and its life and annuity operating subsidiaries. As a
result of this sale and merger, the Company has new indirect owners.

In October 2020, the Circuit Court of the State of Wisconsin (the "Court") approved a Petition For Order of Rehabilitation filed by the
Commissioner of Insurance of the State of Wisconsin to place Time Insurance Company ("TIC") in rehabilitation. Since 2001, TLA has
reinsured life and annuity reserves from TIC and provided certain administrative services to TIC's policyholders. In turn, TLA retroceded much
of the reinsured reserves to a nonaffiliated reinsurer who also provided certain administrative services to the covered policyholders. In June
2022, the Court approved an assumption reinsurance agreement between TLA and TIC filed by the Commissioner of Insurance of the State of
Wisconsin under which TLA has assumed this business effective July 1, 2022. The retrocession agreement remains in place. This
assumption reinsurance agreement is not expected to have a material impact to TLA.

Business Interruption Insurance Recoveries

No business interruption insurance recoveries were received.

State Transferable and Non-transferable Tax Credits

The Company had no unused state transferable or nontransferable tax credits.

Subprime Mortgage-Related Risk Exposure:

1.

4.

In assessing its exposure to sub-prime risk, the Company defines sub-prime mortgage lending as the origination of residential mortgage loans to
customers with weak credit profiles. Although characteristics may vary by investment, generally sub-prime mortgage loans feature high initial loan-
to-value ratios or incorporate low initial payments based on a fixed introductory rate that resets to a variable index rate plus a margin for the
remaining term of the loan. The Company is not an originator of below-prime mortgages, but holds direct investments in certain residential
mortgage-backed securities with sub-prime exposure. The slowing U.S. housing market, greater use of affordable mortgage products, and relaxed
underwriting standards for some originators of below-prime loans has led in recent years to higher delinquency and loss rates.

To manage its risk, the Company performs a cash flow analysis on its sub-prime holdings stressing multiple variables, including prepayment speeds,
default rates, and loss severity. Based on this analysis and the Company’s expectation of future loan performance, other than certain credit related
impairments, future payments are expected to be received in accordance with the contractual terms of the securities, and therefore unrealized losses
are primarily due to changes in asset values. In addition, The Company has a security monitoring process overseen by a committee of investment
and accounting professionals that identifies securities, including those with sub-prime exposure, that are subjected to an enhanced analysis on a
quarterly basis.

Specifically, in accordance with SSAP No. 43 - Revised, if management determines that the estimated discounted cash flows of an asset-backed
security are less than its amortized cost, then an OTTI charge is recognized equal to the difference between the amortized cost and estimated
discounted cash flows of the security. The estimated discounted cash flows of the impaired investment become its new cost basis. Estimating future
cash flows is a quantitative and qualitative process that incorporates information received from third-party sources along with certain internal
assumptions and judgments regarding the future performance of the underlying collateral. As a result, actual results may differ from estimates. In
addition, projections of expected future cash flows may change based upon new information regarding the performance of the underlying collateral.

There is no direct exposure through investments in subprime mortgage loans.

Direct exposure through other investments as of December 31, 2022:

Carrying Value OTTI Losses

Actual Cost (excluding interest) Fair Value Recognized
a. Residential mortgage-backed securities $ 1,949,740 | $ 2,101,847 | $ 2,091,451 $ —
b. Commercial mortgage-backed securities — — — —
c. Collateralized debt obligations — — — —
d. Structured securities — — — —
e. Equity investment in SCAs — — — —
f. Other assets — — — _
g. Total $ 1,949,740 | § 2,101,847 | $ 2,091,451 (% —

There is no underwriting exposure to subprime mortgage risk.

Retained Assets

1.

Beneficiaries of the Company’s insurance policies receiving proceeds of insurance policies can choose to receive their insurance proceeds through a
settlement option called The Talcott Resolution Pathways Program ("The Program"). If selected, the full amount of the insurance proceeds paid to
the beneficiary is held in the Company’s General Account and earns interest at a rate determined by the Company. A draft sheet is provided to the
beneficiary who has immediate access to these proceeds, including any interest, by writing drafts in a manner similar to using a personal check. The
Program provides to each account holder a copy of the Terms and Conditions.

Assets within the Program are not transferred to an “affiliated or unaffiliated bank or other financial institution." Assets are held in the Company’s
General Account, and drafts are payable through the Bank of New York Mellon (‘BNYM”). Each business day, BNYM provides the Company with
the total value of drafts that were presented for payment and the Company transfers an amount from its General Account to an account at BNYM
established in the Company’s name specifically for this purpose. The net deposit liability is reported as a component of Page 3, Line 3 (Liability for
deposit type contracts), and amounts presented in the tables below are reported net of reinsured balances.
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Interest rates did not change during the reporting year. Between January 1, 2022 and December 31, 2022, the rate paid was 0.40%. The Company
earns investment income on the assets in the Program.

The Program did not charge any fees to their account holders during the reporting year. The Company did not use the Program as a default method
for satisfying insurance claims during the reporting year.

2. The retained asset accounts held within the Program are aged as follows:

As of December 31, 2022 As of December 31, 2021

Number Balance Number Balance
a. Uptoand including 12 Months 191$ 980,433 171% 438,337
b. 13 to 24 Months 11 249,932 12 198,620
c. 25to 37 Months 6 70,955 4 85,651
d. 38 to 48 Months 4 85,994 6 98,136
e. 49 to 60 Months 3 74,100 28 521,788
f. Over 60 Months 439 11,686,619 473 12,842,559
g. Total 48219 13,148,033 540 ($ 14,185,091

3. The following is a rollforward of retained asset balances:

Individual Balance/ Group Balance/
Number Amount Number Amount
a. Number/balance of retained asset accounts at the
beginning of the year 5401$ 14,185,091 —1$ —
b. Number/amount of retained asset accounts issued/
added during the year 23 1,419,714 — —
c. Investment earnings credited to retained asset
accounts during the year N/A 54,584 — —
d. Fees and other charges assessed to retained asset
accounts during the year N/A — — —
e. Number/amount of retained asset accounts
transferred to state unclaimed property funds during
the year — — — —
f. Number/amount of retained asset accounts closed/
reinsured during the year 81 2,511,356 — —
g. Number/balance of retained asset accounts at the
end of the year 4821$ 13,148,033 —1$ —

H. Insurance-Linked Securities (ILS) Contracts
The Company had no insurance-linked securities contracts.
l.  Realized Amount on Life Insurance

The Company had no ownership of or rights to control life insurance policies.
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Note 22 - Events Subsequent

On January 27, 2023, TLA loaned $60 million to TR Re per the new intercompany liquidity agreement (see Note 10). The interest rate of this loan is 4.5%
and the maturity date is January 26, 2024.

The Company had no other material subsequent events through the filing date of February 22, 2023.

Note 23 - Reinsurance

A. Ceded Reinsurance Report

Section 1 - General Interrogatories

1.

There are no reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the Company or by any
representative, officer, trustee, or director of the Company.

No policies issued by the Company have been reinsured with a company chartered in a country other than the United States (excluding U.S. Branches of such
companies) which is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor of an insured or any other person not
primarily engaged in the insurance business.

Section 2 - Ceded Reinsurance Report - Part A

1.

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

a.  Forthe years ended December 31, 2022 and 2021, 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 $34,263,177 and $26,746,967, respectively. These amounts were calculated using the federal corporate tax rate in effect at that
time.

b.  For the years ended December 31, 2022 and 2021, the total amount of reinsurance credit taken for this agreement was $43,371,111 and $33,856,921,
respectively.

The Company has no reinsurance agreements in effect such that the amount of losses paid or accrued through the statement date may result in a payment to the
reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total
direct premium collected under the reinsured policies.

Section 3 - Ceded Reinsurance Report - Part B

1. The estimated amount of the aggregate reduction in surplus, for agreements not reflected in Section 2 above, of termination of all reinsurance agreements, by
either party, as of the date of this statement is $0.
2. There has been one new agreement executed since January 1, 2021, to include policies or contracts which were in-force, or which had existing reserves
established by the Company as of the effective date of this agreement. For the year ended December 31, 2021, the total amount of reinsurance ceded on a
modified coinsurance basis was $13.4 billion including General and Separate Account reinsurance. See Note 21.
B. Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance during the year.

C. Commutation of Ceded Reinsurance

The Company has not commuted any ceded reinsurance during the year.

D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation

Not applicable.

E. The Company has no variable annuity reinsurance contracts with an affiliated captive reinsurer.

F. The Company has no reinsurance agreements with an affiliated captive reinsurer.

G. The Company does not utilize captives to assume reserves for ceding entities.

H. Reinsurance Credit

1.

6.

The Company has no reinsurance contracts (or multiple contracts with the same reinsurer or its affiliates) subject to A-791 that include a provision,
which limits the reinsurer's assumption of significant risks identified as in A-791.

The Company has 13 reinsurance contracts (or multiple contracts with the same reinsurer or its affiliates) not subject to A-791, for which reinsurance accounting
was applied that include a provision that limits the reinsurer's assumption of risk. Reinsurance credit was reduced for the risk limiting features in all cases.

The Company has no reinsurance contracts that contain features which result in delays in payment in form or in fact.

The Company has no reinsurance accounting credits for contracts not subject to A-791 and not yearly renewable term, which meet the risk transfer requirements
of SSAP No. 61R.

The Company has not ceded any risk which is not subject to A-791 and not yearly renewable term reinsurance, under any reinsurance contract (or multiple
contracts with the same reinsurer or its affiliates) during the period covered by the financial statement which is either: (i) accounted for as reinsurance under
statutory accounting principles ("SAP") and as a deposit under generally accepted accounting principles ("GAAP") or (i) accounted for as reinsurance under
GAAP and a deposit under SAP.

Not applicable.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.-C. The Company has no retrospectively rated contracts.

D.  The Company had no medical loss ratio rebates.
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E.

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, 2021 were $5.2 million. As of December 31, 2022 $0.2 million has been paid for incurred claims and claim adjustment expenses attributable to
insured events of prior years. Reserves remaining for prior years are now $4.9 million as a result of re-estimation of unpaid claims and claim adjustment expenses principally
on Accident and Health lines of insurance. As a result, there has been a $0.1 million prior-year development from December 31, 2021 to December 31, 2022. 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

The Company has no intercompany pooling arrangements.

Note 27 - Structured Settlements

The Company has not purchased any structured settiements.

Note 28 - Health Care Receivables

The Company has no health care receivables.

Note 29 - Participating Policies

Net premiums under individual life participating policies were $153,193 and $169,512 for the years ended December 31, 2022 and 2021, respectively. Policyholder dividends
are accrued using an estimate of the amount to be paid based on underlying contractual obligations under policies and applicable state laws. In 2022 and 2021, the Company
paid policyholder dividends in the amount of $446,471 and $405,431, respectively, and did not allocate any additional income to such policyholders.

Note 30 - Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $19,000,000
2. Date of the most recent evaluation of this liability 12/6/2022
3. Was anticipated investment income utilized in the calculation? Yes[X] NoJ ]

Note 31

- Reserves for Life Contracts and Deposit-Type Contracts

1.

For non-interest sensitive ordinary life plans, the Company waives deduction of deferred fractional premiums upon death of insured. Return of the unearned portion of
the final premium is governed by the terms of the contract. The Company has no forms for which the cash values are in excess of the legally computed reserve.

Extra premiums are charged for substandard lives, in addition to the regular gross premiums for the true age. Mean reserves for traditional insurance products are
determined by computing the regular mean reserve for the plan at the true age, and adding one-half (1/2) of the extra premium charge for the year. For plans with
explicit mortality charges, mean reserves are based on appropriate multiples of standard rates of mortality.

As of December 31, 2022, the Company had $25,950,347 of insurance in force for which the gross premiums are less than the net premiums according to the standard
valuation set by the State of Connecticut. Reserves to cover the above insurance totaled $63,152 at year end and are reported on Exhibit 5, Miscellaneous Reserves.

For certain interest sensitive products, basic data is used to determine Tabular Interest and Tabular Cost for Page 7, Part A. For other products, Tabular Interest,
Tabular less Actual Reserve Released, and Tabular Cost (Page 7) have been determined by formula as described in the instructions for Page 7.

Tabular Interest for Page 7, Line 4 has been determined by formula.

Other increases (Page 7, Line 7) include changes in the difference between account values and surrender values, and reserves transferred under reinsurance
agreements.
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Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

An analysis of annuity actuarial reserves and deposit fund liabilities by withdrawal characteristics as of December 31, 2022 (including General and Separate Account

liabilities) is presented below:

A. Individual Annuities

19.29

Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total
1. Subject to discretionary withdrawal
a. With market value adjustment 3,451,268 | $ —1$ —1$ 3,451,268 0.02 %
b. At book value less current surrender charge of 5% or more 2,310,949 — — 2,310,949 0.01 %
c. Atfair value — —| 17,186,368,114 [ 17,186,368,114 | 76.38 %
d. Total with market value adjustment or at fair value (total of 1 through 3) 5,762,217 —| 17,186,368,114 [ 17,192,130,331| 76.41 %
e. Atbook value without adjustment (minimal or no charge or adjustment) 1,463,935,128 - —| 1463935128 | 6.50 %
2. Not subject to discretionary withdrawal 3,624,241,448 — 221,558,350 |  3,845,799,798 [ 17.09 %
3. Total (gross: direct + assumed) 5,093,938,793 —| 17,407,926,464 [ 22,501,865,257 | 100.00 %]
4. Reinsurance ceded 1,093,798,556 — —| 1,093,798,556
5. Total (net) 4,000,140,237 | $ — [$17,407,926,464 | $ 21,408,066,701
6. Amount included in A(1)b above that will move to A(1)e in the year after the
statement date: 1,155,475 [ $ —1$ —1$ 1,155,475
B. Group Annuities
Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total
1. Subject to discretionary withdrawal
a.. With market value adjustment $ —|$ —1$ —|$ —| 0.00 %
b.. At book value less current surrender charge of 5% or more 511 — — 511] 0.03 %,
c. At fair value — — 1,503,297 1,503,297 | 84.67 %
d. Total with market value adjustment or at fair value (total of 1 through 3) 511 - 1,503,297 1,503,808 | 84.70 %
e. At book value without adjustment (minimal or no charge or adjustment) 271,589 — — 271,589 15.30 %
2. Not subject to discretionary withdrawal - - - —| 0.00 %
3. Total (gross: direct + assumed) 272,100 - 1,503,297 1,775,397 | 100.00 %
4. Reinsurance ceded — — — —
5. Total (net) $ 272,100 | $ —1|$ 1,503,297 | $ 1,775,397
6. Amount included in B(1)b above that will move to B(1)e in the year after the
statement date: $ 256 [ $ —1$ —|$ 256
C. Deposit-Type Contracts
Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total
1. Subject to discretionary withdrawal
a.. With market value adjustment $ —|$ —1$ —|$ —| 0.00 %]
b.. At book value less current surrender charge of 5% or more — — — —| 0.00 %
c. Atfair value — — — —| 0.00 %
d. Total with market value adjustment or at fair value (total of 1 through 3) — — — —| 0.00 %
e. At book value without adjustment (minimal or no charge or adjustment) 14,939,365 — — 14,939,365 | 1.84 %
2. Not subject to discretionary withdrawal 797,964,834 — — 797,964,834 | 98.16 %
3. Total (gross: direct + assumed) 812,904,199 — — 812,904,199 | 100.00 %j
4. Reinsurance ceded 642,921,346 — — 642,921,346
5. Total (net) $ 169,982,853 | $ —1$ —|$ 169,982,853
6. Amount included in C(1)b above that will move to C(1)e in the year after
the statement date: —|$ —1$ —13 —
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D.

Reconciliation of total annuity actuarial reserves and deposit fund liabilities:

Life and Accident & Health Annual Statement:
1. Exhibit 5, Annuities Section, Total (net) $ 3,996,818,032
2. Exhibit 5, Supplementary Contract Section, Total (net) 3,594,305
3. Exhibit 7, Deposit-Type Contracts Section, Total (net) 169,982,853
4. Subtotal 4,170,395,190

Separate Account Annual Statement:
5. Exhibit 3, Annuities Section, Total (net) 17,409,429,761
6. Exhibit 3, Supplemental Contract Section, Total (net) —
7. Policyholder dividend and coupon accumulations —
8. Policyholder premiums —
9. Guaranteed interest contracts —
10. Exhibit 4, Deposit-Type Contracts Section, Total (net) —
11. Subtotal 17,409,429,761
12. Combined total $  21,579,824,951
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Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

An analysis of life actuarial reserves by withdrawal characteristics as of December 31, 2021 is presented below::

A.  General Account
Account Value | Cash Value Reserve
1. Subject to discretionary withdrawal, surrender values, or policy loans:
a. Term Policies with Cash Value $ 91,727,059 |$ 91,924,827 ($ 103,238,833
b. Universal Life 853,352,898 | 846,082,557 900,744,529
. Universal Life with Secondary Guarantees 3,755,901,696 | 3,260,269,246 | 10,739,380,562
d. Indexed Universal Life 424,197,218 | 401,801,012 481,912,634
e. Indexed Universal Life with Secondary Guarantees — — —
f.  Indexed Life — — —
g. Other Permanent Cash Value Life Insurance — 2,880,968 3,487,787
h. Variable Life — — —
i. Variable Universal Life 502,417,823 | 500,702,517 | 621,223,617
j. Miscellaneous Reserves — — —
2. Not subject to discretionary withdrawal or no cash values
a. Term Policies without Cash Value XXX XXX 1,024,800,254
b. Accidental Death Benefits XXX XXX 63,650
c. Disability - Active Lives XXX XXX 700,379
d. Disability - Disabled Lives XXX XXX 26,658,395
e. Miscellaneous Reserves XXX XXX 982,967,713
3. Total (gross: direct + assumed) 5,627,596,694 | 5,103,661,127 | 14,885,178,353
4. Reinsurance Ceded 5,396,486,925 | 4,869,930,305 | 14,266,882,631
5. Total (net) (3) - (4) $ 231,109,769 | § 233,730,822 | $ 618,295,722

B.  Separate Account with Guarantees
Not applicable.

C.  Separate Account Nonguaranteed
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Account Value

Cash Value

Reserve

1. Subject to discretionary withdrawal, surrender values,
or policy loans:

a. Term Policies with Cash Value

Universal Life

Universal Life with Secondary Guarantees

Indexed Universal Life

Indexed Universal Life with Secondary Guarantees
Indexed Life

Other Permanent Cash Value Life Insurance
Variable Life

i. Variable Universal Life

j. Miscellaneous Reserves

Se o a0 o

4,721,082,832

4,721,082,832

4,721,082,832

2. Not subject to discretionary withdrawal or no cash
values

a. Term Policies without Cash Value
b. Accidental Death Benefits

c. Disability - Active Lives

d. Disability - Disabled Lives

e. Miscellaneous Reserves

XXX
XXX
XXX
XXX
XXX

XXX
XXX
XXX
XXX
XXX

3. Total (gross: direct + assumed)

4,721,082,832

4,721,082,832

4,721,082,832

4. Reinsurance Ceded

5. Total (net) (3) - (4)

$ 4,721,082,832

$

4,721,082,832

$

4,721,082,832

D.

Reconciliation of total life actuarial reserves and deposit
fund liabilities:

Life and Accident & Health Annual Statement:

. Exhibit 5, Life Insurance Section, Total (net)

$ 609,307,669

1

2. Exhibit 5, Accidental Death Benefits Section, Total (net) 63,650
3. Exhibit 5, Disability - Active Lives Section, Total (net) 499,386
4. Exhibit 5, Disability - Disabled Lives Section, Total (net) 3,997,816
5. Exhibit 5, Miscellaneous Reserves Section, Total (net) 4,427,201
6. Subtotal 618,295,722

Separate Account Annual Statement:

7. Exhibit 3, Line 0199999, Column 2
8. Exhibit 3, Line 0499999, Column 2
9. Exhibit 3, Line 0599999, Column 2
10. Subtotal (Lines (7) through (9))

$ 4,721,082,832

4,721,082,832

11. Combined Total ((6) and (10))

$ 5,339,378,554
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Note 34 - Premium and Annuity Considerations Deferred and Uncollected

A.  The following table presents premiums and annuity considerations (deferred and uncollected) as of December 31, 2022.

2022
Net of
Type Gross Loading
Ordinary new business $ —($ -
Ordinary renewal 35,581 34,203
Group life — —
Total $ 35,581 [ $ 34,203

Note 35 - Separate Accounts

A.  Separate Account Activity

1.

4.

The Company maintained Separate Account assets totaling $22,177,651,722 and $29,464,947,964 as of December 31, 2022 and 2021, respectively. The
Company utilizes Separate Accounts to record and account for assets and liabilities for particular lines of business and/or transactions. For the current reporting
year, the Company reported assets and liabilities for the following product lines/transactions in Separate Accounts:

. Individual variable annuities
. Variable life insurance

In accordance with the domiciliary state procedures for approving items within the Separate Accounts, the Separate Account classifications are supported by
state statute.

In accordance with the products/transactions recorded within the Separate Accounts, some assets are considered legally insulated whereas others are not legally
insulated from the General Account.

As of December 31, 2022 and 2021, the Company Separate Account statement included legally insulated assets of $22,177,651,722 and $29,464,947,964,
respectively. The assets legally insulated from the General Account are attributed to the following product lines:

December 31, 2022 December 31, 2021
Separate Account Separate Account
Legally Insulated Assets (not legally Legally Insulated Assets (not legally
Product Lines Assets insulated) Assets insulated)
Individual variable annuities $ 17,447,805,013 $ 23,428,532,928 | $
Variable life insurance 4,679,055,689 5,972,777,113 | $
Group life insurance 49,272,929 61,852,268 | $
Group variable annuity 1,518,091 1,785,655 [ $
Total $ 22,177,651,722 $ 29,464,947,964 | §

In accordance with the product lines recorded within the Separate Account statement, some Separate Account liabilities are guaranteed by the General Account,
wherein the Company contractually guarantees either a minimum return or account value to the policyholder.

Separate Account liabilities are determined in accordance with prescribed actuarial methodologies, which approximate the market value less applicable surrender
charges. The resulting surplus is recorded in the General Account Summary of Operations as a component of Net Transfers to or (from) Separate Accounts.

As of December 31, 2022, the General Account of the Company had a maximum guarantee for Separate Account liabilities of $0. To compensate the General
Account for the risk taken, the Separate Account has paid risk charges as follows for the past five years:

a. 2022|$ —
b. 2021|$ —
c. 2020 | $ —
d. 2019|$ —
e. 2018|$ —

As of December 31, 2022, the General Account of the Company had paid $0 toward Separate Account guarantees. The total Separate Account guarantees paid
by the General Account for the preceding four years ending December 31, 2021, 2020, 2019 and 2018 were $0.

During 2022 and 2021 the Company did not engage in securities lending transactions within the Separate Accounts.

B.  General Nature and Characteristics of Separate Accounts Business

Investment income (including investment gains and losses) and interest credited to policyholders on Separate Account assets are not separately reflected in the
Summary of Operations.

Separate Account fees, net of minimum guarantees, were $487,028,149 and $551,133,174 for the years ended December 31, 2022 and 2021, respectively, and are
recorded as a component of Fee Income on the Company’s Summary of Operations.

Separate Accounts held by the Company represent funds for nonguaranteed individual variable annuity and variable life contracts, wherein the policyholder assumes
substantially all the investment risks and rewards. The assets of these accounts are segregated from other investments and carried at fair value.
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An analysis of the Separate Account reserves as of December 31, 2022 is as follows:

Nonindexed
Guaranteed Nonindexed Nonguaranteed
Less Than or | Guaranteed More Separate
Indexed Equal to 4% Than 4% Accounts Total
1. Premium considerations or deposits for the
year ended December 31, 2022 $ —1$ —1$ —|$ 267,966,953 |$ 267,966,953
Reserves at year-end:

2. For accounts with assets at:

a. Fair value $ —19 —|$ —|$ 22,130,512,592 |$ 22,130,512,592

b. Amortized cost — — — — —

c. Total reserves $ —1$ —1$ —1|$ 22,130,512,592 [$ 22,130,512,592

3. By withdrawal characteristics:

a. Subject to discretionary withdrawal $ —1$ —1$ —1$ —1$ —
1. With market value adjustment — — — — —
2. At book value without market value adjustment
and with surrender charge of 5% or more - - - - -
3. At fair value — — —| 21,908,954,242| 21,908,954,242
4. At book value without market value adjustment
and with surrender charge of less than 5% - - - - -
5. Subtotal — — —| 21,908,954,242| 21,908,954,242

b. Not subject to discretionary withdrawal — — — 221,558,350 221,558,350

c. Total $ —1$ —|[$ —|[$ 22,130,512,592 |$ 22,130,512,592

4. Reserves for asset default risk in lieu of AVR $ —1$ —1$ —1$ —1$ —

C. Reconciliation of net transfers to (from) Separate Accounts:

December 31, 2022

December 31, 2021

Amount Amount

1. Transfers as reported in the Summary of Operations of the Separate Account Annual Statement
a. Transfer to Separate Accounts $ 267,966,954 | $ 324,159,709
b. Transfer from Separate Accounts 2,380,057,675 3,133,066,954
c. Net Transfer to/(from) Separate Accounts (a) - (b) (2,112,090,721) (2,808,907,245)
2. Reconciling adjustments:
Internal exchanges and other Separate Account activity (14,860,797) (5,072,046)
3. Transfers as reported in the summary of operations of the Life, Accident & Health

Annual Statement (1c) + 2 $  (2,126,951,518)|$ (2,813,979,291)

N ote 36 - Loss/Claim Adjustment Expenses

The Company has no loss/claim adjustment expenses.
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PART 1 - COMMON INTERROGATORIES
GENERAL

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

LTI ST TS TTEOE T T T T E T T TTS P TTPTPTTSTTOTTPPO Yes [ X1 No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ...............cc.cc....... Yes [ X1 No [ NAL ]
11 Sl =T [0 = T o ISP PP PPOPPORPPPRSRPRN
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceeeiiicicicnenne
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
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 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 DEPAIMENT .........cciiiiiiieiieit ettt ettt e ereesaeesbeesbeesbe e beebeeabeesbesasesseesbeesbeesbeenbeenbeenseensennns
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeecececeeeeteeeeeaeaet et ees e aeaeseses s ssssesesesesssssseesesesssassssssesasssassssesesasssssnsesesasssssnsssesasnananenen Yes [ No [ NATX]
Have all of the recommendations within the latest financial examination report been complied With? ............ccccoiiiiiiiiiiiciceeee Yes [ X1 No [ NAT ]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeienennn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......coiiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt bbb Yes[ 1 No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.ccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the 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[ 1 No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? .............cc.ccocooiiie Yes[ 1 No[ X]

If yes,

7.21 State the percentage Of FOrQIGN CONTIOL; ....... .. i ittt b bttt ettt e et sa e e she e sheeehe e b e e b e e bt ea bt em bt emeeeaeesaeesbeesbeenbeenbeans

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooo e Yes [ X] No[ ]
8.4 If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

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

1 2 6
Affiliate Name Location (City, State) SEC
Talcott Resolution Distribution Company, Inc. ... YES....

8.5 Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeueieiiieeececeeeeeeeeee et Yes[ 1 No[X]
8.6 Ifresponse to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............cccc.ovevecucueeeeeeeeeceeeeeeeeeeesaeaesesesessaeseaesesesssasseseses s s asssteses s sssssssesesssasassssesasasassnsesesanasanansasaras Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

Deloitte & Touche, LLP, City Place |, 33rd Floor, 185 Asylum Street, Hartford, CT 068103-3402 .........cccoiiiiiiiiiiieieieeeee e
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF FEGUIBHIONT .....veveviiiceceetet ettt ettt bt e sttt e e s bbb s e e s s e b s s e s b e bbb e s s e b b s s e s s e b b s b e s bbbt e s bbb s e s bbb s s nsetebanas Yes [ ] No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as

allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ...
10.4 If the response to 10.3 is yes, provide information related to this exemption:

Yes[ ] No[X]

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ...................c..c.coc. Yes [ X] No[ ] NA[ ]
10.6 If the response to 10.5 is no or n/a, please explain

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
John Buck Brady, F.S.A., M.A.A.A., Vice President & Chief Actuary, 1 Griffin Road North, Windsor, CT 06095 ..........ccccceiiieniieneniieneiee e

12.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............ccccoooeiiinncnnn. Yes[ ] No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVE ...........cccuiiuiiiiiiiiieiieie ettt nes

12.13 Total book/adjusted Carrying ValUe .............ccocouiiiiiiiiiieeeeeeee e S e
12.2 If, yes provide explanation:

13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? ....
13.3 Have there been any changes made to any of the trust indentures during the year? .... Yes[ ] No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ... Yes[ 1 No[ 1 NAT ]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ...............cocevevireeeeerisiiiceeerennns Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
b. Full, fair, 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.

14.11 If the response to 14.1 is No, please explain:

Yes[ ] No[ ]

14.2 Has the code of ethics for senior managers been amended? ... Yes [ X] No[ ]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

The Code of Ethics was last updated on July 15, 2022 for technical, administrative and other non-substantive changes. ..........ccccocciiiiiinienes
14.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).
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Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BANK LISE? ...ttt ettt ettt ekt h e E £ E £ R e H k£ R E £ e E e R e SR e £ R R £ R e £ R R e e b et b e e b et h e bt b et na et ne bttt r s Yes[ 1 No[X]
If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

A= I0= o LI OO Yes [ X] No [ ]
Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X] No [ ]

Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such
FoT= Yo 12RO Yes [ X] No[ ]

FINANCIAL

Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
FaXeTeo T a1 (1o I oy T ot o1 L= PP UP PSPPSR

Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers
20.12 To stockholders not officers..................

20.13 Trustees, supreme or grand

(Fraternal Only) ......cccceveriiiiiiiiiien,

Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers
20.22 To stockholders not officers

20.23 Trustees, supreme or grand

(Fraternal Only) ......ccccooviovioviiicineens F o

Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported in the STAtEMENT? ........ .o ettt ettt e bt e ae e b e e e e e e e ea e e eseeeseenaeenseeaeanneannean

If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others
21.22 Borrowed from others...........ccccccooeeneene F o
21.23 Leased from others
21.24 Other
Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
QUArANtY ASSOCIALION ASSESSMENTS? ..........cvcvcecuveieeeeceeteteteeeeeaeaesesesessassssesesesssasssseseses s sssetesasesssssssses s s sssssssesassssssnsesesasssanassesasasssssssnsesnsanansnsanas Yes[ 1 No[X]
If answer is yes: 22.21 Amount paid as losses or risk adjustment $ ...
22.22 Amount paid as eXpenses ...........ccccceeeenne $ ..

22.23 Other amounts paid
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ................
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..............couiiiiiiiiiiice e $

Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
Lo O o= OO Yes[ 1 No[X]
If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in

the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)...........ccccccevevevececuerennnan. Yes [ X] No[ ]
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If no, give full and complete information relating thereto

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. ...v.viectiieti ettt ettt sttt st e bt e te e teseebes e et esesaesesaesesees e e eses e s ese e s ese e s eseeseseese s e e s ens e s ene e R ese e s ese e aese e s e s e s ebe s eseneeseneeseseeseseesesessesensesensesenensens B e

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuuviiiiiinnn e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? .....eeeeeeceeecee ettt ettt s et et s e e ae e e e e s s s s aesee et s s ssaseee e s s s s sssesesas s sssnssses s s snsnsnsesassansssnsesssmasanansnsanas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........ccooeiiiiiiiciciccee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? ....e.vveeeeeeceeee ettt ettt s s ae et s s s s e e et et es s s seeeees s s ssanseses s s ssssseseses s sssnsesesas s assssesesasansnansnsesasnanananen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccoceiiiiiiiiinennceeeeeee L XTSRRI
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiii e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiiriiereiiiieieseieteiee sttt s ssese st sssss bttt ss st sessssssssesesessssnsnsesasas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements

26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceevennenns
26.26 Letter stock or securities restricted as to sale -

excluding FHLB Capital Stock .........cc.ccoovviiiiininnnn. § s
26.27 FHLB Capital Stock

...151,423,216

26.28 On deposit with states .
26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to

AN FHLB ... $ o 313,664,064

26.31 Pledged as collateral to FHLB - including assets

backing funding agreements ...198,182,721
26.32 Other
For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount

Does the reporting entity have 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? ...........cccccoeiviiienenens Yes [ X] No[ 1 NAT[ ]
If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ X] No[ ]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP NO. 108 .........cccccvviinieniieneeiieiees Yes [ ]
27.42 Permitted accounting practice .. Yes [ ]
27.43 Other accounting guidance Yes [ ]

S

S

===
S
>< >< ><

By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
FOIOWING: v.veeetevtiieetetete ettt ettt sttt s s s e s s e s s s sese st e st se s et e s s s ae s e s et s e e s et et ae s s e s b s st s et s e s et s st s et s et n e Yes[ ] No[X]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....eeeeeveeeeecececee et ceceeeet et eacaeae e et e s saeaete s s s sasseses s s sssesesesessssssssssesas s sssssssesesssssssssesesssssssansesessssnsssneesassanananensanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEAN. ..........oui ittt ettt e e e ae e $

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

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

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

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

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

1 2
Name of Custodian(s) Custodian's Address
JPMorgan Chase Bank, N.A. ..o 4 Chase Metro Tech Center, 16th Floor, Brooklyn, NY 11245 ..o
The Bank of New York Mellon ... |101 Barclay Street, 8 West, New York, NY 10286 ....
Federal Home Loan Bank of Boston ... . 1800 Boylston St., Boston, MA 02199

20.3



29.02

29.03
29.04

29.05

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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:

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............ccoccovoeiiiiinicnns Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company
PGIM, INC. oo
29.0597 For those firms/individuals listed in the table for Question 29.05, 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 @sSetS?............cccvuererriieeiiereiiieereie e Yes [ X] No[ ]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceueveuruererrieieeienennns Yes [ X] No[ ]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106699 ... Hartford Investment Management Company FEOBULMG7PY8GAMG7CBS ........
105676 ... PGIM, INC. o 5439009SX8QJBZY1GB8T ........

30.1

30.2

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and

Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? .vvvvrrrrrereriieieieieieiessesese st seses Yes [ ] No[X]
If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31.

314

331
33.2

34.

35.

36.

37.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..o [ 4,253,215,126 |............ 3,841,565,232 |............. (411,649,894)
31.2 Preferred SIOCKS ..........cvovcueueuiieeieieieie ettt e 24,626,000 |.......ccevnne 24,626,000 |[....ccvvviiiiiiiieieiciiene
31.3 Totals 4,277,841,126 3,866,191,232 (411,649,894)

Describe the sources or methods utilized in determining the fair values:
See Note 20, Fair Value Measurements, for information regarding the sources or methods utilized in determining the fair value. .....................

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiiiieietit ettt ettt e e e e e e e e es e ea e es e et et ese e st e st e se e st e st et eneeneene e e e e e e ene et et eneeneanes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ...........o oottt e e et e e st e st e be e b e e e e e e e eneeeneesneeeneenaeennen

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? ..........iiiiiiiiiiiii bbbt bbb bbbttt b e bt bbb nn b e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.

Yes [

Yes [

]

]

Yes [ X ]

Yes [ X ]

Yes [ X ]

Yes [

Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.c.cc..o...... Yes [ X1 No [

20.5

]

]

No [ X ]
No [ ]
No [ ]
No [ ]
No [ ]
No [ X ]
N/A [

]



38.2

39.3

40.2

41.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

Does the reporting entity directly hold CryptOCUITENGIES? ..........coiuiiiiiiiiii e Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........c.ccovviiririininieninienenenenes Yes[ 1 No[X]

If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held directly
39.22 Immediately converted to U.S. dollars

Yes[ 1 No[ ]
Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums
OTHER
Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ...........cccccooiiiiiii L S 233,856
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid

AMERICAN COUNCIL OF LIFE INSURERS ........oocucuririiueerieteireneneeseeesesesesesseeesesesesssseesessesesesssesessesesnsssessssssssssssessssssens |oasessssssssssnsnsenns 144,576
Amount of payments fOr 1€gal EXPENSES, if ANY? ... ..ottt ettt et ae s a e e sheesh e e ab e e bt e beea et embeeabeeabesheeeheeeheenbeebe e beebeenreenne S 1,862,925

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid

1,008,942

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid

20.6



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? .............ccooi i Yes [ ] No[X]
1.2 Ifyes, indicate premium earned on U.S. DUSINESS ONIY ... e B e
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,

1.31 Reason for excluding:

1.4  Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above. .........ccoeeiiiiiiiiiiieeeeees S e
1.5 Indicate total incurred claims on all Medicare SUpPIEMENt INSUFANCE. ...........cuiiiiiiiie e B e
1.6  Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years
1.64 Total premium earned ...........cccceevevevennns
1.65 Total incurred claims
1.66 Number of covered lives

1.7 Group policies: Most current three years:
1.71 Total premium earned .........c.ccceevevevennns B e
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned .........c.cccceeveveeenns B e
1.75 Total incurred claims
1.76 Number of covered lives

2. Health Test:

1 2
Current Year Prior Year

2.1 Premium Numerator
2.2 Premium Denominator

53,657,635 ......... (13,324,595,621)

2.3 Premium Ratio (2.1/2.2) 0000 e 0.000

2.4  Reserve Numerator e 440,907

25 Reserve Denominator ...4,633,720,880 ... 4,791,742,260

2.6 RESEIVE RAHO (2.4/2.5) ...ooueieieiieiiei sttt beaes e ee e e 0.000 oo 0.000
3.1 Does this reporting entity have Separate ACCOUNTS? .............ooiiiiiiiiiiii it b s r e s Yes [ X] No[ ]
3.2 Ifyes, has a Separate Accounts Statement been filed with this Department? ... Yes [ X ] No [ ] NAT 1]

3.3 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general 8CCOUNE? ..........c.cceuiieiiirieieieieeee e LSS 25,657,707

3.4  State the authority under which Separate Accounts are maintained:
Connecticut General Statutes 38a-433 and 38a-459 ... et e e e

3.5 Was any of the reporting entity’s Separate Accounts business reinsured as of December 317 ... Yes [ X] No[ ]

3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ X] No[ ]

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued

(MBE)™ 2 bR E R E e E R E bbb $.. (8,117,770)

4.  For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
4.1 Amount of loss reserves established by these annuities during the CUITENt YEaT: ..o $

4.2 List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)

21



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........ciiiiiiiiii bbb b bbbt bbbt b bbbt benre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........ccciiiiiiiiii e S e
5.3 Do you act as an administrator for health savings accounts? ... Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........cooouciiiiieiiiieeeeeee e Yes [ ] No [ ] NALX]
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other
7.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded):
7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 Number of Covered LIVES ..o
*Ordinary Life Insurance Includes
Term (whether full underwriting,limited underwriting,jet issue,"short form app")
Whole Life (whether full underwriting,limited underwriting,jet issue,"short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............ccoceveiiiniiiiiinns Yes [ X] No[ ]
8.1 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

HNE FEPOTHING ENHEY? ... .cvoiectieetce ettt ettt bbb bRt e £ £ b4 £ bt E et E £t E £ b £t E b4t h b bbbt bbbttt s Yes [ ] No[ ]

Life, Accident and Health Companies Only:

9.1

9.2

10.1

10.2

1.

12.

13.1

13.2

13.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? ...... .

Yes [ X] No[ ]

Net reimbursement of such expenses between reporting entities:

9.21 Paid ..o $ o 93,691,931
9.22 RECEIVEM.......eiiiiicceeee F e
Does the reporting entity write any guaranteed interest CONTraCcS? .......... ... Yes [ ] No[X]
If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ...ccvevvieiricireeseeins $ ..
10.22 Page 4, Line 1 ...ccoevveirceneenseeins $ ..
For stock reporting entities only:
Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ...........cccoiiiiiiieie e LT 85,431,561
Total dividends paid stockholders since organization of the reporting entity:
1211 Cash oo, $ o 2,831,458,356
1212 StOCK .o LTRSS
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...............ccooiiiiiiiiiiiiiiccccce Yes [ ] No[X]

Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? .............cccooeiiiiiinis Yes[ 1 No[ ]

If 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

RS TR B == =T N o =Y o 11T o RN
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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

13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
13.5 What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? ..........c.ciiiiiiiiiiieii e $ ..

Fraternal Benefit Societies Only:

14. Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ ] No[ ]
15.  How often are meetings of the subordinate branches required to be held?

o HowarethesumrdmatebranChesrepresentedmthesupremeorgovemmgbOdy? ..................................................................................................

o What ,s th e b as|s of represemat,on m the . g 0 v e mm g b Ody? .........................................................................................................................................

o Howoften are . reg u|a ,. meetm g s . of th e govem , ngbOdy he|d 7 .......................................................................................................................................

18.2  When was the last regular meeting of the governing body NEIAT ...........o ittt

18.3  When and where will the next regular or special meeting of the governing body be held?

18.4 How many members of the governing body attended the last regular MEEING? ...........coiiiiiiiiii s

18.5 How many of the same were delegates of the subordinate BranChes? ...

19.  How are the expenses of the governing body defrayed?

" When and by Whom arethe ofﬂ Cers and d,rectors e|e C ted? .........................................................................................................................................
” What are the qua“fl Catlons formembersmp? ...............................................................................................................................................................
s What are the “m m ngages foradmlssm n 7 ....................................................................................................................................................................

23.  What is the minimum and maximum insurance t

24. Is a medical examination required before issuing i fi iCHE? . . . Yes[ ] No[ ]
25.  Are applicants admitted to membership without fi i i i ? e Yes[ ] No[ ]
26.1 Are notices of the payments required sent to the JMbENEEE ...\ ... N R BN R . Yes[ ] No[ 1 NAT 1
26.2 If yes, do the notices state the purpose for which ... .. T ... Yes[ ] No[ ]
27. What proportion of first and subsequent year’'s payments may be used for management expenses?
27 AT FIrSt YA ..o %
27.12 SUDSEQUENT YEAIS ......oviiiiiiiiiicicic s %

28.1 Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes [ ] No[ ]
28.2  If s0, what amount and fOr WAL PUIMPOSE? .......c..ioiiiiiiieieeiieeie ettt ettt et e et e et e e st eaeesaeesseesseesseesseeseeeseeeseeseesseesseesseesseesseasseeseesssenseenseesseenseessennnens S e
29.1 Does the reporting entity pay an old age disability benefit? .... Yes[ ] No[ ]
29.2 If yes, at what age does the Denefit COMMENCE? ... ettt ettt e et et et et et et e e e eneas
30.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..o Yes [ ] No[ ]
30.2 If yes, when?
31. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN OTCE @t thE PIESENE HIME? ......evvieeececeeie ettt ee ettt e e e e et eteeen e s saeteseses e s eaesesesessssseetesesessssssesesasessssese st asssnsssetesasasnsnsetetesssensssesesasannseen Yes[ 1 No[ |
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? . Yes[ 1 No[ |
32.2 If so, was an additional reserve included in Exhibit 57 ..................... Yes[ 1 No[ 1 NAT 1]
32.3 If yes, explain
33.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes [ ] No[ ]
33.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cvoveveececeeeeeeee ettt e s et sese et s s e ssasseses s s ssassssesensasansesesansanansnnanas Yes[ 1 No[ 1 NAT ]
34. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ |
35.1  Does the reporting entity have outstanding assesgments in fhe I i icy benefits th i ased surplus? Yes [ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur

21.2



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

$000 omitted for amounts of life insurance

1 2
2022 2021

3
2020

4
2019

2018

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

Life Insurance in Force
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

81,267,188 85,133,743

46,415,627

49,904,290

87,879,574

52,808,354

91,468,928

55,092,001

95,831,153

57,751,097

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4)

Industrial (Line 21, Col. 2)
FEGLI/SGLI (Lines 43 & 44, Col. 4)

Total (Line 21, Col. 10)

Total in force for which VM-20
deterministic/stochastic reserves are calculated ....

New Business Issued
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2)
Credit life (Line 2, Col. 6)
Group (Line 2, Col. 9)
Industrial (Line 2, Col. 2) .

Total (Line 2, Col. 10)
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Industrial life (Line 20.4, Col. 2)
Ordinary-life insurance (Line 20.4, Col. 3)

Ordinary-individual annuities (Line 20.4, Col. 4)
Credit life (group and individual) (Line 20.4, Col. 5) .
Group life insurance (Line 20.4, Col. 6)
Group annuities (Line 20.4, Col. 7)
A & H-group (Line 20.4, Col. 8)

A & H-credit (group and individual) (Line 20.4,
Col. 9)

A & H-other (Line 20.4, Col. 10)

Aggregate of all other lines of business (Line
20.4,Col. 11)

....................... 627,532
(13,327,129,797)

....................... 570,574
52,447,309

..................... (682,058)
..1,150,576 |

....................... 318,749
..1,385,201 |.

.......... 782,720
...133,519,448

(392,735)

..1,350,965 |.

607,912
................ 118,818,756

(535,614)

.845,925 |.

....................... 799,713
(1,620,836,636)

(246,003)
.. 1,542,787

Balance Sheet (Pages 2 & 3)

Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3)

Total liabilities excluding Separate Accounts
business (Page 3, Line 26)

Aggregate life reserves (Page 3, Line 1)

Excess VM-20 deterministic/stochastic reserve over

NPRrelated to Line 7.1 ...
Aggregate A & H reserves (Page 3, Line 2)

Deposit-type contract funds (Page 3, Line 3) ..........]
Asset valuation reserve (Page 3, Line 24.01)
Capital (Page 3, Lines 29 and 30)
Surplus (Page 3, Line 37)
Cash Flow (Page 5)

Net Cash from Operations (Line 11)

Risk-Based Capital Analysis
Total adjusted capital

Authorized control level risk - based capital

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0

Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)

Cash, cash equivalents and short-term investments
(Line 5)

Contract loans (Line 6)

Derivatives (Page 2, Line 7)
Other invested assets (Line 8)

Receivables for securities (Line 9)

Securities lending reinvested collateral assets (Line
10)

Aggregate write-ins for invested assets (Line 11)

53,657,635 |......... (13,324,595,620)

............ 6,850,277,760 |............6,886,098,859

............ 6,113,654,661
............ 4,809,871,380

............ 5,901,648,589
............ 4,644,794,090

20,343,233
................ 169,982,853
150,405,868
................... 2,500,000
................ 946,129,171

................. 20,548,721
................ 183,768,067
................ 142,453,157
................... 2,500,000
................ 769,944,198

................ (94,175,720)|................402,779,982

...835,146,933 |.
95,825,035

..1,084,269,911 |..

99,001,542

...135,503,496

............ 6,807,124,272

............ 6,185,434,432
............ 4,849,163,626

15,773,266

...199,264,917
...134,693,701
...... 2,500,000
.. 619,189,840

...245,370,014

...741,676,982 |..
...114,468,630

................ 120,006, 754

7,033,862,348

............ 6,054,578,014
............ 4,956,870,450

15,968,053
................ 216,142,238
................ 128,507,852
................... 2,500,000
................ 976,784,334

................ 119,419,971

111,908,241

..1,108,005,651 |..

(1,618,469,703)

............ 7,714,634 ,225

............ 6,553,795,629
............ 5,217,117,636

16,211,222
................ 475,343,509
83,428,299
................... 2,500,000
............ 1,158,338,596

................ 199,033,048

..1,244 485,439
................ 114,432,692

Cash, cash equivalents and invested assets

(Line 12)

100.0 100.0

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

FIVE-YEAR HISTORICAL DATA

(Continued)

2022

2
2021

2020

44.

45.

46.

47.

48.
49.
50.
51.

52.
53.

54.

55.

56.

57.

58.

59.

60.

61.
62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.
73.

74.
75.
76.
77.
78.
79.
80.
81.
82.

83.
84.

Investments in Parent, Subsidiaries and
Affiliates

Affiliated bonds (Schedule D Summary, Line 12,
Col. 1)

Affiliated preferred stocks (Schedule D Summary,
Line 18, Col. 1)

Affiliated common stocks (Schedule D Summary
Line 24, COol. 1), oo

Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10)

Affiliated mortgage loans on real estate
All other affiliated
Total of above Lines 44 to 49

Total Investment in Parent included in Lines 44 to
49 @DOVE.....oiuiiiiiiieee e

Total Nonadmitted and Admitted Assets

Total nonadmitted assets (Page 2, Line 28, Col. 2).
Total admitted assets (Page 2, Line 28, Col. 3)
Investment Data

Net investment income (Exhibit of Net Investment
Income)

Realized capital gains (losses) (Page 4, Line 34,
Column 1)

Unrealized capital gains (losses) (Page 4, Line 38,
Column 1)

Total of above Lines 54, 55 and 56
Benefits and Reserve Increases (Page 6)

Total contract/certificate benefits - life (Lines 10, 11,
12, 13, 14 and 15, Col. 1 minus Lines 10, 11,12,
13, 14 and 15, Cols. 6, 7 and 8)

Total contract/certificate benefits - A & H (Lines 13
& 14, Col. 6)

Increase in life reserves - other than group and
annuities (Line 19, Col. 2)

Increase in A & H reserves (Line 19, Col. 6)

Dividends to policyholders and refunds to members
(Line 30, Col. 1)

Operating Percentages

Insurance expense percent (Page 6, Col. 1, Lines
21, 22 & 23, less Line 6)/(Page 6, Col. 1, Line 1
plus Exhibit 7, Col. 2, Line 2) x 100.0 ....................

Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of
Life Insurance, Col. 4, Lines 1 & 21)] x 100.0 .......

A & H loss percent (Schedule H, Part 1, Lines 5 and
6, Col. 2)

A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2)

A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2)

A & H Claim Reserve Adequacy

Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 Col. 3)

Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2Col. 3)

Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 1 less Col. 3)

Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 1 less Col. 3)

Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)

Industrial life (Page 6.1, Col. 2)

Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
and 12)

Ordinary - individual annuities (Page 6, Col. 4)

Ordinary-supplementary contracts
Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)
Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ....
Group annuities (Page 6, Col. 5)
A & H-group (Page 6.5, Col. 3) ..
A & H-credit (Page 6.5, Col. 10)
A & H-other (Page 6.5, Col. 1 less Cols. 3 and 10)

Aggregate of all other lines of business (Page 6,
Col. 8)

Fraternal (Page 6, Col. 7)

16,142,494
29,027,929,482

................ 264,978,007

(64,448,103)

178,330, 164

47,941,676
36,351,046,823

................ 408,082,476

(259,332,205)

63,027,827

40,454,760
35,237,391,152

................ 284,999,031

(355,549,269)

63,801,748

70,109,152
34,277,678,078

................ 315,441,263

(12,360,382)

(301,668,972)

................. 86,053,045
32,808,756,472

................ 322,352,995
(115,657,101)

212,915,290

................ 378,860, 158

............ 1,342,668,648

188,828

(19,046,634)
(205,488)

................... 5,048,436

................... 5,172,030

20,557,356
(6,611,126)

289,369
825,151

................ 211,778,098

............ 3,086,391,550

177,215

(20,777,879)
................... 4,775,455

20,865,090
................ 357,822,076

514,954
....................... 657,764

(6,748,490)

............ 2,865,107, 186
298,190

(26,240, 185)
(194,787)

23,152,953
................ 300,062,663

234,962
813,059

................... 1,411,909

............ 3,384,137,068

366,656

(15,629,395)
(243,169)

208,009

12,652,377
................ 368,642,407

............... 419,611,184
............ 3,888,806,985
....................... 473,280

(27,846,899)
(284,546)

................. 19,649,665
105,506,650
(236,311)

...................... 682,626
(954,786)

Total (Page 6, Col. 1)

62,029,812

393,943,261

402,644,048

180,703,273

408,569,684

NOTE

If no, please explain:

23

. If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? .........c.oiiuiiiiiiiiieiie ettt ne e

Yes [

] Nol ]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
DIRECT BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2022
NAIC Group Code 4926 LIFE INSURANCE NAIC Company Code 71153
1 2 3 4 5
DIRECT PREMIUMS Credit Life (Group
AND ANNUITY CONSIDERATIONS Ordinary and Individual) Group Industrial Total
1. Lif@ INSUFANGCE «..cevveeeeecececeeeeee e eseeeeeaeenenenens v 675,591,115 676,423,010
2. Annuity considerations ...... 116,853,376 116,853,376
3. Deposit-type contract funds ..o s [ XXX e e oot XX e [
4. Other considerations ..............ccoocoveiiiiiiciienicicceces 20,510,420 20,510,420
5. Totals (Sum of Lines 1 to 4) 812,954,911 831,895 813,786,806
DIRECT DIVIDENDS TO
POLICYHOLDERS/REFUNDS TO MEMBERS
Life insurance:
6.1 Paid in cash or left on deposit ... L L7 O ST TP PTOTU HUSPOTOTTTRTRT 182
6.2 Applied to pay renewal premiums ............ocoooeinnnns oiiiniiincirnecceens 2 U VTP TSP TTST ISTTRT P T 293
6.3 Applied to provide paid-up additions or shorten the
endowment or premium-paying period ...............
6.4 OFNEr ..o
6.5 Totals (Sum of Lines 6.1t06.4) .......ccccevvrivrvrennen.
Annuities:
7.1 Paid in cash or left on deposit ...........cccccereeiieicnnen.
7.2 Applied to provide paid-up annuities ..............c..cc......
7.3 OFNEI i
7.4 Totals (Sum of Lines 7.1t0 7.3) ..cccceeveriiriciiiiinnen,
8. Grand Totals (Lines 6.5 plus 7.4)
DIRECT CLAIMS AND BENEFITS PAID
9. Death benefits ........ccovoiiiiiiiiie
10. Matured endowments
11, Annuity benefits ...
12. Surrender values and withdrawals for life contracts .. |........... 2,340,088,448 |.......oooeeeeeerrecceene [ 285,117 oo [ 2,340,373,565
13. Aggregate write-ins for miscellaneous direct claims
and benefits Paid ...........ccceveveiieeieieeieieeeeeeeees e 128,370,376 |...cvoeeeeeeeeveieececieieeees [ [ o 128,370,376
14.  All other benefits, except accident and health .......... [......... 8,512,035 | [ 274 oo o 8,512,309
15. Totals 4,073,878,133 693,391 4,074,571,524
DETAILS OF WRITE-INS
1301. Annuity benefits not involving life contingencies
................................................................................................... 127,570,947 [onieiecececeeeceeeeiies e [ [oeneeeennn.. 127,570,941
1302. Supplementary contracts with life contingencies . |....cccccovierenne. 799,435 .o e eeerer e eneen [ 799,435
1308, ettt snenes[ertsesteseseteteree st sssseteseres [rretetereent sttt teseentsees |oeetesesetetetet et e st ssetebetens [rererereene et st snetetetenes et ees [oeeeesesae st t e benens
1398. Summary of Line 13 from overflow Page .........cococii [ [t [reenseneeneensiensenses |reseeneesneensesneeneesnees |resesnesesnseesnseesneeesnseesneeas
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above) 128,370,376 128,370,376
Credit Life
Ordinary (Group and Individual) Group Industrial Total
DIRECT DEATH 1 2 3 4 5 6 7 8 9 10
BENEFITS AND No. of
MATURED No. of Ind.Pols. No. of No. of
ENDOWMENTS Pols. & &Gr. No. of Pols. & Pols. &
INCURRED Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount
16. Unpaid December 31, prior
YA . oo 547 |...... 181,905,662 [......cceeee Joereeeereririniemninns orerrinines fererereeeennnenennens [orrreennns oeeeeneneneeesneieees [erereeees 547 |....... 181,905,662
17. Incurred during current year |...... 4,076 |....1,130,869,830 |..ooceers fememrrrinienrnnne v [ e [ [ 4,076 |..... 1,130,869,830
Settled during current year:
18.1 By payment in full ........cc....|..... 3,953 |...1,180,668,434 |....cocooers [orrrriiennnnns [ i e [ [ 3,953 |.... 1,180,668,434

18.2 By payment on

compromised claims
18.3 Totals paid
18.4 Reduction by compromise .
18.5 Amount rejected

18.6 Total settlements .................|.....3.953 |.... 1,180,668, 434 | oo Lo e e e o, 3,953 |..... 1,180,668,434
19. Unpaid Dec. 31, current
year (16+17-18.6) 670 132,107,058 670 132,107,058
No. of
POLICY EXHIBIT Policies
20. In force December 31, prior
Year ...coocoeveenens .280,871 [125,653,650,719 |.............. (C) SRR RN 66 |....... 113,338,275 [ocvcveeeveies oo ....280,937 |. 125,766,988,994
21. Issued during Year .........cco|ooeeiiees foorinnnnicicinieinns [ oo i e e e [ o
22. Other changes to in force
(Net) coeeeecec] ....23,659 |.. (4,498,375,847)|.....ccovevee |orerrenrneennns Joeeeinins (0] (14,053,518) . .cocvveres oo o 23,652 |...(4,512,429,365)
23. In force December 31 of
current year 304,530 |121,155,274,872 (a) 59 99,284,757 304,589 | 121,254,559,629
(a) Includes Individual Credit Life Insurance prior year $  ....ccoooovieviiiiinicienens , current year $

Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $

ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Policyholder Dividends
Paid, Refunds to
Direct Premiums Members or Credited Direct Losses
Direct Premiums Earned on Direct Business Direct Losses Paid Incurred

24, Group PONCIES (D) ...vvoviieiiieiiiieiiinniinininiiniiins [ [reseinsseinssessesensenssesnnes [resessesesneses e nssesnsees|oesesnssetnte et nnies ottt
24.1 Federal Employees Health Benefits Plan

Premium (D) .ooveoeeieieeee e
24.2 Credit (Group and Individual) ....
24.3 Collectively renewable policies/certificates (b) ..........
24.4 Medicare Title XVIII exempt from state taxes or fees

Other Individual Policies:

25.1 Non-cancelable (D) .........ccoriiiiicccciiiiiis o fereeeeeeee e esseeens [eeeeees s e s eeeenenenens |orerersee e sseees [oereeeen e
25.2 Guaranteed renewable (b) . 169,505 |.. 171,234 . . 199,766 |. . 188,828
25.3 Non-renewable for stated reasons only (b) ...............
25.4 Other accident only ..........ccccoiviiiiiiiiciiceeeee
25.5 Al OthET (D) ..ovviiiiieiiieiiieisiinine o [t neennnes [oreeeentieenee ettt [oreeer sttt [t
25.6 Totals (sum of Lines 25.1 10 25.5) .....ccccevevvveeveiens |ovvoveeeeeeenan, 169,505 |...ccvvvverrrneen 171,234 oo o 199,766 |....cocvevrnne. 188,828
26. Totals (Lines 24 +24.1 +24.2 + 24.3 + 24.4 + 25.6) 169,505 171,234 199,766 188,828

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products

insured under indemnity only products

24.GT

0 and number of persons
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance

10

Total

Amount of Insurance

above)

1. Inforce end Of PriOr YEAI ........ccceivieiririeieieieeeieeiseeieeiens [reeeeieeeeeeseneeneeeeeees v Joeeennseereneened 02,020 [ 135,038,083 [ [ e 10 [ 08 [ 114,363 |..coooeee 135,152,396
2. Issued duriNg YEar ..........ccceeviiriiriiiieniesieesee e
3. Reinsurance assumed ...........cccocevieiieiiniieniienneeenees
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, LINeS 2105 ....ccooviiiiiiiieieeeeeeeee
7. Additions by dividends during year
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 610 8) ........ccoceeuvveiicniiiniiiiciiciiee feeiiiiciciiciciie e e 302,702 | 135,122,048 |....ooeiiicccirirriies oo [ 16 [ B8 | 114,363 |.cocoviee 135,236,411
Deductions during year:
10, DEALN .ot [ [ 4179 |, 1,130,991 | ot o XXX [ | P 408 | 1,131,399
11.  Maturity ...
12, Disability ........ccciviiiiiiiiiiiic
130 EXPIMY oot
14.  Surrender
15. Lapse ..........
16. Conversion
17, DECIEASEA (NMEL) ..eveveieieieeiceeieieieeieie et ettt rtniene |oentseestesesse et nesessies [oeseteteene et sesieiens oeresneneseeeeresnees B4 27T oottt [t [ [ [ 9,022 | 558,299
18, REINSUIANCE ...vvevieiiiieieieiiiiieie et |eeeieieeetneneessesneeennens |oosrereseeeneseneneeneneeeenes|oeereneseeeeneennns 2, 40 oo B27,074 |.eoooiieieeeceiieiicees [ oo [t seeeene [ |oereee e 527,074
19.  Aggregate write-ins for decreases
20.  Totals (LINES 1010 19) .ouvivieieieicieieiiieieieieieieieeeese e et oereresesesssieseeeesesnsesnenes [oereerennnnnnsnenenes 21,004 [ 7,839,233 oo o o T 9 i 15,078 o 7,454,311
21.  Inforce end of year (b) (Line 9 minus Line 20) 127,682,815 |.... 127,782,100
22.  Reinsurance ceded end Of Year ............ccocceeuevrirericueuennns 127,664,919 [ XX e [ XX e XK e 22,558 [ 127,687,477
23. Line 21 minus Line 22 17,896 94,623
DETAILS OF WRITE-INS
0801.
0802.
L0 O o O O O ) R RO RO PP OPR RPN
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO KOOSO OO RO OO RSO OO TS SO T RO AU T TP TO PSP TR T OTOTRTTPR TR PP
0899. TF()Z)'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
T=To T TR OO RO OO OO SO RO RSOSSN SO T RO T AU TSSO TSSO PSPOUOR TP TR TPR PO
1999. TF()Z)'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19

Life, Accident and Health Companies Only:

(@) Group $ oo sIndividual § e
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccooviiiiinnns , Amount $
Additional accidental death benefits included in life certificates were inamount $ ................cccccocooovrnnee. , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates?

If not, how are such expenses met?

Yes [ ]




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Indu

strial

Ordinary

1
Number of Policies

2
Amount of Insurance

3

Number of Policies

4
Amount of Insurance

24.  Additions by diVIdENdS ...........cooiiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27.  Term POlCIES = AECTEASING .......cvevevieeeeieieieteteteeeeee et esesetetesesssses et esssesesesessssess [ereseneesenesssaesesesenensnenenns |reresssseseseneenenesesesaenesenes [oeseseseneseresssseneseneeens 49 [ 287
28.  TermM PONCIES = OtNET .......ovieieiieeeeeeccee ettt eneenenennane |reressesesetene et sesssnenenenes [oeresenenesenesaeneeees 83,932 |, 46,394 564
29. Other term insurance - deCreasing .............ccccouciurerieiiiciiciecicee e e XXX oo oo o, D% ST RPN
30. Other term insurance .................. XXX XXX
31, Totals (LINES 27 10 30) ..ecuvueeeeeieieeceieeeeeeeee ettt beseses s sesesen e st s et en st seretes [oesesessnesesesese s snenenes feeseseses et 83,981 | 46,394,851
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX [ e, D0 ST RO
33. Totals, extended term iNSUrANCE ..........c.cceoveueeveeeeeeeeeeee e ee et e D00 RN U D0 R R 1,983 [ 20,775
34. Totals, whole life and enNdoOWMENt ..............c.covoieiiuiieeece e 2 22 265,674 81,267,188
35. Totals (Lines 31 to 34) 2 22 351,638 127,682,814
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 INAUSHFIAL ...
37. Ordinary .....cccceeveeveiiicceee
38. Credit Life (Group and Individual)
1 T €1 o 1UT o RSO STURRURUPRRPRRTRRPR
40. Totals (Lines 36 to 39) 22 127,737,957 44,143
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to other companies ..............[..ccocoeenee. XXX e fooereeniiiciins o, D0 ST RO
42.  Number in force end of year if the number under shared groups is counted
ON @ Pro-rata basis ..........ccceiiiiiiiiii | [ XXX eeeeienns oo el XXX v
43. Federal Employees’ Group Life Insurance included in Line 21 ..o [ o e
44. Servicemen’s Group Life Insurance included in Line 271 .........cocoiienieneeniens foonniniiiins o e
45.  Group Permanent Insurance included in Line 21 59 99,285
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 159,088 |
CE
47. State basis of calculation of (47.1) decreasing tel ection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Chil
471 i R N W A B R s
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance
48. Waiver of Premium
49. Disability Income ...
50. Extended Benefits .
51. Other ..o
52. Total 34,585 | (a) 4,777,989 (a) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INFOrce eNd Of PrIO YEAI ......c.cucueuiviiiiiiieieieieieiee et 536 |- [ |
2. 1SSUEA AUING YEAT ...vieieieiieieieieieeeie ettt |eee ettt T4 oo o [
3. Reinsurance assumed .............cccccooiiiiiiiiiiniiici e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DeCreased (Net) ......cocouiiiiiieeeee ]
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cuoveveiiieiieieieieiee sttt 42
9. Inforce end of year (lin€ 5 MINUS lIN€ 8) .......cccceviiririririeieieierieeeeress e e BOB | e [
10.  Amount on deposit
11, INCOME NOW PAYADIE .....vviiiiiieiicicteieee sttt 508 [ et [
12.  Amount of income payable (a) 860,527 | (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of PriOr YEAI ..........ccviviririiiiiciccterr e ..236,309 |..
2. 1SSUEA AUING YBAT ...t sess oo nenensneneiees Q0D |oeuiiieieeeeeecieieeans 1,125 |.
3. ReINSUranCe asSUMEd .........ccccoeiiiirieieieieeeenesesieieseeseeseesesssseseseseeesesssseeseeesnenensneneenenenes (1T feoii (784)
4. Increased dUuring Year (Net) ........ccccuuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) ...coiiiiiiiiiiiiiiiciie e 23,976 236,650 2,320 2,320
Deductions during year:
6. DECreased (NEL) .....c.ouoveueueueiiiiieieieieee et 18,708 oo ()] (1)
7. Reinsurance Ceded ............ccociiiiiiiiiiiicic s
8. Totals (Lines 6 and 7) , 18,708 (1) (1)
9. Inforce end of year (line€ 5 MIiNUS lIN€ 8) .......cceeuiiririririiieieieeienesessee e e 22,313 | 217,942 oo 2,321 | 2,321
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cueueuiiiiiiieceecce e (a) 182,435,605 XXX XXX (a) 27,527
Deferred fully paid:
11, ACCOUNE DAIANGCE ..ot anaen XXX (a) 19,309,262,530 XXX (a) 132,209, 100
Deferred not fully paid:
12.  Account balance XXX (a) 322,114 XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce €nd Of PriOr YEAI .....loc.cucuiiiccicicirriiircicns [ [eriricisi s siniees oeteerese s s [roseeenicicaee s [
2. Issued during year ..............
3. Reinsurance assumed
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1to 4) ............] XXX XXX 7,207 XXX
Deductions during year:
6. Conversions ..........ccccecceceeec o e, D, %, CTRTRUT UTITRTR D, %, CTRTRUT RPN D, %, CTRRTUT TR D,0, %, CHUIRRTRITN RUTIPRTR DA 0, %, G
7. Decreased (Net) ......cccoceeeefornmninnni e, XXX e oo o, D, 0 ST R ORROPRROTROR RUPIUPIPROY XXX e
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines 610 8) ............] XXX XXX XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) 7,207 | (a)
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
1. INOFCE ENA OF PIIOE YEEI ......vcvvieiiiiiieieietetetet ettt ettt sttt e st et s s et st st s e bbbt ese st e s e s s b e s e s e s e st ee e s e s s b e b e b ese e sessesesesebesese e sssse o eseteseseseneneeeeeeeneieae B13 [
2. ISSUBH AUING YBAT ...ttt ettt ettt se ettt e s e s e s esese e s s e s e s e s e s e s e e e s s e s e s e se s e e e st esesesesene e e s s et eseseseseneessnsena oeteeeaeieie et 23 |
3. REINSUrANCE @SSUMED ........oouiiiiiiii e e s e e e e
4. Increased during year (net) .
LT o = L (I Ty I (oI USRS PR VRPN
Deductions During Year:
B, DECTEASEA (NEL) ....eueeiieieeeieieieie ettt ettt ettt s et e s e s e s e et s s e s et e s e s e s e st et s s e s e s e s e st s et s s e Attt et et e s e ne e st s s seo|ese ettt eae [ PN
7. Reinsurance ceded .....
8. TOAIS (LINES 6 @NG 7) cvviviriiiieieteteieteett sttt ettt ettt ettt se et s bt s e s e st e e s b b e b s ese st e s s s b e b et es e st e s e s s s et et ene e s ne s s senene 77
9. Inforce end Of year (liN€ 5 MINUS lINE 8) .....c.cueuiuiiriiiriiieieieieteiet sttt ettt sttt et s et e e s bbb s e se et ss e s s b esesesese e ssesesesesenin 559
10.  Amount of account balance (a) 13,148,566 | (a) 1,314,953

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSEIVE as Of DECEMDET 31, PHOT YEAI ........c.iuiuieieieieieeesetsetsetes et es sttt e s ssessessesset bbbt bbb bbbttt 33,239,304
2. Current year's realized pre-tax capital gains/(losses) of §  ......... 44,839,972  transferred into the reserve net of taxes of $  ........... 9,416,388 |................ 35,423,578
3. Adjustment for current year's liability gains/(10sses) released from the FESEIVE .............ccccueiiiiiieieieieieeeee ettt e (20,735,676)
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiN€ 3) ......c.co.vuevrereeeeeeeeeeseeseseeeesee e 47,927,207
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 3,374,714
6. Reserve as of December 31, current year (Line 4 minus Line 5) 44,552,493
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year’s Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1. 2022 1ot s 4,300,985 |.....ooveevennn (689,494)].......vvrnne (X r ] E— 3,374,714
2. 2023 ot s 3,518,591 [ (1,118,140) .o (508,581)|..cvecereirenee 1,891,870
Bi 2024 o 3,004,742 ..o (691,009).....cevererrnne (560,017) ... 1,753,716
4. 2025 oottt s 2,561,400 | (G 0[0] ] — (P2 (1) 1,777,930
L0 OSSR SUSRY NPT 2,186,767 oo 593,148 | (881,231) ..o 1,898,684
B 2027 e 2,054,145 | 1,239,908 | (1,051,449) ... 2,242,604
T 2028 e 1,888,503 | ..o 1,686,578 |..ooveeenne (1,174,815) | 2,400,266
8. 2029 .ot 1,629,055 | ..o 1,877,216 | (1,260,362) ] .ccceereirenees 2,245,909
9. 2080 et 1,259,047 | 2,072,997 .o (1,336,126) [ 1,995,918
10. 2037ttt s 924,432 | 2,268,300 |.....cooeene (1,419,994) ..o 1,772,738
T OO UU PP PPSROOTS NOUUPTRRTTRI 747,225 | 2,495,295 |......cooev. [ 7] | E— 1,727,097
12, 2033 oottt e 765,373 | 2,550,756 |....cccovveenne (1,487,931) [ 1,828,198
130 2034 oottt s 795,408 |.....ooovvvvenene 2,418,351 [ (1,314,509) ..o 1,899,250
T4, 2035 oottt e 854,573 .o 2,300,250 |...ovoerenene (1,141,202) | 2,013,621
15, 2036 oottt e 899,021 | 2,134,036 |...oooverenne. (944,399)|.......ccrvvnnnee 2,088,658
168, 2037 oottt e 889,307 ..o 2,037,499 ..o (773,241) | 2,153,565
17, 2038 ottt s 824,709 |....ooovenne 1,894,149 | (632,367 ... 2,086,492
18, 2039 oottt e 759,125 | 1,798,835 | (555,899) ... 2,002,061
19, 2040 oottt e 638,097 ..o 1,718,862 | (478,822)|.....cccverrnee 1,878,137
20, 2047 oo 471,022 | 1,609,677 | (394,589)|.......ccvvmnnee 1,686,111
20 2042 oo 396,541 |....ovine 1,503,604 |..ooienne (311,736) [ 1,588,409
22, 2043 oo 348,382 | 1,340,566 |...covvorerenne (266,814)|...ccvrerrne. 1,422,134
23, 2044 o 297,133 [ 1,171,337 [ (269,128)] v 1,199,342
24, 2045 ..o 286,658 |.......ccooverennn 939,103 oo (TR PC) | E— 961,633
25, 2048 oo 286,977 oo 740,617 [ (269,909) ... 757,685
26, 2047 oo 248,968 |........oovevvenen 526,836 |....oovererinne (265,679)|.....ccoevrercirenes 510,124
27, 2048 ..o . 191,436 |. 374,726 |.. ... (245,274)).. . 320,888
28. 2049 . 127,948 |.. . 298,252 |.. ....(195,218)].. . 230,982
29. 2050 .214,129 |.. ....(140,157)].. . 140,499
B0, 2057 ettt e 1,208 [ 130,007 | (85,095) e 62,120
31. 2052 and Later 45,885 (30,034) 15,851
32.  Total (Lines 1 to 31) 33,239,303 35,423,578 (20,735,676) 47,927,206
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as of DECEMDET 31, PrOT YEAT .......c.cuiiiuiuiuiuiiriieecicictse s seecicaease s secas b ese e a s es s a s ss s e b b se e ce et ssensecesaessssnsicae o e s aenes 31,425,219 | 9,062,058 |.....ccoveune. 40,487,276 |.........ccoenc..e. 2,826,741 |.coooine 99,139,139 |....coveeee. 101,965,880 |................ 142,453,157

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ..............ccoveveueveuieeeeeieieteteseeeesesese et tesesesssesese e sesesesessssesesesesesesesee e se e eeeneneeneaeas (150,654)|.......ccvcveeennee (58,844) ... (209,498)|......ccveveerenne 112,661 | (500,083).....c.cccverernee (387,422) ... (596,920)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiieeie ettt ettt s sieesseesbeesbeebeesneennefebe et e st esa e s ae s s saeseesres [oeesieesiesbessi e e s e sarsnes [oreeesesseesesseeseesessries [oesieesiessses e sssnssassesseess fresensnssessessessressrnssnnens [oereessesssessensessessesseesns Josesessesseeses e s e ne s

4. Unrealized capital gains/(losses) net of deferred taxes - GENEral ACCOUN .............c.cvoveveueueuieiieieeeeeeeeeeeseeeeeees et sesssss s s |eeeseseneeeaens (3,698,041) ..o e (3,698,041)].....covnnne (1,103,078)|......cecvnenve 17,975,418 |................ 16,872,340 |................. 13,174,299

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ........c.couiiiiiiiiieiieiiei e ee e [ere st seesres [oeesieesiesbe s s s snssiarsiees [oreeesesseeseeseeseesessrees [oesiessbessiesssessenssasseesee s [reseesiessessessessessressnnans [oeressiessssssessassessessessns |oeeseesesseesres s ne s

6. Capital gains credited/(losses charged) to contract benefits, PaYMENtS OF FESEIVES .........cccooiiiiiiiiiiieeeeeie e s oo o [ iie s [ere s ses s sessnees [oeressiesise s ses s se [oeesee s

7. BASIC CONIIIDULION «...ovuieceriiees ettt es et ee st et s s e s e s o888 5828584288428 E e R8sttt 7,468,367 2,470,414 9,938,781 33,888 33,888 9,972,669

8. Accumulated balances (LiNes 1 throUgh 5 - 6 + 7) .......ccccciiiiiiiiiiiiiciccci s 35,044,891 |...coocvnneen. 11,473,628 |..........c... 46,518,519 |...ccoovvcnnee. 1,836,324 |...ccevee 116,648,362 |............... 118,484,686 |............... 165,003,205

9. MAXIMUM FESEIVE ...ttt h b h b e b0 b b h b e bbbt nssa s s [rhe s 38,865,379 |...cccovunnnen 10,648,996 |.....cccconvne. 49,514,375 .o 2,606,769 |................ 104,467,808 |................ 107,074,577 |.....oecenee 156,588,952
10, RESEIVE ODJECHVE .......oveeveceiececeeee vttt sttt st s e bt s e s s et et s s et st s et ns et e sttt nen 22,416,467 8,165,914 30,582, 381 2,594,374 104,376,441 106,970,815 137,553,196
11, 20% OF (LINE 10 = LINE 8) ...ttt b e bbb s s b s st (2,525,685) (661,543) (3,187,228) 151,610 (2,454,384) (2,302,774) (5,490,002)
12.  Balance before transfers (LINES 8 + 11) ..o o 32,519,206 |...cvvrreneen. 10,812,085 |....ccccccouv 43,331,291 [ 1,987,934 | 114,193,978 |...cocvnvee 116,181,912 .o 159,513,203
130 TTANSTETS w..veveiiii ettt bbb bbb bbbttt s 163,089 |.....ocoveveene (183,089) [......couverererrereieieirens [, 618,835 [..oovcicicinenn. (618,835) [ [
L VoY [N g1 = Voo Ty 4o T o O O O ) RSO R OPRSRPR SEO T
15, Adjustment dOWN t0 MAXIMUM/UD T0 ZETO ..........ovv.oveveeeeeeeeeeeeeseeeeeeeeseses s s ese e sess e s e sssse e sese e ssse s esese s sseseseseeesesesnesesesnsenes (9,107,335) (9,107,335) (9,107,335)
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 32,682,295 10,648,996 43,331,291 2,606,769 104,467,808 107,074,577 150,405,868




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

o€

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXeMpPt OblIGAtioNS ........c.cueveveeeececeeeeieeeececaeie e e sese e e eeeeeeeens 508,606,793 |.......ocooeee XK e XXX i e 508,606,793
2.1 1 NAIC Designation Category 1.A ........cccccueueueeeeeecueeeeeeeeeeeeuesens forereneeeeeeens 391,331,668 |........coco... XK oo e XXX v e 391,331,668
2.2 1 NAIC Designation Category 1.B .........ccccoeveveveueueeeeeeeeieeierenens [reeeeeceenenens 73,425,811 | X e XK e 73,425,811
23 1 NAIC Designation Category 1.C .. ... 120,161,269 |............... ... 120,161,269 |....
2.4 1 NAIC Designation Category 1.D .......cccevevevrecueeeeeeeeecceeeerenas [oreeeeeeieenens 73,371,811 | ... s [ 73,371,811 |....
25 1 NAIC Designation Category 1.E ........cccceueueueeereuceeeeeeeeeeceeaens fereeeneeenenens 220,535,533 |............... IUSRURIRIRINN SR 220,535,533
26 1 NAIC Designation Category 1.F ........cceueueeeccucueeeeeeeeeeeceeerenas ferereneeeneeens 570,280,044 |............... IUSRURIRIRINT SR 570,280,044
2.7 1 NAIC Designation Category 1.G .........cccoeeveveveveuerereeeeeeeeeeereens |reseseseeneeenes 470,061,983 |.......ooooooee XKoo et XX e e eeenneeeas 470,061,983
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ...cceoeue....... 1,919,168, 119 1,919,168,119
3.1 2 NAIC Designation Category 2.A ..........cccccveveveveveueeeeeeeeeeereenens oo 437,515,532 |oovveee XX e et XK e e 437,515,532
3.2 2 |NAIC Designation Category 2.B ..........ccccceoeeeecueueueeeeecceeeeeeenas |reeeeeceeenees 743,879,645 |... 743,879,645 |.... )
3.3 2 NAIC Designation Category 2.C .........cccceeveveveveveuereeeeeieseeenens |rrseseseeeeeeees 459,264,423 459,264,423 |.................0.0036 |................... 1,653,352 |.................0.0108 |.................. 4,960,056 |................0.0180 |......c......... 8,266,760
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 1,640,659,600 1,640,659,600 22,307,944
41 3 NAIC Designation Category 3.A .........ccceveveveueueeeeeeeeeieereesens |oeeeeiennas 32,609,813 |.oovo XX o XK e o 32,609,813
4.2 3 |NAIC Designation Category 3.B .. ..21,682,369 |.... ..21,682,369 |...
4.3 3 NAIC Designation Category 3.C ........ccccveveveveveveveueerieeeeeeereenes |reseesecenenens 15,539,660 |........ooccce. XXX erurreeeiene feorerereee e XX s freeceeeee s 15,539,660
44 Subtotal NAIC 3 (4.1+4.2+4.3) ....c.coviiiiiiieencereeeeeee 69,831,842 69,831,842
5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B ..........ccccoooeieenenieeiinenees
5.3 4 NAIC Designation Category 4.C ........ccccooieieeiieieiienieieenene
54 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A .......ccooiiiiieieeieeeeeee e oo
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ........ccoieiiiiiiiiiieiiesieneenees [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 NAIC B ..ottt et eeeie et , ,956 [...oiiieiennn0.0000 oo o 002370 [ 9,707 0022370 [ 9,707
8. Total Unrated Multi-class Securities Acquired by Conversion . XXX
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 4,138,348,508 4,138,348,508 XXX 6,791,017 XXX 20,336,010 XXX 35,277,089
PREFERRED STOCKS
10. 1 Highest QUAIILY .........coureriiiiiieeiceeeeeee s [eeseereeenreinnaens 6,517,500 |.....ovovoe e XX oo XXX o 6,517,500 |.ceveeenne 0.0005 |.ooerieciriririene 3,259
11. 2 High Quality ....... .. 18,108,500 .. 18,108,500 .. 38,028
12. 3 Medium QUANILY ....oceeeeieiiieee e [ rrereenreens frreeereeees 000099
13. 4 LOW QUANILY ...t [ rrereenreens frreeereeeees foeeeenennd000280 |
14. 5 Lower QUAIILY .......ooeereeiiieiieieeeeieee e [ foeseesieesn e XK e b XX i e i 000030 [
15. 6 In or Near Default ..........ccooeiiiiiiiiieieieceeeeseeeseeneeeene [ fooeeseesn e XK e ot XX o o 0000000 |l
16. Affiliated Life with AVR ..o
17. Total Preferred Stocks (Sum of Lines 10 through 16) 24,626,000 24,626,000 41,287 126,322 XXX 213,458




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSET VALUATION RESERVE (Continued)

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

3%

1 2 Basic Contribution Reserve Objective Maximum Reserve
6 8 10
Line NAIC Reclassify
Num- | Desig- Book/Adjusted Related Party Add Third Party
ber nation Description Carrying Value Encumbrances (Cols. 1+2+3)
SHORT-TERM BONDS
18. Exempt Obligations ..........ccccoeoeeieeniienienieiieeeieseeseeseeseesee foerieiciciii e XX e XX e o
191 1 NAIC Designation Category 1.A ......cccooerienieneeneeneeneenieees froveesieieicieiiieiees feeveeneeenc XX e et XX e o
19.2 1 NAIC Designation Category 1.B ........ccccceevineineneeneeieenene feorieiiiciciciii et XX e et XX e o
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D .. , ,
19.5 1 NAIC Designation Category 1.E ........cccceueueveeeececeeeereeeeceeaenens forerereneeceeenenes 2,999,598 |..........c... XXX oo XK o 2,999,598
19.6 1 NAIC Designation Category 1.F .......cccccooeiiiiiininnenieneeneens feoveniiiiiiiicicii et XX e et XK e o
19.7 1 NAIC Designation Category 1.G .........ccooerienieenieeneeneeneeneenn froreeiniiiii v XX e e XK e oo
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 5,999,595
20.1 2 NAIC Designation Category 2.A .......c..ooiieiieieeienie e e
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C .........ccieiiiieiiiiieiieneeseenees [,
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A .......coeoiieiieieeeeie e e
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C .......ccooiiiiiieiiiiieiieseeneesiees [,
214 Subtotal NAIC 3 (21.1421.2421.3) ..ccoeiiiieineereeeeeeiee
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A .......ccooiiiiieieeieeeeeee e oo
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ........ccoieiiiiiiiiiieiiesieneenees [,
234 Subtotal NAIC 5 (23.1+23.2+23.3) ..
24. 6 NAIC B ...ttt e e [reseesnesesnsnesnsnesnsnensnesnne[oveeesssensss XK Kurerernereenes fooreerereeneres XK eursressienns foeseeseseensieinseeie s seeeeas
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 5,999,595
DERIVATIVE INSTRUMENTS
26. Exchange Traded .........coooiiiiiiiiiieeeececeeeeeeeeeeeeee e | XXX Joreieieee e XXX e [
27. 1 Highest QUALILY ........cveeeeeeeieeceeeeceeee e [ 1,234,282 |t X% e e XXX o 1,234,282
28. 2 High QUAIIY ... e
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 LOWET QUAIIEY ... [
32. 6 In or Near Default
33. Total Derivative INStrumMents ..........cocoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeen 1,234,282
34. Total (Lines 9 + 17 + 25 + 33) 4,170,208, 385 20,479,007 XXX 35,524,318
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUAlity ...........ccceeerneocoee s oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieeeirireieireeirienee froreieirieinieas 0.0074 |eeoeeeeereeceee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveveverereee oo e [, DL 0. O O TRTSRIST ST 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... XXX 0.0069 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality XXX ..0.0120 |.... ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ..........c.cueurureiiirieienes foeseenesesiseeieeieeesesesenies [eeeeeseneenesesesesieneeeeeea e XXX e Jrereeee e e 0.0183 0.0486 0.0628
40. Residential Mortgages - Insured or GUAraNteed ...................oeeerererererieeeeeneninerrnes [oeeeeeeeneneseseseeeeeneea e XXX e | 0.0003 |eeeeeeeeereereeneeerereeeeeens 0.0007 0.0011
41. Residential Mortgages - All Other ..............ccco.... .103,647,141 XXX .103,647,141 |.... 0.0015 155,471 0.0034 0.0046
42. Commercial Mortgages - Insured or Guaranteed .................foeeeererreeeerennsneenas e XXX e | 0.0003 |eeeeeeeeereereeneeerereeeeeens 0.0007 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 469,083,661 |.... XXX 469,083,661 |.... 0.0011 ...515,992 |... 0.0057 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ......|.....cccoc..... 384,212,823 |.... XXX e Jreee 384,212,823 |... 0.0040 |.... 1,536,851 |.... 0.0114 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality .[................. 37,985,550 |..voveeeiieieeieeieeeeeeens oo, DL 0.0 S NI 37,985,550 0.0069 |...covovererrreene 262,100 0.0200 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIEY vt e [ [eeten e XXX [ o 0.0120 [ovoeeicrereeeeeeeee [ 0.0343 | s 0.0428 |

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccuriiiiiicciiiiicicics foeicrneiecccenescesccsns. [, XXX [ [ 0.0183 [ [ 0.0486 ..o e 0.0628 |

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieeieeieiie e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........ccccc......
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieeieeieiie e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........cccoooeiiieninnieiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooeiiiiiiiiiinienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 994,929,175 XXX 994,929,175 XXX 2,470,414 XXX 8,165,914 XXX 10,648,996
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 994,929,175 XXX 994,929,175 XXX 2,470,414 XXX 8,165,914 XXX 10,648,996
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 6 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1. Unaffiliated - PUDIC ........ccoioiiiiieicceeeecceeesee s e 5,604,331 [............. XXX oo DA0, 0 SO A 5,594,331 |..oiieiieeen0.0000 [ o 0.2431 (@) [oevreerreennne 1,359,982 |......... 0.2431 (@) [oevreerreennene 1,359,982
2. Unaffiliated - Private ..........ccoooiiiiiiieeeeeeee e e o D,9, 0, GOV ORI XXX viiieeieeies Jroeee e .
3. Federal HOme Loan BanK ..........c.c.c.ovvcucueueueeeececeeeeeeeeeesacaeesesenas [roeeeesenesanenens 3,443,100 |.............. DO S DL0.0 G B 3,443,100
4. Affiliated - Life With AVR .......ccooiiieiiceeeeseeeee e sieeenees [eieneienenns XXX oo XXXovveeevea [
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ............ccooeiiiiiiiiiiiiiiieniens feoriniiiiiii [ [ [
6. Fixed Income - Highest Quality .............ccocooiiiiiiiiis
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default .....
12. Unaffiliated Common Stock - Public ...........ccccccoiciniiiiiine,
13. Unaffiliated Common Stock - Private ..o i [ [ [
14. LR CT LI = = | L=t O P KOO TN
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MANUAL) .ttt 7,679,680 |.............. D.0,0 SN USSR XXX [ 7,679,680 |.....ccceeee. 0.0000 [ovevveeeeceeeeiririceieieirenes o 0.1580 |.cooveiiicinne 1,213,389 | 0.1580 |.covveiiecrnne 1,213,389
16. Affiliated - All Other XXX XXX 0.0000 0.1945 0.1945
17. Total Common Stock (Sum of Lines 1 through 16) 16,717,111 16,717,111 XXX XXX 2,594,374 XXX 2,606,769
REAL ESTATE
18. Home Office Property (General Account only)
19. Investment Properties .........cccccevvveviiienieennns
20. Properties Acquired in Satisfaction of Debt ............cccceciiiiinnne . . .
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX XXX
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations ...........cocvriiiiiiiiiiine e
23. 1 Highest Quality ...........cccooiiiiiiiiiiii e, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..ot
27. 5 Lower QUAlity ..........ccoiiiiiiiiiiciie e
28. 6 Inor Near Default ...........ccccoiiiiiiiiiiicee
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest QUAIILY .........coeiriiiriiiiceeereecee et feeseeeninaeians 33,762,479 ..o XXX e oo XXX [ 33,762,479
31. 2 High QUAIIEY .....eeeiiiiiciiccee s [oeeseee e 8,075,554 | XXX [t XK e 8,075,554
32. 3 Medium QUANILY ...cooveeeiiiiee s [ ..
33. 4 Low Quality ...
34. 5 LOWET QUAIIEY....c..eeeeeeiieeeeeeee e [ ..
35. 6 IN Or Near DEfAUIE .........oouiiieie e [oee e
36. Affiliated Life With AVR ......c.ccooiiiiiiecceeee e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) 41,838,033 XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............ccccooeiiiiiiiens ..
42. Mortgages - CM5 - Low Quality ..........ccocoooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44. Residential Mortgages - All Other ...........ccccc.c.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........coouerieeiiieeiie e
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........ccccoeieiieeniiiiceee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........cccceeveeieneenieneeseeseee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........cccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process .............cccccociiiiniccnne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..o e e X% e ot XX [ oo 0.0000 |-.eeveviieieinieirieirieeree ferreenene 0.1580 (@) [-eveverveereireincireiiee v 0.1580 (@) [-everveeerereeririerrciricee
66. Unaffiliated Private .520, 302,384 ..520,302,384 |.. s 0.1945 |... 101,198,814 .. .101,198,814
67. Affiliated Life with AVR ... foereeseeeeseeseeseeses feeeeeeiee e X% e XX e feeerieeieniens 000000 [ o 0.0000 |-.cveverreeinieineireenee fereirreinnees 020000 [
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = Lo LU T USSR RUPUOUTUYURURPYPYPRUTUPIN USRS D,0. ¢ NN RUS D0, G KU UR U URURURURURUR NURURORUR 0.0000 |.eviveeirreiirieiineereeeiee feerneineenes 0.1580 |.eoeeeeeeeeeeeeeeeeeieeiee Joeeeeeieeienens 001580 |
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 520,302,384 XXX XXX 520,302,384 XXX XXX 101,198,814 XXX 101,198,814
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........oooiiiiiriieiiienies foriiiiiiiiicce e cecieeieiies oreeeeeeiteeieeeeesieesreeeeeees [oeeereeseeeseeeeesseeesesseesiees foeeeseeresieesieesreeeeeeeenees foeeeeeeesseanns 0.0000 |eeeeeieeeeeeeeeeeeeeeeees o 0.0912 | o 0.0912 |
72. Investment Properties ... e 33,682,389 [ [ [ 33,682,369 |.....ccvnevee 0.0000 [-.veeererreririeieieeiierns v 0.0912 | 3,071,832 |.covvinen 0.0912 | 3,071,832
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 33,682,369 33,682,369 XXX XXX 3,071,832 XXX 3,071,832
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........ccocce. [ooiiiiiiiiiiciicccccecieies |eereeeieeeeeeeeeeceeesieene e eeeeeeeeeeeeens Joeeereeceeeeeeeeeeseeesieeseeenes [oreeesseeereens 0.0003 |eeeeeeeeeeeeeeeeeeeeeeees o 0.0006 |-.ecvveveereerieieieieieeeies o 0.0010 |.oovveveeeieieieeeeeeeeee
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiiicciccieiies foeeeeeeee e eieees foeeeieeieereeeeeeeeeeesieesiees foeeeeeeiesieesieeeeeeeeereeenees foeereeereeiseans 0.0063 |.oecveeeeeeeeeeeeeeeeeeeeees e 0.0120 [ooooveeeeeeeeeeeeeeeeeeeeees foreeeeeieeied 0.0190 |oooveoeiiieieieeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... . .0.0003 |...
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [ooeoiiciiiiiiieceen 7,627 v foeeeeieeeeeeceeeeeenens feeveeeeeeeeeeseeieeneean 1, 027 [ 0.0063
79. All Other Low Income Housing Tax Credit ..........c.ccoeeerereeieennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) 7,627 7,627 XXX 48 XXX R XXX 145
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated .............c..cocooiniiis [ ot X% e ot XX [ oo 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |oveneeeireireieeneenes feeeeiie 0.1580 [
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........ccooooiiiiiiiie
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiieeeeeeee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ..o [ e XX e b XK o [ 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |oveneeeireireieeneenes feeeeiie 0.1580 |oveveviieieieieieieisieins
92. Other - Affiliated ........cooiiiiiiie e 0.0000 0.1580 0.1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) XXX XXX XXX
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments .............ccccccoeeenee.
95. NAIC 2 Working Capital Finance Investments .
96. Other Invested Assets - Schedule BA .................
97. Other Short-Term Invested Assets - Schedule DA .......................
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........cccccceveeneene XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 595,830,413 595,830,413 XXX 33,888 XXX 104,376,441 XXX 104,467,808

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS

RSAT Number

Type

Description of Asset(s)

5
NAIC Designation or
Other Description of Asset

Value of Asset

7
AVR
Basic Contribution

8
AVR
Reserve Objective

9
AVR
Maximum Reserve

126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
126076YS3
91278*BB9
91278*BB9
91278*BB9
91278*BBY
91278*BB9
91278*BB9
91278*BB9
91278*BB9
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5
91283#DP5

- 45138L-AS-2

49337-AJ-9

- 912810-RU4

912810-SX-7

.. 912810-82-2
.. 91324P-BK-7
.. 92783#-AB-2

../BOND WITH CREDIT DEFAULT SWAP ..
...|ALLETE FIRST MTG BONDS SERIES 3
...|AUSTRALIA PACIFIC LNG PROCESSING P

..| CONOCOPHILLIPS CO

...|LONGIOOD ENERGY PARTNERS LLC
...|SOLGEN LLC
...|SUNCOR ENERGY INC
...| TREASURY BOND ..
...| TREASURY BOND ..
...| TREASURY BOND .........

..|WILMINGTON INVESTMENTS INC

.- PaNANA (REPUBL
| PASADENA CALIF PUB FING AUTH L
| TREASURY BOND

...| TREASURY BOND
...|UNITEDHEALTH GROUP INC .........
..|VIRGINIA INTERNATIONAL GATEWAY INC

IDAHO POWER COMPANY
KEYSPAN CORP

DBCT FINANCE PTY LTD
BOND WITH INTEREST RATE SWAP

...|BAYER US FINANCE I1 LLC ..........
...|BIO NED GROUND LEASE TRUST 2016 Ul .
...| FEDERAL EXPRESS CORP ...........
...| TEXAS HEALTH RESOURCES ..
...| TREASURY BOND ........
...| TREASURY BOND .
... |IFOM_16-LC25
.|BOND WITH INTEREST RATE SiAP
..|CAALT 21-38
...|ENERGY TRANSFER LP

.| MSBAM_15-C25 ...
.[NEW YORK N Y CITY MUN WTR FIN .

TREASURY BOND
TREASURY BOND

103,260,413
....... 2,443,340

........ 1,282,610
....... 1,502,243

.251,904,175 |.

18 163,918 |.
.5,810,421 |.
..12,192,811 .
.. 16,377,980 |.
. 7,148,901 |.

.. 15,407,886 |.
6,174,789 |.
4,916,853 |.
9,772,393 |.
... 193,198 |.
.4,520,039 |.
2,332,534 |.

..34,427,340 |.
.7,601,450 |.
.. 10,646,136 |.

528,999

165,217

. 1,612,187 |...

..2,670,184

9128340P5 . 95000H-BL-5 WEOMLTB-LO24 ...ttt sresssnesesnesesnesesnssesnsresnnress | 1o totitiit ettt st et st ee st ese st esesses et eeessebeseeb e s ss et ss e e enesesnesesnesesnesesnesesnesenenesnens [onsbennseessseeinanes 1,949,602 e ..
0199999 Subtotal Default Component - Other Than Mortgage 910,128,812 630,647 1,937,460 3,341,061
0599999 - Total 910, 128,812 630,647 1,937,460 3,341,061




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year, and
all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of
Residence | Claim for Amount Resisted

Contract Claim of Death or Amount Paid Dec. 31 of

Numbers Numbers Claimant Disability Amount Claimed During the Year Current Year Why Compromised or R ted
U01899401 ........... U01899401 ...........[........ PA....... 2022 e 500,000 [..vovoeeeeeeeeeeeeeeees [ 500,000 | Policy Lapsed Prior to Death ....................
LT4804390 ........... LT4804390 ...........|........ PA....... 2022 500,000 [..vovoveeeeeeeeeeeeeees oo 500,000 [ Policy Lapsed Prior to Death ....................
0199999. Death Claims - Ordinary 1,000,000 1,000,000 XXX
0599999. Death Claims - Disposed Of 1,000,000 1,000,000 XXX
1099999. Additional Accidental Death Benefits Claims -

Disposed Of XXX

Maximum benefits paid under for
disability under previous disability

LU1028189 ........... LU1028189 ........... .. 2022 ... PEFIOO. v
LI1173324 ...........|L11173324 ... .. 2022 ... Did not meet 90 day waiting period ..
LU1196893 ...........[LU1196893 .... .. 2022 ... Did not meet 90 day waiting period ..
LU2125563 ........... LU2125563 ........... .. 2022 ... Did not meet 90 day waiting period .........
Insured not impaired from performing
U01927199 ........... U01927199 ...........[........ Co........ 2022 100,000 ..o [ ADLS. oot
Insufficent proof of loss, Provider Form

U03141362 .......... U03141362 ...........|........ AZ....... 2022 500,000 [.ovovoveeeeeeeeeeeeees oo Not received ...ooooooveveveveveeieeieeeeee
1199999. Disability Benefits Claims - Ordinary 710,340 XXX
1599999. Disability Benefits Claims - Disposed Of 710,340 XXX
2099999. Matured Endowments Claims - Disposed Of XXX
2599999. Annuities with Life Contingency Claims - Disposed

Oof XXX
2699999. Claims Disposed of During Current Year 1,710,340 1,000,000 XXX
3199999. Death Claims - Resisted XXX
3699999. Additional Accidental Death Benefits Claims -

Resisted XXX
4199999. Disability Benefits Claims - Resisted XXX
4699999. Matured Endowments Claims - Resisted XXX
5199999. Annuities with Life Contingencies Claims - Resisted XXX
5299999. Claims Resisted During Current Year XXX

5399999 - Totals

1,710,340

1,000,000

37
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %

1. Premiums written

2. Premiums earned .

3. Incurred claims ..

4. Cost containment expenses .. .

5. Incurred claims and cost containment expenses

(Lines 3and 4) .......ccociviiiniiiiiiieec e , B e i e [ o [ [ o [ fo L [

6. Increase in contract reserves

7. Commissions (a)

8. Other general insurance expenses

9. Taxes, licenses and fees
10. Total other expenses incurred ..
11.  Aggregate write-ins for deductions
12.  Gain from underwriting before dividends or refunds .
13. Dividends orrefunds ...........cccoooiiiiiiiiii
14.  Gain from underwriting after dividends or refunds

DETAILS OF WRITE-INS

1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....ccoveiiiiiiiiiiciiiccccicciicciiiiens e [ [ [ [ [ o [ o o [oee s [oeeree e [ [

1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11

above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25
Amount % Amount % Amount % Amount % Amount % Amount
Premiums written 103 [ XXX e [l XK 122,131

1

2. Premiums earned 15 | XK e o b XK e 126,099

3. Incurred claims . (32,522)|..

4. Cost containment expenses .

5. Incurred claims and cost containment expenses

(Lines 3 and 4)

6. Increase in contract reserves .

7. Commissions (a)

8. Other general insurance expenses

9. Taxes, licenses and fees
10. Total other expenses incurred
11.  Aggregate write-ins for deductions ............cccccceeeeens
12.  Gain from underwriting before dividends or refunds . |...
13. Dividends orrefunds ...........cccoooiiiiiiiiiiiii
14.  Gain from underwriting after dividends or refunds

DETAILS OF WRITE-INS

................. (32,522)
(177,085)|..
..... 8,865 |..

(326,811 [

i ..

326,

1101.

1102.

1103.

1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiicciicccceiiiens. [ [ [ [ o o [oeeee s o [ [ [ [

1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned premiums ........ccoccveeerveeniieeenieesnieeesieeesnessseesssneesnnne feeennennnneennnn 82,969 [ s i i e s s e e 7,330
2. Advance premiums ..
3. Reserve for rate Credits ... [ [ i [ [ [ [ [ [ [ [
4. Total premium reserves, current year
5. Total premium reserves, prior year
6. Increase in total premium reserves
B. Contract Reserves:
1. Additional reserves (a) 15,354,306
2. Reserve for future contingent benefits ... 179,243 ...
3. Total contract reserves, current year .. 15,533,549 |... .. 14,167,697
4. Total contract reserves, prior year. ...........ccccecevennene 15,547 187 [ o [ i i [ i [ [ e 1,202,435 [ e 14,344,752
5. Increase in contract reserves (13,638) 163,417 (177,055)
C. Claim Reserves and Liabilities:
1. Total CUITENE YA .....ooiiiiieiieieee e [ 4,974,523 .ot o [ [ i [ o i [ [ 1,266,915 |oooveiiiiiiiiiiee e 3,707,608
2. Total PriOr YEAI ..o [ 5,172,030 |..oveviiciiiiiiiiiies oo s [ e e s e e 1,388,885 [...c.oovciiciiiiiiie o 3,783,145
3. Increase (197,507) (121,970) (75,537)
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year
1.2 On claims incurred during current year
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year
2.2 On claims incurred during current year
3. Test:
3.1 LINes 1.1.aNd 2.1 oo [ 5,048,436 |....ocooeeviiiiiiiins [ e [ e e [ e o 1,423,666 |........covveviciie o 3,624,770
3.2 Claim reserves and liabilities, December 31, prior year ...... |..cccoceeennn. 5,172,080 [oveeeieieeeiieeciiieies feeeeiieeriecieeiies fereeesiieesieeiiiees e foeerieeeireeniieeins [ eiiees e e [oeeere e e eees [ereeens 1,388,885 |..eeeeeeeeeeeeeeiieees feeeeeenes 3,783,145
3.3 Line 3.1 minus Line 3.2 (123,594) 34,781 (158,375)
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

A. Reinsurance Assumed:

1. Premiums written
2. Premiums earned
3. Incurred claims
4. Commissions

B. Reinsurance Ceded:
1. Premiums written
2.  Premiums earned .
3. Incurred claims
4. Commissions

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. INCUITEd ClAIMS ... [ oo [t neenee [orreeriee e [rerrereresieeneenees [t sne [ oo [ [ 34,781 | [ (32,522) e 2,259
2. Beginning claim reserves and liabilities ................ccocooiiiiiiiis foriiiiiiiiiiiiies [ oo [ [ e e [ e e 1,545,636 |..c.ooveeieiiicins [ 3,626,3% |...ccceeee 5,172,030
3. Ending claim reserves and liabilities ... foriiiiiiiiiiiiies [ oo s [ o e [ e o 1,453,335 |ceoeciiiices [ 3,521,187 | 4,974,522
4. Claims Paid .......cocoveiiiiiiiiicccc s | [t [eereeene e [reeeeene e [orreeeeenns [ [ e nenseeeeens [ [eeeeeeens 127,082 .o e 72,685 | 199,767
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ... [ [eereeernerneeneies [ neenee [orreenieennenneins [oereererenerrneinneees |orersreeneeneennee [ e [t nreenee [ [rerrererneeneenees [ [
2. Beginning claim reserves and liabilities ................ccoooiiiiiiiiiis foiiiiiiiiiiiiiiies [eeereseiereneiens oo [ [ rnns e [oerere e renes[eerene e s [ereerire e [oereeee e e e ennes [eeee s [eerere e e
3. Ending claim reserves and liabilities ...............ccoooiiiiiiiiiiis friiiiiiiiiiiiies [ o [ [ e [oerere s [eerere s [errerrre e [oerene e ennes [eereee s [eererr e [
S O = {1 E 3o T o O O SN O R S U O (SN O AU SOOI RO
C. Ceded Reinsurance:
1. INCUITEd ClAIMS ..o [t [oereeenneineeneies [ neenee [erreerirenseneenes [oereererenerrnenneies [oeeseenee e [ oo [t neennee [t e [ [
2. Beginning claim reserves and liabilities ................ccoooiiiiiiiiiis foriiiiiiiiiiiiiies [oeereseiereneiens o [ [ nnns e [oerern e senenes [eerere s [ereeriee e [oeeeee e e snnes [eereee e s [eerere e e
3. Ending claim reserves and liabilities ...............ccoooiiiiiiiiiiiis friiiiiiiiiiiies [ oo [ [ e [oerere e [ nenes [errerr e [oereee e ennes e s [eerere e e
S O = {1 1 E 3o T o O O SN O R U U O S O AU OO RSO RO
D. Net:
I [ o0 =Yoo= 1 4 I R O S RS R O SRS RSSORTRURRRTRRURRR RSSO 34,781 |ooeeeeeeeeees o, (32,522) v 2,259
2. Beginning claim reserves and liabilities ................ccocooiiiiiiiis foriiiiiiiiiiiiies [eeereresenesenens oo i [ e e [ [errere e e 1,545,636 |..c.ooveeeiicies [ 3,626,3% |...ccceeee 5,172,030
3. Ending claim reserves and liabilities ... foriiiiiiiiiiicies [oeerenesesenenees o [ [ e [ [ e e 1,453,335 |ceociiiicins [ 3,521,187 | 4,974,522
4. Claims Paid .......cocoveiiiiiiiiicccc s | [t [eereeene e [reeeeene e [orreeeeenns [ [ e nenseeeeens [ [eeeeeeens 127,082 .o e 72,685 | 199,767
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXPeNnSEes .........ccccevvveever feviiiiiiiiiiiiiiiiiie Jeeeeeeieeeieeeiiees oeeeeeeeeeieeeeieeeee feeeeee i [eeeie e eeeeeiies e eieees o eie e eeeeeeies e eiees e 34,781 |ooeeeeeeeeeees o (32,522) v 2,259
2. Beginning reserves and liabilities ...............ccocooviiiiiiiiiiiiiins | [ o [ [ ernis e e snnenes e e e 1,545,636 |..c.ooveeeiicies [ 3,626,3% |...ccceeee 5,172,030
3. Ending reserves and liabilities ...............ccoccooiiiiiiiiiiiiiiiiiis | [eeenerereresenens o [ [ renennns e e nenes [eeree s [errere e e 1,453,335 |oceeiciiiicies [ 3,521,187 | 4,974,522
4. Paid claims and cost containment expenses 127,082 72,685 199,767
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance

0399999. Total General Account - U.S. Affiliates

0699999. Total General Account - Non-U.S. Affiliates

0799999. Total General Account - Affiliates

..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company
..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company .

.......... 1,748,398
.. 125,522,877 |...

..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company . ... 957,603 |...
..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company . 01,724,591 |...
..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company .

. 2,931,867 |...
..39-0658730 ..|[..04/01/2001 ..|Time Insurance Company ...........
..39-0658730 .. |[..04/01/2001 ..|Time Insurance Company
..39-0658730 .. |[..04/01/2001 ..|Time Insurance Company
..39-0658730 ..[..04/01/2001 ..|Time Insurance Company ...........
..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company
..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company ...
..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company ...

255,447,051 |
15,573,365 |
149,820,031 |

..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company 35,581,851 [ooiiiiiiiiiiens 5,260,579
0899999. General Account - U.S. Non-Affiliates 1,256,383, 227 458,179,696 30,372,786 9,608,492 131,136,938
1099999. Total General Account - Non-Affiliates 1,256,383, 227 458,179,696 30,372,786 9,608,492 131,136,938
1199999. Total General Account 1,256,383, 227 458,179,696 30,372,786 9,608,492 131,136,938

1499999. Total Separate Accounts - U.S. Affiliates

1799999. Total Separate Accounts - Non-U.S. Affiliates

1899999. Total Separate Accounts - Affiliates

...... 70408 ......|..81-0170040 ..|..04/01/2001 .. [Union Security Insurance Company 5,271,158, 773 30,656,225 eeeenenenn. 1,033,297,699

...... 70408 ..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company ... ... 556,471 |. ... 66,204,577 |...

...... 70408 ......|..81-0170040 ..[..04/01/2001 ..|Union Security Insurance Company ....... 1,090,449 565,767,231
1999999. Separate Accounts - U.S. Non-Affiliates 5,271,158,773 32,303, 145 1,665,269, 507
2199999. Total Separate Accounts - Non-Affiliates 5,271,158,773 32,303, 145 1,665,269, 507
2299999. Total Separate Accounts 5,271,158,773 32,303, 145 1,665,269, 507
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 6,527,542,000 458,179,696 62,675,931 9,608,492 1,796,406,445

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9999999 - Totals 6,527,542,000 458,179,696 62,675,931 9,608,492 1,796,406, 445
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1 2
NAIC
Company ID
Code Number

Effective
Date

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Premiums

9

Unearned
Premiums

10
Reserve Liability
Other Than for
Unearned
Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

9999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses

0399999. Total Life and Annuity - U.S. Affiliates

0699999. Total Life and Annuity - Non-U.S. Affiliates

0799999. Total Life and Annuity - Affiliates
..35-0145825 .. (..07/01/1994 ..|American United Life Insurance Company
..35-0145825 .. (..07/01/1997 ..|American United Life Insurance Company
..04-6145677 ..|..06/01/2018 ..|Commonwealth Annuity and Life Insurance Company .... 18,529,020
..06-0303370 .. [..04/01/1996 ..|Connecticut General Life Insurance COmpany .........ccccccecvrmvverineenieemsinnessienesiinnnne | Cloveiiiiiiiiens v 6,056,451
..04-2729166 .. |[..04/01/1999 ..|Corporate Solutions Life Reinsurance Company . 779,868 |...
..04-2729166 .. |..05/08/2000 ..|Corporate Solutions Life Reinsurance Company ........ccccceevveevieemreeenseensieennieens | DBuviiiiiiiiiiis o 46,130 [
..48-1024691 ..[..01/01/1988 ..|Employers Reassurance COrporation ..........ccceoceevvveriiieeeniveeniieeesieesneeesieesssneesnes |KSuviiiiiiiiiis o
..48-1024691 ..|[..07/01/1997 ..|Employers Reassurance Corporation .
..48-1024691 ..|[..10/15/1999 ..|Employers Reassurance COrporation ..........ccceoceervveeerieeenieeenieessieeesneeesseessneesnee |KSuviiiiiiiiiis o
..48-1024691 ..|..12/01/2000 .. |Employers Reassurance Corporation .
..48-1024691 ..|..06/15/2001 .. |Employers Reassurance Corporation .
..48-1024691 ..|..06/15/2001 .. |Employers Reassurance Corporation
..48-1024691 ..[..01/01/2002 .. |Employers Reassurance Corporation
..48-1024691 ..|[..01/01/2002 .. |Employers Reassurance Corporation .
..48-1024691 ..|..11/01/2002 .. |Employers Reassurance Corporation .
..48-1024691 ..|..12/01/2002 .. |Employers Reassurance COrporation .........ccceoceeviveeriiieeenieeesieeesiieesnveesseesssneesnee |KSuviiiiiiiiiis oo
..35-0472300 .. [..04/01/1985 ..|Lincoln National Life Insurance Company
..58-0828824 .. (..04/01/1999 ..|Munich American Reassurance COMPANY ........cccccveerveeeriueeerveessneeesineesseeessneesseesnee | GAuiiiiiiinniies fooeniiiniinnnenni209, 756 [oeeiiiiniiiiiicciee e
..58-0828824 .. (..05/01/2000 .. |Munich American Reassurance COMPANY ........cccccceerreeeriueeerveesseeesineessneessneessseennee | GAuiiriiiiiniiiins fooviiiiniiec s e
..22-1211670 .. [..01/02/2013 ..|Prudential Insurance Company of America (6,547,816)|...
..43-1235868 .. [..05/01/1995 ..|RGA Reinsurance Company
..84-0499703 ..|..09/01/1987 ..|Security Life of Denver Insurance Company
..06-0839705 ..|..07/01/1994 ..|Swiss Re Life & Health America Inc. .... .250,000 |...
..06-0839705 ..|..05/01/1997 ..|Swiss Re Life & Health America Inc. . 20,170 |...
..06-0839705 ..|..05/01/1998 ..|Swiss Re Life & Health America Inc. . ..62,795 |...
..06-0839705 ..|..01/01/1999 ..|Swiss Re Life & Health America Inc. . 120,177 |...
..06-0839705 ..|..07/24/2008 ..|Swiss Re Life & Health America INC. ....cocooveiiiiininiiiiininiiniiinienesesesesesene MO foiins 2,648

0899999. Life and Annuity - U.S. Non-Affiliates 25,827,351
..AA-3194154 ..{..10/01/2002 .. [Chubb Tempest Life Reinsurance Ltd .......cccoooorimiiiiiiniiniinieneneeseeseeneeneene [ BMUcis [ 1,778,371
..AA-3194154 ..{..06/02/2003 .. |Chubb Tempest Life Reinsurance Ltd ... .
..AA-3194154 ..[..06/02/2004 .. [Chubb Tempest Life Reinsurance Ltd

0999999. Life and Annuity - Non-U.S. Non-Affiliates 2,081,757

1099999. Total Life and Annuity - Non-Affiliates 27,909, 108 186,543,608
1199999. Total Life and Annuity 27,909, 108 186,543,608
1499999. Total Accident and Health - U.S. Affiliates

1799999. Total Accident and Health - Non-U.S. Affiliates

1899999. Total Accident and Health - Affiliates

2199999. Total Accident and Health - Non-Affiliates

2299999. Total Accident and Health

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 25,827,351 186,543,608
2499999. 2,081,757

Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9999999 Totals - Life, Annuity and Accident and Health

27,909,108

186,543,608

43
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3
NAIC
Company ID Effective
Code Number Date

4

Name of Company

5
Domi-
ciliary
Juris-

diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

1

Current Year

9 10

Prior Year

Premiums

Outstanding Surplus Relief

14

12 13

Current Year Prior Year

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

0399999. Total General Account - Authorized U.S. Affiliates

0699999. Total General Account - Authorized Non-U.S. Affiliates

0799999. Total General Account - Authorized Affiliates

Company of Nebraska ...

..... 60895 .....[...35-0145825 ..|07/01/1994 . [American United Life Insurance Company ...
..... 60895 ...35-0145825 ..[05/14/1997 . | American United Life Insurance Company ...
..... 60895 ...35-0145825 ..[07/01/1997 . | American United Life Insurance Company ...
..... 60895 .....[...35-0145825 ..|07/01/1997 . [American United Life Insurance Company ...
62345 ..... ...47-0766667 ..[11/18/1996 . |Berkshire Hathaway Life Insurance
84824 ...04-6145677 ..{06/01/2018 . |Commonwealth Annuity and Life Insurance Company ......
..... 62308 ...06-0303370 ..[04/01/1996 . |Connecticut General Life Insurance Company ....
..... 68365 ...04-2729166 ..[04/01/1999 . |Corporate Solutions Life Reinsurance Company
..... 68365 ...04-2729166 ..[10/01/1999 . |Corporate Solutions Life Reinsurance Company
..... 68365 ...04-2729166 ..[03/13/2000 . |Corporate Solutions Life Reinsurance Company
..... 68365 ...04-2729166 .. [05/01/2000 . |Corporate Solutions Life Reinsurance Company
..... 68365 ...04-2729166 .. [05/08/2000 . |Corporate Solutions Life Reinsurance Company
..... 68365 ...04-2729166 .. [10/01/2000 . |Corporate Solutions Life Reinsurance Company
..... 68276 ...48-1024691 ..[01/01/1988 . |Employers Reassurance Corporation ..........
..... 68276 .....|...48-1024691 ..|07/01/1997 . |Employers Reassurance Corporation
..... 68276 .....|...48-1024691 ..|07/01/1997 . |Employers Reassurance Corporation
..... 68276 ...48-1024691 ..[10/15/1999 . |Employers Reassurance Corporation .
..... 68276 ...48-1024691 ..[12/01/2000 . |Employers Reassurance Corporation .
..... 68276 .....|...48-1024691 ..| 12/01/2000 . |Employers Reassurance Corporation
..... 68276 .....|...48-1024691 ..| 12/01/2000 . |Employers Reassurance Corporation
..... 68276 ...48-1024691 ..[06/15/2001 . |Employers Reassurance Corporation .
..... 68276 ...48-1024691 ..[06/15/2001 . |Employers Reassurance Corporation .
..... 68276 ...48-1024691 ..[01/01/2002 . |Employers Reassurance Corporation .
..... 68276 ...48-1024691 ..[01/01/2002 . |Employers Reassurance Corporation .
..... 68276 ...48-1024691 ..[11/01/2002 . |Employers Reassurance Corporation .
..... 68276 .....|...48-1024691 ..| 12/01/2002 . |Employers Reassurance Corporation
91642 ..... ...06-1016329 ..[05/01/2012 . |Forethought Life Insurance Company
91642 ...06-1016329 ..[05/01/2012 . |Forethought Life Insurance Company ..
91642 ...06-1016329 ..[05/01/2012 . |Forethought Life Insurance Company
..... 86258 .....[...13-2572994 ..|10/01/1986 . |General Re Life Corporation
88340 ..... ...59-2859797 ..[07/01/1987 . |Hannover Life Reassurance Company of America
..... 65676 ...35-0472300 .. [05/14/1997 . |Lincoln National Life Insurance Company (The) ..
..... 65676 ...35-0472300 ..[08/01/1998 . |Lincoln National Life Insurance Company (The) ..
..... 65676 ...35-0472300 ..[12/01/1999 . |Lincoln National Life Insurance Company (The) ..
..... 65676 ...35-0472300 ..[05/01/1981 . |Lincoln National Life Insurance Company .....
..... 65676 ...35-0472300 ..[08/01/1981 . |Lincoln National Life Insurance Company ..
..... 65676 ...35-0472300 ..[10/01/1981 . |Lincoln National Life Insurance Company ..
..... 65676 ...35-0472300 .. [07/01/1983 . |Lincoln National Life Insurance Company ..
..... 65676 ...35-0472300 ..[04/01/1985 . |Lincoln National Life Insurance Company ..
..... 65676 ...35-0472300 ..[01/01/1986 . |Lincoln National Life Insurance Company ..
..... 65676 .....[...35-0472300 ..|07/01/1989 . |Lincoln National Life Insurance Company
..... 65676 .....[...35-0472300 ..|07/01/1994 . |Lincoln National Life Insurance Company
..... 65676 ...35-0472300 .. [07/01/1996 . |Lincoln National Life Insurance Company ..
66346 ...58-0828824 .. [07/01/1983 . |Munich American Reassurance Company ....
66346 ..... ...58-0828824 ..[04/01/1999 . |Munich American Reassurance Company ....
66346 ..... ...58-0828824 .. [05/01/2000 . |Munich American Reassurance Company
68241 ...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America ..
68241 ...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America ..
68241 ...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America ..
68241 ...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America ..
... 93572 .....|...43-1235868 ..|05/01/1995 . [RGA Reinsurance Company
... 93572 ..... ...43-1235868 .. [05/14/1997 . |RGA Reinsurance Company
... 93672 ... ...43-1235868 .. [02/01/1999 . |RGA Reinsurance Company ..............

B 2,011,000

........ 7,000
...... 7,424,000

1

..4,707,000

142,000 |
42401000 |
20,231,000 |
54331000 |

63,491,000 |.
9,578,000 |.

754000 |

..45,929,026,000 |.
..35,867,882,000 |.
...7,123,530,000 |.
3,376,858,000 |.

.1,736,719,903

.1,017,286,671 |...
11,903,310,885 |...
.1,339,921,620

164,960 |
950,683 |

861,493 |...
616,481 |...
606,994 |...
582,275 |...
,784,825 |...
237,299 |...

1,857,187,925 |..
.33,856,920 |..

1,072,927,001 |..
. 11,244,519,377 |..
1,367,521,597 |..

.6,518,079 |..
.4,291,834 |..

.. (483,542)|..
.... 194,780 |..
.(13,696,309) ..
....3,004 |

....109,527 |..
.513,523 |..
....5,578 |.

....606,943 |..

.400,046 |..
.225,327 |..
173,004 |..
.621,506 |..
.164,454 |..

.901,372 |..
.178,252 |..

12,700,640 |.
338,721 |

... 1,371,558

18,784,849 |..
. 1,001,714 |..




(47

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

... 87572 ...23-2038295 ..|05/14/1997 . |Scottish Re (US), InC. .oooovriiiiiiiiiiiiiiiiiis

... 68713 .....|...84-0499703 ..[09/01/1987 . |Security Life of Denver Insurance Company . .875,000 |...

... 68713 .....|...84-0499703 ..[05/14/1997 . |Security Life of Denver Insurance Company . 1,651,736 |...
...06-0839705 ..|08/01/1981 . |Swiss Re Life & Health America Inc. ... .523,000 |...
...06-0839705 ..|10/01/1981 . |Swiss Re Life & Health America Inc. .284,000 |...
...06-0839705 ..|10/01/1981 . |Swiss Re Life & Health America INC. ....cccoovvvrvenivniencnnnninnienienienienienine [MOuiiiiiios [ YRT D | Ol [ 1,495,000
...06-0839705 ..|01/01/1985 . |Swiss Re Life & Health America INC. ....cccoocvvvvrvencvnivncnnnninnienenienienienene [MOuiiiiiios [ YRT D | Ol [ 12,368,000
...06-0839705 ..|04/01/1985 . |Swiss Re Life & Health America Inc. 11,234,000 |...
...06-0839705 ..|09/01/1987 . |Swiss Re Life & Health America Inc. 1,353,000
...06-0839705 ..|07/01/1992 . |Swiss Re Life & Health America Inc. .7,081,000
...06-0839705 ..|07/01/1994 . |Swiss Re Life & Health America Inc. . 1,288,000

...06-0839705 ..|05/01/1997 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/14/1997 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America Inc.

712188 [

...06-0839705 ..|08/01/1998 . |Swiss Re Life & Health America Inc. .305,641 |...
...06-0839705 ..|01/01/1999 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|07/24/2008 . |Swiss Re Life & Health America Inc. .......... .. |MO.. .CO/1.... 1, ..

..... 70688 ...36-6071399 ..[08/01/2002 . [Transamerica Financial Life Insurance Company ......... 256,605 ... 2,180,121
0899999. General Account - Authorized U.S. Non-Affiliates 92,943,358,432 16,051,602, 571 553,999,575 763,129,881
1099999. Total General Account - Authorized Non-Affiliates 92,943,358,432 16,051,602,571 15,585, 135,256 553,999,575 763,129,881
1199999. Total General Account Authorized 92,943,358,432 16,051,602, 571 15,585, 135,256 553,999,575 763,129,881

1499999. Total General Account - Unauthorized U.S. Affiliates

..... 00000 .....|...AA-3191486 ..[10/01/2021 . |TR Re, Ltd. .....
..... 00000 .....|...AA-3191486 ..[10/01/2021 . | TR Re, Ltd. ..
..... 00000 .....|...AA-3191486 ..[10/01/2021 . | TR Re, Ltd. ..

.......... 637,355, 131
..1,210,253,388 |.
..51,994,386 |.

37.817.5%5 |

..... 00000 .....|...AA-3191486 ..|10/01/2021 . | TR Re, Ltd. ..... coiiineenne. 20,735,675 oo 115,537,175
1699999. General Account - Unauthorized Non-U.S. Affiliates - Other 52,419, 151 1,899,602,905 115,537,175
1799999. Total General Account - Unauthorized Non-U.S. Affiliates 52,419, 151 1,899, 602,905 115,537,175
1899999. Total General Account - Unauthorized Affiliates 52,419, 151 1,899,602,905 115,537,175

..... 00000 .....|...AA-3194154 ..|10/01/2002 . |Chubb Tempest Life Reinsurance Ltd weeeen YR/ L eeenenenn. 3,419,427 755,336 |......c.v.n.... 7,757,365

..... 00000 .....|...AA-3194154 ..[06/02/2003 . |Chubb Tempest Life Reinsurance Ltd . ..2,404,005 |... ..676,104 |.. 1,176,959 |.

..... 00000 .....|...AA-3194154 ..|04/01/2004 . [Chubb Tempest Life Reinsurance Ltd ioeieenee... 6,359,419 ...... 1,808,116 [................3,211,422
2099999. General Account - Unauthorized Non-U.S. Non-Affiliates 12,182,851 3,239,556 12,145,746
2199999. Total General Account - Unauthorized Non-Affiliates 12,182,851 3,239,556 12,145,746
2299999. Total General Account Unauthorized 12,182,851 3,239,556 64,564,897 1,899,602,905 115,537,175

2599999. Total General Account - Certified U.S. Affiliates

2899999. Total General Account - Certified Non-U.S. Affiliates

2999999. Total General Account - Certified Affiliates

3299999. Total General Account - Certified Non-Affiliates

3399999. Total General Account Certified

3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999. Total General Account - Reciprocal Jurisdiction Affiliates

4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999. Total General Account Reciprocal Jurisdiction

4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 92,943,358,432 16,063,785,422 15,588,374,812 618,564,472 2,662,732,786 115,537,175

4899999. Total Separate Accounts - Authorized U.S. Affiliates

5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999. Total Separate Accounts - Authorized Affiliates

...04-6145677 ..[06/01/2018 . [Commonwealth Annuity and Life Insurance Company
...06-1016329 .. [05/01/2012 . [Forethought Life Insurance Company
...06-1016329 .. [05/01/2012 . [Forethought Life Insurance Company

OO DO 721.861 |.




A 4%

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
... 68241 ... ...22-1211670 ..|01/02/2013 . |Prudential Insurance Company of AMErica ..........cccccoiciiiisiiisiiiiiiiininnas Ndiiee [ MCO/ 1. | e OL..oiien oo 34,744,119,000 [...ooovviiiiiiiiiiin v oo, 180,313,333 |....ooiiiiiiiiiiins | | 5,705,110,905 [....ccovviiviiiiiinnnene,
5399999. Separate Accounts - Authorized U.S. Non-Affiliates 34,744,119,000 181,035, 194 5,993,612,445
5599999. Total Separate Accounts - Authorized Non-Affiliates 34,744,119,000 181,035, 194 5,993,612,445
5699999. Total Separate Accounts Authorized 34,744,119,000 181,035, 194 5,993,612,445
5999999. Total Separate Accounts - Unauthorized U.S. Affiliates
..... 00000 .....|...AA—3191486 ..| 1070172021 . |TR Re, Ltd. ..... ‘ |.........MCO/I......... .. 8,282,513 ....... 8,497,173,39%6
..... 00000 .....]...AA-3191486 ..[10/01/2021 . |TR Re, Ltd. ..... BIU.......... s, 20,517,589 ............ 37,800,216
6199999. Separate Accounts - Unauthorized Non-U.S. Affiliates - Other 28,800,102 8,534,973,612
6299999. Total Separate Accounts - Unauthorized Non-U.S. Affiliates 28,800,102 8,534,973,612
6399999. Total Separate Accounts - Unauthorized Affiliates 28,800,102 8,534,973,612
6699999. Total Separate Accounts - Unauthorized Non-Affiliates
6799999. Total Separate Accounts Unauthorized 28,800,102 8,534,973,612
7099999. Total Separate Accounts - Certified U.S. Affiliates
7399999. Total Separate Accounts - Certified Non-U.S. Affiliates
7499999. Total Separate Accounts - Certified Affiliates
7799999. Total Separate Accounts - Certified Non-Affiliates
7899999. Total Separate Accounts Certified
8199999. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates
8499999. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates
8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates
8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates
8999999. Total Separate Accounts Reciprocal Jurisdiction
9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 34,744,119,000 209,835,296 14,528,586, 057
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 127,687,477,432 16,051,602,571 15,585,135, 256 735,034,769 6,756,742,326
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999) 12,182,851 3,239,556 93,364,999 10,434,576,517 115,537,175
9999999 - Totals 127,687,477,432 16, 063,785,422 15,588,374,812 828,399,768 17,191,318,843 115,537,175
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Issuing or Funds Sum of Cols.
Paid and Confirming Deposited by 9+11+12+13
NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in
Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Col. 8
0399999. Total General Account - Life and Annuity U.S. Affiliates XXX
...00000 .....J..AA-3191486 ..J10/01/2021 JTR RE, LEA. .oioiiiioieoreomeosesismessessssessonsemssmessssmsemssmsenssnssmsesnsnsensansensas |oossssensomsensanssnssnses ossensensenssnssessnesnees Jroreenses 115,537,175 |.......... 115,537,975 [ | o fornein 115,587,975 [ | o 115,537,175
0599999. General Account - Life and Annuity Non-U.S. Affiliates - Other 115,537,175 115,537,175 XXX 115,537,175 115,537,175
0699999. Total General Account - Life and Annuity Non-U.S. Affiliates 115,537,175 115,537,175 XXX 115,537,175 115,537,175
0799999. Total General Account - Life and Annuity Affiliates 115,537,175 115,537,175 XXX 115,537,175 115,537,175
...00000 ..AA-3194154 ..|10/01/2002 [Chubb Tempest Life Reinsurance Ltd .........ccooooooiiiinioniiniinieieieieiceeeeee feeeeieene 3,419,427 [ 5,197,798 |............ 27,673,190 [ .oveeeeeeeeee 0007 [0 899,278 | [ oo [ 5,197,798
...00000 .....[..AA-3194154 ..[06/02/2003 |Chubb Tempest Life Reinsurance Ltd 2,404,005 |. .2,509,240 |... 2,509,240 |. 2,509,240
...00000 ..AA-3194154 ..|04/01/2004 [Chubb Tempest Life Reinsurance Ltd ......ccoocoiiiiiiiiiiiiniiiiiiiieieieieieisies feeieaianans 6,359,419 [ 6,557,570 |.cceeennene. 6,557,570 woe feeeeeee e e [ [ 6,557,570
0999999. General Account - Life and Annuity Non-U.S. Non-Affiliates 12,182,851 2,081,757 14,264,608 36,740,000 XXX 399,27 14,264,608
1099999. Total General Account - Life and Annuity Non-Affiliates 12,182,851 2,081,757 14,264,608 36,740,000 XXX 399,273 14,264,608
1199999. Total General Account Life and Annuity 12,182,851 2,081,757 115,537,175 129,801,783 36,740,000 XXX 399,273 115,537,175 129,801,783
1499999. Total General Account - Accident and Health U.S. Affiliates XXX
1799999. Total General Account - Accident and Health Non-U.S. Affiliates XXX
1899999. Total General Account - Accident and Health Affiliates XXX
2199999. Total General Account - Accident and Health Non-Affiliates XXX
2299999. Total General Account Accident and Health XXX
2399999. Total General Account 12,182,851 2,081,757 115,537,175 129,801,783 36,740,000 XXX 399,273 115,537,175 129,801,783
2699999. Total Separate Accounts - U.S. Affiliates XXX
2999999. Total Separate Accounts - Non-U.S. Affiliates XXX
3099999. Total Separate Accounts - Affiliates XXX
3399999. Total Separate Accounts - Non-Affiliates XXX
3499999. Total Separate Accounts XXX
3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) XXX
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 12,182,851 2,081,757 115,537,175 129,801,783 36,740,000 XXX 399,273 115,537,175 129,801,783
9999999 - Totals 12,182,851 2,081,757 115,537,175 129,801,783 36,740,000 XXX 399,273 115,537,175 129,801,783
(a) | Issuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association Letters of
Number Code (ABA) Routing Number Issuing or Confirming Bank Name Credit Amount
(0100} I T 121000248 .....ooovveeeiiie e Wells Fargo Bank National ASSOCTATION ....iiiuiiiieiiiiiiiiiiie ittt et e st e e st e e snbeeesnneesneeesnseesnnneennne | aeesnnen 36,740,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE

47



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1
2022

2021

2020

2018

10.
11.
12.
13.
14.

15.

16.
17.

18.
19.
20.
21.

22.
23.
24,
25.
26.

A. OPERATIONS ITEMS

Premiums and annuity considerations for life and
accident and health contracts

Commissions and reinsurance expense allowances

Contract claims

Surrender benefits and withdrawals for life contracts

Dividends to policyholders and refunds to members

Reserve adjustments on reinsurance ceded

Increase in aggregate reserve for life and accident
and health contracts

B. BALANCE SHEET ITEMS

Premiums and annuity considerations for life and
accident and health contracts deferred and
uncollected ...

Aggregate reserves for life and accident and health
contracts

Liability for deposit-type contracts

Contract claims unpaid

Amounts recoverable on reinsurance

Experience rating refunds due or unpaid ..................
Policyholders’ dividends and refunds to members
(not included in Line 10)

Commissions and reinsurance expense allowances
due

Unauthorized reinsurance offset

Offset for reinsurance with Certified Reinsurers

C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)

Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)

D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)

Multiple Beneficiary Trust

Funds deposited by and withheld from (F) ...............]

Letters of credit (L)

Trust agreements (T)

828,400
122,225
................... 1,421,232
(1,354,829)

.......................... 2,889

Other (O)

.......................... 2,648

.......................... 1,659

.......................... 1,614

................... 2,735,140

.......................... 2,399
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and iNvested @SSets (LINE 12) ......cccoviiiiiieieieieieeeeieie e e 6,637,435,530 [.c.oovoiiiiiccees e 6,637,435,530

2. REINSUFANGCE (LINE 16) ....vvuiiiieiiitetiiieeeictete ettt sttt sttt b et s b es s s b sn e s bbb s st cseeenes 61,453,139 |....ccoinene (61,453,139) ..o

3. Premiums and considerations (LINE 15) ..........ccccccviueuiuiiriiisieereseisiesesesesessssssssesesessssssssesesessssssssesesesns frreseseseseensceennnes 57,392 | 2,888,630 |....covcueene 2,946,022

4. Net credit for CEded MEINSUIANCE ........c..cuiuiuiiriiiiieeieiseiseese ettt D00 G NS 16,301,988,144 |.......... 16,301,988, 144

5. All other admitted asSets (DAIANCE) ............c.ccurvieeeeeereereereeeeeeesee e eeeseeeee s ese s s 151,331,699 151,331,699

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccccvvveveveeeeeeceeieieieieiee e e 6,850,277,760 |.......... 16,243,423,635 |........... 23,093,701,395

7. Separate ACCOUNt @SSELS (LINE 27) ....cucvevveeeececteeeeeeeeecaetetesesesesaeaetesesesssssaesesesensssaesesesenssssesesesannenes 22,177,651,722 22,177,651,722

8. Total assets (Line 28) 29,027,929,482 16,243,423,635 45,271,353, 117

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @Na 2) ........ccueuiieieiiiicieieeeeeeee ettt sese s es s esssss s ses e eseeeen 4,665,137,323 |......... 15,420,819,731 |........ 20,085,957,054
10. Liability for deposit-type CONracts (LINE 3) .......cccvcvvveviuivererieiieeeeeeie ettt seassss s s e 169,982,853 |................ 642,907,752 |.coeeeneee 812,890,605
11, ClaIM FESEIVES (LINE 4) .....vvieiiiieieiceetceeeee ettt s e sttt s s s s st et s seseseanasesssesesesesooeeeeeneneeeaen 18,096,785 |....ccevveev 179,696,152 |................ 197,792,937
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........ccccceeevevevereveeeecceeeeeeeeees e A71,333 | [ 471,333
13.  Premium & annuity considerations received in advance (LiNE 8) ...........cccccovveveveveueueueeeeeee e e 127,374 | o 127,374
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieieieiieieeetetetceeeee ettt ettt ea e es et esean s s s sesas [ eeeeeneneeeaes 73,344,352 ..o [ 73,344,352
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amOUNt) .........ccooiiiiiiiiiiininieen s [ o
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNLY ..ottt ettt a et s s s e s s s s st e s s ses et e st as s ses et s s s ses et s s s st et sa|eeesen e eeeen 115,537,175 [ o 115,537,175
17. Reinsurance with Certified Reinsurers (Line 24.02 inset amOUNt) .........cociiiiiiiiiiiiiiiceiceeeeeeesees s [ oee e
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- | [
19, All other liabiliies (DAIANCE) .........cc.cveveeeeeeeeeeeeeeeeeeeee e ee e eee e ee e e ee s aen s en s ee s eee s eenneenas 858,951,394 858,951,394
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .........covoveieeerereueiiiieieieieieeeesesesieeeee e e 5,901,648,589 |.......... 16,243,423,635 |......... 22,145,072,224
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.cueeieeeeieeeeeeeeeseeeeeeesesses s ee s see s s 22,177,651,722 22,177,651,722
22, Total IabilitIes (LINE 28) ......c.cviurieiuieiiriiirieieiets sttt e 28,079,300,311 |......... 16,243,423,635 |.......... 44,322,723,946
23, Capital & SUIPIUS (LINE 38) .....evreeeeeceeeeceeeeeeeeeeeeeeee e eeeee e eee e ene s eeaeen e eenaneenaseenaeeenaneean 948,629,171 XXX 948,629,171
24. Total liabilities, capital & surplus (Line 39) 29,027,929,482 16,243,423,635 45,271,353,117

NET CREDIT FOR CEDED REINSURANCE

25, CONFACE FESEIVES .....eureueeuceerereseeseeseeeeseeeeseeseesesase st assesseesessseseeseessess e s ass s sssaes st st assessessessessesnesnesnossessnes 15,420,819,731
26, ClAIM FESEIVES .....eoeieeeeeeeseeseeseeseeeesees e seeeseese s s eeseesees e e e e e e e s ee e esees e e e e e e e eeese st eeessensensesseee oo 179,696, 152
27.  Policyholder diVIdENAS/TESEIVES .........ceuiiiiiiieiieeiieeee ettt ettt esse e neeseesesneeeneesneesneees Jo e
28. Premium & annuity considerations received in @dVANCE ...........ccociiiiiieiieiieseese e [
29.  Liability for depOSit-tyPe CONMTAGCES ..........c.eveveeeeceeieeerececeeeeeeseeeeeaeeesesesessaesesesesssaesesesesesasassssssesessaeeeseesesseeeeens 642,907,752
30.  Other contract Iabilities ..o s
31, REINSUIANCE CEABT @SSELS ....uvuuvueeeereaeerceseeeeeeseieseseseeseesees e ses e essess s ess s essesssssessesssssssssnes e 61,453,139
32. Other ceded reinsurance recoverables ...............ccccoiiiiiiiiiiiiicic
33.  Total ceded reiNSUranCce rECOVETADIES ............ciuiuiuieeereereeneereseeseesseseeeeeeseesessessessssessessessessessesneene] 16,304,876,774
34.  Premiums and CONSIAEIALIONS ..........oweeeeeeeeeeeeeee e e e ee e e e e eee e eee e oo 2,888,630
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieii ettt et se e e s
36. Funds held under reinsurance treaties with unauthorized reinSurers ...............ccccoooveiiicincincic oo
37. Reinsurance with Certified REINSUIETS ..o s
38. Funds held under reinsurance treaties with Certified ReIiNSUrers ..............ccccocooiiiiiiiiiiiicccc o
39. Other ceded reinsurance payables/OffSELS ..........cociiiiiiiiiiiie s
40. Total ceded reinsurance Payable/OffSELS ............ococeveccueuereieeeececaeteeeeeeeeeae e ee et ennasae e enenaees 2,888,630
41. Total net credit for ceded reinsurance 16,301,988, 144
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. Alabama ... AL b s 6,620,158 |............ 1,381,479 | 706 [ 57,075 o 8,059,418 [...cocvviirirrnne
2. AESKA ..o AK e L oo 891,832 [ 50,011 | 103 | 60,069 .o 1,002,015
3. ANIZONA .o ...15,123,614 2,895,448 .18,326,075 |..
4. ArKansas ... AR il 7,119,225 +.083,930 [ D37 | 34,967 | 7,838,659 |..
5. California .. 82,037,020 ..15,573,413 |. .. 100,206,913 |..
6. Colorado 14,044,777 1,744,794 |. .15,919,280 |..
7. CONNECHCUL ..ccveeuveeeiieiecie ettt CcT 11,890,383 1,774,648 |. 14,186,418 |..
8. Delaware ............. - DE 3,173,513 1,222,738 |. .. 4,400,351 |..
9. District of Columbia . - DC 1,704,820 ....392,433 |. ..2,113,518 |..
10, FlOMida .oeeeeeeecieeecee e FL 64,694,627 8,903,598 |. .75,168,136 |..
11, GEOTGIA weviuveierie ettt GA 16,877,696 2,005,330 |. .19,481,851 |..
12. Hawaii .. - HI ... 2,785,632 ....499, 112 |. .. 3,353,689 |..
13. Idaho .... - ID ... 2,692,634 1,743,856 |. ..4,488,758 |..
14, MHNOIS ..oeveeiiiee ettt IL 34,400, 156 4,330,917 |. .39,452,448 |..
15, INAIANA .o IN 9,254, 711 10,588,171 |..
16.  lowa ..... S 1A 8,143,910 11,271,719 |
17.  Kansas . - KS 7,408,853 . ..8,084,183 |.
18.  Kentucky .. wKY el f 6,533,933 [...cvoveeenn621,558 [ 4,025 [ 91,705 [ 7,251,221
19.  Louisiana .. LA [l 13,598,255 |...............868,376 |....ccoeovrerennn 4,539 | 171,142 14,642,312
20. Maine ....... - ME ... 1,247,867 .. 1,982,578 |..
21.  Maryland ...... - MD ...22,690, 159 .25,638,217 |..
22. Massachusetts . - MA b 10,458,507 |............1, 712,237 |.oooeoeiiiiieeieeens fereenen... 538,575 [ 12,709,319
23.  Michigan ... e ML b 16,499,233 |........... 7,771,415 | 8,877 [ 218,641 [, 24,498,166
24.  Minnesota . - MN ...18,782,517 .22,369,470 |..
25.  Mississippi - MS ... 4,087,486 .. 4,630,773 |..
26. Missouri ... = MO |l o 16,563,587 |........... 2,296,234 |.......ccccceeeern3,512 | 188,050 | 19,051,383
27. Montana ... - MT el fs 1,365,168 |...............237,892 |..cccciii 840 | 583,185 |t 2,187,085
28. Nebraska .. - NE 4,909,246 .. 6,042,661 |..
29. Nevada........ - NV 3,775,651 . ..6,024,815 |..
30. New Hampshire < NH b 2,605,931 [ 922,124 [ o 292,607 e 3,820,662
31, NEW JEISEY ..oeoueinieieieieieieeeee e NJ ol o, 16,320,603 |............4,261,902 |..coeoovvveevveeeee 271 |o....903,834 ... 21,486,610
32, NEeW MEXICO .uveeueeeeeeeeeeeieeceee e NM 3,286,928 .. 3,803,867 |..
33. NewYork..... - NY 19,352,932 ...9,595,640 |..
34.  North Carolina .. NC ...31,066,393 .35,545,065 |..
35.  North Dakota .......coceevvueeieereiiieeeeee e ND ....2,870,748 .. 3,353,485 |..
36, ORIO e OH ...19,618,460 .24,757,788 |..
37.  Oklahoma . - OK 7,033,29% ...9,643,129 |..
38. Oregon......... . OR 4,994,630 .. 6,073,566 |..
39.  Pennsylvania ........cccoceoerenenenee e PA 32,356,807 .36,308,868 |..
40. Rhode Island ......c..ccooeeveevncvnininininieieecee R oo L e 1,773,357 ...2,050,979 |..
41.  South Carolina . 9,676,640 .11,919,100 |..
42. South Dakota ... . 4 535,993 ..5,625,89% |..
43, TENNESSEE ...oveeeveeeceeeeeteee e e e seee e N 13,958,476 15,555,465 |..
Y =S Y TX 51,600,810 .62,076,160 |..
45. Utah..... - uUT ... 3,343,215 .. 3,838,185 |..
46.  Vermont - VT ... 1,252,322 .. 1,382,318 |..
47.  Virginia ..... VA el 17,665,095 |........... 3,974,307 |...ccoovvvvnnnenn 1,361 [ 419,448 | 22,060,211
48.  Washington .. - WA Lo o 12,003,493 |............3,909,983 |......coovvne 1,416 [ .0....233,488 ... 16,148,379 |...coovie
49.  West Virginia - WV ... 4,342,498 ...4,957,490 |..
50. Wisconsin .... - WI ... 14,112,307 . .19,674,633 |..
51. Wyoming ......... WY b o 833,899 [ 27,577 [ 238 [ 4,500 [ 866,208
52.  American Samoa . .. AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S. Virgin Islands ...... VI
56. Northern Mariana Islands .
57. Canada ......cccccceeeuveenunens
58. Aggregate Other Alien .
59.  SUBOtAl ...oorieiiii e
90.
91.
additions and annuities
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccccccueeeeeeiiinneens founes 0 O O ) U N
93.  Premium or annuity considerations waived under
disability or other contract provisions....................[..... XXX feoriieinen 1,631,774 [ o 1,729 [ [ 1,633,503 |ovoeeieiieiene
94.  Aggregate or other amounts not allocable by State. | .. ..
95.  Totals (Direct BUSINESS)........cooveieiniccn| L XXX feoeien 678,056,478 |........ 116,853,376 |....cocveveecnnne 171,234 |.......... 20,510,421 |........ 815,591,509 [...oovovvcrciciiiine
96.  Plus reinsurance assumed.............ccooceeveeneeneencn | XXX o, 53,803,852 |........... 5,485,595 |.oovioiiieeeeeeeee e 3,308,011 |.......... 62,597,458
97  Totals (All Business)........ . 731,860,330 ,338, .23,818,432 |........878,188,967 |..
98. Less reinsurance ceded..........c..coueeveeeeeneeeeeeneenns 731,991,809 |.......... 79,544,250 13,015,305 |........ 824,551,364
99. Totals (All Business) less Reinsurance Ceded XXX (131,479) 42,794,721 10,803, 127 53,637,603
DETAILS OF WRITE-INS
58001. ZZZ Other AlIeN ..oooeovvcececececeeeeeeee e XXX 1,935,675
58002. e XXX....
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403. ce XXX
9498. Summary of remaining write-ins for Line 94 from
OVerflow Page ......cevevveeiiiiiiieceree e o XXX e e e i [
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.......................

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
Individual Life Premium, Annuity Considerations and Other Considerations are allocated to the jurisdictions based on the residence of the policy holder, insured or payor. Group

Life and Group Accident & Health Premiums are allocated to the jurisdictions based on the residence or worksite location of the insureds. A group policycovering less than 500
lives may be allocated to the jurisdiction where the greatest number of members reside or are employed or the situs of the contract.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. AIADAMA i AL oo 6,620,158 |............ 1,381,479 |ooiiccriinis Joeveerienienieinis foeveenieneneins oo 8,001,637

2. AIBSKA .o AK o 891,832 .o 50,011 [oeiicccrrriieiees [ oo e 941,843

3. ATZONA oo AZ ... 15,123,614 |.......... 2,895,448 |......ooiiiiiiiis e o o 18,019,062

4. ATKANSAS ...ttt AR |, 7,119,225 |............. 683,930 |.oovereeeieiieieies foeeeeeeeeeeeeeeees oo e 7,803,155

5. California ......cceveeeeiiinrssieee e CA | 82,037,020 |.......... 15,573,413 | oo o [ 97,610,433

6. COlorado ..........ccceeeevereeeeeeeeeeeneeenssssieieeenenenens. GO [ 14,044,777 |............ 1,748,794 | e [ fereininens 15,789,571

7. CONNECHCUL ...t CT | 11,890,383 |........... 1,774,648 | oo o frennns 13,665,031

8. DElAWAre ..o [ 0] = 3,173,513 |........... 1,222,738 |..ooeeeeeeeeeeeeeeeiee e oo o 4,396,251

9. District of Columbia .........cccevevevevececeeiereeececeeee e DC |ireen 1,704,820 |......ccevnve 392,433 | s e | 2,097,253
10, FlOMda .ooveeeiiirceccceceersseecceenesnsseeieeee. FL o 64,694,627 |............ 8,903,598 |- e [ [ 73,598,225
11. Georgia ... ... 16,877,696 |.. ..2,005,330 |.. ..., 18,883,026
12, HAWA . HE o 2,785,632 |....cooc.... 499,112 [ [ [ [ 3,284,744
13, 1d8N0 e ID | 2,692,634 |............ 1,743,856 | oo [ [ 4,436,490
14, MNOIS .ottt IL o | 34,400,156 |............ 4,330,917 [ [ [ [ 38,731,073
15, INGIANA «.eviieiiieee IN o 9,254,711 | 1,166,711 | oo o frennns 10,421,422
16, JOWA .ot 1A | 8,143,910 |............ 2,938,641 | e [ [ 11,082,551
17, KANSAS .o KS | 7,408,853 |.............. 619,398 [ [ e 8,028,251
18, KENLUCKY ...ovieiiiiiceicicee e [1Q N 6,533,933 |.ccvicieae 621,558 .o [ [ [ 7,155,491
19, LOUISIANG -.eueeeeeiieieeeieieeeieee e LA | 13,598,255 |...cvieinnee 868,376 |....vcceeieriiriniis v e oo 14,466,631
20, MAINE ..ottt 1Y/] S 1,247,867 |............... 538,916 [..vioeicirirrriiciees [rerereeniennnennnes Joeeeenirneneenennes e 1,786,783
21, Maryland ........coceeiiiie e MD |......... 22,690,159 |........... 2,674,331 [ [ [ 25,364,490
22. Massachusetts ... . MA |.........10,458,507 |.. 1,712,237 |. ....12,170,744
23, MIChIGAN .o ML e 16,499,233 |........... 771,815 [ [ s v 24,270,648
24, MINNESOLA ... LY\ 18,782,517 |............ 3,163,442 | e e e 21,945,959
25, MISSISSIPPI «.vvevenerereerereeeeneneeeneeeeeeaeseeeeseseeeeeesenens MS | 4,087,486 |............... 404,544 ..o e [ [ 4,492,030
26, MISSOUI ..ottt MO |..ccoene 16,563,587 |............ 2,296,234 | e [ [ 18,859,821
27, MONEANA ... MT oo 1,365,168 |....cccevnve 237,892 .o e [ 1,603,060
28.  NEbraska .........cocoveueueiriniririrsieieieeeet e NE | 4,909,246 |.............. 806,272 |.eoeeeeicecenrnincins [revereeieinnnnesnes Joeeeeesirnenesneenes oeeeenenenes 5,715,518
29, NEVAAE ....oveiiiiiiieeee e NV e 3,775,651 |........... 2,213,799 [ v v [ 5,989,450
30. New Hampshire .........cccceeeeeceveeeeeeeeeeeeeseeeeenenns N[ I A 2,605,931 |.............. 922,124 ...t s e [ 3,528,055
31, NEW JEISEY ..ovimininiiieeieeeieeee et NJ e 16,320,603 |.......... 4,261,902 |..ocvieiiciriciriies e o o 20,582,505
32, NEW MEXICO ...vvveieieeeeeeeeeee ettt [NV, 3,286,928 |............... 363,504 ..o e oo oo 3,650,432
33. New York .... NY |. ..9,352,932 |. .217,39 |.. .. ..9,570,328
34. North Caroling ...........ccccoceveveveevevevereseieieieinenenesinne. NC e 31,066,393 |............ 3,964,131 [ [ e [ 35,030,524
35.  North Dakota .......cccccoeveeeeeieeeeesieeseeseeseeeieeee. ND i 2,870,748 |.............. 284,384 | [ [ o 3,155,132
36.  ONIO woveeeeeeeeeeeereteeeeee s ensennseenenenenens. OH i 19,618,460 |........... 4,864,426 |.....coooveiiriiniees e [ [ 24,482,886
37.  OKIAhOMA .....cveieieieeeeeeeeeeeeeeseeseeseeenes. OK i 7,033,296 |........... 1,896,143 |oioiierevienies Joevierienienieinies foeveenieneniens oo, 8,929,439
38, Or€gON ....oceeveeeveeeveeeeeseeeeeeieveeeeveessesssesssiennnies. OR o 4,994,630 |........... 1,060,292 |.. s 6,054,922
39.  Pennsylvania ..........ccccoceeeeeiseieieieseeseeseeseeenee. PA o 32,356,807 |........... 2,952,146 |....oeoiiiiriiiis e o o 35,308,953
40. Rhode Island ..........ccccccoeevveveveeeeececeeeeeeeeeieiee. RE e 1,773,357 | 223,186 |.veeeeeicenrrincies v oo e 1,996,543
41, South Caroling .........ccceevvevreeereeneesesesesesesieieeees. SC i 9,676,640 |.......... 1,921,019 [ [ [ e 11,597,659
42, South Dakota .......ccccoveveveeeeeeeeeeeeeeeeeeeeeeeneeeieene. SD o 4,535,993 |.............. 740,916 [.eoeiiiceriicies v Joeeeenirneneennnnes oeeeerenees 5,276,909
43, TENNESSEE ..coovevveeerieieieieesieneseeseesieesieeseenens. TN i 13,958,476 |............ 1,434,243 | oo o [ 15,392,719
44, TEXAS wooveeeeeeeeeeeieeeereeeeeeeeeeeeeeneneneneneesnnninenns TX o 51,600,810 |........... TA42,728 .o [ e v 58,743,538
45, Utah oo UT s 3,343,215 .o 357,257 | oo o [ 3,700,472
468, VEIMONE ... V2 I PR 1,252,322 |.ooovvnnn 92,503 [..eeeeeeeeeeeeeiees oo e [ 1,344,825
A7, VIrGINIA .o VA ... 17,665,095 |............ 3,974,307 e [ [ e 21,639,402
48.  Washington .........cccocoveeivereiniiiieiiereeeeseeie s WA | 12,003,493 |........... 3,909,983 ..o frmrrnerernnns e [ 15,913,476
49, West VIrginIa .....o.c.oveevereeeeeeceeeceeceeeeeeeee e WV [ 4,342,498 |. RO 4,809,632
50, WISCONSIN ..ot W e 14,112,307 .o 4,540,608 |...oooeecieiices oo e fererenes 18,652,915
51, WYOMING ..o VA2 833,899 [iiieeeeenn 27,577 [ v e 861,470
52.  AMENICaN SaMO0A ........ccoeveerveeenieeeeeeneeneenenenees. AS i i i [ o [
53, GUAM ..oeececeeeeeeeeeeeceeeeeeeeeeeneneneneesnenenesnennenes. GU e 8,800 i o e v e 9,509
54, PUEMHO RICO ..veoveveieeeecieeeeeeeeeeeeeeeeeeeeeeeeeeseeeiesinsinies. PR i d8,284 | e e e e 43,234
55.  U.S.Virgin ISIands .........cccccevevevevererecicceceeeeeeeeieeee. VI 3873 [ i o [ [ 3,873
56. Northern Mariana Islands .................ccccooiiiiiinne MP [ i e foviii i e
57.  €aANAUA .. [07.,1) RS 450,716 [ovevicicicrinriiiee v et e oo 450,716
58. Aggregate Other AlIeN ..........cccccevevvvreeereverrieennnns (o) N 1,935,875 | reieieeririecenis foeeeerrinineeienninines feeereneneeissnnenennee e [eeeeninans 1,935,675
59. Total 676,423,010 116,853,376 793,276,386
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

cs

Names of Parent, Subsidiaries or Affiliates Domiciliary Location| NAIC Company Code| ID Number Directly Controled By Ownership Percentage
Alan Waxman (member of TAOQ Insurance Holdings, LLC)'
Siith Street Advisers, LLC DE 5-2553330 |Ultimate Indirect control by Alan Waxman
Sieth Street TAO Management, LLC DE 50-1019035
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 287-0910936 |Ukimate Indirect control by Alan Waxman
Sieth Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Services US, LLC DE 85-2807459
Anthony Michael Muscoline (managing member of TAO Insurance Holdings, LLC)
TAD Insurance Holdings, LLC® DE 25-1504781
TAD Sutton Holdings, LLCHE CyM §8-1578722|TAOD Ingurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC BMU 58-1578678|TAO Sutton Holdings, LLC 100%
Talcott Financial Group, Ltd. BKU Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Ltd. BMU 58-1673007 |Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Ltd. BRMU 02-1673064 |Talcott Re FinCo, Lid. 100%
Talcott Life Re, Ltd. BMU 98-18255592 | Talcott Re Holdings, Ltd. 100%
Talcott Life & Annuity Re, Lid. Cv'M 58-1852514|Talcott Re Holdings, Ltd. 100%
Sutten Cayman Holdings, Ltd. CyM Talcott Re Holdings, Ltd. 100%
Talcott Financial Group GP, LLC DE 86-1856539|Talcott Financial Group, Ltd. 100%
Talcott Holdings, L.P. DE 82-3930622 |Talcott Financial Group GP, LLC 100%
Talcott Acquisition, Inc. DE 82-3950445|Talcott Holdings, L.P. 100%
Talcott Rezolution Life, Inc. DE 06-1470915|Talcott Acqguisttion, Inc. 100%
Talcott Administration Services Company, LLC DE 45-4036343 |Talcott Hesolution Life, Inc. 100%
LIAS Administration Fee Issuer LLC DE Talcott Administration Services Company, LLC 100%
TR Re Ltd. BRMU 52-1827971 | Talcott Resolution Life, Inc. 100%
Talcott Resolution Life Insurance Company CT 88072 06-059741453|TR Re, Ltd. 100%
Talcott Resolution Life and Annuity Insurance Company CT 71153 39-1052593 |Talcott Resolution Life Insurance Company 100%
Talcott Resolution Distribution Company, Inc. CT 06-1408044|Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Rezolution Comprehensive Employee Benefit Service Company CT 06-1120503|Talcott Resolution Life and Annuity Ingurance Company 100%
American Maturity Life Insurance Company CT 81213 06-1422508 | Talcott Hesolution Life Insurance Company 100%
Talcott Resolution International Life Reassurance Corporation CT 93505 08-1207332|Talcott Resolution Life Insurance Company 100%
21 Church Street R, LLC DE 83-2518805|Talcott Resolution Life Insurance Company 100%

" Pursuant to the operating agreement of TAD Insurance Holdings, LLC, Alan Waxman, as a member of TAD Insurance Holdings, LLC, has the authority fo appoint the managing member of TAD Insurance Holdings, LLC and has appointed A. Michael Muscoline.
* TAOD Insurance Holdings, LLC is the managing member of TAD Sutton Parent, LLC, which in turn is & non-voting member of TAQ Sutton Holdings, LLC. Sixth Street TAD Partners, LP., Sixth Street TAO Partners (4), L.P, Sixth Street TAO Partners (B), L.P.,
Sixth Street TAQ Partners (C), LP., Sixth Street TAQ Partners (D), L.F., Sixth Street TAQ Partners (E), L.P., Sixth Street TAQ Fartners (F), L.P., Super TAQ MA, LF., Super TAD Contingent M4, L.P., Knight TAQ, L.P., and FSERS TAQ Fartners Parallel Fund,
L.P. (collectively, "Sixth Street TAD"} are non-voting members of TAD Sutton Parent, LLC. Certain of the entities that comprise Sixth Street TAQ are indirect owners of Klaverblad Levensverzekering NV, Lifetri Uitvaartverzekeringen N.V., and Lifetri
Verzekeringen N.V.

? In addition to Sixth Street TAQ, certain investers ("Co-lnvestors”) invested in the Domestic Insurers outside of Sixth Street TAQ. All Co-Investors are passive investors and do not own any voting securities of the Domestic Insurers or of any of the other
entities in this organizational chart and do not have the ability fo appoint directors of Sutton Investments, LLC or the Domestic Insurers.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4926 ...|Talcott Holdings Grp .....ooeveveeeeeeeeens |eeees 00000 ....|86-1856539 ..| .. .. |Talcott Financial Group GP, LLC .. LDE ] UIP....... Talcott Financial Group, Ltd. ...... .... | Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 00000 ....|82-3930622 .. Talcott Holdings, LP LDE] s UIP....... Talcott Financial Group GP, LLC ... .... | Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp .....ooeveveeeeeeeeens |eeees 00000 ....|82-3950446 .. Talcott Acquisition, Inc. ....... | DB, UIP....... Talcott Holdings, LP ...covvvvvviiiiiiiiiiiiienns Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 00000 ....|06-1470915 .. Talcott Resolution Life, Inc. .. e [ DE s UIP....... Talcott Acquisition, Inc. .....cccceveveennnnee Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Administration Services Company, LLC
. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee OO0 0 O B L LDE] s NIA....... Talcott Resolution Life, Inc. ..............e. Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Administration Services Company,
. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 00000 ....| weeereeennnnnns LIAS Administration Fee Issuer LLC ............ LLC ettt Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp ....ccoevveeeeeeeeeees |eees 00000 ....|95-1627971 .. TRRe Ltd. wooeeeeeieeiiiie Talcott Resolution Life, Inc. Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 88072 ....|06-0974148 .. Talcott Resolution Life Insurance Company ... |.. TR Re, Ltd. oooeeeeeeiieieeeeees Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp ....ccoeevveeeeeeeeens | eeens 81213 ....|06-1422508 .. American Maturity Life Insurance Company .... Talcott Resolution Life Insurance Company |Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
Talcott Resolution International Life
. 4926 ...|Talcott Holdings Grp .....ooeveveeeeeeeeens |eeees 93505 ....|06-1207332 .. Reassurance Corporation .... Talcott Resolution Life Insurance Company |Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman

..... 00000 ... |83-2918805 ..

. 4926 ...|Talcott Holdings Grp 21 Church Street R, LLC .... . Talcott Resolution Life Insurance Company |Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman
Talcott Resolution Life and Annuity Insurance

. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 71153 ... 39-1052598 .. | ..ooovviiiiiis | eeriiiiiiiiiiien | e COMPANY e e e e e e e O] e RE........ Talcott Resolution Life Insurance Company |OWNership............eeeeeeeeeueeeenennnnns .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ......ceoeveeeeeeeeees | eeeee 00000 ....|06-1120503 .. | ..ccevevviveee | eevemmmmeriinnen | ereeeeeeieeee e Benefit Service Company ...........ccooeeeeieeeens O] e DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeennnns OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... YES ]
Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 00000 ....|06-1408044 ..| .............. 0000940622 .. | eeeeeereiiiiiiiiiiieeeeeeeeees Talcott Resolution Distribution Company ..... O] e DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeennns OWNErship..coeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... YES ]

[ Asterisk | Explanation |
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 00000 .....|82-3930622 .....|Talcott Holdings, LP ....cocoooiiiiiiiiniin.
..... 00000 .....|82-3950446 .....|Talcott Acquisition, Inc. .....
..... 00000 .....|06-1470915 .....|Talcott Resolution Life, Inc.
..... 00000 .....[45-4036343 ..... [Talcott Administration Services Company,
LLC e
..... 00000 .....| -wereeeeeennneee|LIAS Administration Fee Issuer LLC .
..... 00000 .....|95-1627971 .....|TR Re Ltd. oo )
..... 88072 .....|06-0974148 .....|Talcott Resolution Life Insurance Company
................................................................................................................................................................................................................................. (245,955,145) |......ceeericcceneinees e e e 100,697,436 ... (145,257,709) | oo
..81213 ... 06-1422508 ..... American Maturity Life Insurance COMPANY [ ..cocoioioiririrniiiiinies oeeeereneeieieiseneneeineininens [reeeseseseenesesessssaeasenesnnnns [essaesnesenessenssenssennsnsnaeanes [orerensnsssassnsnennnees 26,002 oo [ e oo [ 26,092 |
Talcott Resolution International Life
........................................................................................................... 61,345,804 ..o

06-1207332 ...

83-2918805 ..
39-1052598 ..

06-1120503 .

Insurance Company

Reassurance Corporation
21 Church Street R, LLC
Talcott Resolution Life and Annuity

Talcott Resolution Comprehensive Employee

Benefit Service Company
Talcott Resolution Distribution Company

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULEY

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Talcott Resolution Life Insurance Company ................ TRRe, L. o | 100.000 |........ NO........ Alan Waxman/A. Michael Muscolino ..........ccccco..... Hopmeadow Holding Grp ......cccooeeeveieiciecceieeeieeeeeeee e 100.000 |........ NO........
Talcott Resolution Life and Annuity Insurance
COMPANY ..ttt Talcott Resolution Life Insurance Company ........cc. |oeeveveveievveienne 100.000 |........ NO........ Alan Waxman/A. Michael Muscolino ..........ccccco..... Hopmeadow Holding Grp ......cccooeeeveieiiieiciceeieeeeeeee e 100.000 |........ NO........
American Maturity Life Insurance Company .................. Talcott Resolution Life Insurance Company ........cc.. |ooeeveveveiinenenns 100.000 |........ NO........ Alan Waxman/A. Michael Muscolino ..........ccccco..... Hopmeadow Holding Grp ......cccooeeevevieiiieicceicceieeeeeeee e 100.000 |........ NO........

Talcott Resolution International Life Reassurance
Corporation




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArCh 12 ..........ccccviieiuiueiiiiiiicieie ettt YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fiEA DY IMAICH 12 .........c.cuiiiieieeieteiiieesete ettt ettt s ettt ee e s bbb s e e s bbb ss et s b s se s es bbb se s b e b b s ettt s s s s bbb sn s eee YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filEd DY ADFil 17 ........c.ceueiiieieueieiieeiete ettt sttt s s s et s e ses s s s sesesnas YES
6. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ...........ccoccueueiereeeeceeteteeeeeeecte e teseeeesste et esesesssaetesesesessssssetesesnsssesesesasensssesesssesensssesesesassnsssnsesasasensnsnsasas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 17 .........ccuiiiiiiieiieriiiiieeeeie ettt sttt be b sesetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueviiiieieeieieieieeee ettt a s s et s st s et s s ansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccooiiiiiiiiiiiiicie YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccocvvinnnniniiiicnens NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... YES
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMAICH 172 ...ttt ettt st e s s s s ae e et et s s e seseees et s s sesee et s s s snssees s s s ssseseses s s snsnseses s s sssnseses s s sssnsesesasssanansesasnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 ..........ccccoviiiniiiie, YES
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 172 .ottt et e st et e s s e e e e e e s es s ass e s e e e s s s s s st e s e s enssssseeeees s ssssseses s s snanses et s s ssanseses s s ssanaeses s s ssansesesssssssnsnsesasasarsnsesna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

electronically With the NAIC DY MAICH 17 ..ottt eaeae et e s aeae s et s s assseese s s sssanseses s sasssseses s s assnsesas s s snsnsssssasssassnsssssassanansnsasananans YES
20. 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 DY MAICH 17 ..........cocucueieieeeeceeee ettt ea ettt s et s s s e ae e st es s ssa et eses s s asssaesssansasansesannsnanenen NO
21.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be

filed with the state of domicile and electronically with the NAIC DY March 17 ...ttt e e e et e e e e et eeneeeneens NO
22.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 ..........cocuiueioeeieeeceeee ettt e ettt ee et s s s e s e s st es s asa et e ses s s asseeesss s s asaesnsannansnanen YES
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. YES
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMAICH 17 ........c.o.oviecceeeeeeeeeeceeeee et eae et s sasa e et s s sasasseees s sasssseseses s assssssss s s sssnsssssassasansesesasasasansnsasananans NO
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O o1V = o1 3 e PP TUT ORI

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
[ =43 R U TP TP UT U PP URURPRPRPITNY

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiicne e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..........coooiiiiiiiiiiieeeee e

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et et e st e s e st e st et e st e s e e st e st e st e s s e st et et et e st e st et et e s et et et aneeneens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCHh 17 ...ttt ettt e et e et e st e s e e st e aseea e e ea e e em e e ea e e ee e e st e s e e s e enseem s e emeeen e e emeeeneeeaeenseenseenseanseennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
LY (O oY 1 =Ty o o e SRS TO SRS PRP PRSI

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Care Receivables Supplement be filed with the state of domicile and the NAIC by March 17 ...

APRIL FILING
Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by

Y L1 OSSPSR
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ...

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..
Will the Accident and Health Policy Experience Exhibit be filed DY APFl 17 ...ttt ettt esbeesbeenaeens
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ......cooiiiiiiiieeeeeeeee
Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile and the NAIC by

ATl 12 ettt ettt ettt e b e teeateeateeateehteeheeae et e et e easeeateenteenteesteeaee st eseeseenseeaseenteenteesteeneeeaeeseeseenseenseenteenteesteeneenneenneenaen
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 .
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 17 ....

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by APFil 17 ....oouiiiiiiii
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 12 ...

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? .......ccceoeiiens
Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ..

AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ..........ccoiiiiiiiiiiiie

Explanations:

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

SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

56.1

7 1 1 5 8 2 0 2 2 4 2 0 O
7 1 1 5 8 2 0 2 2 38 6 0 0
7 1 1 5 8 2 0 2 2 4 9 0 O
7 1 1 5 8 2 0 2 2 4 4 3 O
7 1 1 5 8 2 0 2 2 4 4 4 O
7 1 1 5 8 2 0 2 2 4 4 5 0
7 1 1 5 8 2 0 2 2 4 4 7 O
7 1 1 5 8 2 0 2 2 4 4 8 O
7 1 1 5 8 2 0 2 2 4 5 2 0
7 1 1 5 8 2 0 2 2 4 5 3 0
7 1 1 5 8 2 0 2 2 4 5 4 O

0
0
0
0
0
0
0
0
0
0
0

0
0
0
0
0
0
0
0
0
0
0

0
0
0
0
0
0
0
0
0
0
0

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

NO

NO

NO
YES
NO

YES
NO
NO

YES
NO

NO
NO
YES
YES
YES
NO
YES

YES



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

71 1 5 8 2 0 2 2 4 9 5 0 0 0 0 0
7 1 1 5 8 2 0 2 2 8§ 6 5 0 0 0 0 0
31. Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]
71 1 5 8 2 0 2 2 2 2 4 0 0 0 0 0
32. Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]
71 1 5 8 2 0 2 2 2 2 5 0 0 0 0
71 1 5 8 2 0 2 2 2 2 6 0 0 0 0
71 1 5 8 2 0 2 2 4 1 0 0 0 0 0
71 1 5 8 2 0 2 2 8§ 0 6 0 0 0 0
71 1 5 8 2 0 2 2 2 8 0 0 0 0 0
71 1 5 8 2 0 2 2 2 1 6 0 0 0 0
41. Supplemental Health Care Exhibit's Expense Allocation Report
[Document Identifier 217]
71 1 5 8 2 0 2 2 2 1 17 0 0 0 0 0
42.  Actuarial Memorandum Required by Actuarial Guideline XXXVIIl 8D
[Document Identifier 435]
71 1 5 8 2 0 2 2 4 8 5 0 0 0 0 0
71 1 5 8 2 0 2 2 4 5 8§ 0 0 0 0

0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current Year Prior Year
2504.  Provision for fUTUIe QIVIGENAS ...ttt ettt ettt ettt e et e e e e e e e e e ee e eee e een s e seensen e oo 1,014,758 | 1,331,588
2505. Accrued interest on derivatives in a liability position ....670,256 |... .... 360,450
2506. Interest on policy or contract funds due OF ACCTUBT .......ocooooveiieieieiceee e [eaes st 17,784 | 18,150
2507, MiSCllaneous 1HailiTieS ..coc.iviiieiieiiieeeeece ettt ettt ettt s et es e s s s s sesesesnanas [emnnesenesesas (5,371,451) .o (8,275,493)
2597. Summary of remaining write-ins for Line 25 from overflow page (3,668,653) (1,565,305)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieeiriiicecieieisne et sesees oo 508,606,793 |............. 7.660 |..... 508,606,793 |.......covveerreriens [ 508,606,793 |............. 7.663
1.02 All Other GOVEIMMENLS ..........ovvveeeeeeeeieiiieeeeeteeeieee e e 81,178,121 |............. 1.223 |........ 81,178,121 [ [ 81,178,121 |............. 1.223
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 7,922,068 |............. 0.119 |......... 7,922,088 |....coveveeeererereiens o 7,922,068
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 6,518,183 |............. 0.098 |......... 6,518,183 | [ 6,518,183 |............ 0.098
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 260,249,865 |............. 3.919 [...... 260,249,865 ..o e 260,249,865 |............. 3.921
1.06 Industrial and MISCElANEOUS ..............cocorurirurieieieieieieieeeeeiee e .. 2,945,083,572 ..2,945,083,572 |....ooeeee ..2,945,083,572 |........... 44.371
1.07 HyDrid SECUMHIES .....v.vveieeveieiieecteie et | 69,556,994 |............. 1.048 |....... 69,556,994 |......cooevviriii o 69,556,994 |............. 1.048
1.08 Parent, subsidiaries and affiliates ............ccoccvoiniiiiine e
1.09 SVO identified funds ...........ccocviviiiiiiiiiiiicee e e
1.10 Unaffiliated bank loans .......... ....259,232,909 |.
1.11 Unaffiliated certificates of deposit ...........ccecevieiiiiiiiiieiieececee e
1.12 Total long-termM DONAS ........c.cvececeeieeeiecceceeee e .. 4,138,348,506
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccoeoeevevevevereveveeeenes o 24,626,000 |.............. 0.371 |....... 24,626,000 |-.eovoeeeeeeen fereene 24,626,000 |............. 0.371
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred StOCKS .........cciieieieieiciereeeeceeeeeeisieie e e 24,626,000 |.............. 0.371 |....... 24,626,000 |-.oovoeeeeieeen fereene 24,626,000 |............. 0.371
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvveeeciensfrvennne 3,443,100 |............. 0.052 |........ 3,443,100 ..o o 3,443,100 |............ 0.052
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccocoevirnirnirnennnesne o 10,324,184 |............. 0.155 |......... 7,679,680 | [ 7,679,680 |............. 0.116
3.05 MULUI FUNAS ...ttt ens s 5,594,331 | 0.084 |......... 5,594,331 [ [ 5,594,331 | 0.084
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON STOCKS ........c.cvevivevieieeeeeeieiete et e 19,361,615 |............. 0.292 |........ 16,717,111 [ [ 16,717,111 |............ 0.252
4. Mortgage loans (Schedule B):
4.01 Farm mortgages ........cocveeeereereeneenieenieeieseeseeseeseessesseessnesssessnesssesseess reessessessnessnesnnes foeeneeeenns 00000 L e [
4.02 Residential mortgages .... ....103,647,141 |............. 1.561 |...... 103,647,141 .. 103,647,141 |....
4.03 Commercial MOMGAGES .....c.cvcvevvereeeereeeeeeeceeeeieeeseseseaesesesessaesesesesenssaeaesfereeen 891,282,033 |............13.423 |...... 891,282,033 891,282,033
4.04 Mezzanine real estate 10ans ...............ccocooviiiiiiiiic
4.05 Total valuation alloWanCe .............cooeiieriieeiiieieeie e e
4.06 Total mortgage l0ans ...........ccccviiiiiiiiiiniiciie e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoceerrnnieineeirneneseeesesesesesesseses s 9,173,353 | 0.138 |......... 9,173,353 | e 9,173,353
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveviineeeerereenseesens foocee 293,201,270 |............. 4.416 |..... 293,201,270 [.ceveeeeciees [ 293,201,270
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 5,999,596 |............. 0.090 |......... 5,999,596 |......ovvverereens e 5,999,596
6.04 Total cash, cash equivalents and short-term investments .....................}...... 308,374,219 |............. 4.644 (... 308,374,219 [.oovveceees o 308,374,219
7. CONTACE I0BNS ....evieiececieeeeeiieieeeieie et e e e s es s e s s e sesesesnsssnsesns [rosenas 88,064,702 |............. 1.326 |........ 88,064,702 ..o [ 88,064,702
8. Derivatives (SChedule DB) ..........cccoiiuriririniiceisieiseecieie e s 324,672,074 |............. 4.890 |...... 324,672,074 ..o | 324,672,074
9. Other invested assets (Schedule BA) ............cccccueueuieieeeieieieeieeeeeeee e feeeene 595,830,414 |.............. 8.973 |...... 595,830,414 |...coooies [ 595,830,414
10.  Receivables for SECUMHES .........cccruiriieeiririricceieieeeeee e o 41,047,217 |............. 0.618 |....... 41,047,217 41,047,217
11.  Securities Lending (Schedule DL, Part 1)...........c.cceirieieieieieieceeeeeeeeeenes e foeeeeeenes 0.000 [.eeeeeeeeeeeeeeemeees feoeeee XX o XXX.ooovnnns
12.  Other invested assets (Page 2, LiNe 11) ....cccovieueueeeieiieeieeeieeeeiee e 104,826,113 1.579 104,826,113 104,826,113
13. Total invested assets 6,640,080,033 100.000 [ 6,637,435,530 6,637,435,530 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiitiiti ittt bbbttt bbb b bbb b E e E R b £ E e E e E e bt ARt e bt e bt e bt eb s Seemseeseesese e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........ciiiiiiiiii ittt bbbt bbb bbbt bt aR e et e eaeeresaeetesaeetesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o i ittt et e e e e et e eaeeaae oeabeeabeeabe et e et e st s e ae e abeeas eeesseesseaseeeaeeseeaeeaeeaaean
Current year change in encumbrances:

o B ] = S =T TR o 10 o e OO PRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot b bbbt b bbb £ b b e 0o b e o0 b e b e e e b e e b e He e b b e e b e b e saebe S0 HE SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebesebesesese et

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. ... ... S ... ... utteteste et seeebeenteenteeaseanbeas £oeemseenseassenseeaseeaeeaeeaaean

Deduct amounts received on disposals, Part 3, CHlls 1S l.... ... N - B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N ... B - B

6.2 Totals, Part 3, COIUMN 13 ..o e s
Deduct current year’s other than temporary impairment recognized:

A B )= S =T i TR o 10 1o e PP RTOPNS

7.2 TOtals, Part 3, COIUMN T0 ...ttt bbb bt bbb b e s e b e e b e e b e e b e e e b e sd e b b e e b b e saebe 2204 E SRS SRS E L e R e R L e b e R e e b e b e e b e b e et esbesebese b sttt
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ... b bbbt bbb b e oo b e b e bbbt e b bt s b b e s b b e saebe A0SR oA e e b oAb e bbbt b b

LA o] e= R =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiitiiiii ittt bbbttt bbbttt 2o e e e e e e e e e e e e eeneeas
[DI=e [0 8 o) e=T Mo o E=Te (4 g 11 C=To IR= a0 T 0L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iuiiiiiiiiiitiitiiieie ettt bbb bbb bbb bt E bbbt e bt bt b bt e bt Sesemmeensese e e e e e e e e e e eeeneen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviieieieueieieieeisieietete e e s <oeeeaseneenas 809,966,090
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 7) .......ccuiiiiiiiueueierireiteesisieie e tereset ettt st se et e ss s sesesesese e ssssesesesesesenene s seseseenenenas 255,573,385

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ccuiiiieeeeeeeeeeeeeee ettt seseseas seereseseseenaens 23,829,250 .....cccoeee. 279,402,635
Capitalized deferred interest and other:

B ] = S =T i TR o1 10 1o e PPN

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbb e bbb e e b e e b e E oo beh e e E b e b e b e s e e b e ee b e e be A0S E SR e A E e R e e L e R E R b b et b e s eabesesesetes ettt
ACCTUAI OF GISCOUNT .......vveveie ettt ettt e e eeesacaeteteseesssaesetesesessaetesesesessssesesesasessssesesasasasssestesesasansssetesasesensesesesesasansssesesasasessnsesesesesessssnsesesesassnsnsesesas s esebes et et tacsceeees 361,716
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 ............. OO

Lo o) o= IS =Ty G T 0o ) (¥ T I TP OSSOSO ST RSOSSN

Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18 ........c.cueuiuiiiiiiitetetitceeeee et e ee ettt se et ettt e b et esese e es et et eseb et esess s et e s et esesesesese s es et esebesesesess s ss et esesesesesnas s s Seeseseseseaeanen et eeeaeaene (703)
Deduct amounts received on disposals, Part 3, Column 15 ...........ccccceeveveveirennnn. .94,776,584
Deduct amortization of premium and mortgage interest points and COMMIMENT FEES ...........cvovrururveieieececeeteteeeeeeecee e teeeeesesaete e s essssaetesesesasssaesesesessssnan seesesseseeesesensacaes 23,980
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb b bbb b e e b et b et b e b b e as e R e S e R e b e b e bbb b ens s

L0 e = o Ty A 001 (0] o T T OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeururreiiriririeieieieieeeees ceeeeeeseeaenenn 994,929,174
TOtal VAIUBHION @IIOWANCE ... .ottt e et et e e e e e S ot e H e S e oS e e e h e £ e e SR e £ e e £ R e e R e e R e £ h e £ R e £ R e SR e £ e e e R e e Re e e e o R e e R oo et eReeR e eeeeeeeeeeaees SR e R e e et
SUDLOLAI (LINE 11 PIUS T2) 1.eeveiiiiiiiieieieieteteteee ettt ettt eseseseses e e s e s e s eseseses e s e s s et e s e s ese s e s e s e s s e s e s e s e sesese e es e s e s e s e s e s e s et s s e s e s e s eses e e s st et esesese e st eseses esessannnnas 994,929,174
Deduct total NONAAMIEA @MOUNLS ..ottt e et e e e e e o h oo e e e e e e e oo E e o e e SR e £ R e £ E e £ R e e R e e R e e e e £ e e £ R e o e e e R e e R e e e e e e e saeaeeeeeeeeaae s SA0ese et et et e et et s

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .....cciiiiiiiiiiieieieiiiiei sttt nnennas 994,929,174
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOI YEAI ..........cceiiriiiriiietetetetetet st sttt tere st st seste st sesese e sessesebetesesesesese et b b esesese st s ssesesesebesese e asssesene Seseesseeaanens 559,789,331
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii it b bbbttt b bbbt bR e e s e saeeresreebeeteebesaesaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........ccooruiuoiicceceeee ettt eae e a et sesasaeseaesas <eeestseasiesana 46,309,349 ................. 46,309,349
Capitalized deferred interest and other:

o B ] = S =T i TR o 10T o e PPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt b bbb e b e b e e b e b et e b e bt e b e b s b e b e se e b e ed e b e e be A0S E SRS AR e R e e L oA e b e b et e b et b e s eabeseeeseees et
ACCTUAD OF QISCOUNL <.......cvoeeceeeceeeceee et eeceeee e eeee s eee e te e s aee e ees s aee st es s eeesseseesaessseessseessseessseessseessseensseensesasseeensesenseeees st ensseensseenseseeseeens et enanaenseeensntansesensesan eeebsesetaeeesseeeraeea 28,249
Unrealized valuation increase (decrease):

5.1 TOtals, Part 1, COIUMN 3 ..ot eee e eeeee e eee e ee et en et en s en e e enseeens e ensesenseeenseeenseeeesesensesenseeensessnsnsenaneanae e see b ceees 24,914,969

5.2 TOLAIS, PArt 3, COIUMN 9 ...ooiiiiiiiteiteeiteei ettt bt bbbttt ee e (2,161,275) oo 22,753,694
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........c.cuiuiieiiececeeee et eteeesecae et e e e e eaet et e s es s asaesesesessessaetesesessssssesesasensssetesesasessssetesesesanssssaesesassnsne febessasscaesesasanas 497,565
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ...........c.ceiiiiuiiietieeetieetee st steae st ete et ete st te et et e s et es et essetesessessssess et ese st ese st ebessabessesessssesssaessssens £eseseeseaeneaen 32,281,378
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveveceeeeteeeeeeeeeceeteteseeeesseeteseses s ssaesesesesssassssesesesssssesesas s s ansssesesessssssssesesasssassesesassssansnsssas <eetstsesesesassasaas 135,819

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10 o e I AP N

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbb bbbt o b oo b e e b et E et e b e h e b e b s b e b s e b e ee e b et ebe A0S E SR e S E e R Lo b oA e e b e b e b e b et e b e s feabeseaseses et et
Deduct current year’s other than temporary impairment recognized:

10.1 TOtalS, PArt 1, COIUMN 15 . ...ttt ettt b b ee bbb ee bbbt E e E bbb e bttt bbb et s s ennnseaena 1,130,581

10.2 TOLAIS, PArt 3, COIUMN M1 .....oiiteieiiieiee ettt ettt ettt ettt e et et et et e s esese e es e s a2 e s e s e s et eseae s e s e s e s et et eses e st s ss st et ebesesese s esases s seee s eb kb ee et et ne st e bbb et eine eanneneseseseaeae 1,130,581
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-T-849-T0) .......ccecvririririririereieririintsisieete et sesesesese e e e ssssesesesesesses cesesesseesenenn 595,830,409
[DI=o (W1 o) e=T M aToT o E=To (g g 11 C=To IR= 10 T 0L OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.oiiiiiiiiiiiiieieiieitit sttt et st be s s ese e sese st sebebesese e s ssesesesebesere e s seseseannennas 595,830,409

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.cvovucueueieeeeeeececteteteeeeseeeteteseseeseseaetesesessasaesesesesssseesesesesensssssesesesensssesesasasnsssntesesesensnsnan shesesesnas 4,685,359,096
............ 1,024,375,969
.. 4,764,791

Cost of bonds and stocks acquired, Part 3, Column 7

JaXele (U1 o) e TotoTU o | USROS P PSRRI

Unrealized valuation increase (decrease):

B PAE T, COIUMN 12 .ottt ettt ettt ettt ettt et et et et et et et et et et et et et et et et et et e e e e e e e e eeeeesenabeeaeabeeaeebeereereere e 1,624

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt (4,682,688)

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie et nse e (1,401,812)

4.4. Part 4, Column 11 .... (6,082,876)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiiececee et eeeecte et eeeesaete et eseessseaeteseseessastesesesesssasaesesesensssssesesasensssssesesesensssesesasassnsssnsesesasansnan fesesssssesesns 47,867,533
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiuiuiieiiieeeeeee ettt ettt e e s et e et e s eseas s esseseseaseeseseenenen 1,557,208,685
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeeeeeecceceee et teeeeeaetete s s s aeaetesesessssaeseses s s asaeseses s ssssaeses s s ssasseses s s ssssseses s s sssnsssessssassnses et s s assnsnsesasssanansnsssnas <eatscsesesesanas 17,450,203
Total foreign exchange change in book/adjusted carrying value:

8.1, P 1, COIUMN 15 ..ottt s s s st eS8 s sttt s s s ss et s et (1,876,950)

8.2. Part 2, SECHON 1, COIUMN T ...ttt b e bbb e b e e s SA8sReReaE e b e s e b e bt e b b

R T o=V G2 T=or oo 2 @70 (30 1o e I J SN

8.4, Part 4, COIUMN 15 ....o.iiiuitiiiieteeietit sttt b sttt b e s bbb e et E b b £ £ £ oL E e E b £ e 8L E b £ eE L E R b4 £ £ eE LR b e £t h bbb e n R m R et et e s ennsnh et esennanaetes sanaesesennanaes (1,876,950)
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b £ E b0 £ E e E b e o6 b st b et b ettt bbb s nenn s e et s e 232,434

[ I o Vo G T or oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ... b et b bbb bt b et et e e b e e s S88a8eResE e b e e b e b e b et et e b e

Q.4 PArt 4, COIUMN 13 ...oeeieiieeeeeeeetetct ettt ettt et ettt e et et et e te s et eseae st es et a2 e s es et esssesses e s e s et et esesese s es e st e b e s esesbae s es s s et et esesess s et es s esesesesee et ee e e b e b ebebehe et et neneebebes beseseanneseneseeesenn 232,434
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooviiiiiiiiiiiiniiisese s e 2,819,889
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........c.ccererrrereieerereeeeeeeeecaeteteeesesecaetetesesesssaesesesesesssassesesesenssanaess seeseseninns 4,182,336,129
Deduct total NONAAMITEEA GIMOUNLS ..........c.iueuitieieieeietiere ittt teebea st estee b b e e es bbb e e £seE R b e e eE s s eE e b e b e e e 1 e oL E e b b e nEseseE b b e £ ot E R b e et st E b b e st b ettt 2emnsnananannnas 2,644,504
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........cruiuiieeiececeeieeeeeececte e e eescae e tesesess et sesesesssaetesesesssssaesesesesssssesesesansnsntesesesensnsnen ceesesesanas 4,179,691,625
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cooeveviivnvicrnirnne s 508,606,793 |........coec... 371,676,964 |................ 507,631,599 |......cc.c... 605,783,476
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 81,178, 121 76,576,317 81,072,014 83,280,000
by governments) 4. Totals 589,784,914 448,253,281 588,703,613 689,063,476
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 7,922,068 7,857,688 8,275,923 6,845,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,518,183 6,690,831 6,519,750 6,505,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 260,249,865 240,064,434 276,775,288 222,661,383
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 2,740,348,694 |............ 2,549,070,661 |............ 2,767,764,885 |............ 2,703,703,809
Identified Fur‘u‘is, Unaffilia}ted Bank 9. Canada ....ocooiieee e 107,171,926 |.oovinee 91,320,583 |.......coc..... 108,407,623 |................. 98,432,314
Loans, Unafilated Cortiicates of 10._ Other Countries 426,352,855 383,439,120 429,000,726 418,112,631
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 3,273,873,475 3,023,830, 364 3,305,173,234 3,220,248,754
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 4,138,348,506 3,726,696,598 4,185,447,808 4,145,323,613
PREFERRED STOCKS 14.  United States .......ccoceovveevnevnivnrnrneee e 24,626,000 |......coenee 24,626,000 |................ 29,089,285
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 24,626,000 24,626,000 29,089,285
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 24,626,000 24,626,000 29,089,285
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o ..9,037,431 |.. ..9,037,431 |.. ..8,778,153
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeeeeeee e s | [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 9,037,431 9,037,431 8,778,153
Parent, Subsidiaries and Affiliates 24. Totals 10,324,184 10,324,184 9,980,958
25. Total Common Stocks 19,361,615 19,361,615 18,759,111
26. Total Stocks 43,987,615 43,987,615 47,848,396
27. Total Bonds and Stocks 4,182,336, 121 3,770,684 ,213 4,233,296,204
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAIC T e 2,947,199 |...ocooeeee 10,755,063 |.............. 5,517,520 |..ccvrunnene 3,623,021 |........... 485,763,990 . 8 s 506,381,421 |............... 2,225,372

1.2NAIC2.. .. . .. e |-

T3 NAIC 3 o

TANAIC 4 oottt seseseseees [ sesens e e [eeeererese s [oeereeneens XX oiiiiiii foeerere s [ [ e [ [

TENAIC S ettt seseees [ sesees [eeesee s feeesese s s s [eeseresesesesesesenes [oeereeneenes XX uriiiiiiis foeereeserescsererrieis [ [ e [ [

T.BNAIC 6 ..

1.7 Totals 2,947,199 10,755,063 5,517,520 3,623,021 485,763,990 XXX 508,606,793 12.0 507,958,891 10.8 506,381,421 2,225,372
2. All Other Governments

2 NAIC T et e e 39,063,216 |............. 16,809,043 |.........cceee. 568,045 |............... 4,994,597 |........... D9, 0. RN U 61,434,902 |...ooovirene 1.4 | 65,984,137 oo 1.4 | 17,776,736 |............. 43,658,166

2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

............... 1,833,548 | 442,936 |............. 2,606,594 |............. 14,860,141 ... XXX oo [ 19,743,219 | 005 009,620,201 | 002 [ 7,970,481 | 11,772,738

3,174,639 19,854,739 XXX 81,178,121 1.9 75,504,339 1.6 25,747,217 55,430,904

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals 7,922,068

............... 7,922,068 e 1,922,008 [l 0.2 )22, 287,314 57,922,068

7,922,068 0.2 22,287,314 0.5 7,922,068

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

AANAIC T e o 2,798,183 | [ 3,720,000 |..voveeeeeeeeeeeeeees i D, 0. ¢ S VR 6,518,183 [.oooirvn 0.2 | 6,805,000 |[......ccvverrnnnn 0.1 | 6,518,183
42NAIC 2 .. . .. .
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o
4.7 Totals 2,798,183 3,720,000 XXX 6,518,183 0.2 6,805,000 0.1 6,518,183

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5ANAIC T e e 8,069,050 |............. 42,345,017 65,829,325 |............. 62,848,592 |............ ) 0.0 NN O 216,024,751 | 5.1 [ 271,451,785 |....coivien 5.8 [ 209,293,981 |......cco.cne. 6,730,770

52NAIC2.. e 11,601,345 ... 022,308,947 oo o X s [ 44,185,202 ..o . ...39,299,291 |.... ....18,683,947 |.. ...25,501,345
5.3 NAIC 3 .. e e e e e e XK [ [ e e e [
54 NAIC4 .. o e e |- e . . TR

SO NAIC S e [ o [ [ foeeneesnees XK iiiieie e e e [ e

5.6 NAIC 6
5.7 Totals 8,069,050 53,946,363

, , 0 ,
88, 163, 134 62,848,592 XXX 260,249,865 6.1 310,751,077 6.6 228,017,750 32,232,115
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 103,058,988 |........... 520,581,334 |........... 285,522,715 |........... 295,706,766 |........... 186,145,770 |........... XXX | 1,391,015,572 [ .7 | 1,844,087,929 682,327,830 |........... 708,687,742
6.2NAIC 2 .. .. 118,187,176 |... .275,230,977 |.... 442,631,577 .. 383,878,586 |.. .388,032,220 |... 1,607,960,535 |.. ..1,5629,238,982 |.... ...888,415,923 |.. .719,544 612
B.3NAIC 3 .. 16,413,978 |0 27,949 431 6,739,845 |......c........ 9,647,463 |....ceenn 181,124 | XXX e [ 60,931,842 |...oooriree 1.4 092,609,397 | 2.0 [ 10,341,275 |............. 50,590,566
B.ANAIC A e 2,009 |18 AT i i [ [ XK e 41,110 [ 0.0 o 413,993 [ 000 41,110 [
B.5NAIC S Lot e [ [ [ [ X e e s [ [ [
6.6 NAIC 6 1,134 1,124 10
6.7 Totals 3,059,950, 192 1,581,127,262 1,478,822,930
7. Hybrid Securities
TANAIC T (e o i [ [ [ X oo e s [ [ [
T2NAIC 2 it s 8,089,200 o i [ 02, 121,789 [ XK K e e 60,656,994 |........ccoeerieenne 1.4 | 55,153,448 | 1.2 o 22,486,418 |............ 38,170,577
T3NAIC 3 et o [ s [ 8,900,000 (LXK e 8,900,000 [...ovvererererienee 0.2 [ 15,051,296 |....ooocveereicicenns 0.3 [ 8,900,000 [....ovoeeerereiriicieiene

74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

...... 7,060,099 |...
...22,669 |...

....2,204,453

....8,900,000 |...

... 19,241,275 |..

1 4 5 8 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....149,075,237 |........... 839,775,634 |........... 344,782,046 |........... 377,369,225 |........... 739,752,948 |.....ooveeeeeeen o 2,450,755,090 [...ccoveieieieeen 576 [ XX e XXX e 1,430,220,218 |........ 1,020,534,871
12.2NAIC 2 ... () ....118,187,176 |... .297,201,075 |.... 453,354,513 . .. . . ...937,556,769 .794,989,271
123 NAIC 3 e d) ... 16,413,978 |............ 27,949,431 (............ 6,739,845 |.............. 9,647,463 |.............. 9,081,124 ..o oo 69,831,842 | 1B [ XK e XK e e 19,241,275
124 NAIC 4 e 22,669 |- 18,530 [ooveeeeeceeeeeeieieee Joreeeeeeeeeeeeeeees oo [ eeeeereeeeeee 81,198 000 | XXX e e XK e 41,110
125 NAICS oo (D) e [ [ [ [ reeeeeeiees ereereessesieesieesieesieenee [(C) ereereeeeenieee [ e XX e XXX e e
12.6 NAIC6 ... N 4 6 9,960 29,862 1,124 40,946 10
12.7 TotalS .o 283,699,064 |........ 1,164,944 676 |........... 804,886,364 |........... 795,835,677 |........ 1,203,849,346 |......cocvcvce (b) 4,253,215,126 |......coocveveeeeenn 100.0 [ XK e X [ 2,387,100,319 |....... 1,866, 114,807
12.8 Line 12.7 as a % of Col. 7 6.7 27.4 18.9 18.7 28.3 56.1 43.9
13. Total Bonds Prior Year
13ANAIC T e 248,044,457 |........... 899,402,486 |.......... 493,415,879 |........... 561,501,169 |........... 738,182,246 |....coveeeeeeeeee et XK e e XXX e o 2,940,546,237 |.......................62.8 |........ 1,642,983,873 |........ 1,297,562, 364
13.2NAIC 2 oo 91,444 410 |........... 288,235,204 |........... 353,435,743 |........... 423,919,715 |........... 476,176,852 |....vveceeeeeeeeeees et XK e e XX e e 1,633,211,923 [ 349 | 946,032,403 |........... 687,179,521
13.3NAIC3 ... ..8,476,078 |... 17,275,024 |..... .. 2,655,000 |.. ..20,686,998 | e XX e e XXX o 107,660,693 |.... .31,598,746 |.. ...76,061,947
13ANAIC Y oo e [ 016,672 | o [ e o XK e [ XX e 016,672 [ 000 [ 616,672
13.5NAICS ... o e e e SO R
13.6 NAIC6 ... 2 1,124 1,124 5
13.7 TOtalS .o 347,964,946 |........ 1,246,821,959 |........... 864,126,646 |........... 988,075,884 |........ 1,235,047,220 |oeoveeeeeeeeeeeee et XK o e XXX | (D) 4,682,036,654 |.................... 100.0 |........ 2,620,616,146 |........ 2,061,420,509
13.8 Line 13.7 as a % of Col. 9 7.4 26.6 18.5 21.1 26.4 100.0 56.0 44.0
14. Total Publicly Traded Bonds
TAANAIC T e 46,732,449 |........... 289,031,932 |........... 180,003,303 |........... 255,470,091 |........... 658,982,443 |....c.cveviiieeeeees e 1,430,220,218 |.....ovcvce 33.6 |....... 1,642,983,873 |....ccvvveeeee. 351 | 1,430,220,218
14.2NAIC 2 ... ....67,079,179 |... ...55,889,043 |.... 180,643,356 . . 329,137,393 |... 946,032,403 |.... ...937,556,769 |..

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

3.8

19.3

10.4

T4B NAIC B ..o 9,960 1,124 , 1,124 40,946
14.7 TOtalS .o e 120,894,3% |........... 344,939,416 |........... 362,951,073 |...........561,294 475 |........... 997,020,960 |......coverrerereieicees forienne 2,387,100,319 | 561 | 2,620,616,146 |.......................56.0 |....... 2,387,100,319
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc [0 T 145 [ 15.2 oo 235 [ 1.8 e e 10000 | XK e X o XK e 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.8 8.1 8.5 13.2 23.4 XXX XXX 56.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 102,342,788 |........... 550,743,702 164,778,742 |........... 121,899,134 |............. 80,770,505 |....cocveveeeeereeeeeees o 1,020,534,871 |...ocoovcne 24.0 |....... 1,297,562,364 |.....coovovveeeee 277 | D.9, 0, ORI 1,020,534,871
15.2NAIC 2 ... . .241,312,033 |.... 272,711,157 .. . 125,876,757 |... .794,989,271
15.3NAIC 3 oo 9,353,879 |............. 27,949,431 (.............. 4,445,392 |...............8,660,739 |.................. 181,124
154 NAIC 4 oot [ 88 | e e [ |
BECTECT N (O Tt O N KT AT
15.6 NAIC 6 ... 4 6
15.7 Totals ...ooveeieeeee 162,804,668 820,005,260 441,935,291
15.8 Line 15.7as@ % Of COL 7 ...cvvveveeeeeeen forececcc 8.7 43.9 287 |

(a) Includes $
(b) Includes $
(c) Includes $

prior year of bonds with 5G| designations and $

............ 1,080,351,545 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations and $
current year, $

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 22,980,180 ; NAIC2 $ .......... 91,886,441 : NAIC3 $evvverereeeenen TNAICA $ o T NAICSE $ o, : NAIC6 $

37,228,366 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccceeeireeenccincenccenes o, 1,324,127 | 6,040,513 |............. 3,230,648 |............. 2,625,822 |...........485,706,514 |........... XXX c.covovens o 498,927,624 |......coovvvvveen 117 | 495,438,678 |......ccceeeeeennn 106 [ 496,702,252 |.............. 2,225,372
1.02 Residential Mortgage-Backed Securities ... ...602,057 |. .. 1,844,436 |. ..4,517,927 |.. e 5,707,999 |... ....4,517,927 |.
1.03 Commercial Mortgage-Backed Securities .......... |............... 1,021,015 |.............. 2,870,114 |.ocvveere 947,062 . 288,299 | 34,752 [ XK e | 5,161,242 |..ooovveveeee 001 | 6,812,215 | 001 o 5,161,242
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals 2,947,199 10,755,063 5,517,520 3,623,021 485,763,990 XXX 508,606,793 12.0 507,958,891 10.8 506,381,421
2. All Other Governments
2.01 Issuer Obligations ............cccoveeiieiinieieiiiniines [ oo 40,896,764 |............ 17,251,979 | 3,174,639 |......cc.... 19,854,739 ..o XXX [ 81,178,121 [ 129 | 75,504,339 [ 16 | 25,747,217

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 40,896, 764 17,251,979 3,174,639 19,854,739 XXX 81,178,121 1.9 75,504,339 1.6 25,747,217
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cceoeeveeeieeieeeeieeieieeieeies oo oo e [ 7,922,068 |....coovveveevieiieiiens [, D.9,0 NN RO 7,922,068 |.....cvoveniieins 0.2 [ 22,287,314 | 005 [ 7,922,068 |....coovveniieiiieiine

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

............. 22,287,314

3.05 Totals 7,922,068 XXX 7,922,068 0.2 22,287,314 0.5 7,922,068
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceeeeeveeiinienieiiienieenies e |, 2,798,183 [ooooeieieiieiies [, 3,720,000 [...ooveveeeneieiiecne D,0. & SRR TR 6,518,183 [..ooeieieie 0.2 [, 6,805,000 |.c.oveveieriiinine 0.1 [, 6,518,183

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 2,798,183 3,720,000 XXX 6,518,183 0.2 6,805,000 0.1 6,518,183
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............cccooeioeioiieniiiniiiciiiees e e 7,582,807 |.connvee 27,979,004 |.....ccc... 83,618,056 |............. 61,608,150 |............ D, SRR N 180,788,017 |[.eceeeiieieee 4.3 [ 209,653,509 |......ccooveerreiins 4.5 [ 166,888,017 |............. 13,900,000
5.02 Residential Mortgage-Backed Securities ... 2,276,445 |. .25,201,063 |.. .. 5,058,465 |.. . 4,140,828 |... 1,222,032 |.... 37,898,834 |.. .. ...27,008,682 |... ..19,566,719 |. .18,332,115
5.03 Commercial Mortgage-Backed Securities .......... |[............. 5,792,604 |............. 21,162,492 |............. 14,185,258 |....ccvvveeenee 404,249 |..oooiene 18,410 41,563,014 [ 1.0 | 74,088,885 |.....cccoveevveenn 1.6 | 41,563,014 [ooooeicieieee
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 8,069,050 53,946,363 47,222,728 88,163, 134 62,848,592 XXX 260,249,865 6.1 310,751,077 6.6 228,017,750 32,232,115
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccccooeioiiiiiiiiiiiciiiee o, 168,498,715 |.......... 334,047,835 |.......... 425,293,651 |........... 649,113,308 |........... 514,074,669 |........... D,0. 0 SRR N 2,091,028,179 oo 49.2 |........ 2,393,852,250 |...ocvovrveiiiinnne 51.1 | 1,387,421,624 |........... 703,606,554
6.02 Residential Mortgage-Backed Securities ... R PR 3,973,387 [.oovenenne 13,425,000 |............. 45,995,684 |.............. 9,501,543 |..cocvviinne 203,493 |........... D, 0.0 TR R 73,099,107 [oooooveeiieiiieis 1.7 [ 99,569,584 |.....cvvveiiiins 2.1 [, 2,101,847 |............. 70,997,260
6.03 Commercial Mortgage-Backed Securities .......... |............ 23,732,537 |...ocue. 278,189,842 |............. 37,931,290 |..cooeunnne 10,002,226 |........ccccovnvnee. 1,124 |............ D, SRR N 349,857,019 [..ooveiieiiees 8.2 [ 388,394,826 |...coooerieinne 8.3 [ 174,059,514 |........... 175,797,505
6.04 Other Loan-Backed and Structured Securities ... 41,478,176 198,117,512 225,673,512 20,615,737 60,080,951 XXX 545,965,888 12.8 584,534,770 12.5 17,544,277 528,421,611
6.05 Totals 237,682,815 823,780, 189 734,894,137 689,232,814 574,360,237 XXX 3,059,950, 192 71.9 3,466,351,430 74.0 1,581, 127,262 1,478,822,930
7. Hybrid Securities
7.01 Issuer Oblgations ..........ccocveiierieiiiiiiieienieees [oeieiieceeceeseeceeies feeeeieceece e eeeeineee Joeeeieeere e ereeeieeerees feeerreeee e s eeeeeeins Joeeeeeinens 61,021,789 |....oooe . XK o 81,021,789 | 14 [ 81,772,146 | 1.3 [ 31,386,418

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

8,535,205

8,535,205

8,432,598

8,535,205

8,535,205

69,556,994

70,204,745

38,170,577

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 35,000,000 224,232,909 XXX 259,232,909 6.1 222,173,859 4.7 259,232,909
10.03 Totals 35,000,000 224,232,909 XXX 259,232,909 6.1 222,173,859 4.7 259,232,909
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviieinienieeieeeeeees e 169,822,842 |............. 391,366,102 |............. 473,755,283 |....ocnvee. 750,173,8% |.......... 1,142,265,861 |............ ).9.0 NI RO 2,927,383,981 |.ooviiiiiieiene 68.8 |..ccoeenene D.9.0 NI RUN XXX v foveien 2,122,585,780 |...ccoenennee 804,798,202
12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 6,851,889 |.....oeee. 40,470,499 |.............. 52,393,960 |..cereennne 14,351,272 [ooeiee 1,448,248 |............ D,9,0 NI R 115,515,868 |.ooveeeeeeericeene 2.7 [ D,9.0. NI RO D.9,0 TN B 26,186,493 |....ocneee. 89,329,375
12.03 Commercial Mortgage-Backed Securities ........ | 30,546, 157 ..302,222,449 | 53,063,610 .... 10,694,774 +.396,581,275 |..oveiiiiiciein 9.3 [ D.9.0 NI RUN D.9.0 NI RUNR 220,783,770 |veveneee. 175,797,505
12.04 Other Loan-Backed and Structured Securities . |- ... 41,478,176 206,652,717 25,673,512 20,615,737 |.. 60,080,951 XXX, .554,501,094 |. 17,544,277 | 536,956,817
12.05 SVO Identified Funds XXX XXX XXX eeeveee [ e [eeveeieeieneneneenee foeeeeeeees XX e XXX foreiee

12.06 Affiliated Bank Loans

60I1S

12.07 Unaffiliated Bank LO@NS ..........cccccooeeeeeneeeaieas forevieiieniens 35,000,000 [............. 224,232,909 |.oviiiieieieienieien e e Jreeneneenes XK o0 259,232,909 | BT | XK e XK o e 259,232,909

12.08 Unaffiliated Certificates of Deposit .

12.09 Totals oo frees 283,699,064 |.......... 1,164,944 676 |............ 804,886,364 |............. 795,835,677 |.......... 1,203,849,346 |...ccvovveiieieieiiies [ 4,253,215,126 o 10010 | D.9.0 NI RUN XXX v foveien 2,387,100,319 |.......... 1,866,114,807

12.10 Line 12.09 as a % of Col. 7 6.7 27.4 18.9 18.7 28.3 100.0 XXX XXX XXX 56.1 43.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccoeevreireinnienneninns o 144,342,826 |............. 354,795,119 |.oooeeneene 607,417,328 |............. 948,510,672 |.......... 1,210,247,292 |...oveee . XXX [ XX [ XXX [ 3,265,313,236 |.eoveoveieieieenn 69,7 o 2,306,098,025 |............. 959,215,211

... 40,548,398 |... .... 61,920,401 |.. .. 23,361,828 ..5,002,494 .. 132,286,265 |. ... 40,568,213 |.. .. 91,718,052
... 45,849,520 |... ...310,449,521 |..

.196,490,997
.591,822,390

13.02 Residential Mortgage-Backed Securities ..........
13.03 Commercial Mortgage-Backed Securities ........ . .. 96,730,957 15,147,829 |.. 469,295,926 |.
13.04 Other Loan-Backed and Structured Securities . |. . . . 136,616,532 ... 19,324,889 |.. . . . .. 592,967,368 |.
13.05 SVO Identified Funds XXX XXX XXX.. XXX .. . SRR RPN

13.06 Affiliated Bank Loans ... e [ . . . ereerees frre .

13.07 Unaffiliated Bank LO@NS ..........ccccvovrvnininininns foocicicicns 14,000,000 |............. 208,173,859 [..eeeveeeeeienieneenies foreeeeneeneeneeneeneen Jreereeneeneenesienees foeeneene XK i o XX [ XX e 222,173,859 oo T | [ 222,173,859

13.08 Unaffiliated Certificates of Deposi . XXX XXX XXX XXX XXX XXX

13.09 Totals R O, 347,964,946 |.......... 1,246,821,959 |....cocnee 864,126,646 |............. 988,075,884 |.......... 1,235,047,220 [..ooooreiiiiiciis [ XXX e XXX [ 4,682,036,654 |..........cceee..e. 1000 [ 2,620,616, 146 |.......... 2,061,420,509

13.10 Line 13.09 as a % of Col. 9 7.4 26.6 18.5 211 100.0 56.0 44.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooveeeieieeiieieieeeees e 99,325,948 |...ccoenenne 178,486,775 |...ccocnenne 310,339,308 |....cocuennen 553,350,944 |.............981,082,804 |............ XXX oeooieoiet fovennnnn 2,122,585,780 |...ccveveeeieennn 49.9 ... 2,306,098,025 |......ccevverenennn 4923 [ 2,122,585,780

14.02 Residential Mortgage-Backed Securities .......... |.cccccoenne. 4,012,733 |... ...9,657,967 |.. .6,415,762 . .. 26,186,493 |. . 40,568,213 |. .... 26,186,493 |..

14.03 Commercial Mortgage-Backed Securities ........ | 17,285,727 |oveeeenn 156,220,519 |.............. 46,196,003 |............... 1 057,235 ...220,783,770 272,804,929 |58 220,783,770

14.04 Other Loan-Backed and Structured Securities . |................... 209,988 574,156 ..o [ 2,031,019 17,544,277 oo 004 | 1,144,979 oo 0.0 e 17,544,277

14.05 SVO Identified Funds XXX

14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 2.8 8.1 8.5 13.2 23.4 56.1 XXX XXX XXX 56.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccoccovicvinciiiciiiiiiis o 70,496,8% |............. 212,879,327 |cuenee 163,415,974 |............. 196,822,949 |............. 161, 183,056 ...804,798,202 ...959,215,211 804,798,202

15.02 Residential Mortgage-Backed Securities .......... |, 2,839,156 |..ccveeennne 30,812,533 |.coveienne 45,978,198 |..covevvinnnn 9,495,995 |...ooviiiiiiiens 203,493
15.03 Commercial Mortgage-Backed Securities ........ | 13,290,430 ...146,001,929 |................ 6,867,607 |...eevereeennns 9,637,539
15.04 Other Loan-Backed and Structured Securities . |. ... 41,178,188 206,078,561 25,673,512 18,584,718 |..
15.05 SVO Identified Funds XXX XXX XXX.
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 3.8 19.3 10.4 5.5 4.9 43.9 XXX XXX XXX XXX 43.9

89,329,375
... 175,797,505
.536,956,817 |.

91,718,052 0 e XXX o 89,329,375
... 196,490, 997 175,797,505
591,822,390 |. .536,956,817
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

......................... 41,538,752

......................... 23,911,891

5,999,595

......................... 41,538,752

......................... 23,911,891

5,999,595

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIrIOT YEA) ..........iuiuiueueueriiiriresietetetesesetsssessssesesesesessssssssssesesesesessssssssssesesesesessssssssses sosesessesens 190,552,898
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceeiririririeieeiie s 37,734,288

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COlUMN 14 .............c.coveuruerieis v 57,769,825 ......cccoco.c.. 95,504,113
Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ot e e e e e e s e ee e ee e e e e e e e s e e e e e e et enaeeenseee e eensseenaesenasenanana eeetaebassceens 27,299,052

3.2 SECHON 2, COIUMN T ...ttt h bbbttt nesne s nees 137,852,171 oo 165,151,223
SIS N o T S I | U (4 1= | USROS
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........coiiiiiieieieieieeeestetet ettt et et e e se e e e s e s et esesese e e st esesesesenesese s st esesesesessesnenenanas (174,998,563)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cciioioecucueieieeeeceete et et esscae e tesesesseaetetesesessssesesesesensssesesesasssssssesasasansssssasas seesesesessacnas 35,812,814
Amortization:

7.1 SECHON 1, COIUMN M .ottt e aee et s s s e e et e s e e s s s e aeae s e s s s s asees e s s s sessseses s s ssses et et enssssssseses s s asansesas s nanan 16 atsteebebebeeneateeee (15,178)

7.2 SECHON 2, COIUMMN 27 ..ottt h e s s s bbbt s bbb enesne s ne s (384,013) .o (399,191)
Adjustment to the book/adjusted carrying value of hedged item:

8.1 :SECHON 1, COIUMN 20 ...ttt bbb bbb d e bt h e bt b e d et s e et e b et ebeas SH0sReR e s b e b e b et bbbt

LIS T= Ty (T I 07 ) 144 122 OO
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ... e e e e e e e e e e e e e e e e e s e e e s e se e e e s s e e e s e e e e e eenaee e e eensee e eenesensemananeas 1esebatsceeseceees 1,876,950

9.2 SECHON 2, COIUMN 20 ..ottt ettt ettt e s e b e et s s b e s et et s o e h e e e e e et e s b e b e e 22 a s e b et e e a2 ts e s e b et et et e st h e b et Sesnsnbesetesansns et et et asensnsntes | oansssesesennanaes 1,876,950
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+8%9) ......cceuiuiiiieeceereeeeeeeescteteteseeeeeaete e s esesssaeaetesesenssaesesesessssaesesesesanana seesessescaeses 241,874,616
[DTTe [N Tet g Lol oo T (=T IR EoT T £

Statement value at end of current period (LiN@ 10 MINUS LINE T1) c...c.c.vieueieieeeeececeeteieeeeeceete et eeeesctete e eseessaete s s s eesseeaesesesensssesesesesensssssesasesensssssesesssanas Seesesesesesnns 241,874,616

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIO YBAI)........c.ui ittt ettt e e et e st e ees Saeeseese e e e e e e e e e e e eaeas

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, current Year MINUS ...........cccuereeieiieieicieieeis carrsrese e
3.12 Section 1, COIUMN 15, PHOT YEAI .....ciuiiiiiiiiiiitiite ettt aes saresre e e e are s sabesbearesresreseesresresresneanas
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ............ccerveieiiieiiieieieis carrsie e
3.14 Section 1, COIUMN 18, PHOT Y@K .....ccuiitiiiiieiitiiti ittt aes Sabeabe st e st e s e s e s b e s s b e s e are s Sabeabesbesbesb e st e sb e sbeabesbeabe s oeseesessesseeen e sas e s anenaes
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS .........ccccceiiiiiiiiis o

3.22 Section 1, Column 17, prior year

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS .........ccccceiiiiiiiiis o
3.24 Section 1, Column 19, Prior YEAr PIUS ........ccciiiriiiiiiiiisi e nes carrsre e
3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiieee e eies oabesbe st s e s e s e e s e s e ae s eabeabesae st e sr e sb e sb e st e s b e s b e abe s feaeeaeee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........cccoeerencne 106,245,482
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o

4.22 Amount recognized (Section 2, ColUMN 16) ......cccccvriririrrieeiiieiiis v 106,245,482

4.23 SSAP NO. 108 AJUSEMENLS ... esre s ans aeareanesneanas

Subtotal (Line 4.1 minus Line 4.2)
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT V@I ......... ittt bbb bbb bbbt bbb b E b e bt bbbt bbb Sese e e e e e e e e e e nenaen
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........ciiiiiiii et 2esee e e e e e e s
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) .......i ittt Saeeae e e et

Deduct total nonadmitted amounts

Si11
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
91283#DP5 .. BOND WITH INTEREST RATE SWAP ...... ... 2,443,499 |... ... 2,443,340 |............ 1,960,321 [06/06/2019 ..... 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 (242,676)| 22535G-AC-6 . | CAALT_21-3A ... 1.F FE ... ... 2,443,340 ... 2,202,997
91283#DP5 .. BOND WITH INTEREST RATE SWAP .. 9,773,9% 9,772,393 . 8,002,693 |06/06/2019 . 06/10/2029 ..... SIiP: 2.14%(3ML) 06/10/29 .. .. (970,705)| 66981P-AE-8 . | CFCC_21-A ...... 1.F FE 9,772,393 |.. . 8,973,398
912834DP5 .. BOND WITH INTEREST RATE SWAP .. .. 14,660,993 15,407,886 13,034,531 |06/06/2019 . 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. (1,456,057) [ 29273R-AR-0 . | ENERGY TRANSFER LP 2.CFE 15,407,886 |.. 14,490,588
91283#DP5 .. BOND WITH INTEREST RATE SWAP .. 6,157,617 6,174,789 . 5,217,823 |06/06/2019 . 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. .. (611,544)| 61765T-AE-3 . | MSBAM_15-C25 ........ 1A ... .6,174,789 |.. . 5,829,367
91283#DP5 .. BOND WITH INTEREST RATE SWAP .. 3,909,598 4,916,853 . 3,949,961 |06/06/2019 . 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. (388,282) | 64972F-L2-0 . | NEW YORK N Y CITY MUN WTR FIN 1.B FE 4,916,853 |.. . 4,338,243
91283#DP5 .. BOND WITH INTEREST RATE SWAP .. ...195,480 .193,198 .121,684 |06/06/2019 . 06/10/2029 ..... SIiP: 2.14%(3ML) 06/10/29 .. .(19,414)]698299-BB-9 . | PANAMA (REPUBLIC OF) ............ 2B FE .193,198 |.. 141,009
912834DP5 .. BOND WITH INTEREST RATE SWAP .. 3,728,779 4,520,039 . 4,005,548 |06/06/2019 . 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. .. (370,324)| 702274-AW-1 . | PASADENA CALIF PUB FING AUTH L 1.C FE . 4,520,039 |.. . 4,375,872
91283#DP5 .. BOND WITH INTEREST RATE SWAP .. 1,343,924 1,282,610 .943,400 |06/06/2019 . 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. .. (133,472)| 912810-RU-4 . | TREASURY BOND ... 1.A. 1,282,610 |.. .1,076,872
91283#DP5 .. BOND WITH INTEREST RATE SWAP .. 1,558,952 1,592,243 .963,598 |06/06/2019 . 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. .. (154,827)|912810-SX-7 . | TREASURY BOND . 1.A. 01,592,243 |.. 01,118,425
91283#DP5 .. BOND WITH INTEREST RATE SWAP .. 2,379,968 2,332,534 . 1,094,204 106/06/2019 . 06/10/2029 ..... SIiP: 2.14%(3ML) 06/10/29 .. .. (236,367)|912810-RD-2 . | TREASURY BOND . 1.A. .2,332,534 |.. . 2,230,661
912834DP5 .. BOND WITH INTEREST RATE SWAP .. ..35,186,383 34,427,340 19,544,275 |06/06/2019 . 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. (3,494,537)(912810-SZ-2 . | TREASURY BOND . 1.A. 34,427,340 |.. 23,038,812
91283#DP5 .. BOND WITH INTEREST RATE SWAP ...... ...6,059,877 |... ... 7,601,450 |... 6,506,005 | 06/06/2019 ..... 06/10/2029 ..... SIiP: 2.14%(3UL) 06/10/29 (601,837)| 91324P-BK-7 . [ UNITEDHEALTH GROU . 1.F ....7,601,450 ... 7,107,842
VIRGINIA INTERNATIONAL GATEWA
91283#DP5 .......... BOND WITH INTEREST RATE SWAP ...... [1.B weerriiiiiiiiiiiiiiiiiiiiins |, 10,646,136 |........... 10,646,136 |............ 7,746,181 | 06/06/2019 ..... 06/10/2029 ..... SIP: 2. 14%(3ML) 06/10/29 ....vvvvnnn fornnvnnniniiiiiiiiiiiins feveeiennnns (1,067,321)| 92783#-AB-2 . |cevuneeeeeennneeeeieiieeeeeeeeiieeeeeeee [T PL i [ 10,646,136 |......eeee. 8,803,502
912834DP5 ... BOND WITH INTEREST RATE SWAP ...... ... 1,954,799 |... ... 1,949,602 |... 1,522,022 [06/06/2019 ..... 06/10/2029 ..... SIP: 2.14%(3ML) 06/10/29 .. (194,141)| 95000H-BL-5 . | WFCM_16-LC24 .... 1,949,602 ....1,716,163
91278*BBY .... BOND WITH INTEREST RATE SWAP ...... 14282472 ... . 11,472,284 ... 7,307,848 | 12/13/2019 ..... 12/17/2049 ..... SP: 1.95%(3ML) 12/17/49 ..(3,923,144)| 07274N-BH-5 . | BAYER US FINANCE |1 LLC .. .. |2.BFE .. ... 11,472,284 ... 11,230,992
BIO MED GROUND LEASE TRUST 2016 UW
91278*BBY .... BOND WITH INTEREST RATE SWAP ...... 28,869,267 |... ..28,869,267 |... ..14,973,920 | 12/13/2019 12/17/2049 ..... SIP: 1.95%(3ML) 12/17/49 .. (7,952,319)| 09056#-AA-8 . |.. ...28,869,267 ... 22,926,239
91278*BBY . BOND WITH INTEREST RATE SWAP .. ..15,180,423 18,163,918 12,225,528 | 12/13/2019 12/17/2049 ..... SIP: 1.95%(3ML) 12/17/49 .. (4,181,595) [ 313309-AP-1 FEDERAL EXPRESS CORP 18,163,918 |.. 16,407,122
91278*BBY . BOND WITH INTEREST RATE SWAP .. 5,810,421 5,810,421 .3,342,975 | 12/13/2019 12/17/2049 ..... SIP: 1.95%(3ML) 12/17/49 .. (1,600,537) | 882484-AA-6 TEXAS HEALTH RESOURCES . .5,810,421 |.. . 4,943,512
91278*BBY . BOND WITH INTEREST RATE SWAP .. .. 11,937,442 12,192,811 . 5,275,887 | 12/13/2019 12/17/2049 ..... SIP: 1.95%(3ML) 12/17/49 .. (3,288,284)|912810-SX-7 . | TREASURY BOND ... 12,192,811 |.. .8,564,171
91278*BBY . BOND WITH INTEREST RATE SWAP .. ..16,840,406 16,377,980 . 6,387,655 | 12/13/2019 12/17/2049 ..... SIP: 1.95%(3ML) 12/17/49 .. (4,638,853)(912810-SZ-2 . | TREASURY BOND . 16,377,980 |.. 11,026,508
91278*BBY . BOND WITH INTEREST RATE SWAP ...... 7,119,871 7,148,901 . 4,665,696 | 12/13/2019 ..... [12/17/2049 ..... SIP: 1.95%(3ML) 12/17/49 .. (1,961,237) [ 95000J-AU-2 WFCM_16-LC25 ..... . .7,148,901 |.. . 6,626,934
12607@Y$3 ... BOND WITH CREDIT DEFAULT SHAP ..... ..31,823,287 |... ..31,857,861 |........... 32,267,618 |09/20/2022 ..... 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... |... 253,575 [018522-A¢-1 ALLETE FIRST MTG BONDS SERIES 31 . ...31,823,287 ...32,004,043
AUSTRALIA PACIFIC LNG PROCESSING P
12607@Y$3 .... BOND WITH CREDIT DEFAULT SHAP ..... 20,834,331 |... ..29,866,736 |...........28,777,845 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... |... ....237,727 | 05256L-AB-9 . ...29,834,331 ...28,540,118
12607@YS3 . BOND WITH CREDIT DEFAULT SHAP ..... ..20,461,379 20,925,613 16,270,259 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... .163,041 | 20826F-BD-7 . | CONOCOPHILLIPS CO .. 20,908,390 |.. 16,107,218
12607@YS3 . BOND WITH CREDIT DEFAULT SHAP ..... .. 14,917,166 14,933,367 13,211,361 | 09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... .118,863 | Q3079#-AF-5 . | DBCT FINANCE PTY LTD 14,917,166 |.. 13,092,498
12607@Y83 ... BOND WITH CREDIT DEFAULT SHAP ..... 11,560,808 |... ..11,621,958 |........... 12,071,759 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... |... 45138L-AS-2 . | IDAHO PONER COMPANY ...11,609,402 ...11,979,640
12607@Y83 ... BOND WITH CREDIT DEFAULT SHAP ..... 11,514,063 |... ..11,526,569 |........... 10,917,257 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... |... 49337W-AJ-9 . | KEYSPAN CORP .......evvvvvvvvninnnnnnnns ...11,514,063 ...10,825,510
126070YS3 . BOND WITH CREDIT DEFAULT SHAP ..... ..14,888,268 14,904,438 12,538,277 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... 54336#-AA-6 . | LONGWOOD ENERGY PARTNERS LLC 14,888,268 |.. 12,419,644
12607@Y83 . BOND WITH CREDIT DEFAULT SHAP ..... ..10,479,107 10,490,488 . 9,384,755 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... 83421#-AA-1 . | SOLGEN LLC .......... 10,479,107 |.. . 9,301,265
126070YS3 ... BOND WITH CREDIT DEFAULT SHAP ..... 11,088,426 |... ..15,306,994 |........... 11,725,570 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... |... 86722T-AB-8 . | SUNCOR ENERGY INC . . ... 15,204,951 ...11,637,215
12607@Y$3 .... BOND WITH CREDIT DEFAULT SHAP ..... 11,436,494 |... ..10,452,349 |............ 7,359,546 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... |... 912810-SU-3 . | TREASURY BOND ... A ... 10,439,927 ....7,268,418
12607@YS3 . BOND WITH CREDIT DEFAULT SHAP ..... .. 44,751,497 43,276,290 28,700,353 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... , .356,590 |912810-TB-4 . | TREASURY BOND . A 43,227,684 |.. 28,343,763
12607@YS3 . BOND WITH CREDIT DEFAULT SHAP ..... ..27,300,402 26,785,945 25,805,247 |09/20/2022 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... , .217,536 |912810-RD-2 . | TREASURY BOND ... A 26,756,294 |.. 25,587,711
12607@YS3 .......... [BOND WITH CREDIT DEFAULT SWAP ..... ...9,944,777 |... ...9,955,578 |............ 9,225,653 [09/20/2022 ..... 12/20/2027 ..... ICE: CDX.NA.1G.39 V1 REC 1.00% .... |... .10, 97164#-AQ-7 . | WILMINGTON INVESTMENTS INC ......... 2.A ... ....9,944,777 ....9,146,410
9999999999 - Totals 455,200,171 347,937,345 XXX XXX XXX 271,529 (35,486,418) XXX XXX 454,928,642 383,422,762




€LIs

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........ccocoiiiiiiiiiceeeeeeeeeeeeeeeee e K 304,734,042 | K 357,878,241 |.oeene L3 457,250,124 |.oooe XN 455,663,234 | K 304,734,042
Add: Opened or Acquired Transactions...............cccceeveeevefeereerennnnseeeeeeens 2 - 204,979,437 ..o T o 99,810,397 |...ocvoeeeeeeeeeeeee T 251,865,346 ... oo | 4 o, 556,655,180
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value.............c.coovoveeeniens foorcicnennnn DO N SRRSO NO D OO S ST 267,709 |.............. DL N 897,804 |.............. XXX [ 38,830 oo D 0. SN NV 1,204,343
Less: Closed or Disposed of Transactions..............cccceeveJoeecciinnnnscccnns 2 - 150,747 1822 ... oo | 2 oo 254,204 581 | e e 4 | 404,952,003
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y - V! N O RO N RO N RO N OO AU OO OO OO URURURURN WURORUR OO ORURORORPRN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 1,087,816 XXX 706,223 XXX 145,459 XXX 501,893 XXX 2,441,391
Ending Inventory 3 357,878,241 4 457,250,124 3 455,663,234 3 455,200,171 3 455,200,171
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ettt et e et e eS8 e e s e s s s s b s s s es s et s et s esesnns eebesniennias 241,874,616

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ..............ccooiiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s st st eseseasss s s sesesesesesennsnsnenesennninenenes s 241,874,616
Part D, SECHON 1, COIUMN B .......ouiiiiiiieiieeie et ee e e e s s ss s s e s s e s e s s e s e e 2 s s e s e s s e s e s s e s e s e s e s s s e s s s s ns et ensesanas eebesniesinias 324,672,076

Part D, SECHON 1, COIUMN 7 ...ttt s e s e s s e e s s s e s e e s s st en st nsesnsesanns tebesniesnias (82,797,460)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt sttt sbeebe e snesnennesiees

Fair Value Check

Part A, Section 1, Column 16 190,326,692

(o=l = TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s s st et e s eanas s s sesesesessansnansnssenenesnninenenes e 190,326,692
Part D, SECHON 1, COIUMN O ..ottt ettt e s e s e s e s e 2 s e e e s s st ee s s e s s s s nsesnsesnae eebesniesnias 327,676,938

Part D, SECHON 1, COIUMN 10 ..ottt e et s s e e s s s s s s ee s ses s e s s essesennsenne fessstesaniaes (137,350,246)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt et sbe e b sbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuiuieiiiieiieieieie ettt ss st s ss ettt 8 a8 8285 bbbt bens st enies eesensensennens 265,290,649
Part B, S€Ction 1, COIUMN 20 ........ocoiiiiiiiiiiiiei bbb bbb bbb bbbt aae eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt eesessensennens 265,290,649
Total (Line 13 plus Line 14 MINUS LINE 15) ....c.eiiiiiiiiiiiieee ettt snesnenenens i

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveeeeevs foeerececnnen 170,146,500 |........c.ccocenve. 2,991,896 |..coovuenene 167,154,603 |....oocveereeeececreeee
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeaeeeeenas e 3,823,929,831 |........... 1,450,527,469 |........... 2,373,402,362 |....ceveviriireiereeie
3. ACCIUAI Of GISCOUNL ...ttt saensenas [oessessesnsnsnes 1,286,103 | 1,286,103 |..voececececescrcenieis [rereereennseeeeeeees
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (108S) ON AISPOSAIS .........oeuevereiiiieeeieieiiieeieie e ssseseses [eeeeeseseeeseneeeeees (1,911) | [ (1,911) |
6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevirerereesiieeeenans oeeeeeeeeens 3,702,159,230 |........... 1,345,938,422 |........... 2,356,220,808 |......cceveviriirieieierienne
7. Deduct amortization Of PrEMIUM ...........ccccoveveviveveieeeeeeeeeeeseeee e eeseeeesesessssnaes [eeseenenenessseseeeeeeeenens 7 T 27 TR KRR
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [enerninins 293,201,271 |.coccoeenve 108,867,024 |................ 184,334,246 |...ooeeene
11.  Deduct total nonadmitted amouNts ..............ocooiiiiiiiiiiccccececes [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 293,201,271 108,867,024 184,334,246

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

03

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
BHM2GAHNO ... e MULTI=CITY e L PPPUPPPN FSUPROPRPN ....06/30/2022 ...[....euniniiininnnee 7130 [oneiiiiiiiinnne 447,696 [ [ 5,583 | e e [ 5,520,552 |...06/24/2022 ...
BHM2HLH6 ...vvvvvvvevvvveeiiiiiiiins] e MULTI=CITY ouviiiiiiiiiiiiiiii L P PP PP PPPY [ETPPPPPPR PP ....09/30/2022 .|, 8.820 [..ccounnnnnnnn. 99,199,445 ..o | 199,445 [ | | [, 134,410,877 |...09/23/2022 ...
0399999. Mortgages in good standing - Residential mortgages-all other 103,647, 141 205,027 139,931,429 XXX
BHMO1LDVS .... C... BALTIMORE .... .. 1171672017 .. ....4.360 ....10,518,013 ..20,593,915 |... 09/29/2022 ...
BHMO3Z7L4 ... MULTI-CITY ... ...08/21/2008 .. ....3.960 ...16,359,795 ..60,173,516 |...07/21/2022 ...
BHMOJEHH? ... MULTI-CITY ... ...05/10/2019 .. ....4.900 ... 3,879,384 |...12/21/2022 ...
BHMOJEHZ2 ... MULTI-CITY ... ...04/14/2011 .. ....4.900 ..21,454,569 |... 12/15/2022 ...

BHMOJEJP2 ...
BHMOLCBT7 ...
BHMOLZHTS ...
BHMOM26W3 .
BHMOMG7U7 .
BHMOMG4H? .
BHM1ONG2S ...
BHM127Td6 ...
BHMA2MQS6 ...

SANTA BARBARA .. ...04714/2011 ..
...01/08/2020 ..

...04/03/2012 ..

....4.900
....4.770
....4.080
.3.640 |..
.3.550 |..
.3.880 |..
4.590
4.680
3.940

...8,215,522 |... 12/21/2022 ...
..27,412,238 |... 12/12/2022 ...
121,078,542 |... 11/03/2022 ...
42,637,082 |...11/30/2022 ...
86,226,712 ... 11/17/2022 ...
13,607,109 |...03/01/2022 ...
..64,430,833 |...11/10/2022 ...
..13,284,507 |... 09/12/2022 ...
...2,332,003 |...08/15/2022 ...

.34,615,000 |..
.25,480,683 |..
..4,275,000 |..
.31,324,5%
..8,488,162
..1,000,000

WASHINGTON
MULTI-CITY
MULTI-CITY
IRVINE
NEW YORK ...

06/25/2012

...02/01/2018 ..
...06/10/2019 ..
...08/14/2014 ..

BHM190NT ... SAN DIEGO . ...02/01/2018 .. 3.770 ....38,245,780 ..94,870,900 |... 11/14/2022 ...
BHM1D4TSS ... MEMPHIS ... ...02/01/2018 .. 3.750 ....14,000,000 ..32,700,043 |...10/17/2022 ...
BHMAEEKQT ... GRANADA HILLS .. ...02/01/2018 .. 4.000 ....40,000,000 ..73,040,017 |... 10/24/2022 ...
BHM1KASPS ... CHARLOTTE ...02/01/2018 .. 3.400 ...25,935,731 ..57,544,933 |... 11/17/2022 ...

..9,787,873
.25,825,000 |..
.18,669,468 |..
..5,990,529|..
.25,000,000

BHMIKFJV2 ...
BHMAKHITS .
BHM1R1KO2 .
BHMATLYFS .
BHM1UQ0Y9 ...

...11/01/2016 .. 3.390
.3.800 |..
.4.220 |..
.4.360 |..

4.460

SECACUS ...
MONTBELLO .
FORT 1ORTH
ARLINGTON .
MULTI-CITY ...

..25,505,061 |... 12/15/2022 ...
80,731,886 |... 12/12/2022 ...
30,800,029 |... 11/30/2022 ...
10,447,620 |... 09/22/2022 ...
..47,982,987 |... 12/15/2022 ...

...05/10/2018 ..

BHMAUHQBS ... HOUSTON ...04/27/2018 .. 4.490 ..4,138,210 .6,311,807 |...04/01/2022 ...
BHMAUNIVO ... LOS ANGELES .. ...06/29/2018 .. 4.470 ..4,000,000 11,213,119 |...09/22/2022 ...
BHMAVNBT6 ... BALTIMORE ... ...08/29/2018 .. 4.690 .. 7,207,789 13,031,030 |...07/29/2022 ...
BHMAVRFHI ... ...09/07/2018 .. 5.210 ..4,486,000 . 8,993,612 ... 11/30/2022 ...

BHM1W4ZO5 ... MULTI-CITY ... ...08/15/2018 .. 4.550 .68,298,689 104,400,000 |.... 12/12/2022 ...
BHM1X36B3 ... AUBURN ...09/24/2018 .. 4.590 ..6,183,905 ..12,468,900 |... 12/12/2022 ...
BHMAXQC17 ... BOSTON ... ... 1172772018 .. 4.500 .15,000,000 1272172022 ..
BHM1Z0940 . DALLAS .. 04/08/2019 .4.340 |.. ..4,300,000 |.. .. 1171072022 ...
BHMAZSGM1 . VALENCIA ... 05/31/2019 .3.860 |.. ..3,750,000 |.. ...06/01/2022 ...
BHM1ZSZNS . MOUNT PLEASANT . .3.930 |.. .. 7,444,932 .. ...04/26/2022 ...
BHM1ZSZQ1 . RALEIGH .... .3.880 |.. ..7,146,668 |.. 1171472022 ...
BHM20BQD3 . DALLAS .. 11/05/2019 .4.100 |.. ..6,600,000 |.. 12,231,078 |...10/17/2022 ...

BHM20W7TS ... DENVER .. ...12/02/2019 .. 3.560 .12,000,000 ..24,146,375 |...11/03/2022 ...

BHM21LBRS ... MADISON ... ...02/11/2020 .. 3.550 .10,121,798 ..21,923,269 |... 11/15/2022 ...
BHM21ONL4 ... SAN JOSE ... ...10/01/2019 .. 3.200 ..8,557,109 ..12,817,758 |... 08/24/2022 ...
BHM260MXO ... ...10/20/2020 .. 3.000 ..6,500,000 12,985,067 |... 10/14/2022 ...
BHM264MS4 ... KANSAS CITY .. ... 12/0172021 .. 7.250 .. 4,912,545 .9,880,702|...08/25/2020 ...
BHM265AL ... NAPLES ...00/24/2020 .. 3.100 .10,500,000 ..22,283,342|...10/20/2022 ...
BHM26DPR3 . RICHMOND 09/25/2020 .3.680 |.. .3,476,337 |... 12/15/2022 ...
BHM26M447 . NOBLESVILLE 07/28/2021 .2.690 |.. .9,533,600 |... 12/21/2022 ...
BHM27EGLS . IRVINE ..... 06/01/2021 .2.840 |.. 16,467,201 |... 12/14/2022 ...
BHM27EGM1 . NEWPORT BEACH 07/01/2021 .2.840 |.. 12,488,141 ... 12/14/2022 ...
BHM27EGNO . IRVINE ..... 07/01/2021 .2.840 |.. 13,233,026 |... 12/14/2022 ...

.12,600,000

BHM281LY6 ... CHICAGO ... ...03/17/2021 .. ....2.850 ..20,514,023 |... 12/21/2022 ...
BHM2BUF4 ... PHOENIX ...0172172021 .. ....3.840 ..4,700,000 ..12,002,809 |... 08/24/2022 ...
BHM285VXS ... wo[-eeeeeees. |LAKE FOREST .. ...02/26/2021 .. ....3.200 .. 4,240,000 .. . ..11,099,738 |... 12/21/2022 ...
BHM2BBOU7 ... f e GROVEPORT ...vvvvieeeiiiiiiieiiiiiiiiiieiaiiiiiee .02/12/2021 | 2.700 J.vveiiiiiinnnns 6,000,000 ..ccivvieiieniiiiiiiieenis o e o | o 10,080,002 ...08/24/2022 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
BHVI28C8K7 ....10/03/2022 ...|eeeeiiieieeieinans 7.050 [oeeeeeeeinnnnnns 10,833,100 [ oeeeeeeeeeeeeeemeeeeeeen oeeeeeeeee e 16,989 |- eeeee e feree e e [ 26,994,742 |...12/12/2022 ...
BHV28JJLS ... ...04/07/2021 .. ....2.810 .3,373,336 |... 12/15/2022 ...
BHV28JJTT ... SPRINGFIELD .. ...04/07/2021 .. ....2.810 . .3,611,013...09/22/2022 ...
BHV28JJV6 ... CENTERVILLE .. ...04/07/2021 .. ....3.010 .... 800,000 .2,000,000 |...10/11/2022 ...
BH28JJX2 ... BALTIMORE .... ...04/07/2021 .. ....3.160 .. 1,400,000 .3,123,717 |... 11/14/2022 ...
BHV28JK02 .... CHICAGO ... ...04/07/2021 .. ....2.810 ..1,800,000 .3,026,940 |... 12/20/2022 ...
BHVI28K36 . SAN DIEGO . 04/07/2021 .2.810 |.. . 800,000 |.. 1,716,366 |... 12/15/2022 ...
BHVI28K69 . LOS ANGELES .. 04/07/2021 .2.810 |.. .. 1,400,000 |.. .2,630,531...12/15/2022 ...
BHVI28K85 . SAN FRANCISCO 04/07/2021 .2.810 |.. ..2,100,000 |.. . 4,185,418 |...09/22/2022 ...
BHVI28JKAO ... SAN FRANCISCO ...04/07/2021 .. 3.160 .. 1171472022 ...
BHVI28JKC6 ... SEATTLE .... ...04/07/2021 .. 2.810 ..10/11/2022 ...
BHVI28RIID3 ... ...07/01/2021 .. 3.360 ..10/20/2022 ...
BHVI290AL7 .... ...09/20/2021 .. 2.480 ..10/20/2022 ...
BHW291UY5 ... ATLANTA ... ...04/19/2021 .. 3.040 .. 1171472022 ...
BHM295TQS ... RALEIGH ...05/26/2021 .. 3.210 ..15,113,841...12/15/2022 ...
BHVI29J5E8 ... AUBURNDALE ... ...06/24/2021 .. 2.210 ..27,924,028 |...09/29/2022 ...
BHVI29P5U8 ... MULTI-CITY ...08/05/2021 .. 3.090 .14,600,000 24,403,004 |... 12/05/2022 ...
BH\I29R682 . NEWPORT BEACH .3.160 |.. ..3,200,000 |.. .6,077,723|...12/20/2022 ...
BHVI29R68B5 . NEWPORT BEACH .3.160 |.. .8,783,360 |... 12/20/2022 ...
BHV2AYYCS . ENFLEWOOD . .2.950 |.. 12,684,330 |... 11/17/2022 ...
BHV2B1WMG ... SEATTLE .... ...10/05/2021 .. 3.000 ...6,624,650 |...08/24/2022 ...
BHV2B6UF2 .... DALLAS ...10/07/2021 .. 2.810 ..15,542,178 |...10/20/2022 ...
BHV2BCSHO ... SAN MARCOS ... ...11/08/2021 .. 3.000 ...6,368,256 |... 12/05/2022 ...
BHVI2BRJBS ... ...12/1472021 .. 3.080 ...07/07/2022 ...
BHV2BRZT1 .... WOODSTOCK .. ...10/03/2022 .. 7.460 . .. 11/29/2022 ...
BHVI2BRZV6 .... BRASELTON ... ...10/08/2022 .. 7.420 4,710,928 |... 12/01/2022 ...
BHV2BYKT2 .... MINNEAPOLIS .. 1271772021 L 2.950 7,149,304 |... 11/14/2022 ...
BHVI2CALQS .... STONECREST ... ...12/07/2021 .. 2.910 .6,657,037 |... 12/21/2022 ...
BHV2CDU90 . SACRAMENTO 07/01/2022 .3.070 |.. 12,930,313 |...05/05/2022 ...
BHVI2CMANT . AUSTIN .. 12/22/2021 .2.510 |.. . 5,557,895 |... 11/04/2022 ...
BHM2C0433 . ATLANTA . 12/22/2021 .2.790 |.. .7,357,441...11/03/2022 ...
BHVI2CSBX5 . HIALEAH . 01/26/2022 .3.460 |.. . 4,391,117 |... 12/06/2021 ...
BHM2CZOX3 . MULTI-CITY 02/25/2022 .2.900 |.. .14,000,000 |.. 30,946,339 [...01/10/2022 ...
BHV2DIN77 ... MULTI-CITY ... ...08/31/2022 .. 3.130 ....25,400,000 ..41,763,550 |...01/26/2022 ...
BHVI2D4EQ6 ... WARRENVILLE .. ...02/25/2022 ... 2.590 .12,300,000 20,798,212 ...01/03/2022 ...
BHV2DC9Q7 ... SANTA CLARA .. ...02/23/2022 ... 2.930 .. 1,400,000 .3,516,890 |...01/27/2022 ...
BHVI2DCIRS ... BALT IMORE ...02/23/2022 ... 3.030 ..1,000,000 .1,838,712...02/01/2022 ...
BHW2DCOTT ... WEST HARTFORD .. ...02/23/2022 ... 2.980 ..5,000,000 ...01/24/2022 ...
BHVI2DUW32 ... DAVENPORT .. ...08/30/2022 .. 3.270 .13,600,000 ...01/07/2022 ...
BHV2E91A6 . OGEDEN .. 05/18/2022 .3.370 |.. .9,540,012...03/22/2022 ...
BHVI2EAHO8 . CHICAGO . .6.560 |.. 40,721,540 |...02/27/2022 ...
BHV2EB178 . AURORA .6.120 |.. 12,916,265 |... 03/28/2022 ...
BHVI2EG3B6 . TAMPA . .6.520 |.. . 4,981,217 |...03/08/2022 ...
BHVI2FE858 . SAVANNAH .6.620 |.. 19,540,143 |... 05/03/2022 ...
BHVI2G64N9 ... ROCHESTER .. ...12/02/2022 .. e 1120 ....420,665 |...07/25/2022 ...
BHVI2G64R0 .... COTTAGE GROVE .. ... 12/02/2022 .. ... 3.250 .5,344,686 |...07/25/2022 ...
.. |FL... ...09/26/2022 .. ....4.910 45,868,347 |...02/07/2022 ...
ther 891,282,033 92,911 1,944,588,704 XXX
0899999. Total Mortgages in good standing 994,929,174 297,939 2,084,520, 133 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13

Value/Recorded Current Year's Date of

Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal

Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or

Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation

3299999. Total - Mortgages in the process of foreclosure XXX

3399999 - Totals 994,929,174 297,939 2,084,520, 133 XXX

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $

unpaid taxes $
unpaid taxes $

unpaid taxes $

... 2,947,082 interest due and unpaid.
- interest due and unpaid.
... unpaid taxes $
interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

BHV2B4N4O ... MULTI-CITY ... ... 06/10/2022 .. ....4,453,536
BHVI2G4HNO ... < |MULTI-CITY ... ....06/30/2022 .. . . . .. ....5,520,552
BHW2HLHT6 .....ccovvveiiiiiiiiiiiiiiiiiiiinns o L [ 1 M U UUU FEPTTTTOTY 09/30/2022 ...oovvvvn fooiiiiiiiiiiiis 8.820 |oiiiiiiiiiiiiiiii e 99,000,000 [...uuiiiiiiniiiiiiiiiin e s rreiines errrriiiees e 134,410,877
0399999. Mortgages in good standing - Residential mortgages-all other 148,875,000 3,185,616 144,384,965
BH264MS4 ... KANSAS CITY .. ... 12/01/72022 .. .. 4,452,255 |.. ....8,905,986
BHVI28C8K7 .... WASHINGTON ... ... 12/01/2022 .. .. 23,980,967
BHVI28RIID3 ... .... 0170172022 .. ... 1,440,541
BHV2BRZT1 .... WOODSTOCK .. ... 10/14/2022 .. ....6,817,430
BHV2BRZV6 .... BRASELTON ... ... 12/01/72022 .. . ....4,710,928
BHV2CDU9O ... SACRAMENTO ... ....07/01/2022 .. ....3,400,000 |... ...12,930,313
BHV2CSBX5 ... ... 01/26/2022 .. ....2,800,000 |... ....4,391,117
BHVI2CZOX3 . MULTI-CITY . 02/25/2022 14,000,000 30,946,339
BHV2DIN77 . MULTI-CITY . 03/31/2022 .. 25,400,000 .. 41,763,550
BHVI2D4E06 . WARRENV [LLE . 02/25/2022 12,300,000 .. 20,798,212
BHV2DC9Q7 ... SANTA CLARA .. ... 02/23/2022 .. ....1,400,000 |... ....3,516,890
BHVI2DCIRS ... BALTIMORE ... 02/23/2022 .. ....1,000,000 |... ....1,838,712
BHW2DCOTT ... WEST HARTFORD .. ... 02/23/2022 .. ....5,000,000 |... .. 10,113,228
BHVI2DUW32 ... DAVENPORT . ... 03/30/2022 .. .. 13,600,000 |... .. 22,717,061
BHV2E91A6 .... ... 05/18/2022 .. ....5,300,000 |... ....9,664,302
BHVI2EAHOS .... CHICAGO .... ... 12/01/2022 .. 768,198 |... 40,721,540
BHV2EB178 .... AURORA ... 05/04/2022 .. ....5,684,160 |... 12,908,970
BHVI2EG3B6 ... TAMPA ... ... 03/29/2022 .. ....3,476,331 ... ....4,974,636
BHVI2FE858 . SAVANNAH . 06/09/2022 11,801,825

BHVI2G64N9 . ROCHESTER .. . 12/02/2022 38,707

BHVI2G64R0 . COTTAGE GROVE . 12/02/2022 459,470

BHVI2G64V1 . LAKELAND ........ .. 11/22/2022 .. ... 191,640 ... .. 458,764 |..

0599999. Mortgages in good standing - Commercial mortgages-all other

334,281,793

106,698, 385 20,643,634
0899999. Total Mortgages in good standing 255,573,385 23,829,250 478,666,758
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 255,573,385 23,829,250 478,666,758
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 3

Showin

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BHMO1LDVS .... BALTIMORE ... 11/15/2017 ..... ..09/01/2022 .. 240,734 |... ... 240,734 |...
BHMO3Z7L4 ... MULTI-CITY . 08/21/2008 ..... ..09/01/2022 .. 328,194 |...
BHMOJEHH? ... MULTI-CITY .... 05/10/2019 ..... ..09/01/2022 ..29,430 [...
BHMOJEHZ2 . . |MULTI-CITY . .04/14/2011 .. ..09/01/2022 . 146,703 |.
BHMOJEJP2 . .. | SANTA BARBARA . .04/14/2011 .. ..09/01/2022 . ..67,984 |.
BHMOL66Z8 . . [MULTI-CITY . .05/10/2019 .. ..02/01/2022 . ..28,217 |
BHMOLCBT7 ... SAN BRUNO ... 01/08/2020 ..... ..09/01/2022 418,365 |...
BHMOLKGBS .... ENCINITAS ... 02/16/2012 ..... ..02/01/2022 ..41,482 |...
BHMOLZHTS ... CARLSBAD ... 02/01/2018 569,371 |...
BHMOM2ANS ... CHICAGO ... 04/24/2012 . 17,210 ...
BHMOM3UBO ... BELLEVUE . 07/17/2012 . .. 609,747 |... .
BHM10NE25 ... IRVINE ... 02/01/2018 912,819 |. .. 912,819 |... ... 012,819 |...
BHW127TJ6 ... NEW YORK . 05/10/2019 102,745 |. .. 100,092 |... ... 100,092 |...
BHM190WNT ... SAN DIEGO ... 02/01/2018 . 575,305 |. .. 575,305 |... .. 575,305 |...
BHM1KA3PS . .. | CHARLOTTE ... 02/01/2018 .. ..09/01/2022 . . 516,251 516,251 |.
BHWTKFJV2 . .. | SECACUS ... ... 11/01/2016 ..09/01/2022 . .. 146,439 146,439 |.
BHWR1KO2 . . | FORT WORTH .. 02/01/2018 .. ..09/01/2022 . .. 516,582 |. 516,582 |.
BHMTLYFS .... ARLINGTON ... 06/28/2018 ..... .. 176,917 |...
BHM1UHGBS ... HOUSTON 04/27/2018 ..... ..63,684 |...
BHM1VMBT6 ... BALTIMORE ... 08/29/2018 ..... 149,731 |...
BHM1I4Z95 ... MULTI-CITY 08/15/2018 ..... 867,312 |...
BHM1ZSZNS ... MOUNT PLEASANT .. 06/20/2019 ..... ..21,919 [...
BHW1ZSZA1 ... RALEIGH ... . 06/13/2019 ..... ..21,230 [...
BHM21LBRS ... MADISON ... L] SN P RN 02/11/2020 ..... 161,747 |... . .
BHM2BRIDS ... DENVER 01/01/2022 ..... . 149,777 |... ... 149,777 |...
BHM2BYKT2 . .. | MINNEAPOL I'S 271772021 .. ..09/01/2022 . LT5,417 | ..75,417
BHM2E9TAB ..vvvvvvvvvniiiiiinnnnnns OGEDEN ... 05/18/2022 ..09/01/2022 . ..33,938 |... ..33,938 |...
0199999. Mortgages closed by repayment 6,942,705 6,981,598 6,981,598
BHMO1LDVS .... BALTIMORE ... 11/15/2017 ... 82,007 |. ... 82,007 |... .... 82,007 |...
BHMO3Z7L4 . . |MULTI-CITY . ... 08/21/2008 .. 111,578 |. 111,578 |. 111,578
BHMOJEHH2 . .. [MULTI-CITY . .06/10/2019 .. 10,196 |. ..10,052 |. ..10,052
BHMOJEHZ2 . . |MULTI-CITY . .04/14/2011 .. .50,109 |. ..50,109 |. ..50,109
BHMOJEJP2 . .. | SANTA BARBARA . .04/14/2011 .. 23,221 ..23,221 | ..23,221
BHMOLCBT7 . . [SAN BRUNO ... .. 01/08/2020 .. 142,808 142,808 |. 142,808
BHMOLZHTS ... CARLSBAD ... 02/01/2018 193,688 |. .. 193,688 |... .. 193,688 |...
BHM10NE25 ... IRVINE ... 02/01/2018 .. 311,310 |.
BHM127TJ6 ... NEW YORK . 05/10/2019 ....35,056 |.
BHM190WNT ... SAN DIEGO ... 02/01/2018 195,406 |.
BHMKA3PS ... CHARLOTTE ... 02/01/2018 175,026 |.
BHWIKFJIV2 ... SECACUS ... 11/01/2016 .. ....49,645 |.
BHWR1KO2 . .. | FORT WORTH ... 02/01/2018 .. 175,853 |.
BHMTLYFS . .. | ARLINGTON ... 06/28/2018 .. .58,715 |.
BHM1UHBS . .. [HOUSTON ... .04/27/2018 .. 21,708 |.
BHM1VMB76 . .. | BALTIMORE .08/29/2018 .. .51,090 |.
BHM114295 . . |MULTI-CITY . 08/15/2018 .. 205,731 |.
BHM1X36B3 ... AUBURN 09/24/2018 ....16,095 |.
BHW1ZSZNS ... MOUNT PLEASANT .. 06/20/2019 ....33,149 |.
BHW1ZSZQ1 ... 06/13/2019 ....32,102 |.
BHM21LBRS ... 02/11/2020 ....54,878 |.
BHM21ONL4 ... 10/01/2019 . ....42,891 |.
BHVI28RIID3 10/01/2021 oo foeeiiiiiees s | 108,601 [..ooovvvveininiiiins Joveiinnnnnn 551 [ e v 951 o e 118,436 [ 113,436 e i e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BHM2BYKT2 ..vvvvviiiiiiiiiiiiiiinns MINNEAPOLIS .o o, N AN 1271772021 oo e 28,665 |..eeeeeeiiiiiiiiieins feniiiiiiiiiiiis L e s [ 28,665 | B O N R
BHM2E9TAB ...vvvvvvvniiiniiinnnnees OGEDEN ...ooovveviiiiiiiiiiin o, L AP AP 05/18/2022 ..o fonnnnnniis e i Lo e e i e e Lo 34224 | K322 3 R R Ry
0299999. Mortgages with partial repayments 2,299,528 53 53 2,338,089
BHMO1JCE9 .. NEW YORK .. ... 02/01/2018 S I
BHMOL66Z8 .. MULTI-CITY ...06/10/2019 .5,002,377 |. .5,002,737 |.
BHMOLKG86 .. ... |ENCINITAS .... 02/16/2012 ... .9,491,743 . .9,491,743
BHMOM2ANS . | CHICAGO .... 04/24/2012 ... DR ) O O O O SN 9,120,005 |.. .9,120,005

BHMOM3UBO .. BELLEVLE ..
BHMANIMJS - [MULTI-CITY ...
BHM206A41 .. |RIVERSIDE ...

.. 07/17/2012
04/26/2017 ...
05/23/2019 ...

K ... 88,079
.......... 5,000,000 |..
.......... 5,450,000 |..

BHM2BAN4O .. MULTI-CITY ...06/10/2022 E ...5,832,066
BHM2G4HNO .. |MULTI-CITY ... ). A 06/30/2022 ... . | .. P PR FPTRRRROUUUR PO FPUTTTORN 45,473,172 |.........45,546, 754 | ..
0399999. Mortgages disposed 36,798,654 40,443 40,443 85,457,600 85,456,897 (703) (703)

0599999 - Totals 46,040,886 39,797 39,797 94,777,287 94,776,584 (703) (703)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

1 2 3 6 7 8 9 11 Change in Book/Adjusted Carrying Value 18 19 20
NAIC 13 14 15 17
Designation, Current
NAIC Current Year's Total
Designation Year's Other- Foreign
Modifier (Depre- Than- Exchange Commit-
and ciation) |Temporary Change in ment
SVO Unrealized or Impair- Book/ for Percen-
CusIP Admini- Date Type Valuation | (Amorti- ment Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Fair Increase zation)/ Recog- Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Value (Decrease) | Accretion nized Value Income ment ship
BHW025-L7-6 .. [AEA INVESTORS 2006 FUND LP .....ccevvueeeveeennnns | oeeeeeenen [NEW YORK oeeieeeieeeeeeeeeee el 1172072020 | B 28,412 | 428,738 |.......... 428,738 |......... (311,865) - eeeeeennns fermmereeemmnes feeeeeeeiiees [ s 284,725 |..... 1,308,169 |...... 1.389
BHVI1J8-8K-6 .. [AEA INVESTORS FUND VI LP .. ....03/29/2018 ... 20,319,097 veeen (1,953,904)).... 0 2,755,137 |..... 2,130,846 |...... 0.799
BHWOJP-76-2 .. [AEA INVESTORS SBF Il LP ... .| PORTFOL10 TRANSFER . .03/29/2018 .. 1,806, 125 ... 957,212 ..272,665 .294,795
BHWOKR-3A-1 .. [ ARLINGTON CAPITAL PARTNERS |11 LP .| PORTFOL10 TRANSFER . .02/01/2018 .. (17,613) .268,645
BHVI21P-3U-8 .. [ARLINGTON CAPITAL PARTNERS V LP .. .| PORTFOL10 TRANSFER . .08/26/2019 .. .2,939,684 1,618,582
BHV15W-G6-0 .. [ BLACKSTONE STRATEGIC CAPITAL HOLDI . VARIOUS .]....03/01/2018 ... L (171,745)|... ....2,001,046 |..... 6,101,000
BHW021-9E-4 .. [BOSTON VENTURES VII LP .. PORTFOLI0 TRANSFER ... .|....03/29/2018 ...
BHW22B-FJ-0 .. [BRI INVESTMENTS LLC PORTFOLI0 TRANSFER ... .|....10/18/2019 ...
BHV03J-40-2 .. [BROOKSIDE MEZZANINE FUND |1 PORTFOLI0 TRANSFER ... .|....08/20/2012 ...
BHV03J-4H-2 .. [BROOKSIDE MEZZANINE PARTNERS 11 .. PORTFOLI0 TRANSFER ... .|....11/04/2011 ... .
BHW05J-QC-7 .. [BUNKER HILL CAPITAL Il LP PORTFOLI0 TRANSFER ... ..|....03/29/2018 ...{...... 3.......]-.......6,064,954 |....... 7,610,313 |[... . werrneeeeeennn Jeeennneeeneeennn Jeeerrieeeeeenen Jeeeeieeeeeeeeen Jeeennn.. 69,472 | 1,644,747
BH\I298-JB-3 .. [ CAROUSEL CAPITAL PARTNERS VI LP .. PORTFOLI0 TRANSFER ... .)...0472172021 .. Bl 908,519 [ 773,600 |... PN - 00:.210) | AR R R R R R 3,589,114
BHW27R-3Z-7 .. [ CENTURY DOXA CO-INVEST L.P. .... PORTFOL10 TRANSFER ... ....12/04/2020 ...|...... 8.......]-.......3,006,562 |........ 5,493,034 |... L 711,8% ...
BHWOLL-V8-7 . [CENTURY FOCUSED FUND II1 LP . .| PORTFOL10 TRANSFER . .03/29/2018 .. 1,779,467 .. (528,137)
BH\I281-M0-9 .. [ CENTURY HCC CO-INVEST LP .| PORTFOL10 TRANSFER . .12/29/2020 .. .2,564,500 .. (439,527)
BHVI2AM-9A-3 .. [CIP CAPITAL FUND Il LP . .| PORTFOL10 TRANSFER . .06/30/2021 .. .2,612,169 149,821 . 4,439,067
BHVI2AU-AF-2 .. [CIVC PARTNERS FUND VI LP .. VARIOUS .|-...0772172021 ... Beiii]ennl 1,659,600 |........ 1,797,248 |... e 161,858 [ e e [ e s 1,340,400
BH\WOK4-9L-2 .. [ CORTEC GROUP FUND V LP PORTFOLI0 TRANSFER . .|....02/28/2018 ... [|...... 3....eiinnnnn.. 38,815 |l 25,532 |... ... (56,225)|...
BH\W22Z-RJ-4 .. [ CORTEC GROUP FUND VII LP .. .|-...12/11/2019 ... 12,013,158 |... ... 978,165 |...
BHW273-T4-1 .. [DOVER STREET X LP PORTFOLI0 TRANSFER ... .]....10/08/2020 ... 11,892,321 .. (173,463)|...
BH\I299-RV-8 .. [DRAWBRIDGE 2018 RCA ... PORTFOL10 TRANSFER ... .|-...05/03/2021 ...|[......13......]........8,4561,224 |........ 7,754,453 veeennn. (163,969))...
BHV19H-WE-4 .. [DRAWBRIDGE SPECIAL OPPORTUNITIES F ... PORTFOLI0 TRANSFER ... .]....03/01/2018 ... 23,004,462 ... .. (3,882,492)]...
BHVI1AM-CX-1 .. [DWH EQUITY INVESTORS LP PORTFOL10 TRANSFER ... .|-...08/29/2018 ... |...... 3eeeiii e 1TTT25 | 122,892 |oevvenee 122,892 e s 24,000 [eeeeeeeeinneee [ oo o [ .
BHWOZH-1W-1 .. [ GOLDMAN PETERSHILL Il LP PORTFOLI0 TRANSFER . ....03/29/2018 ... 17,560,773 ... 15,647,000
BHVW26R-Z7-5 .. [GRAYCLIFF PRIVATE EQUITY PARTNERS VARIOUS ......oeeeeet .09/11/2020 .. .5,473,391 . 4,996,091
BHWOKJ-87-1 .. [GRIDIRON CAPITAL FUND |1 LP . PORTFOLI0 TRANSFER .03/29/2018 .. 1,879,666 . 2,699,327
BHW1CV-9A-3 .. [GRIDIRON CAPITAL FUND |11 LP .| VARIOUS ............. .03/29/2018 .. .. 64,586,303 . 9,290,403
BHVI252-114-1 .. [GRIDIRON CAPITAL FUND IV LP . .| PORTFOL10 TRANSFER . ....06/06/2020 .. .. 16,571,922 .969,611
BH\W1B4-2P-8 .. GRIDIRON CAPITAL Il AIV LP .. .| PORTFOL10 TRANSFER . ....03/29/2018 .. ...698,464 |.......... 698,464 |.........(907,968)|..ceuuuseeeernnn Joemmmnnereernnnn Jornneeeeeennnnn Jeerneeeeeeenii feeee e [
BHVHEV-P2-1 .. [ GRYPHON CO-INVEST FUND IV LP ... VARIOUS .]....02/01/2018 ... veeees 3,576,607 |....... 3,576,607 [....oeeeen 37,375 [ooeiiiiinniinins [ [ [ [ 34695 347,454
BHW27T-0L-7 .. [ GRYPHON HERITAGE PARTNERS LP ... PORTFOLI0 TRANSFER . .|....10/2772021 ... |...... 3......]..... 1,539,008 ... 2,267,479 |........2,267 479 |eeveueee 735,459 |oeeeeiiciiiiis Joeeeeeeemmnns feemeeeeeeeneees feeeeeeeeiiiees oo 5,229 [, 1,478,603
BHVHEV-P1-3 .. [ GRYPHON PARTNERS IV LP .]....02/01/2018 ... 23,609,104 |...... 23,609,104 [.......... 334,643 [c.coooveeneinens [ [ [ | 247,488 2,474,8%
BHV27W-84-0 .. [ GRYPHON PARTNERS VI LP .. PORTFOLI0 TRANSFER ... .|-...12/18/2020 ...|[...... 3.......]........3,742,065 |........ 4,014,520 |........4,014,520 |.......... 367,461 |oeeeenereeennnn foemneeeeemmnis foemeeeeeemenes feeeeeeeenis [ [ 2,241,552
BHV27K-58-6 .. [GSM EQUITY INVESTORS LP . PORTFOLI0 TRANSFER ... .|....11/20/2020 ...|[...... 3.......]....... 1,575,000 |........ 3,841,357 |...
BHV1AE-FF-5 .. [GSO CREDIT ALPHA FUND LP PORTFOL10 TRANSFER ... ....02/01/2018 ...|......13......]-.......5,557,749 |........ 5,527,768 |........5,527,768 |......... (208,000)|-...ccvvmmnereeee [oeeermmmmanreeenn Joeeememeeeeeeens Joeeeeneeeeeeennn Jeeen.. 720,030 ... 9,478,000
BHW02K-5A-4 .. [GSO SPECIAL SITUATIONS FUND . .| PORTFOL10 TRANSFER . .06/01/2007 .. 112,704 [ 112,704 [ 87,021 i e [ e [ [
BH\I22G-6B-6 .. [ GUARDIAN CAPITAL PARTNERS FUND |11 . .| VARIOUS . .10/31/2019 .. .6,639,173 . 4,350,000
BHWOMG-1V-9 .. [HEARTWOOD PARTNERS I1 LP ........... .| VARIOUS ... .03/29/2018 .. .6,500,293 ..(936,028) .687,531
BHW1JV-YA-8 .. [ JUGGERNAUT CAPITAL PARTNERS |11 LP . .| PORTFOL10 TRANSFER . .03/29/2018 .. 7,911,462 .. (1,695,588)
BHW035-DC-3 .. [KRG CAPITAL FUND IV LP ........ .| PORTFOL10 TRANSFER . .12/21/2017 .. ... 249,482 ... (47,940) .. 18,095
BHVI2BE-9K-8 .. [LEEDS EQUITY PARTNERS VII LP PORTFOL10 TRANSFER ... .|....06/21/2022 ... 3,566,761 |... e 1,082,722 | e [ e [ [ 7,475,960
BHV1AK-95-0 .. [LEXINGTON CAPITAL PARTNERS VIII LP . PORTFOLI0 TRANSFER ... .|....03/29/2018 ... 15,766,056 ..... (2,318,791)|... e 2,426 477 ... 5,442,798
BHWOFS-8H-5 .. [LINCOLNSHIRE EQUITY FUND IV LP PORTFOL10 TRANSFER ... ..|....02/01/2018 ...{...... 3.......]........3,756,865 |....... e (198 o e e e [
BHVI2D4-E5-5 .. [MONOMOY CAPITAL PARTNERS IV LP ... ..|....12/09/2021 ... 318,489 [ e [ [ e 3,645,433
BHVI29R-8N-7 .. [MPE PARTNERS |11 LP PORTFOLI0 TRANSFER . .|....06/01/2021 ... e 895,121 [ e e [ ] 166,585 4,477,403
BHWOLU-T1-5 .. [MSOUTH EQUITY PARTNERS |1 LP PORTFOLI0 TRANSFER ... .|....03/29/2018 ... . ... 385,160 |...
BH\I205-77-0 .. [ OAKTREE PORTS AMERICA FUND (HS 111 . PORTFOL10 TRANSFER ... ....02/15/2022 ... |ooeee Beeeii el 460 [ 459,926 |... veeennn.. 459,466 |... 239,522
BHVI29Y-QY-8 .. [ONE ROCK CAPITAL PARTNERS |11 LP ....ooovevvnnns Juoeeeeeeee [NEW YORK oovvvvviniiiiiiiiins PORTFOL 10 TRANSFER ...06/21/2021 ... |...... 8.......]........5,669,229 |....... 6,663,864 |....... 6,663,864 |........ 1,122,267 [ oo [ o o 4,330,771
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
BHVOME-7Y-2 .. [PARTHENON INVESTORS IV LP .....oevevennennnns BOSTON .. e e .|-...08/29/2018 ... |...... Beeeiii]eennne 5,735,225 |...... 17,140,680 |...... 17,140,680 |........ 2,147,152 | feeeenneeeeeenen Jeeerneeeeeeeenn Jeeneeeeeeeenen e 290,850 |........ 229,954 |...... 1.200
BHW252-3H-4 .. [PARTHENON INVESTORS VI LP SAN FRANCISCO ....04/30/2020 ... ...4,535,365 |........ 5,337,031 |........5,337,031 |.......... 407,906 |..eeunniiiinnnnnn founnnnnnniinnnnns fovnennnniiinnins feeeeniiiiiiins e o 5,464,316
BHW1U9-03-7 .. [RANGE INVESTOR HOLDINGS LLC .... NEW YORK . .| PORTFOL10 TRANSFER . .02/22/2018 .. .. 400,000 |. . 282,505 (110,862 eeeeeeeeeee oo oo [ [ [
BHWI22R-58-3 .. [REVELSTOKE CAPITAL PARTNERS FND |1 . DENVER . .| PORTFOL10 TRANSFER . .11/04/2019 .. 7,427,163 |. 9,922,330 ... (20,066) . 2,572,836
BHW1KE-CC-4 .. [RIVERSIDE MICRO CAP FUND IV LP BOSTON . .| PORTFOL10 TRANSFER . .03/29/2018 .. . 24,035,822 |. 39,953,714 .. (2,809,602) 1,736,304
BHW025-L9-2 .. [SAW MILL CAPITAL PARTNERS LP ... BRIARCLIFF MANOR .. PORTFOLI0 TRANSFER ... .|....08/29/2018 ... [...... 3eeeiii]eennns 1,331,065 |.......... 728,653 |.......... 728,653 [............. L1 I P R FO R RN NN 1,472,785
BHWOLT-ZL-7 . [SILVER OAK SERVICES PARTNERS |1 LP . EVANSTON ... PORTFOLI0 TRANSFER . .|....08/01/2018 ...|[...... 3.......]........3,974,655 |........ 9,719,012 |........9,719,012 |........4,901,595 |....commmmiereees [oeremmmmineeeens Joeeemeeieeeeeenn Jeeeeiieeeeeeeen Joeenn..301,648 | 1,393,973
BHVI28L-F6-0 .. [ SOUTHFIELD CAPITAL I LP GREENWICH ... .|....02/2472021 ...|[...... 3.......]........1,635,210 |....... 1,705,979 |........1,705,979 [............39,883 |.ooeiviiiiiiiiins Jovriniiniiiiins fevviinniiiiens feveniiniiienns fevienneeeinnns foeeee 1,829,790
BHW02C-DX-3 .. [ SUMMER STREET CAPITAL Il LP .... PORTFOLI0 TRANSFER ... .|-...03/29/2018 ...|...... 3......]oeeennn... 595,524 ... 3,134,781 |...
BHVOMD-LK-8 .. [ SUMMER STREET CAPITAL I11 LP ... PORTFOLI0 TRANSFER ... .|....03/29/2018 ...|[...... 3.......]........2,553,754 |........ 2,451,464 |...
BHW0JB-5A-6 .. [ SUNTX CAPITAL PARTNERS I .... DALLAS .... PORTFOLI0 TRANSFER ... ..|....03/29/2018 ... |...... 3. )oeennn 4,711,964 | 4,621,031 |[....... . .
BHW04X-Q4-5 .. [TCV VII LP MILBURN .. PORTFOLI0 TRANSFER ... ..|....03/29/2018 ... |...... 1..oennnnnl . 999,611 |l 662,838 |.......... 662,838 |........1,862,959 |...
BHWI22R-5C-1 .. [UPFRONT GROWTH |11 LP - INVESTMENT . LOS ANGELES ... ....12/24/2019 ... |...... 1o )eeennl 8,523,907 ..., 3,321,275 |........ 3,321,275 |t (560,092)]...
BHW03B-4L-0 .. [UPFRONT 11 LP .... LOS ANGELES .| PORTFOL10 TRANSFER . .07/02/2012 .. 19,900,042 19,900,042 (5,529,892)
BHWOME-7Z-9 .. [UPFRONT IV L.P . LOS ANGELES .| PORTFOL10 TRANSFER . .02/01/2018 .. .. 21,683,794 21,683,794 .. (9,896,324)
BHVI2BE-OL-6 .. [UPFRONT VII LP . SANTA MONICA .. .| PORTFOL10 TRANSFER . .09/16/2021 .. 1,078,102 . 1,078,102 . 45,577 .3,933,971
BHWOL1-V7-3 .. [ VMG PARTNERS || LP . SAN FRANCISCO ... PORTFOL10 TRANSFER ... .]-...08/03/2020 ... [|...... 3eceeiii)eiiiiieeeenn 600 |eeeennnnns 137,095 |.......... 137,095 |.. 639,193
BHV1DU-0C-9 .. [ VMG PARTNERS III LP ... SAN FRANCISCO ... PORTFOLI0 TRANSFER ... .|....03/29/2018 ... 11,716,902 |...... 11,716,902 |......... (336,361)|.ccvveniriinnnn Jovvnnnnninniinnns Jovennnniiiinnnns foveeenneeeennnnns [e0n.. 1,319,891 [0 1,573,289
BH\I2BV-56-5 .. [ VMG PARTNERS V LP ... SAN FRANCISCO ... PORTFOL10 TRANSFER ... o|-...10/1472021 L |l Bl 1,277,246 .o 1,190,969 |........ 1,190,969 [.eeeenn (868,277)|eeeeeeieeeeeen [oeeeemmnieeeeenn foeeememeeeeeeenn Jeemmneeeeeennn Joeeeeieeeeeeneen feeee 2,786,754
BHWI22J-9D-3 .. [WIND POINT PARTNERS IX-A LP .... VARIOUS .... .|....02/26/2020 ...|...... 3.......]........8,741,364 |..... 11,223,458 |...... 11,223,458 ... 2,419,443 | Joereinieeiiinin feenenecinnis feeeennneeiiein feeeen. 64,917 [l 1,258,636
BH\I20C-LC-8 .. [KKR RECOP FEEDER Il L.P. ..... .. |NEW YORK ... VARIOUS ... ...04/20/2020 ...{......13......)........6,974,591 |........ 7,098,473 |........ 7,008,478 |.. ceve Joerennnnnnreeenen Joeenennnaeeeeeees Joeee....868,595 |..... 6,669,000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 520,302,384 520,302,384 1,130,581 166,441,475
BHW1S9-UL-7 .. |PRETIUM RESIDENTIAL REAL ESTATE ........... | .......... |NEW YORK ..oieeeeniieeeceniineees Jonnnnnnns NY..oooee PORTFOL 10 TRANSFER ......eieevvrmmanrerrnnnns foonnninns cvvvivnnns ...04/27/2018 ... | ..o iiiiini]eennn.. 7,701,079 ... 33,682,369 |...... 33,682,369 |...... 25,670,837 |...euvuueiiernnn Joermnnnnnernnnns Joornnnnnnnerennnn Jonennaneieennens Joenes 1,410,842 |.... 12,918,941
2199999. Joint Venture Interests - Real Estate - Unaffiliated 33,682,369 33,682,369 1,410,842 | 12,918,941
309588-AE-1 .. [FARMERS EXCHANGE CAPITAL ...eevvvnvveernnnnns PORTFOLI0 TRANSFER .......ccevveuneeeeeenennn feeee 2AFE il fens .02/01/2018 ... |........eeeeir|-eeeen. 8,026,630 |........ 9,921,975 |........ 8,075,554
575767-AM-0 .. [ MASSACHUSETTS MUTUAL LIFE INSURANC ... PORTFOLI0 TRANSFER . ....02/28/2019 ... |..............]...... 13,400,000 |...... 11,909,920 13,400,000 |..
575767-AN-8 .. [ MASSACHUSETTS MUTUAL LIFE INSURANC ... SPRINGFIELD ... ....10/11/2019 ...|.
592173-AE-8 .. [METROPOLITAN LIFE INSURANCE CO ... NEW YORK .... HARTFORD LIFE INSURANCE COMPANY .. ....02/01/2018 ...|.
64952G-AF-5 .. [NEW YORK LIFE INSURANCE COMPANY .. PORTFOL10 TRANSFER ....02/01/2018 ...|.
668131-AA-3 .. [NORTHWESTERN MUTUAL LIFE INSURANCE .... MILWAUKEE .. LW PORTFOLI0 TRANSFER ... ....03/23/2010 ...|. . e .
668138-AC-4 .. [ NORTHWESTERN MUTUAL LIFE INSURANCE .... MILWAUKEE .. PORTFOLI0 TRANSFER ... veeeen]--..09/20/2019 ... |[. ........4,837,605 |........ 3,910,063 |........4,865,005 |..
878091-BC-0 .. [ TEACHERS INSURANCE AND ANNUITY ...vevevvivvivvnns Jovemmeenn | evvviiiiiiiiiiiie i VARIOUS ...iiviviiiiiiiiiiiiiiiiiiinieeiens foens 1.DFE ...... L 1271172009 L e 284,305 |.......... 281,768 |.......... 27,634 |ovveniiiiinnnnns
2799999. Surplus Debentures, etc - Unaffiliated 41,877,468 41,174,159 41,838,033
BHWOLT-S4-3 .. |STATESIDE GEORGIA TAX CREDIT XXV .....cccevennns | .......... |ATLANTA ............................. | ......... GA........ DIRECT WITH ISSUER ....cevvvvnnviviinnnnnnnns fooeeenenn cevvinnn | 12/21/2012 .o | e | 431,784 |..oovnnnnnnns 7,627 | 7,627 [ooeiiiiiinnnnns 208 |........ (49,530)].cevveiiiinnnnns Joveennnniinnnnns fovennniiiiniinnns foonnniiiiins [
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 431,784 7,627 7,627 208 (49,530)
6099999. Total - Unaffiliated 409,046,773 595,166,538 595,830,413 24,914,969 (52,99) 1,130,581 35,262,852 | 179,360,416
6199999. Total - Affiliated
6299999 - Totals 409,046,773 595,166,538 595,830,413 24,914,969 (52,99) 1,130,581 35,262,852 | 179,360,416
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL B 1C..$.. ...12,950,249 1D .$......... 14,324,776 1E .8 oo, 1F .S 6,487,453 1G ..$ ..o
1B 2A ... .$.. 2C..$ ..
1C 3A ... S 3C..$..
1D 4A ... S 4C ..$ ..
1E 5A ... F T 5C .8 e,
1F 6.
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
BH025-L7-6 AEA INVESTORS 2006 FUND LP .. . | NEW YORK .| CAPITAL CALL .... ....06/10/2022 ... 3.. ... 13,331 |.... .. 1.389
BHVI1J8-8K-6 . ..| AEA INVESTORS FUND VI LP . NEW YORK .. CAPITAL CALL . ....02/10/2022 .. 3.. .. 260,902 |. 0.799
BHWOJP-76-2 . ..| AEA INVESTORS SBF |1 LP ... NEW YORK .. CAPITAL CALL . ....09/27/2022 .. 3.. .5,128 |. 2.368
BHV21P-3U-8 . .. | ARLINGTON CAPITAL PARTNERS V LP . CHEVY CHASE . CAPITAL CALL . ....06/17/2022 .. .3 .. 2,240,681 |. 0.553
BHV15W-G6-0 . ..| BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK .. CAPITAL CALL . ....02/25/2022 .. .13, 0.669
BH\298-JB-3 . .. | CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE . CAPITAL CALL . ....01/26/2022 .. 3.. 0.643
BHW27R-3Z-7 . ..| CENTURY DOXA CO-INVEST L.P BOSTON .. CAPITAL CALL . ....06/29/2022 .. 3.. ..20.840
BHV2AM-9A-3 . ..|CIP CAPITAL FUND I 11 LP ... NEW YORK CAPITAL CALL . ....08/30/2022 .. 3.. 3.410
BHVI2AU-AF-2 . ..| CIVC PARTNERS FUND VI LP CHICAGO . CAPITAL CALL . ....02/10/2022 .. 3.. 0.767
BHVOK4-9L-2 . ..| CORTEC GROUP FUND V LP . NEW YORK CAPITAL CALL . ....07/11/2022 .. 3.. . . 1.387
BHW22Z-RJ-4 . .. | CORTEC GROUP FUND VII LP NEW YORK .. CAPITAL CALL . ....01/10/2022 .. 3.. .. 2,503,050 |[. 0.745
BHW273-T4-1 . ..|DOVER STREET X LP ........ BOSTON .. CAPITAL CALL . ....03/24/2022 .. 3.. .. 3,400,000 |. 0.217
BHVI26R-27-5 . ..| GRAYCLIFF PRIVATE EQUITY PARTNERS . NEW YORK .. CAPITAL CALL . ....06/23/2022 .. 3.. 3.544
BHW1CV-9A-3 . .| GRIDIRON CAPITAL FUND [I1 LP .. NEW CANAAN CAPITAL CALL . ....06/25/2022 .. 3.. 2.487
BHVI252-114-1 GRIDIRON CAPITAL FUND IV LP ... NEW CANAAN .. ...|CAPITAL CALL .... ....02/09/2022 ... |...... 3 ...1.106
BHVHEV-P2-1 GRYPHON CO-INVEST FUND IV LP SAN FRANCISCO .. .|CAPITAL CALL .... ....10/26/2022 ... |...... 3 . 7.979
BHW27T-0L-7 . ..| GRYPHON HERITAGE PARTNERS LP . |LOS ANGELES . CAPITAL CALL . ....08/30/2022 .. 3.. 0.673
BHVHEV-P1-3 . .| GRYPHON PARTNERS IV LP .... . | SAN FRANCISCO CAPITAL CALL . ....10/26/2022 .. 3.. 2.434
BHV271I-84-0 GRYPHON PARTNERS VI LP .... . |LOS ANGELES .... ...|CAPITAL CALL .... ....02/16/2022 ... |...... 3 ...0.261
BH\I22G-6B-6 GUARDIAN CAPITAL PARTNERS FUND 111 ... WAYNE .|CAPITAL CALL .... ....02/11/2022 ... |...... 3 .. 3.231
BHVOMG-1V-9 . ..| HEARTWOOD PARTNERS |1 LP ....... GREENWICH . CAPITAL CALL . ....03/18/2022 .. 3.. 3.004
BHVI2BE-9K-8 . .| LEEDS EQUITY PARTNERS VII LP NEW YORK .. CAPITAL CALL . ....03/08/2022 .. 3.. A 1.306
BHVIOFS-8H-5 LINCOLNSHIRE EQUITY FUND IV LP .. NEW YORK ...|CAPITAL CALL .... ....01/03/2022 ... |...... B e 5,467 |.... ...1.000
BHVI2D4-E5-5 MONOMOY CAPITAL PARTNERS IV LP ... |NEW YORK .|CAPITAL CALL .... ... 12/13/2022 ... |...... 3 1,223,062 |.... .. 0.464
BHVI29R-8N-7 . ..|MPE PARTNERS Il LP .cevveeeneeee . | CLEVELAND . CAPITAL CALL . ....08/30/2022 .. 3.. .. 2,277,400 |. 2.104
BHW205-77-0 . ..| OAKTREE PORTS AMERICA FUND (HS 11 . [LOS ANGELES . CAPITAL CALL . ....02/16/2022 .. 3.. ... 21,282 0.958
BHV29Y-QY-8 . ..| ONE ROCK CAPITAL PARTNERS 11 LP . | NEW YORK .. CAPITAL CALL . ....01/20/2022 .. 3.. 3,619,952 0.456
BHVOME-7Y-2 . ..| PARTHENON INVESTORS IV LP BOSTON ... CAPITAL CALL . ....07/01/2022 .. 3.. . 98,684 1.200
BHW252-3H-4 ......... | PARTHENON INVESTORS VI LP ... SAN FRANCI S CAPITAL CALL . ....02/04/2022 .. 3.. 2,924,709 0.745
BHVI22R-58-3 . .. | REVELSTOKE CAPITAL PARTNERS FND |1 . [DENVER ..... CAPITAL CALL . ....01/10/2022 .. 3.. 451,627 1.310
BHVI28L-F6-0 . ..| SOUTHFIELD CAPITAL [I1 LP ......... . | GREENWICH . CAPITAL CALL . ....08/11/2022 .. 3.. 1,272,332 1.109
BHW22R-5C-1 . .. | UPFRONT GROWTH 111 LP - INVESTMENT LOS ANGELES . CAPITAL CALL . ....01/04/2022 .. 1. 1,307,040 2.817
BH03B-4L-0 . .| UPFRONT 111 LP ... LOS ANGELES . CAPITAL CALL . ....09/26/2022 .. 1. 17,378 5.501
BHWOME-7Z-9 . ..|UPFRONT IV L.P LOS ANGELES . CAPITAL CALL . ....01/31/2022 .. 3.. 114,650 4.918
BHVI2BE-9L-6 . .| UPFRONT VI1 LP ... SANTA MONICA CAPITAL CALL . ....04/14/2022 .. 1. ..415,678 1.947
BHV1DU-0C-9 . ..| VMG PARTNERS |11 LP SAN FRANCISCO CAPITAL CALL . ....01/20/2022 .. 3.. ..168,102 |. 3.657
BH\I2BV-56-5 . ..| VMG PARTNERS V LP ..... SAN FRANCISCO CAPITAL CALL . ....01/24/2022 .. 3.. .. 1,254,768 |. 0.466
BHW22J-9D-3 .. .| WIND POINT PARTNERS IX-A LP . CHICAGO ... CAPITAL CALL . ....02/07/2022 .. .3 .. 3,034,960 |[.
BH\I20C-LC-8 . ..| KKR RECOP FEEDER |1 L.P. .... NEW YORK .. .| CAPITAL CALL .... ...03/28/2022 ...|...... 13.... 1,999,888 |....
1999999. Joint Venture Interests - Common Stock - Unaffiliated 46,309, 349
6099999. Total - Unaffiliated 46,309,349

6199999. Total - Affiliated

6299999 - Totals

46,309,349
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying | Book/ Encum- Gain Realized | Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
BHI1J8-8K-6 ..... AEA INVESTORS FUND VI LP .... . | NEW YORK ... VARIOUS . 03/29/2018 ..|. 08/22/2022 ..|.... 1,366,707 |......(130,226)|... JUT IO (130,226)-vvveeeeeennnn foreeenee 2,557,540 |........ 2,557,540 |...
BHWOJP-76-2 ..... AEA INVESTORS SBF Il LP NEW YORK .| CAPITAL DISTRIBUTION . 03/29/2018 ..|. 05/31/2022 ..[.... 2,320,706 (35,352)|. . (35,352)].. . 2,285,355 |.. 2,285,355
BHW02X-3K-6 ..... BCP V CO-INVESTORS L.P. ... WARSAW ... .| CAPITAL DISTRIBUTION . 09/28/2007 ..|. 10/04/2022 ..|oeeuueeeeeennnnn foeeeennnnnns 100 [oeeeeeeieeeeenn fereeeeeeeemnies Joeeerenieeeeeen feereeeeeeeen 100 | o 100 [oeeieeeiiennns 100
BHV15W-G6-0 ..... BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK .| CAPITAL DISTRIBUTION . 03/01/2018 ..|. 03/17/2022 .., ..(107,254)). .288,871 |.. 288,871
BHVI298-B-3 ..... CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE .| CAPITAL DISTRIBUTION . 04/21/2021 ..|. 09/16/2022 .., e 2,367 |.. 2,367
BHV2AM-9A-3 ..... CIP CAPITAL FUND 111 LP .. NEW YORK .| CAPITAL DISTRIBUTION . 06/30/2021 ..|. 08/30/2022 .., .. 109,984 |.. 109,984
BHWOK4-9L-2 ..... CORTEC GROUP FUND V LP . NEW YORK .| CAPITAL DISTRIBUTION . 02/28/2018 ..|. 12/19/2022 ..[.... 1,526,469 (837,924)].. .688,545 |.. 688,545
BHW22Z-RJ-4 . CORTEC GROUP FUND VII LP . NEW YORK .| CAPITAL DISTRIBUTION . 12/11/2019 ..|. 01/07/2022 .. .. 265,344 . (69,376)].. 195,968 |.. 195,968
BHVI299-RV-8 . DRAWBRIDGE 2018 RCA ........ NEW YORK .| CAPITAL DISTRIBUTION . 05/03/2021 ..|. 02/07/2022 ..[.... 3,039,612 . 204,525 |.. . 3,244 137 |.. ,244,137
BHVOKJ-87-1 . GRIDIRON CAPITAL FUND |1 LP NEW CANAAN . .| DIRECT WITH ISSUER . . 12/17/2021 ). 03/31/2022 ..[ceevvviiinnnnns . 702,653 |.. 702,653
BHW252-114-1 ..... GRIDIRON CAPITAL FUND IV LP NEW CANAAN . .| CAPITAL DISTRIBUTION . 05/06/2020 ..|. 09/19/2022 .., 728,205 502,244 |.. 502,244
BHW27T-0L-7 ..... GRYPHON HERITAGE PARTNERS LP .. LOS ANGELES .| CAPITAL DISTRIBUTION . 12/15/2020 ..|. 03/30/2022 .., .. 387,689 390,213 |.. 390,213
BHV27W-84-0 ..... GRYPHON PARTNERS VI LP .... LOS ANGELES .| CAPITAL DISTRIBUTION . 12/18/2020 ..|. 02/16/2022 .., ..870,475 s 918,632 |.. 918,632
BHV1AE-FF-5 ..... GSO CREDIT ALPHA FUND LP . NEW YORK ... .| CAPITAL DISTRIBUTION . 02/01/2018 ..|. 01/14/2022 ..[.... 1,319,143 N . (40,224)).. . 1,278,919 |.. ,278,919
BHWOMG-1V-9 ..... HEARTWOOD PARTNERS |1 LP . GREENW I CH .| CAPITAL DISTRIBUTION . 04/18/2018 ..|. 12/29/2022 ..|.... 1,326,103 ..(200,258)|. (200,258)].. . 1,125,845 ,125,845
BHWO2H-UN-5 ... HIGHSTAR CAPITAL L.P. I ... . [NEW YORK ... CAPITAL DISTRIBUTION .. . 03/29/2018 ..|. 06/13/2022 ..|........ 88,886 |....... [REECTR151C) | AR FORUUUR AU (G121 | R A R .
BHV1JV-YA-8 ..... JUGGERNAUT CAPITAL PARTNERS |11 LP CHEVY CHASE .. CAPITAL DISTRIBUTION .. . 03/29/2018 ..|. 03/01/2022 ..[.... 2,531,480 ..(638,474)]... (638,474)|....eeeeeeeennn foeeeeen. 1,893,006 |........ 1,893,006 |...
BHW20C-LC-8 ..... KKR RECOP FEEDER Il L.P. . NEW YORK .| CAPITAL DISTRIBUTION . 04/20/2020 ..|. 03/28/2022 .., . (1,000)]. .. (1,000)]..
BHW035-DC-3 ... KRG CAPITAL FUND IV LP .... DENVER ... .| CAPITAL CALL ......... . 10/24/2022 ..|. 10/24/2022 .. L T
BHV2BE-9K-8 ..... LEEDS EQUITY PARTNERS VII LP .. .| NEW YORK ... CAPITAL DISTRIBUTION .. . 09/08/2021 ..|. 03/08/2022 .., (R R R 1,423,586 ,423,586 |... e
BHVOFS-8H-5 ..... LINCOLNSHIRE EQUITY FUND IV LP NEW YORK ... CAPITAL DISTRIBUTION .. . 02/01/2018 ..|. 04/06/2022 .., 188,560 ....699,968 ...699,968 |... P TP (188,151),
BHV2D4-E5-5 ... MONOMOY CAPITAL PARTNERS IV LP NEW YORK .| CAPITAL DISTRIBUTION . 12/09/2021 ..|. 04/18/2022 .., 322,085 |.. 322,085
BHWOLU-T1-5 MSOUTH EQUITY PARTNERS I LP ..... WILMINGTON . .| CAPITAL DISTRIBUTION . 03/29/2018 ..|. 05/03/2022 .., 113,705 |.. 113,705 6,614
BHW205-77-0 . OAKTREE PORTS AMERICA FUND (HS 111 LOS ANGELES .| CAPITAL DISTRIBUTION . 09/30/2021 ..|. 02/15/2022 .., s .. . 31,923 . 146,574
BHW252-3H-4 ..... |PARTHENON INVESTORS VI LP ... SAN FRANCISCO .| CAPITAL DISTRIBUTION . 04/30/2020 ..|. 11/02/2022 .., .. (1,709)].. 6,989 .
BHVI22R-58-3 . REVELSTOKE CAPITAL PARTNERS FND |1 DENVER ... .| CAPITAL DISTRIBUTION . 11/04/2019 ..|. 01/27/2022 .. . (18,772)).. .89
BH04X-04-5 . TOVVIELP e MILBURN .| DIRECT WITH ISSUER . . 12/17/2021 ... 03/31/2022 .., e e s .
BHI22J-9D-3 ..... WIND POINT PARTNERS IX-A LP ... .. [CHICAGO .. CAPITAL DISTRIBUTION .. . 02/26/2020 ..|. 12/12/2022 .. . .. (115) .... 10, . 80
1999999. Joint Venture Interests - Common Stock - Unaffiliated 17,857,735 (1,895,718) 19,831,341 19,831,341 879,285
BHV1S9-UL-7 ..... [PRETIUM RESIDENTIAL REAL ESTATE ....cooveeve.. NEW YORK ovvvvvniiiiiiniiiiinnns | NY...ees [CAPITAL DISTRIBUTION ..oveveviveeicnens [. 0472772018 . ]. 02/16/2022 . |...... 4,453,356 |......(265,557))cccciiiiinnnns Jovvrnninniiiinn fooeniiiiiiiiinns oo (LY O R 4,187,798 |........ 4,187,798 |oovveiiiiinnns fovvviiiiiiiins foveiniiiiiiinns foveens 402,922
2199999. Joint Venture Interests - Real Estate - Unaffiliated 4,453,356 (265,557) 4,187,798 4,187,798 402,922
743917-AH-9 ..... JPRUDENT IAL INSURANCE CO OF AWERICA ........... | | [V [RAYMOND JAVES & ASSOCIATES, INC. ........ [. 09/22/2010 ] 08/04/2022 ..|.... 7,819,248 |....oovveiiis |oonens (54,574) . cevvvniiiiinn fooeiiiiiiiiiians e [C YL ] T 7,764,674 |........ 8,262,239 [..oivvvenniiins Jovnnnns 497,565 |....... 497,565 |....... 683,917
2799999. Surplus Debentures, etc - Unaffiliated 7,819,248 (54,574) (54,574) 7,764,674 8,262,239 497,565 497,565 683,917
6099999. Total - Unaffiliated 30,130,338 (2,161,275) (54,574) (2,215,849) 31,783,813 32,281,378 497,565 497,565 1,966, 123
6199999. Total - Affiliated
6299999 - Totals 30,130,338 (2,161,275) (54,574) (2,215,849) 31,783,813 32,281,378 497,565 497,565 1,966, 123




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
250448-AA-1 ..... DESERT SUNLIGHT FUNDING 1-GTD ...ovvvvvvnnnnieeeennnnns oo ven e | s L TAPL e 2,225,372 |...93.1690 [....oeevernnn 2,073,357 |.ocovvrnnnnnns 2,225,372 |.cevvvinnnnnns 2,225,372 |oeevvneiiiiiiinns o e e e 3.506 |...... 3.506 ...02/01/2018 ... |....09/30/2036 ...
912810-FG-8 ..... TREASURY BOND .. 1A ) .. 125,113 |. 106.1560 |... . 100,000 |.. ... 111,751 e (1718) | e s 5.250 |...... 3.126 ....03/31/2014 ...|....02/15/2029 ...
912810-FT-0 ..... TREASURY BOND .. 1.A ... .. 469,625 |. 106.7070 |... . 400,000 |.. ....447,660 e (2,888) [ e e 4.500 |...... 3.369 ....03/31/2014 ...|....02/15/2036 ...
912810-RB-6 ..... TREASURY BOND .. 1.A ... .. 348,136 |...81.6210 |... . ..383,500 |.. ....355,850 cen 928 [ e et 2.875 |...... 3.366 ...06/28/2013 ...|....05/15/2043 ...
912810-RB-6 ..... TREASURY BOND .. 1.A ... ... 32,960 |...81.6210 |... 035,000 Joeeviiiiiinennn 33419 e e B4 e [ e 2.875 |...... 3.178 ....06/15/2013 ...|....05/15/2043 ...
912810-RD-2 ..... TREASURY BOND .. 1.A ... ...93.7270 |... 117,158 |.... ....125,000 |.. 122,509 [oeeeeeeeeiiieeee e e 76 [ oo e 3.750 |...... 3.890 ....12/05/2013 ...|....11/15/2043 ...
912810-RD-2 ..... TREASURY BOND .. 1.A ... ...93.7270 |... ... 32,274,720 |.... 34,435,000 |.. 33,748,696 |..oeeiiiiinnnns e 21,010 [ e e 3.750 |...... 3.890 ...12/05/2013 ... |....11/15/2043 ...
912810-RE-0 ..... TREASURY BOND .. 1.A ... ...91.7230 |... ...91,723 ... . 100,000 |.. 100,961 e e (80) | e s 3.625 |...... 3.560 ....03/31/2014 ...|....02/15/2044 ...
912810-RU-4 . TREASURY BOND .. 1.4 .. ...80.1290 |. .. 748,404 |. ..934,000 .2.875 |......3.148 ....12/20/2016 .. 11/15/2046
912810-RU-4 . TREASURY BOND .. 1.A .. ...80.1290 |. ..353,368 |. ..441,000 .2.875 |......3.148 ...12/20/2016 .. 11/15/2046
912810-SA-7 ..... TREASURY BOND .. 1.4 .. ...81.9650 |. .. 131,144 ). . 160,000 .3.000 |......3.161 ....03/09/2018 .. 02/15/2048 ...
912810-SA-7 ..... TREASURY BOND .. 1.A ... ...81.9650 |... ...81,965 |.... . 100,000 Joeeeennieeeeennnn 97,219 [ e T2 [ e e 3.000 |...... 3.161 ....03/09/2018 ...|....02/15/2048 ...
912810-SF-6 ..... TREASURY BOND .. 1.A ... ...82.3520 |.....oounnnnns 1,070,570 |.... ....1,300,000 |.. 1,307,448 e e (87 [ e e 3.000 |...... 2.968 ....03/21/2019 ...|....02/15/2049 ...
912810-SN-9 ..... TREASURY BOND .. 1A ...53.8160 |... ....60,861,505 |.... . 113,091,000 |.. 1..86,123,326 |.eeeeeiiiiieee foeeeenn 447,024 | e e 1.250 |...... 2.403 ....06/24/2022 ...|....05/15/2050 ...
912810-SN-9 ..... TREASURY BOND .. LA ...53.8160 |... ...150,464,735 |.... . 279,589,000 |........... 208,864,403 |......coovvviinnnn [oeeennnnn 925,917 Lo o e 1.250 |...... 2.485 ....08/02/2022 ...|....05/15/2050 ...
912810-SU-3 ..... TREASURY BOND .. 1.A ... ...63.5550 |....coouunnnns 7,308,779 |.... ...11,500,000 |.. 10,497,900 [oeeeevveeiiieeenn e 25,118 [ s [ 1.875 |...... 2.297 ....04/30/2021 ...|....02/15/2051 ...
912810-SX-7 ..... TREASURY BOND .. 1.A ... ... 71.7420 |... .... 14,091,583 |.... ...20,062,483 |...ooeiiinininns forvennnnn (10,457) Lo o v 2.375 |...... 2.212 ....06/28/2021 ...|....05/15/2051 ...
912810-8X-7 ..... TREASURY BOND .. 1.A ... 717420 | 3,843,942 |.... e 5AT5,278 e e (2,918) [ e e 2.375 |...... 2.270 ...05/28/2021 ...|....05/15/2051 ...
912810-S2-2 ..... TREASURY BOND .. 1.A ... . ...65.4770 |....covvnnnnns 1,043,041 |.... 1,578,885 [ 389 e e e 2.000 |...... 2.041 ....09/30/2021 ...|....08/15/2051 ...
912810-S2-2 ..... TREASURY BOND .. 1.A .. . 63,080,623 |...65.4770 |. 42,171,449 |. 63,119,703 |.. .2.000 |......2.093 ....10/21/2021 .. 08/15/2051
912810-TB-4 ..... TREASURY BOND .. 1.4 .. 9,160,829 |...63.3360 |. ..6,002,597 |. . 9,169,420 |.. .1.875 |......2.024 ... 11/24/2021 .. 11/15/2051
912810-TB-4 ..... TREASURY BOND .. 1.A .. . 40,983,761 |...63.3360 .26,868,736 |. 41,022,803 |.. .1.875 |......2.027 ... 11/24/2021 .. 11/15/2051
912810-TD-0 ..... TREASURY BOND .. 1.4 .. ...69.5390 |[. ..2,051,401 |. .2,950,000 . 2,558,392 |.. .2.250 |......2.931 ....04/18/2022 .. 02/15/2052 ...
912828-UN-8 ..... TREASURY NOTE 1.A .. ...99.7290 |. .. 747,969 |. . 750,000 .750,149 |.. .2.000 |......1.836 ...05/07/2013 .. 02/15/2023 ...
912828-\B-3 ..... TREASURY NOTE .. 1.A ... ...98.9530 |... 568,980 |.... L BT3978 s 2728 L e e 1.750 |...... 2.236 ....06/28/2013 ...|....05/15/2023 ...
912828-XB-1 ..... TREASURY NOTE .. 1.A ... ...95.0270 |...ccvvnnnnnns 2,850,819 |.... . .. 002,980,962 [o.eieeeeiiiiieee foeeeeeeen 1716 [ e e 2125 |...... 2.402 ....07/01/2015 ...|....05/15/2025 ...
912820-DY-4 ... TREASURY NOTE .. 1A e ...84.8320 |........oennnt 2,867,322 |.... .3,380,000 |.. 3,118,897 [ e 17,483 [ e e 1.875 |...... 2.842 ...04/18/2022 ...|....02/15/2032 ...
91282C-El-7 ..... TREASURY NOTE L LA 3,013,477 [...96.6910 [.............. 2,900,742 |..coevvnnnnnns 3,000,000 |.eevuunaanens 3,012,340 |eeuniievennninee foreeeee s (1187) | oo e 3.250 |...... 3.151 ...07/19/2022 ...|....06/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 497,027,778 | XXX 362,460,575 601,473,872 498,927,624 XXX XXX XXX XXX
362000-3L-6 ..... GNVA  30YR ... T I LA . 103.6580 |... L3417 3,297 .. e 3,492 | e e e [ 6.500 |...... 4.657 ...07/18/2002 ...|....02/01/2032 ...
36200R-YQ-9 ..... GNMA  30YR ... i L LA . 102.7870 |... ... 4,515 ... L 4,393 . . O N O R R 6.500 |...... 4.570 ...07/18/2002 ...|....01/01/2032 ...
36200U-WJ-0 ..... GNMA  30YR ... N LA ...99.9170 |... e 1,225 i 1,226 [ 1275 | [ e [ s 7.000 |...... 5.684 ....03/20/2002 ...|....09/01/2031 ...
36200W-CB-5 ..... GNMA  30YR ... i L LA . 102.7870 |... AT | TAB4 180882 e [ 18 e [ 6.500 |...... 3.980 ...03/30/2009 ... |....01/01/2032 ...
36200X-JF-7 ..... GNVA  30YR ... N LA . 102.7870 |... e 9,870 e 9,602 [ 11,080 | [ (B) e [ e 6.500 |...... 2.024 ....03/30/2009 ...|....12/01/2031 ...
36200X-KN-8 ..... GNMA  30YR 4 1.4 .. . 102.7870 |. 52,935 |. .6.500 |......5.504 ....03/30/2009 .. 01/01/2032 ...
36201C-6E-9 ..... GNMA  30YR 4 1.A .. . 103.0370 |. 10,954 |. .6.500 |......4.125 ...03/30/2009 .. 03/01/2032
36201C-PY-4 ..... GNMA  30YR 4 1.4 .. . 102.7870 |. .6.500 |......5.857 ....02/05/2002 .. 01/01/2032
36201F-06-7 ..... GNMA  30YR 4 1.A .. ...99.9860 |. .7.000 |......5.565 ....04/17/2002 .. 05/01/2032
36201F-UH-8 ..... GNMA  30YR 4 1.4 .. . 102.7870 |. .6.500 |......4.904 ....07/18/2002 .. 04/01/2032 ...
36201F-U0-8 ..... GNMA  30YR ... N LA L 102.8180 |ooevvvvnneeeeenn 54,820 |oneeieiinn 53,317 086,139 | e 28 s e e 6.500 |...... 4.867 ...07/18/2002 ...|....04/01/2032 ...
36201F-UR-6 ..... GNMA  30YR ... i L LA 1041770 |oeeeeenieee 10,082 [ 90678 10,241 | D e [ 6.500 |...... 4.711 ....07/18/2002 ...|....04/01/2032 ...
36201F-X6-9 ..... GNVA  30YR ... N LA 0 102.7990 |oeeeeiniieeeeennn 27,686 [ 26,884 | h 27,539 s e e e | 6.500 |...... 5.719 ....02/05/2002 ...|....02/01/2032 ...
36201H-WX-7 ..... GNMA  30YR ... i L LA . 102.8310 |..ooevvnnnnnnnnn 139,802 |onnnniiinnnnnnnn 135,953 i 139,092 | e 18 e [ 6.500 |...... 5.783 ...03/30/2009 ... |....06/01/2032 ...
36201J-F6-1 ..... GNVA  30YR ... N LA L 102.7870 |oeeeeeniieeeeeeen 2,390 [ e 2,325 e 20474 | 2 e e e 6.500 |...... 4.545 ....07/18/2002 ...|....05/01/2032 ...
36201J-FD-6 ..... GNMA  30YR 4. LA . 104.5330 |.................130,108 |................. 124,466 |.................138,581 |..ooooiiiiiiiinnns fovviiienn 88 o i e 7.000 |...... 3.637 ...07/19/2002 ... |....04/01/2032 ...




L'oL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
36201L-7K-4 ..... GNMA 4 s LA . 100.0380 |....cevnnneeennnnn 33,012 [ 33,000 [oiiiiiiinnnnnnnn 36,044 | i e [ e 7.000 |...... 4.285 [MON ... [ooeeeiiniiieins 193 | 2,298 |....10/23/2002 ...|....08/01/2032 ...
36201M-G8-9 ..... GNMA N LA 1001570 |oeeeeenneeeeennn 8,005 |niiiiiiee e 8,082 [t 80569 | o] e e e 7.000 |...... 5.166 ...05/14/2002 ...|....06/01/2032 ...
36201M-JU-7 ..... GNMA i L LA L 102.7870 |..oevvveneeeennnn 10,904 |onenniiiinnnnn 10,608 [ 11,351 s e 10 s [ 6.500 |...... 4.405 ....07/19/2002 ...|....07/01/2032 ...
36201M-LH-3 ..... GNMA N LA L 102.8140 |ooeeeenieeeeenn 18,855 [ 18,144 19,79 | e 15 e e 6.500 |...... 3.840 ....03/30/2009 ...|....08/01/2032 ...
36201T-AM-9 ..... GNMA i L LA . 102.8210 |.ooevvvnninnnnnn 84,268 |onnnniiiiinn 81,056 il BATBT | e B8 e [ 6.500 |...... 5.444 ...07/18/2002 ...|....08/01/2032 ...
36203L-C0-3 ..... GNMA N LA L 100.0590 |eevvnneeeeeeeee 217 216 | 217 e e (D) e e e 7.000 |...... 5.928 ...04/01/2001 ...|....09/01/2023 ...
3620R-VG-5 ..... GNMA i L LA L..99.9830 |..oevvniiiiiiinnnn 1,027 | 1,027 i 1,049 | i e [ e 8.000 |...... 7.252 ....07/27/2000 ...|....08/01/2030 ...
36209Y-X4-5 ..... GNMA N LA L 102.0250 [.oeeevniieeeeeenn 6,762 [ 6,628 [t 8,772 | e e e | 7.000 |...... 6.285 ...03/20/2002 ... |....09/01/2031 ...
3620A1-X7-8 ..... GNMA 4 1.4 .. . 102.3660 |. .5.000 |......4.170 ...09/18/2009 .. 06/01/2039
3620A8-LU-5 ..... GNMA 4 1.A .. . 102.3660 |. .5.000 |......4.257 ....09/18/2009 .. 08/01/2039
3620A9-SH-5 . GNMA 4 1.4 .. . 102.0100 |. .5.000 |......4.308 ....09/18/2009 .. 09/01/2039 ...
3620AC-3Z-5 ..... GNMA N LA L 101.1840 |ooeeeenneeeeenn 51,505 | 50,991 [ B2,712 | e 862 [ e | 5.000 |...... 4.293 ...09/18/2009 ...|....09/01/2039 ...
3620AC-4G-6 ..... GNMA i L LA L 102.3530 |.oeiveiiiiiieennnn 7,262 [ 7,096 |t 7,340 | e 128 e [ e 5.000 |...... 4.279 ....09/18/2009 ...|....09/01/2039 ...
36211C-25-0 ..... GNMA N LA . 100.0760 |oeevvnneeeeennn 4,875 | BT o 4,980 | e () [ e e 7.000 |...... 6.095 ....04/01/2001 ...|....07/01/2029 ...
362130-3C-0 ..... GNMA i L LA . 102.8060 |....oevnnieennnnn 25,868 [ounnniiiiinnnnnnnn 25,162 | nn 25,767 e i e [ e 6.500 |...... 5.737 ....03/30/2009 ...|....02/01/2032 ...
36213E-AB-2 ..... GNMA N LA . 102.8250 |..eeeveiieeeeennn 27,316 [ 26,566 [ 27,816 [ e 1T e e e 6.500 |...... 5.050 ....03/30/2009 ...|....05/01/2032 ...
36213E-SK-3 ..... GNMA i L LA . 102.9200 |....oovenieeennnnn 56,939 | 55,323 58,776 [ e 18 e [ 6.500 |...... 5.660 ...03/30/2009 ... |[....01/01/2032 ...
36213E-YS-9 ..... GNMA N LA L 102.7870 |oeeeeeneeeeeennn 9,421 | 9,165 T s e 1T e e 6.500 |...... 4.673 ....03/30/2009 ...|....04/01/2032 ...
36213G-AL-5 ..... GNMA i L LA L101.7260 |oooevveeneeeen 17,075 | 16,884 1786 | e e [ 7.000 |...... 5.875 ....03/20/2002 ...|....02/01/2032 ...
36213G-TY-7 ..... GNMA 4 1.A .. . 100.2790 |. .7.000 |......5.477 ...03/20/2002 .. 11/01/2031
36213N-LL-8 ..... [GNMA 4 1.4 .. . 102.7870 |. .6.500 |......5.595 ...02/22/2002 .. 12/01/2031
36213U-C9-9 ..... [GNMA 4 1.A .. . 100.1050 |. .7.000 |......3.845 ....07/19/2002 .. 11/01/2031
36213X-SB-1 ..... [GNMA |4 1.4 .. . 102.7870 |. .6.500 |......5.302 ...03/30/2009 .. 04/01/2032 ...
36213X-T5-3 ..... GNMA |4 1.A .. . 101.6680 |. .7.000 |......5.4% ....04/17/2002 .. 05/01/2032 ...
36213X-T6-1 ..... GNMA  30YR ... i L LA . 100.2080 |..oevvvennenennnnn 49,444 | 49,342 BT TT e D e [ 7.000 |...... 5.518 ....04/17/2002 ...|....05/01/2032 ...
362258-ND-6 ... GNMA  30YR PLATINWM .. N LA . 103.0090 [eevvvnnieeeeennn 33,719 | 82,734 el BABT8 s e (B) [ e e 6.500 |...... 4.542 ....07/19/2002 ...|....05/01/2031 ...
362258-PN-4 ... GNMA  30YR PLATINWM .. i L LA . 104.3150 |...oovvnnnennnnn 188,953 |ounnniiiinnnn 181,137 189,545 | e 278 e e | 7.000 |...... 5.499 ...03/15/2002 ... |....09/01/2031 ...
36179U-CA-8 ..... GNMA2 30YR ... N LA L. 92.6480 |.oeeeinneeeenn 132,582 | 143,108 [ 142,533 s e (207) [ e e 3.500 |...... 3.564 ....09/11/2018 ...|....09/01/2048 ...
36179U-CB-6 ..... GNMA2 30YR ... i L LA ...95.4360 |......oeeennnnnn 263,624 |onnnniiiinnnn 276,232 i 288,962 | 4,964 | e | 4.000 |...... 3.245 ....09/11/2018 ...|....09/01/2048 ...
36202E-AL-3 ..... GNMA2 30YR ... N LA . 102.6290 |....oevnnieeeennn208,266 |onnnniieeennnnnn 198,059 | 203,718 | e 838 [ e e 6.000 |...... 5.236 ...03/30/2009 ... |....09/01/2034 ...
36202F-B4-7 ..... GNMA2 30YR 4 1.4 .. . 101.6730 |. .5.000 |......3.061 ....09/17/2010 .. 10/01/2039 ...
36202F-DB-9 ..... [GNMA2 30YR 4 1.A .. ...99.8040 |. .4.500 |......3.942 ...12/17/2009 .. 12/01/2039
36202F-E6-9 ..... [GNMA2 30YR 4 1.4 .. ...99.8040 |. .4.500 |......4.235 ....03/16/2010 .. 03/01/2040
36202F-EH-5 ..... [GNMA2 30YR 4 1.A .. ...99.8040 |. .4.500 |......4.322 ...03/16/2010 .. 02/01/2040
36202F-GI-0 ..... [GNMA2 30YR 4 1.4 .. ...99.8040 |. ...63,285 ..65,102 |.. .4.500 |......3.938 ....06/17/2010 .. 06/01/2040 ...
36202F-KN-5 ..... GNMA2 30YR ... N LA B ...99.8040 |... . 1,585,900 |.. 700,475 |oeeeeeeeiiiieee foreeeen 22,583 s e e 4.500 |...... 3.146 ...09/17/2010 ...|....09/01/2040 ...
36202F-LP-9 ..... GNMA2 30YR 4. LA e 34,838 [...99.8040 [........ocoeeeeen 32,972 |iiinninnnnnn 33,087 [ 35,289 i feeeiiinnn 436 | e o 4.500 |...... 3.237 ...10/18/2010 ...|....10/01/2040 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 4,468,636 | XXX 32,300 XXX XXX XXX
38380J-DII-5 ..... GNR_17-168 IS e I O 165,282 |....3.5850 [...ccevnunieeeennn86,888 |oeeeeiieiiiiiiieeeiis e 84,209 | [ (24,798) |-vveeeeeeemnnees foeeeeeeiees e 0.577 ...11/20/2017 ...|....12/01/2059 ...
38380J-FE-3 ..... GNR_17-169 IS ... .. 558,068 |....3.4420 |..........eeeeenn282,091 [oenniiiiiiiinniiiiiins v 301,993 | [ (46,755) |.eeeeeeeeeeeeeeees e o 0.588 ....12/01/2017 ...|....01/01/2060 ...
38380M-G5-4 ..... GNR_19-14 249,486 |....6.2470 |..eeevnueeeeen 185,411 [ e [ [ (129,191) [oeeeeeecieee oo e 0.831 ...01/25/2019 ...|....11/01/2060 ...
38380M-E9-8 ..... GNR_19-8 IS ... 061,339 1...5.6380 |ooeiiiiinnennnnn 51,203 [ e [ [ e [ 0.867 ....01/25/2019 ...|....11/01/2060 ...
38381D-ET-3 ..... GNR_21-88 IS .. 5,101,011 ....6.2030 |... 4,775,089 | e (1,217,794) |l 282,434 | e 0.787 ...05/12/2021 ... |....09/01/2062 ...
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0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-
Backed Securities 6,135,185 | XXX 4,893,408 5,161,242 (1,418,539) 232,434 XXX XXX 53,204 659,565 XXX XXX
0109999999. Total - U.S. Government Bonds 507,631,599 | XXX 371,676,964 605,783,476 508,606,793 125,160 232,434 XXX XXX 1,845,059 10,469,976 XXX XXX
29135L-AA-8 ..... ABU DHABI (EMIRATE OF) ... |- 1.CFE ..|... ...95.4230 |... .5,000,000 |.. ....4,977,288 830 [ e [ 3125 3.228 [AO ...... 34,722 | 156,250 |....10/27/2017 ...|....10/11/2027 ...
P3143N-AQ-7 . CODELCO INC .. .. 1.F FE .. ...82.4720 |. ..494,829 |. . 600,000 .568,045 |.. .4.668 . 11,617 . 25,500 |....06/27/2015 .. 07/17/2042 ...
21987B-AW-8 ..... [ CORPORACION NACIONAL DEL COBRE DE . 1.GFE .. ...93.7530 |. .. 7,781,507 |. .8,300,000 .8,246,962 |.. 3777 125,365 300,875 |....04/30/2018 .. 08/01/2027 ...
P3143N-AY-0 ..... CORPORACION NACIONAL DEL COBRE DE . | LR FE L ...93.7530 |... +..300,000 |eeveniiiiennnnnn209,274 [ e M3 e [ 000003625 | 3.683 [FA .. |eviinnnnininns 4,531 |... ... 10,875 |....01/17/2018 ...|....08/01/2027 ...
292460-AB-1 ..... EMPRESA DE TRANSPORTE DE PASAJEROS . D...... 2. |- 1.GFE L. .. 86.8000 |.......eoeeeennn 347,201 |oeiininieennnnn. 400,000 [oicienineeeennn394,153 | e 121 | e 12222250000 . 5.106 |JJ ....... ... 20,000 [....01/19/2017 ...|....01/25/2047 ...
20446M-AB-8 ..... EQUINOR ASA D...... 1. |- 1.DFE ... ...94.6250 |..............8,000,561 |.............. 8,455,000 |..............8,450,066 |......ccevvrrnnns fooriiiinncaenn 767 |oveiiiiiiiiiiins oo 000030625 |l 3.636 MS ...... .. 306,494 |....12/19/2018 ...|....09/10/2028 ...
344593-AF-5 ... FONDO MIVIVIENDA SA D...... 1. |- 2.AFE ... ...94.4760 |.......uoeeeennn 491,274 |ieenn.520,000 [oiiiiiiieeee 518,634 | [ 194 | e | 40625 | 4.693 (A0 ...... ... 12,025 |....04/22/2022 ... |....04/12/2027 ...
69377F-AC-0 ..... FREEPORT INDONESIA PT ... D...... 2. |- 2.CFE ... ...87.3010 |... revernnnneeen 9,400,000 [oenniiiiiiiiieens v e [ [00022.6.200 |l 6.200 |AO ...... ..291,400 |....04/07/2022 ...|....04/14/2052 ...
445545-A0-9 ...... HUNGARY (GOVERNNENT) D...... .. 2.BFE ..|... ...93.6800 |... 543,344 |.... . 580,000 |.. 539,190 |eeeeieieeis feeeeee it 860 e e 12222250500 . 6.375 (D ....... . 15,950 |....09/20/2022 ...|....06/16/2034 ...
TA445P-AE-2 ..... INDONESIA ASAHAN ALUMINIUM PERSERO . D...... 2. |- 2.CFE ... ...98.3440 |... 904,763 |.... ..920,000 |.. 970,714 s [ (20,556) | e [ 4750 2.347 [MN ...... . 43,700 |....06/13/2021 ...|....05/15/2025 ...
46513Y-JH-2 ..... ISRAEL (STATE OF) |- 1L.EFE ... ...94.7500 |... 2.585,000 |+eevrunnneeeennn582,787 [ e 406 [ e 00232250 | 3.33% | ....... ... 19,013 |....01/10/2018 ...|....01/17/2028 ...
501499-AB-3 . KUWAIT STATE OF (GOVERNMENT) .. .. 1.EFE .. ...97.0010 |. .. 3,928,524 |. .4,050,000 .3.126 ...10/17/2017 .. 03/20/2027
68341P-AA-7 ..... OOREDOO INTERNATIONAL FINANCE LTD .. 1.G FE .. ...96.7360 |. ..193,471 |. . 200,000 .4.212 ....03/28/2018 .. 06/22/2026
698299-All-4 . PANAMA (REPUBLIC OF) .... ..2.BFE .. . 104.1550 |. ..208,310 |. . 200,000 ......4.319 ...05/23/2017 .. 01/26/2036 ...
698299-8B-9 ..... PANAMA (REPUBLIC OF) .... .. 2.BFE ..|... ...72.1810 |... . 200,000 |.. 197,665 e feeeeeeee e 87 e e 1022242300 . 4.371 ...04/05/2018 ...|....04/29/2053 ...
698299-8G-8 ..... PANAMA REPUBLIC OF (GOVERNMENT) .... |- 2.BFE ... ...76.8020 |... ... 600,000 |.. 630,559 |..eeeniiiiiiiiiins fooniiiin it (763) | e 040500 L 4.157 ...05/14/2019 ...|....05/15/2047 ...
698299-BL-7 ..... PANAMA REPUBLIC OF (GOVERNMENT) .... |- 2.BFE ... ...64.4130 |... .6,600,000 |.. 4,831,917 [ e 5267 e e 2222232870 | 5.858 ....09/09/2022 ...|....07/23/2060 ...
715638-DF-6 ..... PERU (REPUBLIC OF) |- 2.BFE ... ...82.7230 |... e A82,936 | o 2,506 | e 002,783 5.315 ....00/14/2022 ...|....01/23/2031 ...
715638-AU-6 ..... PERU (THE REPUBLIC OF) .. D...... . |--2.BFE ..|... . . 105.2980 |... .. 238,809 |-eeeiiieeeiins feeeee e (2,759) | e [l 62550 4.021 ....05/30/2017 ...|....03/14/2037 ...
71568P-AC-3 ..... PERUSAHAAN LISTRIK NEGARA . D...... . |- 2.BFE ..|... ..350,800 |...96.0000 |... ..320,000 |oeeveiniiiinnnnn 344,200 |eeveneiiiiinins fooniinn (5,204) | e 4125 2.297 ...09/21/2021 ... |....05/15/2027 ...
718286-CT-2 ..... PHILIPPINES (REPUBLIC OF) . D...... .. 2.BFE ..|... 1,584,117 |. 105.7900 |... . .1,590,000 |.. e 1,584,208 ..o e 91 e e [-2n2250609 . 5.656 ....10/11/2022 ...|....04/13/2033 ...
731011-AU-6 ..... POLAND (REPUBLIC OF) .... .. 1.G FE ..|... .. 8,616,370 |...95.7800 |... 8,476,530 |.... 8,743,983 [ e 29919 [ e 00000032250 | 3.642 ....05/10/2018 ...|....04/06/2026 ...
TAT27P-AX-9 ..... QATAR (STATE OF) ...... .. 1.DFE .. . 100.5440 |. ..1,307,072 |. .1,318,014 |.. .4.206 ....07/27/2018 .. 04/23/2028
80413T-AE-9 ..... SAUDI ARABIA (KINGDOM OF) .. 1.F FE .. ...95.3730 |. ..5,197,829 |. .5,450,000 .5,419,336 |.. .3.746 ...10/27/2017 .. 03/04/2028
80413T-AG-4 ..... SAUDI ARABIA (KINGDOM OF) .. 1.F FE .. ...98.6510 |. ..212,099 |. ..215,000 214,283 |.. .4.154 ....04/11/2018 .. 04/17/2025
M6320U-AC-3 . SAUDI ARABIA (KINGDOM OF) .| 1.EFE .. ...88.6250 |. ..354,500 |. . 400,000 .400,444 |.. . 4.492 ....06/25/2019 .. 10/26/2046 ...
784620-AE-9 ..... SP PONERASSETS LD .......... .. 1.BFE .. ...92.6240 |. .. 2,963,968 |. .3,200,000 .3,192,865 |.. ......3.051 ...10/23/2017 .. 09/26/2027 ...
857006-AG-5 ..... STATE GRID OVERSEAS INVESTMENT (20 ... | LEFE L ...95.3750 |....covunnnnns 3,896,057 |.... .4,085,000 |.. 4,075,078 [ vl 1985 e s 40022230500 ). 3.559 |WN ...... .. 142,975 |....03/26/2018 ...|....05/04/2027 ...
857006-AM-2 ..... STATE GRID OVERSEAS INVESTMENT (20 ... |- LEFE L. ...97.7070 |..cevvrnnnnnns 1,016,153 |.... .1,040,000 |.. n1,088,891 [ e 18T e e 42250 | 4.273 [N ...... . ... 44,200 |....06/22/2018 ...|....05/02/2028 ...
G8450L-AJ-3 ..... STATE GRID OVERSEAS INVESTMENT (20 ... | LEFE L . ...95.3750 |....ocvnnnnnns 4,768,735 |.... .5,000,000 |.. 5,007,115 [ v (1494 L e 40022232500 .o 3.464 [MN ...... ... 21,708 |... ...12/22/2017 ... |....05/04/2027 ...
31424E-AE-2 ..... UAE INTL GOVT BOND ...eeveveueeeermnnnnnrerennnnnannannns foen oe | [T LADFE | 4,200,000 |...99.8190 |.....eennneees 4,192,381 [ooovennnnnnns 4,200,000 f...ccevnnnnnns 4,200,000 f..oeeernniiiiinnn Joennninnneeennins foreeeciiiiieieee Jeiieneeeeiens foe 40951 [l 4.951 [ cooiien feeemniies 100,505 [-.oievveiiiiiiiiinnnnns ....06/23/2022 ...|....07/07/2052 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 81,072,014 [ XXX 76,576,317 83,280,000 81,178,121 XXX XXX 950,466 2,454,439 XXX XXX
0309999999. Total - All Other Government Bonds 81,072,014 | XXX 76,576,317 83,280,000 81,178, 121 XXX XXX 950,466 2,454,439 XXX XXX
13063A-5G-5 ..... CALIFORNTA ST ..ivviiiiiiiiiiniineeevinnineeeevnnneeens [ G e | s L 1CFE i 4,634,740 |. 125.1630 |........eennn. 4,130,386 |...eierennnnn 3,300,000 |....ccvvunnnns 4,304,424 |.ooovvniiiiiiins e (40,137) [ i [ 72550 o 4.822 (A0 ...... 249,150 |....02/19/2013 ... |....04/01/2039 ...
196335-AB-9 ..... COLORADO BRIDGE ENTERPRISE voo |- 1.CFE ... .. 495,000 |. 107.7830 |... ..495,000 |.. cee895,000 |eeeeiieieeiiies feeeeees e e 1..6.078 | 6.078 | ....... . 30,086 |....12/02/2010 ...|....12/01/2040 ...
196335-AB-9 ..... COLORADO BRIDGE ENTERPRISE ... 1.CFE ..|... .. 990,000 |. 107.7830 |... .. 1,067,049 |.... ..990,000 |.. ....990,000 Y R MR 31 £ I RS 5.001 | ....... . 30,086 |....12/02/2010 ...|....12/01/2040 ...
57604T-AD-8 ..... MASSACHUSETTS ST TRANS FD REV ...eeiiivvevnnaraeennnns fone Cow [evvnnn | covnnnnnns L 1BFE | 2,156,183 |. 103.2390 [..........n... 2,126,730 |oueieeennnn 2,060,000 |eeveunnnens 2,132,645 |oueeiiiiiiiiiinns foeeeeens (2,830) |-vuuneeeemnnnnnns forreeeenninnneeene Jennn5.781 o 4.812|D ..o oeeeennnnn.... 68,868 | 59,029 |....02/19/2013 ...|....06/01/2040 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 8,275,923 [ XXX 7,857,688 6,845,000 7,922,068 (42,967) XXX XXX XXX 168,763 368,352 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 8,275,928 [ XXX 7,857,688 6,845,000 7,922,068 (42,967) XXX XXX XXX 168,763 368,352 XXX XXX
592112-DR-4 ..... |METROPOLITAN GOVT NASHVILLE & DAVI evveueeieennnnnns |C | ....... | .......... | 1.0FE | 3,720,000 |. 104.5750 |...eeennnneees 3,890,190 |..eeieeennnn 3,720,000 f...ccevrennnns 3,720,000 f..ieeeevuiiiiiennn Jorrnnnnreerrnnnns foreeerenniiiniees Joreiiieiieinies foaees 5.707 |...... 5.707 | cevvnnn e 106,150 [.oevvvennnnnns 212,300 |....02/01/2018 ...|....07/01/2034 ...
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736688-FN-7 ..... PORTLAND ORE CMNTY COLLEGE .......ccovvmvvvvivinninenns fooe v e | s L ABFE Lo 2,685,000 |. 100.1710 |.eeevennnnnens 2,689,578 |.ovieiinnnnn 2,685,000 |......ceunnnn. 2,685,000 [...ccevvveiiiiinn Jovvnniniiiiiiinns oo e e 4.810 |...... 4810 |dD covveen |evneieieees 10,762 [.oeevveenennns 129,149 |....02/01/2018 ... |[....06/01/2027 ...
745291-8X-3 ... PUERTO RICO PUBLIC FINANCE CORP ......ccvveuereeemmmnnsfons vononnnnne]| onennnes b LA s 114,750 |. 111.0630 |.oeveenieeennnnn 111,063 [..oovvnennees 100,000 |-eeveeneieeennnn 113,183 [oeeieeiiiiiiinn s (1,567) [-oeeeemmniniieee Joeemeiiineeeenis foeens 5.500 |...... 2482 |FA cooois o 2,202 |oeeiiiiaieeees 2,750 |....05/31/2022 ...|....08/01/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,519,750 | XXX 6,690,831 6,505,000 6,518,183 (1,567) 119,204 344,199 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,519,750 | XXX 6,690,831 6,505,000 6,518,183 (1,567) 119,204 344,199 XXX XXX
02765U-DN-1 ..... [AMERICAN MUN PWR OHIO INC . .| 1.FFE .. . 12,364,218 |. 103.9840 |. .10,668,799 |. .10,260,000 12,162,468 |.. .. (42,617) |. 230,196 609,341 |....02/01/2018 .. 02/15/2047 ...
04352E-AA-3 . ASCENSION HEALTH ............ .. 1.BFE .. 1,780,000 |...85.7110 |. 1,525,650 .1,780,000 1,780,000 |-eeveneeeeeniies foeeeieieis ...5,759 . 45,070 |....10/16/2019 .. 11/15/2029 ...
072024-NU-2 ... BAY AREA TOLL AUTH CALIF TOLL BRDG ... .. 1.DFE ..|... 2,289,851 |. 116.8420 |.............. 2,009,689 |.... 1,720,000 |.. ....2,180,324 e 29,747 |... .. 118,990 |....08/18/2015 ...|....04/01/2040 ...
130911-XH-8 ..... CALIFORNIA STWIDE TXBL PENS AMBAC .. |- 1L.EFE ... .. 2,460,000 |. 100.3270 |.eeeuunnnnnnnn 2,468,032 |.... .2,460,000 |.. ....2,460,000 ... 12,087 |... .. 145,042 |....02/01/2018 ...|....06/01/2024 ...
167725-AF-7 ..... CHICAGO ILL TRAN AUTH ... 1.CFE ..|... . 110.8380 |... .8,915,000 |.. ....9,985,579 ... 51,264 |... ..615,046 |....02/01/2018 ...|....12/01/2040 ...
167725-AC4 ..... CHICAGO ILL TRANSIT AUTH .. |- 1.CFE ..|... . 110.8380 |... ... 730,000 |.. V) I R 4,197 |... ... 50,363 |....05/29/2013 ... |....12/01/2040 ...
20268J-AC-7 ..... COMMONSPIRIT HEALTH | TG FE L ...77.7830 |... .6,025,000 |.. A0 ... .... 63,067 ... .. 252,267 |....08/07/2019 ...|....10/01/2049 ...
207758-KM-4 ..... CONNECTICUT ST SPL TAX OBLIG .. 1.DFE ..|... . 101.6160 |... 884,056 |.... ... 870,000 |.. 870,000 MN o ol 7,916 |... . 47,493 |....10/28/2010 ...|....11/01/2030 ...
231266-GC-5 ..... CURATORS UNIV MO SYS FACS REV .... .. 1.B FE ..|... . 107.3130 |... ..1,786,760 |.... .1,665,000 |.. .... 1,665,000 N ... .... 16,073 |[... . 96,437 |....12/09/2010 ...|....11/01/2041 ...
235417-AA-0 ..... DALLAS TEX CONVENTION CTR HOTEL DE ... |- 2.AFE ... . 108.7930 |... .. 7,082,437 |.... .6,510,000 |.. .... 8,403,947 o ...230,714 |... .. 461,429 |....02/01/2018 ...|....01/01/2042 ...
25477G-EU-5 ... DISTRICT COLUMBIA INCOME TAX REV ... .. 1.BFE .. . 104.0380 |. ..624,230 |. . 600,000 ... 600,000 |.. . 33,492 |....12/03/2010 .. 12/01/2035
358266-CB-8 ..... FRESNO CNTY CA TXBL PENS 04A FGIC .. 1.EFE .. ...92.0810 |. ..4,281,785 |. .4,650,000 . 4,250,829 |.. ....02/01/2018 .. 08/15/2024
358266-CJ-1 ..... FRESNO CNTY CA TXBL PENS 04A FGIC .. 1.EFE .. . 11,424,344 1...62.0190 |. 15,104,727 |. 24,355,000 15,039,044 |.. oo [....0270172018 .. 08/15/2031 ...
38122N-B7-6 ..... GOLDEN ST TOBACCO SEC CORP .. 1.DFE ..|... .. 10,578,838 |...92.5590 |.......ccennn 9,718,695 |.... ...10,500,000 |.. ...10,575,871 315,075 |....10/07/2021 ...|....06/01/2046 ...
38122N-D4-1 ... GOLDEN STATE TOBACCO SECURITIZATIO ... | 1.GFE L L 797180 [oeeeiiiinnnnns 2,977,456 |.... ... 3,757,323 . 125,175 |....12/17/2021 ...|....06/01/2036 ...
38122N-D5-8 ... GOLDEN STATE TOBACCO SECURITIZATIO ... |- 1.GFE ... ... 74.8950 |.....oooennnns 2,662,503 |.... .... 3,564,684 .. 126,898 |....12/09/2021 ...|....06/01/2041 ...
45200F-CE-7 ..... ILLINOIS FIN AUTH-THEORY & COMPUTI ... 1.CFE ..|... . 104.4560 |... ....8,720,000 .. 548,139 [....02/01/2018 ...|....07/01/2033 ...
626207-YM-0 ..... MUNICIPAL ELEC AUTH GA - BABS |- 1L.FFE ... . 107.9590 |... . .. ... 17,702 |....03/18/2019 ...|....04/01/2057 ...
64972F-12-0 ..... NEW YORK N Y CITY MUN WTR FIN .... ... 1.BFE ..|... . 110.9640 |... .6,000,000 |.. .. 180,330 [....02/19/2013 ... |....06/15/2042 ...
67704L-AA-9 ..... OGLETHORPE PR CORP GA 1ST MTG ... .. 2.AFE ..|... ...98.8050 |... ....13,733,928 |.... 13,900,000 |.. ...13,900,000 N .. 769,226 |....02/01/2018 ...|....01/01/2035 ...
677632-W-0 ..... OHIO STATE UNIVERSITY .. 1.CFE ..|... . 100.2620 |.............. 5,313,907 |.... +...5,909,080 [ouuvuiiiiiiiiiins oo (23,840) |. ....09/21/2015 ...|....06/01/2040 ...
702274-Al-1 ..... PASADENA CALIF PUB FING AUTH L .. 1.CFE .. . 117.3540 |. ..6,589,427 |. .6,808,673 |.. .. (32,102) |. ....06/07/2013 .. 03/01/2043
73358II-EK-6 ..... PORT AUTHN Y & N J ... .. 1.DFE .. ...94.2800 |. .. 1,602,758 |. 1,742,990 |.. ...(709) |. ....01/13/2012 .. 10/01/2051
745260-WV-1 ..... PUERTO RICO ELEC PWR AUTH PIR . .. 1.BFE .. . 102.1620 |. ..306,486 |. 311,978 |.. (7,739) ....06/20/2018 .. 07/01/2024
745260-LU-4 ..... [PUERTO RICO ELEC PWR AUTH PWR REV .1EFE .. . 100.5940 |. .. 442 613 |. .440,000 |.. ...06/20/2018 .. 07/01/2024 ...
745260-LII-0 ..... [PUERTO RICO ELEC PWR AUTH PR REV .. 1FFE .. ...97.0590 |[. .. 116,471 |. 120,000 |.. ....07/22/2022 .. 07/01/2027 ...
745260-PQ-9 ..... PUERTO RICO ELEC PWR AUTH PWR REV ...6. FE .. [... ...99.6040 |... FRRR I 1) N (1 11[) I 9,960 ....06/06/2022 ...|....07/01/2032 ...
745260-PS-5 ... PUERTO RICO ELEC PWR AUTH PR REV .. |6 FE s ...99.5390 |..ceoiiiiiiieens 29,862 |.... ....06/06/2022 ...|....07/01/2034 ...
752123-dH-3 ... RANCHO CUCAMONGA ~REDEV TAX ALLOC .. . |- 2.BFE ..|... . 104.6350 |... ....10,756,509 |.... ....02/01/2018 ...|....09/01/2031 ...
759136-0P-2 ... REGIONAL TRANSN DIST COLO SALES .. |- 1.CFE ..|... .. 3,500,000 |. 109.7220 |..eeeunnnnnenn 3,840,277 |.... ....11/10/2010 ...|....11/01/2050 ...
794678-DX-0 ..... SALES TAX SECURITIZATION CORP ... |- 1.DFE ... . 11,665,000 |...75.9880 |.............. 8,864,024 |.... . ....12/09/2021 ...|....01/01/2042 ...
79765R-TK-5 ..... SAN FRANCISCO CA CITY & CNTY WTR ... .. 1.DFE ..|... ...5,046,252 |. 107.8260 |.............. 4,302,253 |.... ....4,893,816 ...02/01/2018 ...|....11/01/2040 ...
882484-AA-6 ..... TEXAS HEALTH RESOURCES ....... .. 1.CFE .. 6,038,000 |...85.0800 |. ..5,137,136 |. .6,038,000 |eevueniiiiiiiins foeeiiiiiiii ....02/01/2018 .. 11/15/2055 ...
88444N-AS-7 . THOMAS JEFFERSON UNIVERSITY . 1FFE .. 6,594,640 |...71.3080 |. ..4,680,677 |. .6,564,000 . 6,594,249 |.. ....01/27/2022 .. 11/01/2057
914453-AA-3 ..... [UNIVERSITY OF MIAMI ........ .. 1.G FE .. 6,744,000 |... .. 5,495,652 |. .6,744,000 6,744,000 |oeeveniiiiiiiins oo A ....03/31/2022 .. 04/01/2082 ...
915137-5R-0 ..... [UNIVERSITY TEX UNIV REVS . 1.LAFE .. 1,137,190 |. ..988,302 |. .1,000,000 . 1,113,633 |.. (2,833) |- . e ...02/19/2013 .. 08/15/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 177,980, 711 165,435,339 180,512,000 180,788,017 (1,333) 733,001 XXX XXX XXX 2,399,787 7,258,128 XXX XXX
20753X-AB-0 ..... CAS_22-R03 . 101.2520 |. ..5,695,419 |. .5,625,000 .5,625,000 |.. 5,803 218,274 |....03/21/2022 .. 03/25/2042 ...
20753Y-CK-6 ..... CAS_22-R04 ...99.6260 |. .. 5,923,225 |. . 5,045,455 .5,976,345 |.. 5,803 200,432 |....04/26/2022 .. 03/25/2042
31288F-6X-7 ..... FGOLD 30YR . 101.6060 |. ... 174 801 |.. ...01/11/2005 .. 03/01/2033 ...
3128KR-W0-3 ..... FGOLD 30VR ....iivvveenniiiiiinnnniiiiinniiiiniinnnnnnnnes foan oe . 103.7800 |... .8,434 |.. ...08/24/2009 ... |....10/01/2036 ...
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31292G-Y5-9 ... FGOLD 30YR 4 s LA . 101.8300 [.ovevveeneiiiiennn 871 o855 [ EICICT R RN v R R R 7.000 |...... 6.393 ....02/22/1999 ...|....03/01/2029 ...
31292H-4H-4 ...... FGOLD 30YR ... N LA . 102.2350 |... 47,905 | e (B) e e s 5.000 |...... 5.299 ...01/12/2004 ...|....12/01/2033 ...
31202H-80-8 ..... FGOLD 30YR ... i L LA . 103.5280 |.....ovviiieennnnn 8,077 foiiiiiiinennn . 5,870 |oeiiiiiiiinnn (0[] I R AR I R R R 6.000 |...... 5.012 ....01/11/2005 ...|....11/01/2032 ...
31296J-TJ-5 ... FGOLD 30YR ... N LA . 100.4480 |... 157,106 e [ 20 | e e 5.500 |...... 5.322 ....10/30/2008 ...|....06/01/2033 ...
31206M-2N-8 ... FGOLD 30YR ... i L LA . 103.5320 |...ooevnnnenennn 178,968 |onnnniiiinnnn 172,853 | 180,585 | i 160 [ e 6.000 |...... 4.728 ...03/30/2009 ... |....09/01/2033 ...
31296P-TL-6 ..... FGOLD 30YR ... N LA . 100.4780 |..eevvvnnneeeeenn 88,851 | 88,429 88,988 | e T e e e 5.500 |...... 5.335 ...10/30/2008 ...|....10/01/2033 ...
312965-AC-0 ..... FGOLD 30YR ... i L LA L 101.9880 |.ooevvvnnniiiiennnn 3,859 [ 3,588 ot 3708 | 3 e [ | 6.000 |...... 5.059 ....01/11/2005 ...|....01/01/2034 ...
31296U-EU-1 ..... FGOLD 30YR ... N LA L 101.6420 |.oooevnnieeeeeeen 6,378 [ 8,270 [t 6,528 | o8 e e 6.000 |...... 4.857 ....01/11/2005 ...|....03/01/2034 ...
31297A-35-1 FGOLD 30YR 4 1.4 .. . 100.7540 |. .5.000 |......5.786 ....06/10/2004 .. 06/01/2034
31297A-31-9 . FGOLD 30YR 4 1.A .. . 100.3360 |. .5.000 |......5.8% ....06/10/2004 .. 06/01/2034
31297A-5J-9 . FGOLD 30YR 4 1.4 .. . 100.7540 |. .5.000 |......5.772 ....06/10/2004 .. 06/01/2034 ...
31297A-5K-6 ..... FGOLD 30YR ... N LA . 100.7550 |......eunieeenn.369,860 [ouenniiiiennnnnn367,090 |ooiiiiiiieeeennn 356,787 e oo (428) | e e 5.000 |...... 5.801 ...06/10/2004 ...|....06/01/2034 ...
31207B-AN-4 ..... FGOLD 30YR ... i L LA . 100.7540 |....oevnneeeennnn 103,005 |onnnniiinnnnnnn 102,324 099,501 | e (7)) s o e 5.000 |...... 5.786 ....06/10/2004 ...|....06/01/2034 ...
31298F-JL-7 ..... FGOLD 30YR ... N LA ...99.8590 |..eeviiiiiiieeennnn 3,968 | 3974 0 BU996 [ o8 s e 7.000 |...... 7.179 ...12/06/2000 ...|....01/01/2031 ...
3128L0-YL-0 ..... FGOLD 30YR ALT-A ... i L LA L 102.7890 |..oevveiniieeennnn 3,910 [ 3,804 0 3,980 [ e 17 e [ 6.500 |...... 5.348 ...01/15/2008 ...|....11/01/2037 ...
31283H-0X-6 ..... FGOLD 30YR GIANT ... N LA L 103.5250 |.oeeevnneeeeennn 4,284 | 4,000 [ 4227 s e e e 6.000 |...... 4.933 ...01/11/2005 ...|....03/01/2032 ...
31283H-UA-1 ..... FGOLD 30YR GIANT ... i L LA . 103.5270 |..oevvveiiieennnnn 5,909 [ 5,708 i 5,901 [ i e [ |l 6.000 |...... 4.980 ...01/11/2005 ...|....12/01/2032 ...
31283H-XH-3 ... FGOLD 30YR GIANT ... N LA . 103.3360 |oeevvrnieieeennnn 5,028 |oeieiiiii e 4,861 05,080 [ o8 e e 6.000 |...... 4.990 ....01/11/2005 ...|....06/01/2033 ...
31283H-Y5-8 ..... FGOLD 30YR GIANT ... i L LA . 103.7350 |...oovvnnenennnn 85,870 |ounnniiiiinnnn 82,778 i 86,521 | i B8 e [ 6.500 |...... 5.183 ....11/10/2004 ...|....12/01/2033 ...
3128\5-LF-5 ..... FGOLD 30YR GIANT . 4 1.A .. . 106.0490 |. .6.500 |......2.930 ....07/12/2010 .. 12/01/2037
3128\7-BX-3 ..... FGOLD 30YR GIANT . 4 1.4 .. . 103.5410 |. .6.000 |......3.993 ....08/24/2009 .. 12/01/2038
3128R-LE-4 . FHLMC 1YR CMT ARM 4, 1.A .. . 101.3440 |. .4.064 |......2.639 ....06/13/2012 .. 04/01/2034
3132IIP-LD-7 . FHLMC GOLD 30YR .. |4 1.4 .. ...92.7670 |. .3.500 |......3.738 ....09/11/2018 .. 07/01/2047 ...
3132XX-MY-2 ..... [FHLMC GOLD 30YR .. |4 1.A .. ...92.7150 |. . 666,889 .3.500 |......3.752 ...09/11/2018 .. 03/01/2048 ...
3132Y1-Ud-5 ... i L LA 1,217,388 |...97.8370 |... 173,083 |ovvenennnn 1,252,628 [ e 29,684 [ i e 4.500 |...... 3.453 ....09/11/2018 ...|....08/01/2048 ...
3133TH-A5-6 ..... B N LA 449,974 1. 101.5950 |.evvenneeeennn 447,677 [ 440,647 oo AT 110 [ e (T18) e e [ 6.000 |...... 5.273 ...03/30/2009 ... |....12/01/2028 ...
31362J-UN-3 ... FN 6/12 11TH COFI ARM N K LA ...99.8050 |...cevviiiiiiinnnnn 2,889 [ 2,894 L 2,889 | e e [ e 4.158 |...... 4.789 ...03/16/1989 ...|....06/01/2028 ...
31418M-VX-7 ..... FNVA  15YR ... N LA L 100.5680 [oeevveeeeeeenniee e 83 [ 82 e BB s e e e e 5.000 |...... 2.061 ....06/15/2010 ...|....02/01/2024 ...
31418T-XF-9 ..... FNVA  15YR ... i L LA L..99.8100 |..oevvvenineiennnn 1,061 foveniiiiiiinn 1,083 o 1,084 | e (D) i oo e 4.500 |...... 2.505 ...02/02/2011 ...|....05/01/2025 ...
31418U-201-5 FNVA  15YR ... N LA ...99.3420 |... eeeerereeeeenenn 9,876 [ 5,979 | [ (B2) [ e e 4.500 |...... 2.767 ....02/02/2011 ...|....06/01/2025 ...
31419A-BJ-5 . FNVA  15YR 4 1.4 .. . 100.5680 |. ..116,534 |. ..115,875 .5.000 |......2.708 ....07/23/2010 .. 06/01/2025 ...
31419A-HL-4 . FNVA  15YR 4 1.A .. ...99.8090 |. 4,90 |. . 4,969 .4.500 |......2.960 ....02/02/2011 .. 08/01/2025
31371J-L4-4 . FNVA ~ 30YR 4 1.4 .. . 104.3940 |. . 1,520 |. . 1,456 .8.000 |......5.139 ...04/01/2001 .. 06/01/2030
313714-XA-7 ..... FNVA  30YR 4 1.A .. . 104.6540 |. .4,816 |. . 4,602 .7.500 |......5.908 ...04/18/2001 .. 03/01/2031
31371K-HY-0 ..... FNVA  30YR 4 1.4 .. . 104.8470 |. 10,579 |. 10,090 .6.500 |......6.846 ...12/07/2001 .. 01/01/2032 ...
31371L-CD-9 ..... FNVA  30YR ... N LA . 100.9080 |... ... 3,086 |.... e 8,058 e 3162 [ e e e e 5.000 |...... 4.058 ....05/01/2009 ...|....09/01/2033 ...
31371L-DH-9 ..... FNVA  30YR ... i L LA . 103.0980 |... ...88,445 |.... 85,787 v 86,304 [ e 18 e [ e 5.500 |...... 5.326 ....09/22/2003 ...|....10/01/2033 ...
313825-GP-0 ..... FNVA  30YR ... N LA . 104.9860 |... 19,360 oeeiiiiieeeeenn 20,727 e e (120) [ oo e 6.500 |...... 3.541 ....09/12/2002 ...|....04/01/2029 ...
31383P-2X-3 ..... FNVA  30YR ... i L LA 1..99.7350 |.oeiviniiiniienn 1743 | L TAT e 1T | e () [ [ | 7.000 |...... 6.631 ...04/01/2001 ...|....09/01/2029 ...
31383R-FV-9 ..... FNVA  30YR ... N LA L 102.4540 |..ooevniiieeeenen 5,285 [ 5110 05,006 e o8 e e e 6.500 |...... 7.379 ...12/06/2000 ...|....08/01/2029 ...
31385J-GG-7 ..... FNVA  30YR ... i L LA . 103.3070 |.oovvvnnnneeennnnn 12,818 | 12,408 [ 130351 [ e (B) e [ 6.500 |...... 4.166 ...10/29/2002 ... |....06/01/2032 ...
31386E-C4-8 ..... FNVA  30YR ... 4 .. LA L 102.4540 |.oooeenneeeee 1178 | 18,838 [ 14,382 | e () | e e 6.500 |...... 5.265 ...10/21/2002 ...|....04/01/2031 ...
31386H-MR-9 ..... FNVA  30YR ... 4 .. LA L..99.9790 [ooeiiiiiiiiin 412 |l 12 L A28 e e e [ | 7.500 |...... 5.448 ....04/18/2001 ...|....01/01/2031 ...
31386M-2B-9 ..... [FNMA 30YR 4 1.A .. . 103.4940 |. .6.500 |......5.779 ...09/28/2001 .. 10/01/2030 ...
31386P-UJ-0 ..... FNMA  30YR .. 4. LA 997770 [ 2,149 | 2154 o 2,288 s e () e i e 7.500 |...... 6.017 ...04/18/2001 ...|....01/01/2031 ...
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31386R-KK-4 ..... FNVA  30YR 4 s LA L 100.1500 |..oevvvnnnieeennnn 10,782 |oveniiiiiinnn 10,766 | 11,228 | i (23) s oo e 7.500 |...... 5.956 ....04/18/2001 ...|....02/01/2031 ...
31389C-08-5 ... FNVA  30YR ... N LA L 102.4540 |.ooeenneeeenn s TAT8 | T3 182 s e e e | 6.500 |...... 6.059 ....11/29/2001 ...|....12/01/2031 ...
31390K-CM-8 ..... FNVA  30YR ... i L LA 10997310 [ 284 285 285 [ i (16) [ [ | 7.000 |...... 5.280 ....056/09/2002 ...|....06/01/2032 ...
31390K-W0-7 ..... FNVA  30YR ... N LA L 102.4910 |oeeeennnieeeeennn 33,845 |0 83,022 [l 34825 s e () e e e 6.500 |...... 4.816 ....10/29/2002 ...|....08/01/2032 ...
31390P-GK-7 ..... FNVA  30YR ... i L LA . 103.3430 |..oovvnenennnnnnn 30,499 | 20,512 31,995 | e (B) Jes [ 6.500 |...... 3.964 ...02/14/2003 ...|....08/01/2032 ...
31391U-42-2 ... FNVA  30YR ... N LA L 102.4540 |.oeoeeniieeeeen 6,894 | 8,729 el 218 s o8 s e 6.500 |...... 4.374 ...01/09/2008 ...|....01/01/2033 ...
31391W-5H-0 ..... FNVA  30YR ... i L LA 1000110 |oovvveneieeeennnn 8,321 [ 8,320 i 8,608 | e 11 e [ e 5.000 |...... 4.015 ....05/01/2009 ...|....04/01/2033 ...
31400J-PF-0 ..... FNVA  30YR ... N LA L 101.5450 |.oeeenniiiieeeen 2,639 [ 2,599 [ 2,705 s e e e e 5.000 |...... 3.841 ...05/07/2009 ...|....05/01/2033 ...
31400J-SJ-9 . FNVA  30YR 4 1.4 .. . 101.4060 |. .5.000 |......3.966 ...05/07/2009 .. 02/01/2033
314000-TN-3 . FNMA  30YR 4 1.A .. . 102.8720 |. .5.500 |......5.315 ....03/21/2003 .. 04/01/2033
31400R-NT-4 . FNVA ~ 30YR 4 1.4 .. ...99.9610 |. .7.000 |......3.321 ...03/04/2003 .. 02/01/2033 ...
31400T-B2-2 ..... FNVA  30YR ... N LA 1002680 [oeevveeeeeeeeeneenn 578 [l BT6 580 [ e e e | 5.500 |...... 5.331 ....03/21/2003 ...|....05/01/2033 ...
31401B-NS-0 ..... FNVA  30YR ... i L LA . 102.9750 |.ooeeenininennnn 24,921 | 24,200 el 28367 s i e [ e 5.500 |...... 5.207 ....03/21/2003 ...|....04/01/2033 ...
31401IN-4U-0 ..... FNVA  30YR ... N LA L 101.7620 |oeeeeneeeeeen 3L TAT e 31197 082,984 | e T8 s e e 5.000 |...... 3.476 ...10/30/2009 ...|....09/01/2033 ...
31402C-PL-0 ..... FNVA  30YR ... i L LA L 102.1210 |ooveeeiieee e 16,532 [ 16,188 18,751 e e 2D e e e 5.000 |...... 4.042 ...05/01/2009 ...|....11/01/2033 ...
31402C-U6-7 ..... FNVA  30YR ... N LA L 102.1190 [oeeeeeneeeeee 4761 [ 4,862 [ 4824 | 8 e e e 5.000 |...... 4.057 ...05/01/2009 ...|....03/01/2034 ...
31402E-A0-1 ..... FNVA  30YR ... i L LA . 100.4950 |...covvnniiiiinnnn 4,766 [ounniiiii 743 L BB | 9 e [ 5.000 |...... 3.803 ....06/07/2009 ...|....07/01/2033 ...
31402K-CE-2 ..... FNVA  30YR ... N LA . 102.1190 |... eeerrereeeeeennen 2,888 [ 8 e e e 5.000 |...... 4.070 ....05/07/2009 ...|....08/01/2033 ...
31403F-Jii-5 ... FNVA  30YR ... i L LA . 102.2550 |... ATT 140 e 178,088 [ foviiiiiien 28 e [ e 5.500 |...... 5.350 ....10/30/2008 ...|....10/01/2033 ...
314040-60-6 ..... FNMA  30YR 4 1.A .. . 100.3040 |. . 2,435 2,393 |.. .5.500 |......6.008 ....06/10/2004 .. 06/01/2034
31405A-TY-9 ..... FNVA ~ 30YR 4 1.4 .. . 103.2850 |. ..53,613 |.. .5.500 |[......5.978 ....06/10/2004 .. 06/01/2034
31408E-G5-5 ..... FNVA  30YR 4 1.A .. . 103.6120 |. ..31,557 |.. .5.500 |......6.567 ....07/22/2008 .. 01/01/2036
31410F-29-9 ..... FNVA  30YR |4 1.4 .. . 104.3980 |. .208,874 |.. .6.000 |......1.780 ...07/28/2011 .. 03/01/2037 ...
31412N-SL-1 . FNMA  30YR |4 1.A .. . 103.4270 |. ..26,614 |.. .6.000 |......3.798 ...10/09/2009 .. 12/01/2038 ...
314130-10-2 ..... FNVA  30YR ... i L LA . 104.3990 |... 05,302 [ e 50 [ i [ 6.000 |...... 4.260 ....08/24/2009 ...|....12/01/2037 ...
31416B-VH-8 ..... FNVA  30YR ... N LA L 102.1200 [ooeeevnieeeeenn 18,783 [ 18,344 1918 s e B e e e 5.000 |...... 3.913 ....05/07/2009 ...|....12/01/2034 ...
31418\1-A2-8 ..... FNVA  30YR ... i L LA 1031710 |oeeveenieee 24,818 | 24,055 i 25,489 | e T e [ 5.500 |...... 4.113 ...08/20/2009 ...|....08/01/2037 ...
3138W5-KA-5 ..... FNVA 30YR ... N LA 1..90.9890 |.oeeevriiieeeeennn 15,933 | 1751 170559 | e 10 [ e | 3.000 |...... 2.956 ...11/20/2014 ...|....03/01/2043 ...
313816-GB-6 ..... FNVA 30YR .... i L LA ...90.9900 |...oovvnniiennnnnn 16,353 |oennnniii 17,072 18,021 | e 1 e [ e 3.000 |...... 2.956 ....11/20/2014 ...|....05/01/2043 ...
3138INM-XK-2 ..... FNVA 30YR ... N LA ...90.9880 |..eevveiiiieeeennn 34,580 |ouiiiiiiinnnnnnn 38,005 [oiiiiiiie i 38,106 [ e e 22 [ e | 3.000 |...... 2.957 ....11/20/2014 ...|....03/01/2043 ...
3138WP-G2-4 ..... FNVA 30YR . 4 1.4 .. ...90.9870 |. .3.000 |......2.952 ....11/20/2014 .. 04/01/2043 ...
313810-A2-8 ..... FNMA 30YR . 4 1.A .. ...90.9880 |. .3.000 |......2.965 ....11/20/2014 .. 05/01/2043
3138W0-AY-8 ..... FNVA 30YR . 4 1.4 .. ...90.9880 |. .3.000 |......2.959 ...11/20/2014 .. 05/01/2043
3138WT-RV-0 ..... FNMA 30YR . 4 1.A .. ...90.9890 |. .3.000 |......2.961 ...11/20/2014 .. 06/01/2043
3138WT-US-3 . FNVA 30YR . 4 1.4 .. ...90.9890 |. .3.000 |......2.954 ....11/20/2014 .. 04/01/2043 ...
3138X2-RR-7 ..... FNVA 30YR ... N LA ...90.9860 |..eevvrnniieeennnn 28,068 |ounniiiiinnnnn 30,843 | 080,909 | e 15 e e | 3.000 |...... 2.966 ...11/20/2014 ...|....08/01/2043 ...
3138X2-YC-2 ..... FNVA 30YR .... i L LA L..90.9880 |...evvvniiiiiinnnnn 7,566 [ounniiiiiiin 8,315 |t 8,338 [ D e [ e 3.000 |...... 2.962 ....11/20/2014 ...|....07/01/2043 ...
31402R-UN-7 ... FNVA 30YR .... N LA L 102.9750 |oeeeeenieeeeeenna 13,087 | 12,661 [ 130409 | e 36 [ e | 5.500 |...... 3.977 ...08/20/2009 ...|....02/01/2035 ...
S141TE-ZA-2 ... FNVA 30YR .... i L LA L..90.9880 |..oevvuniiiiiennnn 7,849 | 8,626 [l 8UB46 | e e [ e 3.000 |...... 2.962 ....11/20/2014 ...|....02/01/2043 ...
31417F-VB-1 ..... FNVA 30YR ... N LA ...90.9980 |..eeevunnieeennn 402,446 |.ooenieinnnn 442,257 | 852,804 s e 70T | e e 3.000 |...... 2.663 ...02/16/2016 ...|....03/01/2043 ...
31417G-T0-9 ..... FNVA 30YR i L LA 11,497 1...90.9880 |...oevvvnnnnennnnn 10,438 [eeenneennn 11471 L T80T | 8 e e e 3.000 |...... 2.958 ....11/20/2014 ...|....06/01/2043 ...
31410G-NB-5 ..... FNVMA 30YR 10/20 INT FIRST ... 4 .. LA . 101.3180 |... 119,381 e e (B) e e e 6.000 |...... 6.011 ....11/20/2007 ...|....10/01/2037 ...
3140KC-WV-0 ..... FNMA 30YR UMBS ... 4 .. LA ...85.7280 |... 3,188,928 [ e 17,051 L o e 2.500 |...... 1.859 ....04/30/2020 ...|....04/01/2050 ...
3140KT-TW-5 ..... FNVA 30YR UMBS 4 1.A .. ...77.1980 |. 716,084 |.. .1.500 |......1.721 ....03/04/2021 .. 03/01/2051 ...
3140KT-TY-1 ..... FNMA 30YR UMBS ... 4. LA ...81.6510 |... ..706,446 |. 11,099 i e 85 i e o 2.000 |...... 1.924 ...03/04/2021 ...|....03/01/2051 ...
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3140KT-XT-7 ..... FNMA 30YR UMBS ....covvvniiiiiiiineeecriiineeeceniiiees foen ven | s 4 s LA e 2,349,176 |...81.7020 |.............. 1,859,749 |..ooeennnnnnns 2,276,265 |....oeeeennnnn 2,340,635 |.oooeeeiiiiiiinens e (1,223) [ i [200222.000 ..l 1.676 ....02/08/2021 ... |....11/01/2080 ...
3140L3-00-7 ..... FAMA 30YR UMBS 1A ...82.5430 |... 1,219,168 [ e (403) [ e [0002222.000 . 1.555 ....02/08/2021 ... |[....02/01/2051 ...
3140X4-7L-4 ..... FAMA 30YR UMBS SUPER ... 1A ...92.8280 |... 1,753,995 [ | 84517 [ [ 00022230500 1.648 ....02/08/2021 ... [....09/01/2049 ...
3140X9-SL-0 ..... FNMA 30YR UMBS SUPER . 1A ...92.2130 |... ...985,128 [ | 10,084 [ e [2000228.500 .l 2.265 ...02/08/2021 ... |....01/01/2080 ...
313598-J3-5 ...... _ 1A . 102.5800 [..vvvvvvvvnnnnnnnn 62,881 |ooeiiiiiiii 61,300 [ 62,895 [ e (98) [ e 0000060500 5.314 ....09/30/2002 ... [....05/01/2031 ...
313598-JT-8 ..... FNR_01-5 1A . 104.8130 [oevvvvevennnnnnnnn 30,996 |ooeiiiiiiinnn 20,573 29,790 [ e (10) [ e 00002l 7.000 e 6.701 ....03/09/2001 ... [....03/01/2031 ...
31392C-KP-8 ..... FNR_02-15 ... 1A ...99.7850 |[..vvvvvvvnnnnnnnnn 69,735 |l 69,885 | 069,885 [ | [ e [0200005.039 | 5.039 ....12/30/2002 ... |....04/25/2032 ...
31392F-P9-2 ..... FNR_02-82 ... 1A ...09.0640 |....evvvvrennnnnnn 73,890 |ooeeiiiiiii 74588 | TABBB [ | e e [ 40889 [ 4.889 ....12/30/2002 ... |....12/25/2032 ...
31394A-E2-8 . FNR_04-69 . 1.A .. . 100.5880 |. . 4.990 ....08/11/2004 .. 05/01/2033
31396X-0J-6 . FNR_07-89 . 1.A .. ...99.2720 |. .5.089 ....12/17/2009 .. 09/25/2037
31397L-TB-5 ..... [FNR_08-49 . 1.A .. ...97.8270 |. ......2.907 ....02/08/2011 .. 04/01/2038 ...
35564K-UX-5 ..... STACR_22-DNAS3 .. .14, 1.E ... ...98.8130 |... .6,730,770 |.. 56,730,770 [ e e e 006,828 |1l 6.828 ...04/11/2022 ... |....04/25/2042 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 37,741,078 | XXX 35,477,497 37,118,951 37,898,834 111,924 XXX XXX XXX 75,102 1,253,763 XXX XXX
3137B8-G6-8 ..... FHIS K037 1S .. A .. 150,948 |....2.1260 |.....oovveeeennnn 25,508 [oennniiiiiiiiiiiiiiiins foeveiiiinn 20,054 [ [ (22,859) |.ooeeeeeeeieeeeees feniiiiiiiiiiiinns 002,207 |, 12.576 | MON ... . 26,856 |....03/28/2016 ...[....01/01/2042 ...
3137BE-VK-7 ..... FHMS_K040 A 4,000,721 |....2.8320 |oeevvvvvrnenennn 722,109 | 739,282 [ | (477,654) |.eoveeeiiiiiiinins o [0000.2.087 [LL.. 4,992 | MON ... ..526,634 |....10/31/2014 ...|....11/01/2042 ...
3137BJ-P8-0 ..... FHIS_K046 A .. 355,357 |....2.8230 |...covniiinennnnn 90,342 [ i 90,987 o [ (82,797) |eeeeeeeeeeeieeees feviiiiiiiiiniiens oo, 1.509 |00 5,950 | MON ... ... 49,494 |....06/09/2015 ... [....04/01/2043 ...
3137BT-U0-2 ..... FHMS_K061 A 2,750,000 |....6.3720 |..eevveennnnnn 1,225,318 | [ 1,186,187 [ | (277, 347) |oeeveeeeiiiiiiieee o |0 1,979 [LLLL.. 9,450 |MON ... .. 403,038 |....01/20/2017 ...|....12/01/2044 ...
S137FE-2X-1 ... FHIS_K076 A 5,187,008 |....9.6480 |.............. 2,952,257 [oooiiiiiiiiiiiiiiiiiiinns e 2,884,224 | e (B47,772) |veveveeeeeeeeeens foveiiiiiiiiins |00 2.254 [ 4799 | NON ... ..699,482 |....05/24/2018 ... |[....06/01/2046 ...
3137FG-R6-4 ..... FHIS_KO078 A 19,6940 [ueiiiiiinnnnnnnn862,246 |ooiiiiiiiii [ BT8L538 [ | (98,632) [ | [nnnn2.212 ]....5.000 [MON ... .. 130,057 |....07/11/2018 ... |....06/01/2046 ...
3137FJ-EL-9 ..... FHMS_K081 A 101730 [ovnvvviiiiennnn 17,085 | [ B18,027 [ e (TRL375) [ | [0000002.236 | 4750 [MON .. ... 92,040 |....10/04/2018 ...|[....09/01/2046 ...
3137FK-SH-0 ..... FHIIS_K086 A ...96.6900 |... . ..5,004,005 [o.oeeiiiiiiiiiii e (14,423) |.oooeeeeieiins feiiiiiiiiiiieeees [-0...3.859 |...... 3,409 | MON ... .. 192,950 |....12/19/2018 ... [....11/01/2028 ...
3137FL-6H-2 ..... FHIS_K088 A ...11.3670 |... 4,546,960 |.... 4,700,637 [onneiiiiiii e (734,011) |. ....03/04/2019 ... |[....02/01/2047 ...
3137FN-X8-8 ..... FHMS_K097 A ...10.2430 |. 1,326,255 |. 1,429,139 |.. .(211,953) |. ....09/11/2019 .. 09/01/2046
S137FV-NK-4 ... FHIS K114 A ...14.9770 |. ..2,546,022 |. .2,770,907 |.. .(360,862) |. ....08/13/2020 .. 08/01/2048
3137FI-GA-2 ..... FHIS K115 A ...16.2180 |. .. 1,621,750 |. .1,806,791 |.. .(223,282) |. ....09/10/2020 .. 09/01/2048
3137F6-20-9 . FHIS K118 A ...14.8240 |. ..933,887 |. .1,048,410 |.. .(124,016) |. ....10/21/2020 .. 10/01/2048 ...
S137FY-UN-6 ... FHMS_K128 A ...16.3100 |. ..546,395 |. 630,780 |.. .. (75,972) |. ...04/22/2021 .. 04/01/2031 ...
3137H1-YY-6 ..... FHIS_K130 A ...19.1300 |... 382,590 |.... 438,264 [ e (47,961) [ ....08/05/2021 ... [....08/01/2048 ...
3137H4-BS-8 ..... FHMS_K133 A ...17.5290 |... 1,279,632 |.... o 1,468,565 [...oeeeiiiiiiiii |t (152,945) |. ....11/04/2021 ...[....09/01/2049 ...
3137H4-CG-3 ..... FHIS_K134 A .. 16.7100 |... 2,060,504 |.... 002,356,482 [ e (239,879) |. ....11/18/2021 ... [....11/01/2031 ...
3137H4-SL-5 ... FHMS_K136 A ...17.9500 |... ....037,983 ..(96,917) |. ....12/16/2021 ... |....12/01/2031 ...
3137BX-HE-5 ..... FHMS_K153 A ...23.6900 |... e (7,371 | ....04/21/2017 ... |....04/01/2035 ...
3137FJ-Y9-4 ... FHMS_K158 A ...23.2680 |... 8,001,924 [ | (663,957) |. ...09/09/2019 ... |....11/01/2033 ...
3137BT-US-8 ..... | FHMS_K724 A 134,997 |.. .(304,412) |. ....01/19/2017 .. 12/01/2044 ...
3137F4-X4-9 . FHMS_K731 A . K 143,267 |.. . (71,743) |. ....04/06/2018 .. 05/01/2025
3137BU-FY-5 ..... FHUS_KW02 A ..481,659 |. 443,269 |.. .. (87,593) |. ....03/24/2017 .. 01/01/2027
S137FV-NO-1 ... FHNS_Q012 A .. 3,646,748 |. .3,534,450 |.. .(583,249) |. ....08/18/2020 .. 09/01/2035
3137F7-2J-3 ..... FHIS_Q014 A .. 18.6070 |. ..479,645 |. .490,935 |.. ..(48,116) |. ...11/13/2020 .. 10/01/2055 ...
3136AE-X6-9 ..... FNA_13-M2 o X LA ...99.6690 |... ...30,331 |.... 30,432 |.. ...06/12/2013 ... |[....01/01/2023 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 61,053,503 [ XXX 39,151,599 5,030,432 41,563,014 (5,577,040) XXX XXX XXX 610,483 7,488,844 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 276,775,288 | XXX 240,064, 434 222,661,383 260,249,865 (1,333) (4,732,025) XXX XXX XXX 3,085,372 16,000,735 XXX XXX
88579Y-BG-5 ... 31 CO . . 1.EFE ..|... L..92.1250 [oeeeeeiiinnns 1,043,842 |.... .2,110,000 |. 2,109,517 [ i 89 [ e [0 80375 L BLBT9 (NS ... 23,738 |... L71,213 |....02/12/2019 ... [....03/01/2029 ...
002819-AC4 ..... ABBOTT LABORATORIES .. 11,7380 ouvvevennnnees 2,234,762 |.... .2,000,000 |.. 52,482,930 [ e (23,319) i e fennl..6.150 ... 3.986 [MN ... .... 10,592 |... .. 123,000 J....03/12/2013 ... |....11/30/2037 ...
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002824-AY-6 ..... ABBOTT LABORATORIES ...eevvennieeeivnieeeeennneeeeevnns fooe ven e | s L LEFE e 8,711,334 . 101.7240 |.............. 7,934,488 |.....oovnnnnns 7,800,000 |.eeevennnnns 8,485,230 |..eenveviivnnnnnns forreennn (27,979) v oo e 5.300 |...... 4582 |WN ...... 413,400 |....03/05/2013 ... |....05/27/2040 ...
00108W-AH-3 ..... AEP TEXAS INC .. vee |- 2.AFE )., 937710 |t 2,878,779 |.... .3,070,000 |.. e 3,064,089 [oeiieeiiiiieeee feeeeeneeeeen 968 [ e e 3.950 |...... 3.990 (D ....... .. 121,265 |....01/24/2019 ...|....06/01/2028 ...
00817Y-AF-5 ..... AETNA INC e | 2B FE ... . 106.2290 |... ... 22,780,745 |.... 23,337,308 [o.eiiiiiiiineee e (102,581) [eeccciiiinns o e 6.625 |...... 5.634 (D ....... ,420,731 |....02/01/2018 ...|....06/15/2036 ...
00817Y-AG-3 ..... AETNA INC v |- 2.BFE ... . 107.2600 |.....c.eeen... 6,971,874 |.... e 1,076,054 [oeeeeeiiiiieee e (28,579) [ o e 6.750 |...... 5.853 (D ....... 438,750 |....02/17/2011 ...|....12/15/2037 ...
00973R-AF-0 ..... AKER BP ASA .... voo |- 2.BFE ... ...87.9690 |.......ounnnns 2,199,230 |.... 002,098,327 [oiiiiiiiiiiinens e 8127 e o e 3.750 |...... 6.645 ....10/21/2022 ...|....01/15/2030 ...
01185*-AA-3 ..... ALASKA VENTURES LLC . |---2.CPL ..|... ...86.4740 |....coennnnnnt 6,889,543 |.... e 1,987,184 [ e e e e 4.670 |...... 4.670 ...12/18/2017 ...|....06/30/2033 ...
015271-AK-5 ..... ALEXANDRIA REAL ESTATE EQUITIES IN 2.AFE ...93.8790 |....covnnnnnns 2,910,255 |.... 2,864,117 [ [ 10,226 [ e e 3.950 |...... 5.709 ....00/27/2022 ...|....01/15/2028 ...
018522-A@-1 ..... ALLETE FIRST MTG BONDS SERIES 31 ... 1.F .. . 100.5680 |... ....32,181,760 |.... +2282,000,000 |...eeeeemnniiieee feeeernniieeeeene oo e e 5.690 |...... 5.690 ....02/01/2018 ...|....03/01/2036 ...
018522-K@-0 ..... ALLETE INC ..... ...91.7410 |. .. 3,669,640 |. .4,000,000 |.. 23,110 |......3.110 ....06/01/2017 .. 06/01/2027
020002-BA-8 ..... ALLSTATE CORP .. ...89.2020 |. .. 3,973,954 |. . 4,458,256 |.. .4.500 |......4.494 ....06/05/2013 .. 06/15/2043
022095-AR-4 . ALTRIA GROUP INC. ...88.1400 |. .. 8,813,990 |. 10,000,000 .9,964,086 |.. .5.375 |......5.404 ....10/28/2013 .. 01/31/2044 ...
025816-CP-2 ..... AMERICAN EXPRESS COMPANY .. ...93.4840 |... 757,217 |.... ... 810,000 |.. 809,099 [ooeeeeeeiiiiieee eeermeneeeen 128 [ e e 3.300 |...... 3.328 . ...04/29/2022 ... |....05/03/2027 ...
026351-AZ-9 ..... AMERICAN GENERAL CORP ... . 105.0120 |.....cevnnnnns 2,100,242 |.... .2,000,000 |.. e 1,952,247 Lo e 6,038 [ e e 6.625 |...... 7.113 .. 132,500 |....04/01/2001 ...|....02/15/2029 ...
031162-CF-5 ..... AMGEN INC ...86.0390 |....coounnnnns 5,177,815 |.... .6,018,000 |.. e 5,049,083 [oeieeeieiiieee feeeeeennn 13,104 | e e 4.663 |...... 5.829 .. 280,619 |....01/11/2017 ...|....06/15/2051 ...
034863-AP-5 ..... ANGLO AMERICAN CAPITAL PLC ...98.1410 |... +.220,000 Joeeeevnnnineennnn221,194 i e (466) [ e e 4.875 |...... 4.630 ... 10,725 |....04/03/2017 ...|....06/14/2025 ...
034863-BC-3 ..... ANGLO AMERICAN CAPITAL PLC ...83.0270 |... .5,686,000 |....noeeeenn. 5,588,986 [.ooeeeeeeiiiiiins oo 1,188 [ e et 4.750 |...... 4.860 .. 135,043 |....03/14/2022 ...|....03/16/2052 ...
034863-AR-1 ..... ANGLO AMERICAN PLC ...96.6490 |... e 2,250,000 [oanniinnnnnn 2,250,455 [ e () [ e e 4.750 |...... 4.745 .. 106,875 |....04/04/2017 ...|....04/10/2027 ...
03523T-BF-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 124.9420 |.............. 7,746,373 |.... 8,187,360 [ e 370 [ e e 8.200 |...... 8.223 ..508,400 |....02/01/2018 ...|....01/15/2039 ...
03523T-BT-4 ANHEUSER-BUSCH INBEV WORLDWIDE INC . N ...85.4030 |... ..2,208,387 |.... 1,957,264 [ 90414 L e e 4.439 |...... 6.355 .. 114,526 |....08/21/2017 ...|....10/06/2048 ...
037411-AY-1 ..... [APACHE CORPORATION . 1 ...81.6740 |. ..816,738 |. .986,723 |.. .5.250 |......5.362 . 52,500 |....11/30/2010 .. 02/01/2042
037833-BH-2 . APPLE INC . . ...92.4150 |. ..378,899 |. 426,201 |.. .4.375 |......4.103 . 17,938 |....01/29/2019 .. 05/13/2045
037833-BY-5 ..... [APPLE INC . 1 ...96.0670 |. .. 1,758,022 |. .1,830,000 . 1,830,447 |.. .3.250 |......3.242 . 59,475 |....02/17/2016 .. 02/23/2026
037833-CD-0 . APPLE INC . 1 ...84.9060 |. ..265,757 |. ..313,000 312,278 |.. .3.850 |[......3.865 . 12,051 |....07/28/2016 .. 08/04/2046 ...
037833-CG-3 . APPLE INC .... .2 ...98.0000 |. ..2,308,005 |. .2,350,000 . 2,355,737 |.. .3.000 |......2.774 . 70,500 |....07/07/2017 .. 02/09/2024 ...
039483-BL-5 ..... ARCHER DANIELS MIDLAND CO . 2. ...92.7290 |... 695,467 |.... o 750,000 |evvviniiinnnnnnnn 733,029 [ 83689 [ e e 2.500 |...... 3.168 . 18,750 |....07/13/2017 ...|....08/11/2026 ...
040555-CQ-5 ..... ARIZONA PUBLIC SERVICE CO . N L ...96.7840 |... ... 800,000 |-eeuuniieeennnnnn802,998 [ e (1,984) [ e [t 3.350 |...... 3.085 . 26,800 |....12/08/2015 ...|....06/15/2024 ...
04317@-AV-0 ..... ARTHUR J GALLAGHER & CO ... B L ...92.3940 |... .. 1,385,910 |.... 1,500,000 |..evenieeeennn 1,500,000 [oiiiniinniiiins Jovvininiiiiiiins oo e e 4.090 |...... 4.090 . 30,675 |....06/27/2017 ...|....06/27/2027 ...
04317@-BH-0 ..... ARTHUR J GALLAGHER & CO ... ...98.3790 |..ccovrnnnnnns 3,935,160 |.... .4,000,000 |-eeeunieeeennd,000,000 [oeeieenniiiieinn Jeeneiieeeeeenees o e s 4.720 |...... 4.720 ....02/13/2019 ...|....02/13/2024 ...
04317@-BJ-6 ..... ARTHUR J GALLAGHER & CO ... ...96.7030 |.....counnnnns 8,703,270 |.... .9,000,000 |..evenreeeennn9,000,000 [oiiiviinniiiins Jovvnnniniiiiinins oo e s 4.850 |...... 4.850 . . ....02/13/2019 ...|....02/13/2026 ...
043176-BR-8 ..... ARTHUR J GALLAGHER & CO . ...91.8%0 |...ccovvnnnnns 9,189,600 |.... .. 10,000,000 |.. 10,000,000 |...oeeeemnninneee foreemmmniereeenne o e e 3.750 |...... 3.750 (W ....... .. 157,292 |... ...01/30/2020 ...|....01/30/2027 ...
00206R-GQ-9 ..... AT&T INC ooevviiiiiiiieeens 5,183,208 |...94.1600 |. .. 4,969,744 |. .5,278,000 .5,212,483 |.. .4.300 |......4.506 . 85,738 ....11/26/2018 .. 02/15/2030 ...
03028P-D*-4 . ATC TRANSMISSION COMPANY LLC ... . 15,000,000 |...86.2880 |. . 12,943,200 |. 15,000,000 15,000,000 |.. .4.370 |......4.370 ....04/18/2012 .. 04/18/2042
05256L-AB-9 ..... AUSTRALIA PACIFIC LNG PROCESSING P . .30,000,000 |...95.6620 |. .28,698,600 |. 30,000,000 30,000,000 |.. .4.820 |......4.820 ....09/25/2018 .. 09/30/2030
05401A-AR-2 ..... AVOLON HOLDINGS FUNDING LTD .... ...79.9290 |. ..335,703 |. ..420,000 .404,703 |.. .2.528 |......4.022 ...08/18/2021 .. 11/18/2027
05971U-2A-4 ..... BANCO DE CREDITO DEL PERU . ...94.6530 |. . 100,000 ..99,986 |.. .2.700 |......2.707 ....09/30/2019 .. 01/11/2025 ...
05970F-AC-5 ..... BANCO SANTANDER CHILE ...94.8610 |... . 300,000 |.. 802,381 e [ (1136) e [ e 2.700 |...... 2.297 ...02/21/2020 ...|....01/10/2025 ...
06051G-FB-0 ..... BANK OF AMERICA CORP ... ...99.1390 |... .3,000,000 |.. 2,999,724 Lo e 200 [ e e 4125 |...... 4.134 ....01/15/2014 ...|....01/22/2024 ...
06051G-FS-3 ..... BANK OF AMERICA CORP .... ...97.3390 |..ccomnnnnnnns 2,920,173 |.... .3,000,000 |.. 3,105,812 [ e (39,207) [ e e 3.875 |...... 2.457 ....10/29/2019 ...|....08/01/2025 ...
06051G-GM-5 ..... BANK OF AMERICA CORP .... ...84.9510 |.....oounnnnns 4,239,075 |.... .4,990,000 |.. e 4,990,000 [enniiiiiiiiiiens v e o e 4.244 |...... 4.244 ....04/19/2017 ...|....04/24/2038 ...
06051G-JT-7 ..... BANK OF AMERICA CORP .... ...80.0380 |... ....15,367,378 |.... 119,386,257 |oeieeeeiiiieeee foeeeennnn (19,884) | e e 2.687 |...... 2.557 ...04/30/2021 ...|....04/22/2032 ...
06051G-LA-5 ..... BANK OF AMERICA CORP ... ...98.8310 |...coevnnnnnns 4,941,570 |.... 005,000,000 [o.eniiiiiiinines v e foii e 4.827 |...... 4.827 ....07/19/2022 ...|....07/22/2026 ...
06368B-GS-1 ..... BANK OF MONTREAL ...88.0520 |....ccouunnnns 5,978,731 |.... ....6,567,207 e 17,887 e e s 3.803 |...... 4.210 ...03/15/2019 ...|....12/15/2032 ...
06406H-DA-4 ..... BANK OF NEW YORK MELLON CORP ........ ...96.3810 |... .. 3,758,840 |.... ... 3,904,934 e (2,195) [ e e 3.000 |...... 2.939 ....06/09/2017 ...|....02/24/2025 ...
06406F-AE-3 ..... BANK OF NEW YORK MELLON CORP/THE ...91.9040 |. ..376,806 |. .398,175 |.. . 8,021 .2.450 |......3.300 ....08/17/2017 .. 08/17/2026 ...
06406R-AD-9 ..... BANK OF NEW YORK MELLON CORP/THE ... ...94.0160 |... 470,079 |.... . 500,000 |. ....503,597 |..... A o (T57) [ e e, 3.250 |...... 3.073 ...07/27/2017 ...|....05/16/2027 ...
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06406R-BL-0 ..... BANK OF NEW YORK MELLON CORP/THE ........cevvnvvrvvrnnn foon vun ] unnnns 2,5 ... LA FFE e 4,006,431 |. 103.4050 |.............. 4,082,776 |oreerennnnn 3,900,000 |....ccvvunnnns 4,004,092 |oeeenieiiiinninnes forrnennnnn (2,339) v o e 5.802 |...... 5.169 ....11/15/2022 ...|....10/25/2028 ...
06417X-AD-3 ..... BANK OF NOVA SCOTIA A..... 1 vee |- 1.F FE ). 3,298,548 |...89.0200 |... .3,300,000 |.. 03,208,817 oo e e 269 [ e e 1.950 |...... 1.959 ....01/08/2022 ...|....02/02/2027 ...
06675F-AY-3 ..... BANQUE FEDERATIVE DU CREDIT MUTUEL .......cevvunvrenns foun one D...... woo |- 1.DFE ... .. 722,218 ]...86.9840 |.................0634,982 [......eeeennnn 730,000 |ooiiiinnnnnnnnnnn 723,846 [oennniiiiiiinnns fovviiinnnnn 1,568 | i e 1.604 |...... 1.837 ....12/15/2021 ...|....10/04/2026 ...
05526D-BV-6 ..... BAT CAPITAL CORP v |- 2.BFE ... ...6,755,210 |...82.4310 |... reeeennnneeee 1,000,000 |..eniiinnnnnn 8,757,857 oeeenniiiiiiiiis e 2847 | e e 5.650 |...... 5.900 ....08/14/2022 ...|....03/16/2052 ...
07274N-BH-5 ... BAYER US FINANCE Il LLC ... voo |- 2.BFE ... . 11,866,363 |...78.8570 |... ...11,670,880 |.... L 11,921,624 [ [ 15,628 [ e e 4.700 |...... 5.972 ....03/01/2019 ...|....07/15/2064 ...
075887-BX-6 ..... BECTON DICKINSON AND COMPANY |--2.BFE ... .. 1,089,880 |...87.9960 |... 965,317 |.... e 1,090,454 [ e 1 e e e 4.669 |...... 4.710 ...08/01/2018 ...|....06/06/2047 ...
553356-AA-6 ..... BGO DIVERSIFIED US PROPERTY FUND O . .. 1,000,000 |...98.8870 |... 988,870 |.... e 1,000,000 [oeeniiiiiiiniees v o foiii e 3.430 |...... 3.430 ....06/29/2016 ...|....06/29/2023 ...
55335@-AB-4 ... BGO DIVERSIFIED US PROPERTY FUND O . .. 1,000,000 |...93.9070 |... eee 1,000,000 [.eeneeeenniiiees foreerriiieeeeene e e e 3.660 |...... 3.660 ....06/29/2016 ...|....06/29/2026 ...
55335¢-AD-0 . BGO DIVERSIFIED US PROPERTY FUND O . ...97.3340 |. ..7,786,720 |. .8,000,000 |.. .3.620 |......3.620 ....04/27/2017 .. 04/27/2024
09247X-AL-5 ..... BLACKROCK INC ...98.3660 |. ..983,657 |. .999,301 |.. .3.500 |...... 3.559 ....04/25/2014 .. 03/18/2024
09247X-AP-6 ..... BLACKROCK INC .. ...92.2210 |. .. 2,213,204 |. . 2,404,048 |.. .3.250 |......3.220 ....04/24/2019 .. 04/30/2029 ...
09261H-A#-4 ..... BLACKSTONE PRIVATE CREDIT FUND ... ...93.2620 |... ....23,315,500 |.... . 225,000,000 |...eeeeemnniiieee foreernniieeeeene o e e 5.610 |...... 5.610 ...06/08/2022 ...|....05/03/2027 ...
096591-2P-8 ... BNP PARIBAS SA ...78.2000 |......oeunnnns 7,820,040 |.... .. 10,000,000 |.. ..10,000,000 |...wovveivnninnnns forvvrniniiniiiiin o foreiiii e 2.871 |...... 2.871 ....04/12/2021 ...|....04/19/2032 ...
097023-CY-9 ..... BOEING CO ...97.5640 |....covnnnnnns 4,512,330 |.... ....4,625,000 .. 4,689,736 |oeeeeeeiiieeee oo (TATA) | oo e 5.150 |...... 4.920 ....05/20/2020 ...|....05/01/2030 ...
097023-AE-5 ..... BOEING COMPANY ... . 119.9050 |... .... 11,509,633 |.... ...10,883,900 |......ccevvnnnieee forrennn (105,888) [oeveniiiiinnnnes fovriiiiiiiiiiinn e 8.750 |...... 6.695 ....02/01/2018 ...|....09/15/2031 ...
097023-AS-4 ..... BOEING COMPANY ... . 103.1870 |..ccvvnnnnnnns 4,155,320 |.... 8,162,397 [ e (5,249) [ e e 6.625 |...... 6.277 ....02/01/2018 ...|....02/15/2038 ...
10075E-AT-5 ..... BOSTON GAS CO INC . 102.5700 |........oen... 4,769,500 |.... 4,646,024 Lo e 1,264 L e e 7.250 |...... 7.285 . ....02/01/2018 ...|....10/01/2025 ...
101137-AT-4 ... BOSTON SCIENTIFIC CORPORATION . ...89.6970 |....covnnnnnns 3,735,897 |.... 144,684 | e 832 [ e e 4.550 |...... 4.593 .. 189,508 |....02/21/2019 ...|....03/01/2039 ...
101137-AU-1 ... BOSTON SCIENTIFIC CORPORATION ... ...89.4600 |... 891,021 |.... 989,606 |ovvviniiiiiiiis oo 122 i e e 4.700 |...... 4.743 . 46,812 |....02/21/2019 ...|....03/01/2049 ...
103730-AC-4 . BP CAPITAL MARKETS AMERICA INC ...95.4900 |. ..477,451 | 500,000 |-eeevrmuereeeennn formneeeeeennnnnns A .3.937 |......3.937 ....09/18/2018 .. 09/21/2028
055650-DN-5 ..... [BP CAPITAL MARKETS PLC . ...94.0260 |. ..5,162,984 |. .5,627,7% |.. ..(26,840) |. .3.279 |......2.713 ....07/02/2019 .. 09/19/2027
110122-CP-1 ..... | BRISTOL-MYERS SQUIBB CO ... ...92.5440 |. .. 1,841,630 |. 1,978,768 |.. e 1,4% | . ..... 3,497 ....07/20/2020 .. 07/26/2029
111021-AE-1 ... BRITISH TELECOMMUNICATIONS PLC ..eevvivvviiiiniieceas fenn e . 15,692,922 |. 119.7530 |. .16,882,750 |. 15,253,139 |.. .(101,202) |. .9.625 |......8.193 ....02/01/2018 .. 12/15/2030 ...
G1591#-AU-6 ..... BRITVIC PLC .eeeeeee e eeeee e e e e e e foen e 2,661,300 |...92.7700 |. ..2,231,859 |. . 2,405,800 22,405,800 |eeveiiiieeeiiis feeeeeeieis .2.310 |......2.310 ...02/15/2017 .. 02/20/2025 ...
11135F-AQ-4 ... BROADCOM INC ... .. 1,102,460 |...89.6150 |... 883,606 |.... ... 986,000 |.. ....1,078,294 4.150 |...... 2.816 ....08/13/2020 ...|....11/15/2030 ...
11135F-AS-0 ..... BROADCOM INC ... 2 ... ...88.1340 |... .7,500,000 |.. ... 7,492,151 4.300 |...... 4.313 ...05/05/2020 ...|....11/15/2032 ...
11135F-BQ-3 ..... BROADCOM INC ... B L ...71.8290 |... ... 126,000 |.. 3.187 |...... 3.363 ....09/30/2021 ...}|....11/15/2036 ...
11135F-BV-2 ..... BROADCOM INC N L . ...87.2370 |... .1,335,000 |.. 4.9 |...... 5.168 ....04/18/2022 ...|....05/15/2037 ...
11283*-AA-3 ..... BROOKFIELD WHITE PINE HYDRO LLC . .. 3,000,000 |...87.3290 |... .3,000,000 |.. A 4.3%8 |...... 4.398 ...07/10/2017 ...|....07/10/2032 ...
134429-BG-3 ..... CAMPBELL SOUP COMPANY .. 173,728 |...95.4970 |... ... 160,000 |.. 171,755 . (1,973) | 4.150 |...... 2.630 ...01/18/2022 ...|....03/15/2028 ...
136385-AJ-0 ..... CANADIAN NATURAL RESOURCES LIMITED . . 1,766,513 |...99.6540 |. 1,624,365 .1,630,000 1,764,169 |.. (2,345) |. .6.500 |......5.646 ....08/11/2022 .. 02/15/2037 ...
13645R-AV-6 ..... CANADIAN PACIFIC RAILWAY COMPANY 1 509,618 |...93.4620 |. ..476,657 . 510,000 509,717 |.. .4.800 |......4.806 ....09/16/2015 .. 09/15/2035
13645R-BH-6 ..... CANADIAN PACIFIC RAILWAY COMPANY |2 . 11,105,099 |...67.2290 |. ..7,516,897 |. 11,181,000 11,106,780 |.. .3.100 |......3.135 ....11/23/2021 .. 12/02/2051
141781-BK-9 ..... CARGILL INC .... 1 ...90.6120 |. ..2,808,978 |. .3,100,000 .3,168,825 |.. .3.250 |......2.867 ....07/10/2019 .. 05/23/2029
125238-AA-9 ..... CC TUGS LLC .... 1 ...95.9430 |. ..7,378,028 |. 7,690,089 |oeevieniiiiiiiins oo .6.400 |......6.400 ....07/09/2018 .. 09/30/2030 ...
15135U-AX-7 ..... CENOVUS ENERGY INC .... .2 .. ...70.2200 |....covnnnnnns 5,758,065 |.... . . 8,217,966 [oeeeeeeeeiiiieee feeeeeenee e (367) [ e e 3.750 |...... 3.737 ...10/28/2021 ...|....02/15/2052 ...
15189X-AQ-1 ..... CENTERPOINT ENERGY HOUSTON ELECTRI . I VAN ...92.0350 |... . 640,000 |.. 628,133 [oooiiiiiiiiiiiines 3,028 [ i e 2.400 |...... 2.937 ....10/12/2017 ...|....09/01/2026 ...
15189X-AR-9 ..... CENTERPOINT ENERGY HOUSTON ELECTRI . 2 ... ...94.0670 |... .1,600,000 |.. e 1,595,360 [o.eeeeeiiiiieee foeeeennnens 1,051 | e e 3.000 |...... 3.076 ....01/09/2017 ...|....02/01/2027 ...
808513-AL-9 ..... CHARLES SCHWAB CORP 2. ...96.0240 |... +..500,000 |eeveniiiennnnnn500,955 [ e (TTT) e i e 3.000 |...... 2.836 ....08/02/2017 ...|....03/10/2025 ...
808513-AM-7 ..... CHARLES SCHWAB CORPORATION (THE) ... N L ...96.6750 |.............. 1,150,436 |.............. 1,190,000 |...cevuueeeeec 1,195,418 |oeeenieiiniiiies foeeeeennes (1,625) | oo e 3.450 |...... 3.295 ...12/18/2015 ...|....02/13/2026 ...
808513-AQ-8 ..... CHARLES SCHWAB CORPORATION (THE) ... I VAN . ...93.8950 |..........eeeeen 187,790 |onnnniiiiinnnnn 200,000 [oiiiiiinnnnnnna198,971 Lo e 226 e e e 3.200 |...... 3.333 ....03/20/2017 ...|....08/02/2027 ...
808513-AZ-8 ..... CHARLES SCHWAB CORPORATION (THE) ... 1. 1,807,113 |...94.8960 |... e 1754613 [ e (15,535) [ e e 4.000 |...... 2.857 ...06/27/2019 ...|....02/01/2029 ...
161175-AZ-7 ..... CHARTER COMMUNICATIONS OPERATING L . 1. . 11,504,358 |...97.4790 |... . L A1197,645 [ e (68,859) [ e e 6.384 |...... 5.065 ....02/01/2018 ...|....10/23/2035 ...
166754-AP-6 ..... CHEVRON PHILLIPS CHEMICAL CO LLC/C . ...93.6490 |. .. 4,963,397 |. .5,300,000 .5,309,610 |.. .3.400 |......3.350 ....01/18/2017 .. 12/01/2026 ...
166754-A0-4 ..... CHEVRON PHILLIPS CHEMICAL CO LLC/C . ...99.3430 [....ooeuinnnns 1,490,150 |.... .1,500,000 |. 51,606,359 | e (15,871) v o e 3.300 |...... 2.216 ...11/26/2019 ...|....05/01/2023 ...
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00440E-AS-6 ..... CHUBB INA HOLDINGS INC ...eovvniviiiinininiiiiiiieeeees foan e Dovevee| veeeeennns LFFE L 300,168 |...96.5600 |.................289,681 |................ 300,000 |oeeevvennniennnns RIVLV ;S I R RSP 7223 U R N 3.150 |...... TR U7 T E 2,783 |oeeiiiiiinnnns 9,450 |....08/15/2017 ...|....03/15/2025 ...
00440E-AV-9 ..... CHUBB INA HOLDINGS INC .. D...... 1. |- LFFE L .. 767,636 |...95.7260 |... . 770,000 |.. 189,156 oo [ 285 | [ s 3.350 |...... 3.385 ...10/27/2015 ...|....05/03/2026 ...
17136M-AC-6 ... CHURCH & DWIGHT CO INC ..ovvvvviiiviiiiinieeciniieees foen ven | s 1. |- 2.AFE L ... 99,815 |. 103.4360 |... . 100,000 Joeeveninieeennnnn 99,817 [ i e i e 5.600 |...... 5.624 ....10/31/2022 ...|....11/15/2032 ...
172967-AR-2 ..... CITIGROUP INC .. - 1.GFE ... .. 856,247 |. 106.4980 |... e 700,000 |-evnenieeeennnnnn 782,652 [ e (14,526) [ s [t 6.625 |...... 4.013 ....06/12/2017 ...|....01/15/2028 ...
172967-AS-0 ..... CITIGROUP INC .. |- .G FE ... 6,668,768 . 102.3020 |... .6,277,000 |..evuniennenn8,667,797 [oooiiiiiiiiiiiiiis e (222) o e e 6.875 |...... 6.469 ....02/01/2018 ...|....02/15/2098 ...
172967-HA-2 ..... CITIGROUP INC .. 2.BFE ..|... . 10,374,237 |. 106.8710 |... .9,300,000 |.. 10,269,351 [oeeneeiiiiiieeee e (28,782) [ o e 6.675 |...... 5.803 ...02/01/2018 ...|....09/13/2043 ...
75524K-PG-3 ... CITIZENS BANK NA . .. 2.AFE ..|... 350,000 |...96.5450 |... R STO 0LV VI U RSP RN RN RN 4.575 |...... 4.575 ....08/04/2022 ...|....08/09/2028 ...
G2177U-AB-5 ..... CK HUTCHISON INTERNATIONAL (17) LT ... .. 1.F FE ..|... .. 1,009,900 |...94.5300 |... e 1,004,863 |...oeeeeeiiieee feeeeeenne (1,044) | e e 3.500 |...... 3.376 ....10/31/2017 ...|....04/05/2027 ...
185508-Bé-6 ..... CLECO POWER LLC ........ 3,000,000 |...91.3340 |. ..2,740,020 |. .3,000,000 |.. .3.570 |......3.570 ....12/20/2016 .. 12/16/2028
126117-AS-9 ..... CNA FINANCIAL CORP .... 1,018,760 |...98.2410 |. ..982,405 |. 1,002,991 |.. .3.950 |......3.724 ....04/29/2014 .. 05/15/2024
G2242#-AA-1 ..... COATS GROUP FINANCE CO LTD 8,000,000 |...96.2500 |. ..7,700,000 |. .8,000,000 .8,000,000 |.. .3.880 |......3.880 ...12/06/2017 .. 12/06/2024 ...
195869-AN-2 ..... COLONIAL PIPELINE CO .. 153,796 |...78.9370 |... 122,353 |.... ..155,000 |.. 154,086 [ooeeeenniieeeeenn Joermieeeeeeenn 20 oo s s 4.200 |...... 4.246 ....04/03/2013 ...|....04/15/2043 ...
199575-AV-3 ..... COLUMBUS SOUTHERN POWER CO ...98.9030 |... ... 14,387,390 |.... 14,547,000 |.. 14,375,980 [onniiiiiiiiinnns i 8,693 [ o e 5.850 |...... 5.983 ....02/01/2018 ...|....10/01/2035 ...
20030N-BS-9 ..... COMCAST CORPORAT ION ...95.1870 |... 1. 840,000 |-eenuniieeennnn853,745 [ e (A 12) [ e [t 3.150 |...... 2.608 ....05/02/2016 ...|....03/01/2026 ...
20030N-DU-2 ... COMCAST CORPORATION ... ...61.8430 |.................498,451 |................ 806,000 |.......cooeeeennB76,619 |oueeniiiinnnnnns ooviennnnnn 1,595 Lo e e 2.937 |...... 4.605 ...06/07/2022 ...|....11/01/2056 ...
20030N-DI-8 ..... COMCAST CORPORATION ... ...60.4660 |.................265,444 |.................439,000 |...cevuuiieeeennn807,402 |oeenniiiinniiines foreeeienee 815 | e | 2.987 |...... 4.628 ....06/07/2022 ...|....11/01/2063 ...
200340-AT-4 ..... COMERICA INCORPORATED ...93.6430 |... reeeeneennnnn 8,000,000 ...l 6,288,121 i [ (42,629) | e e 4.000 |...... 3.124 ....08/02/2019 ...|....02/01/2029 ...
202712-BK-0 ..... COMMONWEALTH BANK OF AUSTRALIA L..82.7720 |.oeeeennnnnnns 4,718,004 |.... 06,083,901 [oeeieiiiiieee e (23,494) | e e 3.610 |...... 3.012 ...02/24/2021 ...|....09/12/2034 ...
207597-DV-4 ..... CONNECTICUT LIGHT AND POWER CO ... . . 103.8290 |.........ennn. 4,223,743 |.... 4,066,581 [oenniiiiiens i B8 e i e 6.350 |...... 6.354 ....02/01/2018 ...|....06/01/2036 ...
208251-AE-8 ..... CONOCO INC ......... 7,388,900 |. 110.5770 |. ..8,182,720 |. . 7,395,451 |.. .6.950 |......6.962 ...04/01/2001 .. 04/15/2029
20826F-BD-7 ..... CONOCOPHILLIPS €O ... . 26,537,622 |...78.7200 |. .20,447,546 |. 26,536,117 |.. (1,505) | .4.025 |......3.916 ....10/04/2022 .. 03/15/2062
209111-FK-4 ..... CONSOL IDATED EDISON COMPANY OF NEW . . 1,520,794 |...80.1020 |. 1,228,759 |. 1,521,515 |.. o159 .4.300 |......4.346 ....02/01/2018 .. 12/01/2056
212015-AT-8 ..... CONTINENTAL RESOURCES INC ....cevvvveniiiiiinieneeinns foen oe ...93.0860 |. ..6,422,008 |. .8,088,180 |.. .(137,659) |. .5.780 |......3.162 ....11/04/2021 .. 01/15/2031 ...
21684A-AB-2 ..... [ COOPERATIEVE RABOBANK UA ...eevveeeieeemieiiieeeennas oo e ...94.3540 |. ..9,394,868 |. 9,961,139 |.. L (143) . .5.750 |......5.746 ...02/01/2018 .. 12/01/2043 ...
224044-CN-5 ... COX COMMUNICATIONS INC ...79.6350 |........oennn. 1,194,531 |.... 1,282,642 Lo e 7,302 [ e e 2.600 |...... 5.126 ....09/08/2022 ...|....06/15/2031 ...
225401-AF-5 ..... CREDIT SUISSE GROUP AG .. ...80.1550 |... eee,000,000 [.enneeeeniiiiiees feeeeenieeeeeene e e e 3.869 |...... 3.869 ....01/05/2018 ...|....01/12/2029 ...
12661P-AE-9 ..... CSL FINANCE PLC ...89.5750 |.........oe...... 559,843 |ooiiiiiiiinnnn 625,000 |oiiiiiiiinnnnnn626,575 | e (18) s [ e 4.750 |...... 4.734 ....04/20/2022 ...|....04/27/2052 ...
12661P-AF-6 ..... CSL FINANCE PLC .. ...88.7640 |...oovuunieeeen 554,778 |0 .625,000 [ 827,181 | e (13) e e | 4.950 |...... 4.930 ....04/20/2022 ...|....04/27/2062 ...
126408-GU-1 ..... CSX CORP ...99.7650 |... L A1,794,105 [ e 8,012 e e e 5.500 |...... 5.645 ....02/01/2018 ...|....04/15/2041 ...
126408-HN-6 ..... CSX CORP ...90.3230 |... e 1,086,779 [oeeeeceeeiieeee eeeeeeiee e (765) [ o e 4.750 |...... 4.505 ...01/31/2019 ...|....11/15/2048 ...
126650-CD-0 ..... CVS CAREMARK CORP .. ...93.3660 |. 1,276,914 |.. .5.300 |......5.313 ....12/02/2013 .. 12/05/2043 ...
233835-A0-0 . DAIMLER FINANCE NORTH AMERICA LLC . . 123.2800 |. A .6,919,000 .7,528,319 |.. ..(55,863) | .8.500 |......7.033 ....02/01/2018 .. 01/18/2031
23636A-AR-2 . DANSKE BANK A/S ..... .|D. ...91.6980 |. ..2,145,731 |. . 2,340,000 .2,268,009 |.. 11,229 |. .4.375 |......5.028 ....10/18/2018 .. 06/12/2028
23636A-AT-8 ..... DANSKE BANK A/S .. .|D. ...99.1720 |. ..396,686 |. . 400,000 .399,815 |.. 170 | .5.375 |......5.422 ....01/11/2019 .. 01/12/2024
03079#-AE-8 ..... DBCT FINANCE PTY LTD . .|D. ...91.2840 |. .. 4,564,200 |. .5,000,000 .5,000,000 |.. .3.820 |......3.820 ....12/02/2020 .. 12/02/2027 ...
03079#-AF-5 ..... DBCT FINANCE PTY LTD .... D .. 87.7680 |... ....13,165,200 |.... 15,000,000 |.. 15,000,000 |...oeeeemniiiiees foreermeiieeeeenee e o e 4.187 |...... 4.187 . ...12/02/2020 ... |....12/02/2030 ...
24703T-AK-2 ..... DELL INTERNATIONAL LLC/EMC CORP ... . 113.9260 |.......oeennn. 1,811,427 |.... .1,590,000 |.. 1,981,594 L e (70410) [ e e 8.350 |...... 6.308 |JJ ....... .. 132,765 |....06/23/2021 ... |....07/15/2046 ...
24737B-AA-3 ..... DELTA AIR LINES 2019-1 CL AA PTT ... [N . s . ...97.4660 |........e..... 3,192,989 |.... .3,276,000 |.. 003,276,000 [..eeeeeeniiiiees foeeeerniieeeeene o e e 3.204 |...... 3.204 [AO ...... .. 104,963 |....03/06/2019 ...|....10/25/2025 ...
250847-EK-2 ..... DETROIT EDISON €O .evvvvnviviiniiniiiiiiniieeeeennineees foen ven | s .1 i .. 125, ...78.7390 |... o 730,000 |evvviniiieennnnnn 726,243 [ e 126 [ e e 3.950 |...... 3.988 (D ....... . 28,835 |....03/25/2013 ...|....06/15/2042 ...
251526-CD-9 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) ...80.1690 |... . 1,314,000 |.. e (8,554) [ e et 3.547 |...... 2.728 [MS ...... . 46,608 |....02/04/2021 ...|....09/18/2031 ...
251566-AA-3 ..... DEUTSCHE TELEKOM AG ... 13,502,266 |...71.5300 [........cceenn 9,037,816 |.... ...12,635,000 |.. ... 13,480,194 [ e (RS2 7 OO R R 3.625 |...... 3.247 (W ....... .. 458,019 |....11/17/2021 ...|....01/21/2080 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM INTL FIN ... .. 16,120,893 |. 117.9260 |... ...18,609,855 |.... ...15,781,000 |.. ...16,033,089 |....oeeeeerniiieee foeeeeenne (24,180) [-ooeeeeenniieeeee Joeemenieeeeeees [ 8.750 |...... 8.453 (D ....... 1,380,838 |....02/01/2018 ...|....06/15/2030 ...
25156P-AR-4 ... DEUTSCHE TELEKOM INTL FIN ... 1,549,704 |...89.3050 |... ..1,105,601 |.... s e 1,836,725 [ e (11,183) [ o e 4.875 |...... 3.184 ...10/28/2021 ...|....03/06/2042 ...
25179M-BC-6 ..... [DEVON ENERGY CORPORATION 159,620 |. 100.0880 |. ..163,144 |. 163,000 ... 160,807 |.. .5.250 |......6.093 ....12/31/2021 .. 09/15/2024 ...
25243Y-AZ-2 ... DIAGEO CAPITAL PLC .... 1,474,539 [...95.2710 |.........e 1,410,008 |.... .1,480,000 |. LG 1476,801 s 528 e o e 3.875 [...... 3.920 [MN ...... ...05/15/2018 ...|....05/18/2028 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oLoL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
25243Y-BB-4 ... DIAGEO CAPITAL PLC ...evvvveeeiiiiiiiiieeeeciniieeeeens fean e D...... 2 i .. 1.G FE .. ...85.3100 |....covnnnniinns 597,167 |ovvvenieiiiinnnn 700,000 |ooevvvunnninnnns 695,545 |oovveeiiiiiiiiiins foeiiinnn 893 | e e 2.375 |...... YU 1210 R E 3,004 ...09/30/2019 ...|....10/24/2029 ...
256677-AL-9 ..... DOLLAR GENERAL CORPORATION |--2.BFE ... ...98.6420 |.............. 1,208,369 |.... . 1,225,000 |.. e 1,220,858 [ e 91 e e e 5.000 |...... 5.044 [MN ...... . 17,184 .. ....09/06/2022 ...|....11/01/2032 ...
837004-CE-8 ..... DOMINION ENERGY SOUTH CAROLINA INC . | LR FE L ...98.1240 |.....oovnnnnns 3,316,605 |.... .3,380,000 |.. ... 3,539,909 e (8,023) | e e 5.450 |...... 5.028 [FA ...... ... 76,754 |... ....02/19/2013 ...|....02/01/2041 ...
260543-BJ-1 ..... DOW CHEMICAL COMPANY (THE) L] 2.AFE L. . 111.0940 |...covvnennnns 1,666,409 |.... .1,500,000 |.. .... 1,524,963 e (2,759) oo e e 7.375 |...... 7.064 |IN ...... .... 18,438 |... ....04/01/2001 ...|....11/01/2029 ...
260543-DC-4 ..... DOW CHEMICAL COMPANY (THE) |- 2.AFE L ...80.3580 |.......oeennns 3,179,766 |.... .3,957,000 |.. 3,288,798 o e 8,48 | o e 2.100 |...... 4.864 [MN ...... .... 10,618 |... ...09/01/2022 ...|....11/15/2030 ...
260543-DG-5 ... DOW CHEMICAL COMPANY (THE) .. |- 2.AFE ... . 105.1980 |... ... 300,000 |.. 299,224 |.oeeeeiiieieeen e 10 [ e [ 6.300 |...... 6.335 [MS .oooet oeeinniieeeeenes 3,413 |... ....10/24/2022 ...|....03/15/2033 ...
23338V-AA-4 ..... DTE ELECTRIC CO | LR FE L ...83.3440 |... .2,660,000 |.. i 2,650,476 [oiiiiiiiiinnnns e300 [ e e 4.000 |...... 4.026 A0 ...... .... 26,600 |... ....03/19/2013 ...|....04/01/2043 ...
26442C-AB-0 ..... DUKE ENERGY CAROLINAS LLC ... |- 1L.FFE ... . 104.8140 |... .9,300,000 |.. 009,295,382 [onieeeeeieeee feeeeeeiee 185 e e e 6.000 |...... 6.005 |JdJ ....... ... 257,300 |... ....02/01/2018 ...|....01/15/2038 ...
264420-AE-4 . DUKE ENERGY CAROLINAS LLC . . .. 1.F FE .. . 105.3630 |. .1,830,000 .2,211,610 |.. .6.050 |......4.189 . 23,373 ....02/19/2013 .. 04/15/2038
26444H-AC-5 ..... [DUKE ENERGY FLORIDA LLC 1 1FFE .. ...94.4080 |. .8,000,000 7,997,881 |.. .3.200 |......3.207 118,044 ...01/03/2017 .. 01/15/2027
278062-AJ-3 ..... [EATON CORPORATION ........... 1 L2.AFE .. ...90.4750 |. ..950,000 944,879 |.. .4.700 |......4.734 . 15,876 ....08/16/2022 .. 08/23/2052 ...
283695-BK-9 ..... EL PASO NATURAL GAS COMPANY ... 5 e [ 2B FE L . 113.0850 |... .2,325,000 |.. e 2,707,396 [oeeeeeeeniiieeee foreeenen (29,211) [ oo e 8.375 |...... 6.064 | ....... e 8,654 |... ...02/01/2018 ...|....06/15/2032 ...
036752-Al-3 ..... ELEVANCE HEALTH INC A1 [ 2B FE L . 102.3720 |... 327,592 |.... ..320,000 |.. 318,063 [ooiiiiiiiiiiiiins foevviniiinn 28 e [ e 5.500 |...... 5.582 (A0 oot eviiiiiiiieies 2,787 |... ....10/26/2022 ...|....10/15/2032 ...
28932M-AA-3 ..... ELM ROAD GENERATING STA SUPER LLC .. o | LEFE L ...97.8460 |... ..2,512,282 |.... .2,567,588 |.. ....2,567,588 UUTURR FPRRTRRRRP I 5.209 |...... 5.209 [FA ...... ... 52,012 |... ....02/03/2010 ...|....02/11/2030 ...
29278G-AA-6 ..... ENEL FINANCE INTERNATIONAL NV .... o1 [ 2.AFE L) L. 92.4150 |..oooiinnnnnns 3,234,539 |.... .3,500,000 |.. 3,736,392 [ e (50,886) [...oevvvvnenieeee Jovvrnniiiiiiiinns foes 3.625 |...... 2.013 [MN ...... .... 12,688 |... ....04/08/2021 ...|....05/25/2027 ...
29273R-AR-0 ... ENERGY TRANSFER LP 1 e 2.0 FE Ll ...98.8380 |... ....17,208,690 |.... ...18,203,078 |..eeeeeeeiiiiees feeeeeenee (22,828) |-vvveeeeeeeniees foeeeeeeiiiie e 6.500 |...... 6.084 |FA ...... L AT1,413 | ....01/11/2017 ...|....02/01/2042 ...
20273R-AZ-2 ... ENERGY TRANSFER LP .... A1 [ 2.0 FE L L.91.8770 |.ooeeeeinnnnns 2,136,147 |.... R <1 . ORI R o - <) I AU RPN N 5.950 |...... 5.837 (A0 ...... ... 34,584 |... ....02/01/2018 ...|....10/01/2043 ...
29364D-AU-4 ... ENTERGY ARKANSAS INC . e | LFFE L ...95.9770 |..coevnnnnnnns 2,564,516 |.... 02,661,559 [oiiiiiiiiieee e 2,976 [ e e 3.500 |...... 3.629 (A0 ...... .. 23,380 |... ...07/17/2018 ...|....04/01/2026 ...
29366M-AA-6 ..... ENTERGY ARKANSAS LLC .... 2 e | LFFE L ...81.8230 |.....oounnnnns 5,430,606 |.... 008,600,326 [...oieiiiiiinnnes v 751 e e e 4.200 |...... 4.235 ....03/13/2019 ...|....04/01/2049 ...
293640I-AY-4 ..... ENTERGY LOUISIANA LLC .. 1.F FE .. ...90.8950 |. ..1,181,629 |. .1,275,014 |.. .2.400 |......2.945 ...07/2172017 .. 10/01/2026
293640-BL-1 ..... ENTERGY LOUISIANA LLC 1FFE .. ...89.7280 |. ..2,512,390 |. .2,784,878 |.. 4.750 |......4.784 ....08/18/2022 .. 09/15/2052
29365T-AN-6 ..... ENTERGY TEXAS INC ........ . . 1.GFE .. ...91.4140 |. ..5,142,049 |. .5,606,103 |.. .5.000 |......5.022 ....08/22/2022 .. 09/15/2052 ...
P4001#-AA-8 ..... EOLICA MESA LA PAZ SDE RL DE OV evvvvnnieiiiinnnee feen e . |..2.CPL .. ...89.3080 |. 3,721,471 |.. .5.980 |[......5.980 ....06/31/2019 .. 12/20/2044 ...
294429-AR-6 EQUIFAX INC e oo e .. 2.BFE .. ...93.0160 |. 1,503,241 |.. .2.600 |......2.522 ...07/21/2020 .. 12/15/2025 ...
204420-AV-7 ... EQUIFAX INC .... |- 2.BFE ... L..98.7090 |.....oovnirennnn 64,161 | 65,000 [oiiiiiiiinnnnn 84,943 | 3 e [ e 5.100 |...... 5.120 ....09/07/2022 ...|....12/15/2027 ...
26882P-AR-3 ..... ERAC USA FINANCE CO ... L] 2.AFE L. . 104.9930 |.............. 7,323,234 |..............6,975,000 |.........oeeen 8,807,991 |oeeeniieiinniiiies e 9,800 [oeeiicciiees oo e 6.700 |...... 7.008 ....02/01/2018 ...|....06/01/2034 ...
26884T-AN-2 ..... ERAC USA FINANCE LLC . .. 2.AFE ..|... ...81.2210 |....oevennnn. 568,545 |ooiniiiiinnnl 700,000 [iiiiiiinnnnnnnn862,086 |nenniiiiiiiens i 938 e e e 4.500 |...... 4.904 ....10/30/2015 ...|....02/15/2045 ...
20736R-AJ-9 ... ESTEE LAUDER COMPANIES INC. (THE) .. vee |- 1LEFE ). ...94.2950 |...oooeiiieeennn 348,898 |oniiniiiiiinnn 370,000 [oiiiiiiiieee e 8372,769 e e (B10) Je s e e 3.150 |...... 2.959 ....08/07/2017 ...|....08/15/2027 ...
20736R-AP-5 ... ESTEE LAUDER COMPANIES INC. (THE) .. | LEFE L ...85.7520 |.............. 4,973,604 |..............5,800,000 |..............5,760,396 |.......ccevvivers forrrernenn 5,187 oo oo e 2.375 |...... 2.483 ....11/19/2019 ...|....12/01/2029 ...
03629#-AL-7 ..... ETSA UTILITIES FINANCE PTY LTD tevvveieieeiniieeeees feen e 1.6 ) ...93.2600 |... . 002,000,000 |..eeeeeenniiiees feeeerrniieeeeenee e e e 3.060 |...... 3.060 ...08/10/2016 ...|....08/10/2026 ...
30231G-AF-9 ..... EXXON MOBIL CORP ...... .1.DFE .. 127,663 |...95.6210 |. ..124,308 |. . 130,000 ....129,302 |.. .2.709 |......2.965 ....03/29/2017 .. 03/06/2025 ...
313309-AP-1 . FEDERAL EXPRESS CORP . .. 2.BFE .. . 24,201,514 |. 108.0810 |. .22,167,372 |. 20,510,000 24,192,326 |.. (2,105) | .7.600 |......6.434 ....02/01/2018 .. 07/01/2097
316773-CH-1 ..... FIFTH THIRD BANCORP ... ..2.BFE .. . 18,557,113 |. 123.7500 |. .23,017,407 |. 18,600,000 18,562,245 |.. .8.250 |......8.274 ....02/01/2018 .. 03/01/2038
318069-B*-1 ..... FINNING INTERNATIONAL INC . .. 2.AFE .. 2,000,000 |...98.6660 |. 1,973,320 | .2,000,000 |.. .4.280 |......4.280 ....04/03/2012 .. 04/03/2024
32055R-A8-6 ..... FIRST INDUSTRIAL LP ..... . ..2.BFE .. 1,000,000 |...94.0200 |. .1,000,000 |.. .4.300 |......4.300 ....04/20/2017 .. 04/20/2027 ...
341081-FE-2 ..... FLORIDA POWER & LIGHT CO .. e | LEFE L ...94.7140 |... 02,298,531 [oeeeeeiiieeee oo (11,274) | o e 5125 |...... 3.954 | ....... ...8, ..102,500 |....02/11/2013 ...|....06/01/2041 ...
302491-AU-9 ... FMC CORPORATION A1 [ 2.0 FE L ...88.1420 |... 1,809,871 [ e 8,096 [ e e 3.450 |...... 5.742 . 25,875 |....09/22/2022 ...|....10/01/2029 ...
344419-AA-4 ... FOMENTO ECONOMICO MEXICANO SAB DE .. 1 e | 2.AFE L) ...98.9470 |... 1,849,394 | e 1,861 [ e e 2.875 |...... 2.968 . 53,188 |....11/09/2017 ...|....05/10/2023 ...
35471R-A*-7 ..... FRANKLIN STREET PROPERTIES CORP 15 .. 3.AFE ..|... ...93.6210 |... .. 005,000,000 [o.eniiiiiiiinines oervriiiiniiiin e fon e 4.490 |...... 4.490 .. 336,750 |....12/20/2017 ...|....12/20/2024 ...
369550-BC-1 ..... GENERAL DYNAMICS CORPORATION ...eevveeeeeeeemnneeeees foun o B L R, .. 1.G FE ..|... ...95.0530 |... 795,000 |oeeeeniineeennnn 792,394 | 829 | e e 3.750 |...... 3.818 ... 29,813 |....05/08/2018 ...|....05/15/2028 ...
37045V-AT-7 ..... GENERAL MOTORS CO A1 [ 2.0 FE L ...87.1510 |... 10,415,000 |.. 14,269,392 [ e (88,269) [ e e 5.950 |...... 3.707 ..619,693 |....10/27/2021 ...|....04/01/2049 ...
37045X-BT-2 ..... GENERAL MOTORS FINANCIAL CO INC .. 1o |- 2.CFE ... ...95.0190 |..ccovnnnnnnns 3,610,714 |.... .3,800,000 |.. 003,800,000 ..eeeeeeeiiiiees fereerrniieeeeene o e e 4.350 |...... 4.257 .. 165,300 |....07/05/2017 ...|....01/17/2027 ...
37045X-DH-6 ..... GENERAL MOTORS FINANCIAL CO INC .. 1o [ 2.CFE ... ...84.1070 |... 597,160 |.... ... 710,000 |.. 605,057 [cooveiiiiiiiiinns v 5,827 o i e 2.400 |...... 5.683 ...8,520 |....09/01/2022 ...|....04/10/2028 ...
37045X-DR-4 . GENERAL MOTORS FINANCIAL CO INC .. 1 .2.CFE .. ...87.3310 |. .. 1,135,308 |. .1,300,000 1,298,956 |.. .2.350 |......2.370 . 19,094 |....01/06/2022 .. 02/26/2027 ...
373334-KR-1 ..... GEORGIA POWER COMPANY ... 2 s | 2AFE L. 937410 [ 2,081,055 |.... .2,220,000 |. 02,208,947 o o 183 o i e 5125 |...... 5.173 . 60,364 |....05/02/2022 ... |....05/15/2052 ...
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377372-AN-T7 ..... GLAXOSMITHKLINE CAPITAL PLC ..eevvveniiiiiiiieeeienns foen e Dovevee| veeeeennns L AFFE e 2,476,341 [...95.8810 |[.......eeunnn. 2,205,268 |......ouunnnns 2,300,000 |....ccvvunnnns X L P A I PO (18,961) [covvvvvvvniiiiiees v feens 3.875 |...... 2.892 [MN ...... ....06/17/2019 ...|....05/15/2028 ...
655422-AV-5 ... GLENCORE CANADA CORP A..... L] 2.AFE L. ...96.6050 |.....ceeunnnns 4,830,225 |.... .5,000,000 |.. ... 5,375,560 o (20,782) 1o e s 6.200 |...... 5.365 (D ....... ....01/08/2013 ...|....06/15/2035 ...
98417E-AR-1 ..... GLENCORE FINANCE CANADA LTD .... A 5. |- 2.AFE L ...89.7890 |......ouunnnns 7,867,347 |.... ....8,799,158 (1,227 [ e e 5.550 |...... 5.512 (A0 ...... . ....02/01/2018 ...|....10/25/2042 ...
378272-AY-4 ..... GLENCORE FUNDING LLC ... |- 2.AFE ... ...81.1690 |..ccevnnnnnnns 5,073,056 |.... 5,805,728 |oiieeiiiiiieee e 82,157 e e e 2.500 |...... 3.568 MS ...... .. 112,913 |....03/02/2022 ... |....09/01/2030 ...
38141G-FD-1 ..... GOLDMAN SACHS GROUP INC . . |- 2.BFE ..|... . 106.7020 |.............. 5,655,222 |.... 6,014,924 | et (31,036) [ e e 6.750 |...... 5.411 (A0 ...... .. 357,750 |....02/05/2016 ...|....10/01/2037 ...
38141G-GM-0 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... . 104.3690 |....cooennnnns 2,087,384 |.... e 2,858,778 o e (12,294) | oo e 6.250 |...... 4.760 |FA ...... ..125,000 |....10/06/2015 ...|....02/01/2041 ...
38141G-RD-8 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... ...99.9160 |........oennnt 2,298,068 |.... 002,299,309 [onniiiiiiiiniens e 11,693 Lo e e 3.625 |...... 4.151 ....12/06/2013 ...|....01/22/2023 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC/THE .... .. 2.AFE ..|... . ...92.9130 |... e 1,000,929 [oeeniiiiiiiieeee e (190) [ e e 3.691 |...... 3.668 ....07/10/2017 ...|....06/05/2028 ...
C4111#-AJ-0 ..... GRAYMONT WESTERN CANADA INC . . 10,175,000 |...85.9350 |. 10,175,000 |.. .3.560 |......3.560 ....08/21/2019 .. 08/21/2034 ...
392709-B*-1 ..... GREEN BRICK PARTNERS INC ..... 7,000,000 |...84.4020 |. .7,000,000 |.. .3.250 |......3.250 ....12/28/2021 .. 12/28/2029 ...
393154-K*-9 . GREEN MOUNTAIN POWER CORPORAT ION 7,480,000 |...85.8530 |. A .7,480,000 |.. .4.560 |......4.560 ... 11/17/2011 .. 11/18/2041 ...
393154-Ka-7 ..... GREEN MOUNTAIN PONER CORPORATION ... B E. .. 5,120,000 |...86.3430 |..eeennnnnens 4,420,762 |.... 005,120,000 [.eeneeeeiiiiiees feeeeereieeeeene e e e 4.610 |...... 4.610 ...04/02/2012 ...|....11/18/2041 ...
36264F-AK-7 ..... GSK CONSUMER HEALTHCARE CAPITAL US ... B L 2.BFE .. 1,851,378 ...93.0960 |.............. 1,861,910 |.... i 1,856,266 |...oiiiiiiiiiins i 4,888 Lo e e 3.375 |...... 5.294 ....11/03/2022 ...|....03/24/2027 ...
36264F-AN-3 ..... GSK CONSUMER HEALTHCARE CAPITAL US ... N L 2.BFE .. 6,820,069 |.. 87.7880 |.............. 7,023,024 |.... 6,835,574 o e 15,506 [ [ e 3.625 |...... 5.672 ....11/03/2022 ...|....03/24/2032 ...
40624@-AZ-3 ..... HALLMARK CARDS INC ... B L 2.CPL .. 1,000,000 |...96.8250 |... e 1,000,000 [oenniiiiiiiinnnes oevviiiiiiiiin e o e 4.190 |...... 4.190 ....03/16/2018 ...|....03/16/2025 ...
41242%BN-1 ... HARDIVOOD FUNDING LLC . N A ...88.6310 |... 10,000,000 |...eeeeemnninneee foeeemmmniereeenn o o e 4.230 |...... 4.230 ....10/04/2018 ...|....06/07/2038 ...
404119-CG-2 ..... ...77.8300 |... 5,574,602 [ i 70 e e e 4.625 |...... 4.631 ....03/02/2022 ...|....03/15/2052 ...
42824C-AY-5 ... HEWLETT PACKARD ENTERPRISE CO . ...99.7380 |..eeiinnnnnnns 8,348,037 |.... 1 e8,199,600 [..eneeeeiiiiieee foreeeene e 3187 e e e 6.350 |...... 6.523 ...02/01/2018 ...|....10/15/2045 ...
887315-AM-1 ... HISTORIC TI INC . 100.0660 |.............. 7,051,672 |.... e 1,060,099 [oeniiiiiiinnnns e (183,736) [ovnccciiiees o e 9.150 |...... 6.843 ....02/01/2018 ...|....02/01/2023 ...
A3158#-AH-2 ..... HOFER FINANCIAL SERVICES GMBH . ...98.9530 |. .. 3,215,973 |. 23,250,000 |-evveneieeennies fereeeeeeis N .3.790 |......3.790 ....09/26/2018 .. 09/26/2023
438516-AT-3 ..... HONEYWELL INTERNATIONAL INC . . 105.7890 |. ..2,115,786 |. .2,000,000 2,301,232 |.. ..(15,148) |. .5.700 |......4.274 ...06/13/2013 .. 03/15/2037
438516-BB-1 ..... HONEYWELL INTERNATIONAL INC . . 102.7990 |. ...51,399 |. ...50,000 ..57,246 |.. (261) . .5.375 |......4.224 ....06/13/2013 .. 03/01/2041
40465@-AH-5 . HSRE CORE HOLDINGS | LLC .. ...95.5060 |. .. 4,584,288 |. .4,800,000 .4,800,000 |.. .4.650 |......4.650 ...02/27/2019 .. 02/27/2027 ...
443510-AH-5 . HUBBELL INCORPORATED ....... ...90.9040 |. ...55,000 ..54,780 |.. .3.150 |......3.244 ....07/31/2017 .. 08/15/2027 ...
44409#-AB-T7 ..... HUDSON PACIFIC PROPERTIES LP ... ...97.7800 |... .2,000,000 |.. 002,000,000 [.eniiiiiiinines v e foiiin e 3.660 |...... 3.660 . 73,200 |....09/15/2016 ...|....09/15/2023 ...
444097-A*-0 ..... HUDSON PACIFIC PROPERTIES LP ...99.9890 |... .3,000,000 |.. 003,000,000 ..eeeeeenniiiiees Jereerrniieeeeene e e e 4.340 |...... 4.340 .. 130,200 |....12/16/2015 ...|....01/02/2023 ...
44416*-AB-2 ..... HUDSON TRANSMISSION PARTNERS LLC . ...95.6010 |... 2,774,184 |.. el TAT A3 e 2,802 [ e e 4.420 |...... 4.547 .. 121,441 |....07/13/2018 ...|....06/31/2033 ...
446150-BB-9 ..... HUNT INGTON BANCSHARES INC ...95.2520 |... 122 960,000 |-eveuniiieeennnn 980,000 [oiiiiiiiiiiiiii e e e et 4.443 |...... 4.438 ....08/01/2022 ...|....08/04/2028 ...
A4644A-RE-T ..... HUNTINGTON NATIONAL BANK (THE) ...ovvvnnnnnnnnnnninnasfoee wee [ e [T o s ...98.9400 |... .. 2,473,490 |.... .2,500,000 |.eveniinnnnnn 2,525,886 [oooiiiiiiiiiiiiin foeennnnnn (33,276) [ i e 3.550 |...... 2.175 ....10/30/2019 ...|....10/06/2023 ...
45138L-AS-2 ..... IDAHO POWER COMPANY ... . 103.6230 |... ...12,046,162 |.... 11,625,000 |.. 11,673,868 e e (2,083) [ e e 6.300 |...... 6.255 ...02/01/2018 ...|....06/15/2037 ...
45138L-AT-0 ..... IDAHO POWER COMPANY . 103.2710 |. .4,650,000 .4,641,150 |.. .6.250 |......6.270 ....02/01/2018 .. 10/15/2037 ...
45326Y-A*-8 ..... INCITEC PIVOT LTD ..... ...92.1300 |. .3,500,000 .3,500,000 |.. .4.030 |......4.030 ....10/30/2019 .. 10/30/2028
454889-A0-9 ... INDIANA MICHIGAN PONER COMPANY ...83.5760 |. . 700,000 .697,900 |.. .4.550 |......4.571 ....02/29/2016 .. 03/15/2046
456837-A0-6 ..... ING GROEP NV ... ...92.0990 |. .1,600,000 .1,600,872 |.. .4.050 |......4.040 ....04/08/2019 .. 04/09/2029
458140-AS-9 ..... INTEL CORPORATION ...97.5330 |. A .1,300,000 1,327,235 |.. .3.700 |......2.851 ...06/14/2017 .. 07/29/2025 ...
458140-BG-4 ..... INTEL CORPORATION .. ... 74.9420 |... 155,131 |[.... ... 207,000 |.. 162,138 [ooeeeeeeieeieeenn o850 o s et 3.734 |...... 5.312 ....06/15/2018 ...|....12/08/2047 ...
459200-GS-4 ... INTERNATIONAL BUSINESS MACHINES CO . . 101.4530 |... .... 10,427,309 |.... 10,278,000 |.. 8,712,602 [ e 46,115 | e e 5.600 |...... 7.164 ....02/01/2018 ...|....11/30/2039 ...
459200-JY-8 ..... INTERNAT IONAL BUSINESS MACHINES CO . ...97.2530 |..ccornnnnnnns 2,917,584 |.... .3,000,000 |.. e 3,082,694 e e (28,227) [ e e 3.000 |...... 2.189 ....10/29/2019 ...|....05/15/2024 ...
460146-CK-7 ..... INTERNATIONAL PAPER CO ...86.3580 |.......connns 1,424,909 |.... .1,650,000 |.. 1883711 [ e (988) [ e e 4.800 |...... 4.646 ....04/11/2018 ...|....06/15/2044 ...
46590X-AJ-5 ..... JBS USA LUX SA/JBS FOOD CO/JBS USA . L..95.1810 |..eevennnnnnns 2,644,131 |.... .2,778,000 |.. 2,787,583 oeeeeceiiiieeee Jeeeeenieee e (29) [ oo e 6.500 |...... 6.474 ....09/12/2022 ...|....12/01/2052 ...
478160-AT-1 ..... JOHNSON & JOHNSON ..eevevevviieecceeieeeceviieeees foee e e | s . 111.0440 |.............. 5,108,029 |.... .4,600,000 |.. 5,565,741 [ e (44,026) [ o e 5.850 |...... 4.020 ....06/20/2013 ...|....07/15/2038 ...
478375-AN-8 ..... JOHNSON CONTROLS INTERNATIONAL PLC ovveeeeeeeeeeees fo e | e 2,5 el e ...82.9250 |... ... 12,429,553 |.... 14,989,000 |.. 15,261,470 [oeeeeeniieeee foeeeeeeen (2,080) [eeeeeeeeeieeee o e 4.950 |...... 4.847 ...02/01/2018 ...|....07/02/2064 ...
46647P-AJ-5 ... JP MORGAN CHASE & €0 .evvvnnvvvivnnnniiviiinieeveennnes foee e e 2,5 i ...83.0000 |... ..6,507,169 |.... e 1,840,000 [eeniiiiiiniees v e foii e 3.882 |...... 3.882 ....07/17/2017 ...|....07/24/2038 ...
46625H-JT-8 . JPMORGAN CHASE & CO ...98.7000 |. ..296,100 |. .299,786 |.. .3.875 |......3.943 ...01/21/2014 .. 02/01/2024 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... ...93.9360 |... 187,871 [.... . 200,000 |. ...200,000 Joieeeiiiiiiiiiins fooviiiii i oo o 4.452 |...... 4.452 ...11/29/2018 ...|....12/05/2029 ...
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46647P-BD-7 ..... JPMORGAN CHASE & €O oevvvvneeiiiiiiieeeecciii e s LAFFE e 3,630,000 |...89.6880 |.............. 3,255,671 |..cevvvnennnns 3,630,000 |.....ccvunnnns 3,630,000 [..ocvvvveeiiiiinn Jovvnnniniiviiiinns oo s s 3.702 |...... 3702 [MN ..ot oeviiiinnnnnnn 20,531 [ 134,383 |....04/29/2019 ...|....05/06/2030 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... 1,000,000 |...83.8620 |... .1,000,000 |.. e 1,000,000 .eeneeeenniiiees Joreeeriiieeeeenee e e e 2.739 |...... 2.739 (A0 ...... . 27,390 |....09/05/2019 ...|[....10/15/2030 ...
48344F-AA-8 ..... KALLPA GENERACION SA . .. 2.CFE ..|... .. 649,500 |...96.0170 |... ... 600,000 |o.eeuniiiiinnn.. 636,681 [oooeiiiiniiiiiis Joenee (10,118) o s e 4.875 |...... 2.969 [MN ...... . 29,250 |....09/21/2021 ...|....05/24/2026 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO vee |- 1.F FE ). ...2,126,698 |...94.6730 |... .2,080,000 |-eeeenieeeennn 2,114,804 [ e (1,459) [ e et 5125 |...... 4.970 ...02/19/2013 ... |....11/01/2040 ...
49327V-20-7 ... KEYBANK NATIONAL ASSOCIATION e | 2.AFE L. .. 3,611,160 |...92.5460 |... .4,000,000 |....reeeenn 3,618,466 [.ooeeeinniniiiinn Jovieennn 7,806 [ i e 4.900 |...... 6.235 ....00/28/2022 ...|....08/08/2032 ...
493370-AJ-9 ... KEYSPAN CORP v |- 2.BFE ... .... 11,578,000 |...94.0200 |... ....10,885,624 |.... ...11,578,000 |.. 1,578,000 [eenneceeiieeee feeeeerieeeeeene e e e 5.803 |...... 5.803 ...02/01/2018 ...|....04/01/2035 ...
49338C-AA-1 ... KEYSPAN GAS EAST CORPORATION ... e | 2.AFE L. .. 23,245,000 |...96.2630 |... ... 22,376,427 |.... ...23,245,000 |.. 23,245,000 [o.eniiiiiiiiniens v e foiin e 5.819 [...... 5.819 ....02/01/2018 ...|....04/01/2041 ...
494368-BG-7 ..... KIMBERLY-CLARK CORPORATION |- 1L.FFE ... . 100.2010 |... B 1. 600,000 |-eeeuniieeennnnn595,962 [ e 129 [ e [t 5.300 |...... 5.358 ....01/27/2011 ...|....03/01/2041 ...
494550-BH-8 ... KINDER MORGAN ENERGY PARTNERS L.P ..2.BFE .. ...98.9150 |. 5,934,870 .6,000,000 .6.375 |......8.042 ....02/23/2011 .. 03/01/2041
28370T-AG-4 ..... KINDER MORGAN ENERGY PARTNERS LP ...98.6650 |. 7,597,213 |. .. (50,355) |. .4.300 |......3.5% ....06/09/2017 .. 05/01/2024
G5264#-AK-5 ..... KINGSPAN SECURITIES LTD ...85.0260 |. ..5,101,560 |. .6,000,000 |eevueiiiiiiiins foeriiiiiiii .2.470 |......2.470 ...12/11/2020 .. 12/11/2028 ...
482480-AN-2 ..... KLA CORP L. 92.8750 |..eeeinnnnnnns 2,411,045 |.... e 2,572,802 o e 182 [ e e 4.950 |...... 5.009 ....06/21/2022 ...|....07/15/2052 ...
482480-AN-0 ..... KLA CORP ...96.0270 |.....covnnnnns 9,046,741 |.... 009,503,677 o v (346) [ e e 5.250 |...... 5.197 ....06/23/2022 ...|....07/15/2062 ...
24668P-AE-7 ..... KONINKLIJKE AHOLD DELHAIZE NV .... ...99.0530 |...ccvnnnnnnns 3,643,180 |.... e B TABTBT e e (2,188) [ oo e 5.700 |...... 5.540 ....02/01/2018 ...|....10/01/2040 ...
501044-DK-4 ..... KROGER CO ...86.4010 |.................864,013 |.............. 1,000,000 |......0ceeeeernnn965,222 |ouenniiiiiininnns oovvinnnnnnnnn 888 o [ e 4.650 |...... 4.964 ....03/08/2018 ...|....01/15/2048 ...
501044-BV-2 ..... KROGER CO. (THE) . . 112.7630 |... . e 4,868,793 [ e (24,721) | e e 8.000 |...... 7.106 ....02/01/2018 ...|....09/15/2029 ...
413875-AN-5 ... L3HARRIS TECHNOLOGIES INC . .. 1,263,066 |. 102.0240 |... 01,270,000 |ovvvenneeennnn 1,264,506 [ooiiienininiins Jovvnnennn 183 [ e e 6.150 |...... 6.190 ....11/30/2010 ...|....12/15/2040 ...
521070-Ad-4 ..... LAZARD GROUP LLC . 14,834,826 |...92.7810 |... ...13,856,842 |.... 14,935,000 |.. 4872728 e 9,285 [ e e 4.500 |...... 4.583 ...02/13/2019 ...|....09/19/2028 ...
521070-AK-1 ..... LAZARD GROUP LLC ...1,984,820 |...92.3350 |... ..1,846,706 |.... e 1,989,825 [ i 1,397 e i e 4.375 |...... 4.470 ....03/05/2019 ...}|....03/11/2029 ...
53359#-AE-2 ..... LINCOLN ELECTRIC HOLDINGS INC . 1,000,000 |...87.9340 |. ..879,340 |. .1,000,000 |.. .2.750 |......2.750 ....10/20/2016 .. 10/20/2028
534187-BA-6 ..... LINCOLN NATIONAL CORP ... . 10,242,166 |. 104.2280 |. .. 9,693,223 |. 10,128,692 |.. .7.000 |......6.160 ....02/01/2018 .. 06/15/2040
53621@-AD-8 ..... LION INDUSTRIAL PROPERTIES LP . . . 1,000,000 |...99.5800 |. ..995,800 |. .1,000,000 |.. .3.690 |......3.690 ....03/31/2016 .. 03/31/2023
54336#-AA-6 ..... LONGWOOD ENERGY PARTNERS LLC .....ovvvvvvivinnniniiinns foun oe e [1 . 14,970,942 |...83.4190 |. .12,488,610 |. 14,970,942 14,970,942 |.. 4,490 |......4.490 ....03/29/2018 .. 06/30/2051 ...
546676-AU-1 ..... LOUISVILLE GAS & ELECTRIC €O ..eeevveeeeeeeeenieeeees feen o e [1 1,153,749 |...92.7940 |. .. 1,048,574 |. . 1,130,000 1,147,755 |.. .5.125 |......4.980 ...02/19/2013 .. 11/15/2040 ...
548661-EF-0 ..... LOWES COMPANIES INC B L 8,859,906 |...77.7400 |.............. 6,809,989 |.... .8,760,000 |.. 8,859,151 [ e (788) [ e e 4.450 |...... 4.389 ...08/23/2022 ... |....04/01/2062 ...
548661-EN-3 ..... LOWES COMPANIES INC ... 2 ... .. 6,947,080 |...95.7160 |...eennnneens 6,700,120 |.... .7,000,000 |.. 8,947 187 e e 107 [ e e 5.800 |...... 5.849 ....09/06/2022 ...|....09/15/2062 ...
502175-D@-8 ..... LTC PROPERTIES INC. ... .. 2,580,000 |...91.2590 |....oennnnnnnn 2,354,482 |.... .2,580,000 |.. 002,580,000 [o.eniiiiiiiiinnns v e foiii e 4.500 |...... 4.500 ....02/16/2017 ...|....02/16/2032 ...
55903V-AQ-6 ..... MAGALLANES INC ... .... 12,003,099 |...72.6970 [......cccennnn 8,682,882 |.... ...11,944,000 |.. 12,002,412 [ e (688) [ e e 5.141 |...... 5.109 ....03/10/2022 ...|....03/15/2052 ...
55903V-AS-2 ... MAGALLANES INC ... .. 13,477,018 |...73.0010 [....evrennnn 9,740,563 |.... ...13,343,000 |.. L A3,476,217 e e (B01) [ e e 5.391 [...... 5.330 ....03/11/2022 ...|....03/15/2062 ...
55279H-AK-6 ..... MANUFACTURERS AND TRADERS TRUST CO ... .. 446,256 |...95.7190 |... 430,736 |.... ..450,000 |.. 448,874 U D18 [ e [t 2.900 |...... 3.024 ...07/13/2017 ...|....02/06/2025 ...
55279H-AQ-3 ..... [MANUFACTURERS AND TRADERS TRUST CO . 3,310,648 |...90.9750 |. .. 3,008,157 |. .3,400,000 .3,350,822 |.. ..9,564 |. .3.400 |......3.743 ....07/06/2018 .. 08/17/2027 ...
565849-AE-6 ..... MARATHON OIL CORP .. . 25,219,864 |...99.3790 |. .22,285,763 |. 22,425,000 24,773,173 |.. (100,816) |. .6.600 |......5.550 ....02/01/2018 .. 10/01/2037
56585A-AF-9 ..... MARATHON PETROLEUM CORP . . 17,852,774 . 102.7220 |. .18,480,733 |. 17,991,000 17,868,901 |oovveeniiiiiiinis foeeiiiiinns 3,421 .6.500 |......6.565 ....02/01/2018 .. 03/01/2041
56585A-BC-5 . MARATHON PETROLEUM CORP . 2 3,459,573 |...99.3790 |. .. 3,359,007 |. .3,380,000 . 3,425,063 |.. ..(10,148) | .5.125 |......4.751 ...05/22/2019 .. 12/15/2026
571903-BJ-1 ..... MARRIOTT INTERNATIONAL INC 1 ..49,564 |...98.6730 |. ...50,000 ..49,588 |.. .5.000 |......5.197 ....09/06/2022 .. 10/15/2027 ...
571676-AB-1 ..... MARS  INCORPORATED N L 259,233 |...89.3200 |... . 260,000 |.. 259,465 |eeeniiiieeeiies e 85 | [ e 3.200 |...... 3.232 ....03/26/2019 ...|....04/01/2030 ...
573284-A0-9 ..... MARTIN MARIETTA MATERIALS INC . N 1,017,298 |...92.8150 |... ..950,000 |.. 01,003,802 [o.eniiiiiiinnees foeeennnnn (13,098) [veneciiiiiienes o e 3.450 |...... 1.941 ....12/16/2021 ...|....06/01/2027 ...
574599-AT-3 ..... MASCO CORP .. 215,427 1. 109.3020 |..........eeeern.212,046 |oeeenieennnnn 194,000 |oeeeinninnneennn206,742 |oeeeeeciiieeee foeeeeennen (1,508) | oo e 7.750 |...... 6.507 ...03/11/2016 ...|....08/01/2029 ...
574599-AY-2 ..... MASCO CORPORATION ... .. 132,763 |. 102.3670 |.......e0veeeennn 133,077 foeenniiinnnnnn 130,000 [oovcvvninnnennnna 131,925 [ oo (182) | oo e 6.500 |...... 6.292 ....12/03/2015 ...|....08/15/2032 ...
574599-BN-5 ... MASCO CORPORATION ... .. 407,012 |...92.6250 |... . eeeereneeeeenn 808,587 o e 1BTA | e e 3.500 |...... 4.654 ....08/08/2022 ...|....11/15/2027 ...
579780-AK-3 ..... MCCORMICK & COMPANY INC ... N .. 143,931 ]...94.8990 |... 145,000 [oeevvvinnnnnennn 144,857 [ v 112 e [ e 3.250 |...... 3.337 ...11/08/2015 ... |....11/15/2025 ...
58013\-FS-8 ..... MCDONALDS CORPORATION 1 1,792,008 |...97.7810 |... .1,800,000 |.. e 1,792,206 e e 198 [ e e 4.600 |...... 4.656 ....09/06/2022 ...|....09/09/2032 ...
961548-AV-6 ..... MEADWESTVACO CORP ... 1,188,844 |. 112.7590 |... ..940,000 |.. 1,074,399 [ et (15,363) [ o e 8.200 |...... 5.687 ....01/28/2015 ...|....01/15/2030 ...
961548-AY-0 ..... MEADWESTVACO CORP .. 435,999 |. 112.3610 |. ..364,000 .405,466 |.. .7.950 |......6.147 ....07/31/2012 .. 02/15/2031 ...
G5963#-AG-8 ..... MEGGITT PLC .... .. 1,000,000 ...98.9560 |... .1,000,000 |. B L O P AP R FP P PPPIN FTTT 3.310 [...... 3.310 ...07/06/2016 ...|....07/06/2023 ...
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58933Y-Ad-4 ..... MERCK & CO INC ..ovvvvviivieiiiiiiiieneeceeeieeeeeennens foee ven | e | s L1EFE e 1,670,181 [...88.5480 [.......cceee 1,394,631 |..oveennnnnnns 1,575,000 |.oevvvvnnnnnns 1,571,140 |oovvvniiiiiiiis [ 118 s e o 4.150 |...... 4.168 ....06/15/2013 ...|....05/18/2043 ...
58933Y-AR-6 ..... MERCK & CO INC |- LEFE L. ...95.8260 |....coeuunnnns 1,437,393 |.... .1,500,000 |.. e 1,504,790 [eeneiiiiiiiieee feeeeeeee s (1,860) [ o e 2.750 |...... 2.593 ....08/24/2022 ...|....02/10/2025 ...
589331-AE-7 ..... MERCK SHARP & DOHME CORP .. .- LEFE ... . 106.7160 |......ceunnnn. 1,600,739 |.... .1,500,000 |.. e 1,455,530 [oenniiiiiiiiiins e 5,978 e e e 5.950 |...... 6.563 ...04/01/2001 ...|....12/01/2028 ...
30303M-8K-1 ..... META PLATFORMS INC |- LEFE L. ...80.0820 |... ....11,345,979 |.... 14,142,308 [ e e e e 4.650 |...... 4.660 ....12/30/2022 ...|....08/15/2062 ...
591894-CB-4 ..... METROPOL I TAN EDISON COMPANY . - 2.AFE L. ...95.6850 |........onnns 2,684,924 |.... 2,831,844 | e (10,854) [ e e 4.000 |...... 3.577 ....02/01/2018 ...|....04/15/2025 ...
594918-AD-6 ..... MICROSOFT CORPORAT ION .. 1.AFE ..|... . 106.9200 |.............. 4,276,804 |.... e 3,968,201 [ e 1181 e e e 5.200 |...... 5.273 ...08/24/2009 ...|....06/01/2039 ...
60040#-AA-0 ..... MILLENNIUM PIPELINE CO LLC .. .. 1.GPL ..|.. . 100.6950 |.............. 1,320,898 |.... el BIT82 fe  fei e 5.330 |...... 5.330 ....08/26/2010 ...|....06/30/2027 ...
60040#-AB-8 ..... MILLENNIUM PIPELINE CO LLC . 104.5500 |... .. 1,204,575 |.... e 1,288,235 [ e e e e 6.000 |...... 6.000 ....08/26/2010 ...|....06/30/2032 ...
61201#-AE-5 ..... MONTANA DAKOTA UTILITIES CO . ...96.1530 ..961,530 |. .1,000,000 |.. .3.780 |......3.780 ....01/01/2019 .. 10/30/2025
61744Y-AK-4 ..... MORGAN STANLEY ...91.7250 |. ..2,109,675 |. .2,301,489 |.. .3.591 |......3.577 ....07/19/2017 .. 07/22/2028
61744Y-AL-2 ..... MORGAN STANLEY ...84.1950 |. 1,111,379 | 1,321,692 |.. .3.971 |...... 3.960 ....07/19/2017 .. 07/22/2038 ...
61746B-D0-6 ..... MORGAN STANLEY ... ...98.4470 |... 998,630 [.oeeeeeenniiieee [eeerrnnneeeen 986 [ e e 3.875 |...... 3.982 ...04/23/2014 ...|....04/29/2024 ...
61747Y-ET-8 ..... MORGAN STANLEY ... ...98.2860 |... 005,000,000 [.eniiiiiiiiines foevviiiiiniiiin e foi e 4.679 |...... 4.679 ....07/18/2022 ...|....07/17/2026 ...
61761J-3R-8 ..... MORGAN STANLEY ... ...93.2770 |.eeeeenieeeeen. 643,612 |ooennieeennntt 690,000 |oeeeiniieeeen 888,151 | e 881 | e e 3125 |...... 3.205 ....07/20/2016 ...|....07/27/2026 ...
55336V-AN-0 ..... MPLX LP . ...78.9130 |... 11,428,927 o [ (20,292) [ e e 4.700 |...... 4.153 ....02/22/2021 ...|....04/15/2048 ...
55336V-BT-6 ..... MPLX LP . ...81.6840 |... 5,989,641 [ e 721 e e e 4.950 |...... 5.016 ....03/10/2022 ...|....03/14/2052 ...
553420-AJ-3 ...... MPT OPERATING PARTNERSHIP LP / MPT . ...76.2580 |... i 2,204,853 o el B79 e o e 4.625 |...... 4.667 ....07/19/2019 ...|....08/01/2029 ...
631005-BC-8 ..... NARRAGANSETT ELECTRIC COMPANY ...96.0540 |.....counnnnnn 5,763,234 |.... 008,000,000 ...eeeeenniiiees feeeerriiieeeeene e e e 5.638 |...... 5.638 ...03/17/2010 ...|....03/15/2040 ...
P7077@-AH-7 ..... NASSAU AIRPORT DEVELOPMENT CO ...ovvvnvvvevvvnnnnnneens foee e  Deviis | s ...79.6390 |... .. 7,286,941 |.... DR T [V R RN RN R RN 6.340 |...... 6.340 ....02/01/2018 ...|....03/31/2035 ...
638591-AF-6 ..... NATIONWIDE BUILDING SOCIETY . ...88.5860 |. .. 354,343 |. .381,921 |.. 4,125 |......4.706 ....04/24/2018 .. 10/18/2032
780097-BK-6 ..... NATWEST GROUP PLC ..... ...97.7880 |. .. 1,178,343 |. .1,205,000 |.. .4.269 |......4.269 ....03/19/2019 .. 03/22/2025
649521-CX-9 ... NEW YORK LIFE GLOBAL FUNDING ...91.9580 |. 1,103,495 |. 01,207,917 |.. .3.000 |......2.858 ....06/13/2019 .. 01/10/2028
62912X-AC-8 ..... NGPL PIPECO LLC evvvniiviiiiiiiiiiiiie e eeeeens fean e . 104.0520 |. 217,174 .. .7.768 |......5.991 ....02/27/2019 .. 12/15/2037 ...
654730-BC-6 . NISOURCE INC ... .. 87.8710 |. 1,205,762 |.. .4.800 |......4.827 ...04/09/2013 .. 02/15/2044 ...
654730-8D-4 ... NISOURCE INC ... ...97.5710 |... e 1,556,995 [ i 986 [ e e 5.650 |...... 5.695 ....10/03/2013 ...|....02/01/2045 ...
665772-CB-3 ..... NORTHERN STATES POWER COMPANY (MIN . . 107.6750 |... 4,684,988 ... el B1 e e e 6.250 |...... 6.276 ....02/01/2018 ...|....06/01/2036 ...
666807-CC-4 ..... NORTHROP GRUMMAN CORP . 111.2620 |.................566,311 |.......eeeeenn 500,000 [ovevennnnnnnnnn 803,243 |onenniiiiiiiinnns oo (210) s oo e 7.750 |...... 7.620 ....06/15/2022 ...|....06/01/2029 ...
67021C-AF-4 ..... NSTAR ELECTRIC CO . 101.7400 |.............. 3,815,246 |.............. 3,750,000 |...cevvueeee 3,704,457 |ooeeneiinniiines o 1,541 | e e 5.500 |...... 5.611 ....03/11/2010 ...|....03/15/2040 ...
06518@-AA-0 ..... NSW ELECTRICITY NETWORKS FINANCE P ...92.4460 |... reeeeneenenn 4,000,000 |.......eee.n4,000,000 [oiiiiiiniiiiiiis [ fererii e e 3.080 |...... 3.080 ....09/16/2016 ...|....09/16/2026 ...
67080L-AA-3 ..... NUVEEN LLC L. 92.8750 |..ceernnnnnnns 5,369,098 |.... 005,893,956 |.eieeeeeiiiieee feeeeeenen (17,906) [ oo e 4.000 |...... 3.625 ...02/14/2019 ...|....11/01/2028 ...
677347-CH-7 ..... OHIO EDISON COMPANY ... s ...99.03%0 |[. .. 4,951,925 |. . 4,989,748 |.. .5.500 |......5.527 ....00/22/2022 .. 01/15/2033 ...
67755#-AA-0 ..... OHIO STATE ENERGY PARTNERS LLC 1 .10,000,000 |...93.4090 |. .. 9,340,900 |. 10,000,000 10,000,000 |.. .3.460 |......3.460 ....07/06/2017 .. 07/06/2027
68268N-AG-8 ..... ONEOK PARTNERS LP ..... 2,927,146 |...94.3110 |. ..2,778,390 |. . 2,946,000 .2,931,009 |.. .6.125 |......6.172 ....01/21/2011 .. 02/01/2041
68389X-AM-7 ..... ORACLE CORPORATION . . . 14,008,762 |...91.7640 |. . 12,283,569 |. 13,386,000 13,917,598 |.. . (18,741) | .5.375 |......5.030 ....02/01/2018 .. 07/15/2040
68389X-BJ-3 ..... ORACLE CORPORATION . 1 ...72.8740 |. .. 7,360,254 |. 10,100,000 .9,326,860 |.. .4.000 |......4.532 ....10/26/2018 .. 07/15/2046 ...
68389X-BL-8 ..... ORACLE CORPORATION .... N L ...98.0140 |...covnnnnnnns 1,440,800 |.... .... 1,470,000 |.. e 1,469,974 | e BT e e e 2.400 |...... 2.403 ...06/29/2016 ...|....09/15/2023 ...
68389X-BT-1 ..... ORACLE CORPORATION .... B L ...94.2880 |......oennnnns 1,593,460 |.... .1,690,000 |.. 1,689,709 [ v 124 L e e 2.500 |...... 2.508 ....03/30/2020 ...|....04/01/2025 ...
68389X-BX-2 ..... ORACLE CORPORATION .... 2 ... ...67.3270 |..ccovnnnnnnns 3,029,697 |.... ....4,617,206 e (2,833) | e s 3.600 |...... 3.450 ....10/27/2021 ...|....04/01/2050 ...
59284B-AG-3 ..... ORBIA ADVANCE CORP SAB DE CV ... L2 ...81.5770 |... .... 9,033,362 e 2,981 i e e 5.500 |...... 5.636 ....02/01/2018 ...|....01/15/2048 ...
67103H-AF-4 ..... OREILLY AUTOMOTIVE INC N L ...94.2440 |... e (8,458) | e s 3.600 |...... 2.028 ....12/07/2021 ...|....09/01/2027 ...
694308-JM-0 ..... PACIFIC GAS AND ELECTRIC COMPANY ... I VAN ...90.6400 |... L1285 L e 4.550 |...... 4.949 ....07/07/2020 ...|....07/01/2030 ...
694308-N-8 ..... PACIFIC GAS AND ELECTRIC COMPANY ... 2 L 774840 ...t 4,147,719 |.... ....5,193,832 e 2,567 e e s 4.950 |...... 5.153 ...07/07/2020 ...|....07/01/2050 ...
695114-BT-4 ..... PACIFICORP ... .. 7,776,947 |. 116.6510 |...eeennnnnnnn 8,949,426 |.... ....7,750,799 (6,107 [ e e 7.700 |...... 7.539 ....02/01/2018 ...|....11/15/2031 ...
695114-CB-2 ..... PACIFICORP ... . 4,637,808 |. 102.1000 |. .. 4,747,655 |. .4,639,860 |.. . 468 |. .6.100 |......6.124 ...02/01/2018 .. 08/01/2036 ...
70014L-AB-6 ..... PARK AEROSPACE HOLDINGS LTD .... 1.. . 50,778 |...98.690 |... L 48,361 | 49,000 i 49,343 () [ e o, 5.500 |...... 4.851 ...07/24/2017 ...|....02/15/2024 ...
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709599-All-4 ..... PENSKE TRUCK LEASING COMPANY LP / 2B FE | 3,589,020 [...91.7300 |.....ccvvnnnn. 3,302,266 |........eon... 3,600,000 |..eevunnnnnnns 3,595,315 |.oevvviiiiiiiiins e T3 s e e 3.400 |...... 3.436 [MN ...... |.eeeeeeeenn.. 15,640 |oeeeennnnnnnns 122,400 |....10/26/2016 ...|....11/15/2026 ...
69349L-AN-0 ..... 2 ... GFE ... .3,100,000 |.. e 3,101,740 [ e (2,986) [ e e 3.800 |...... 3.699 .. 117,800 |....02/25/2014 ...|....07/25/2023 ...
69349L-A0-1 ..... I VAN G FE ... 1. 600,000 |eeveniiieennnnnB13,720 [ e (544 [ e [ 4.200 |...... 3.347 ... 25,200 |....01/14/2016 ...|....11/01/2025 ...
693475-AlI-5 ..... PNC FINANCIAL SERVICES GROUP INC ( . 2 ... GFE . ]eeeennnnn....3,561,272 ...91.4070 |.............. 3,107,828 |.............. 3,400,000 |.............. 3,510,847 [....cooiiiiriiirs Jounnneeen (15,908) [oeeeiiiii e fens 3.450 |...... 2.879 .. 117,300 |....09/20/2019 ...|....04/23/2029 ...
69351U-AN-5 ... PPL ELECTRIC UTILITIES CORPORATION . EFE ... revveneeneenn 1,000,000 oenniinnnnn 1,251,933 s e (10,602) o e e 6.250 |...... 4.119 ... 62,500 [....02/19/2013 ...|....06/15/2039 ...
74256L-BJ-T7 ..... PRINCIPAL LIFE GLOBAL FUNDING Il .oeevveeneeeeenenaes foee e | e | e [ 1LE FE e 3,502,415 ... 94.4430 |.............. 3,305,491 |.... 03,500,955 [oeeiieeeiiiieeee feeeereneeee (490) [ e e 2.250 |...... 2.235 L 78,750 |....12/11/2019 ...|....11/21/2024 ...
743315-AV-5 ... PROGRESSIVE CORPORATION (THE) ..ooeeveeeeeeeeeeeeeeeeees e wee [ e [T | LR FE e 1,712,116 1...95.9560 ..o 1,468,130 |.... 1,854,614 [ | (18,420) [ e [ 4.000 |...... 2.564 .61,200 |....10/11/2019 ...|....03/01/2029 ...
744560-AU-0 ..... PUBLIC SERVICE ELECTRIC AND GAS CO ...oooevveeeeeeeeesoeswee [ eeveeen | evveeeeens | LF FE i 1,487,211 1...96.4740 |.............. 1,439,385 |.... e 1,488,443 | e 127 e e e 5.375 |...... 5.397 ....11/18/2009 ...|....11/01/2039 ...
744560-AV-8 ..... [PUBLIC SERVICE ELECTRIC AND GAS CO . .. 3,795,559 |. 4,154,986 |.. ..(16,153) |. .5.500 |......4.563 ....02/19/2013 .. 03/01/2040
744560-B0-8 . PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1,840,635 |. .2,318,859 |.. .163 |. .3.800 |......3.817 ....02/01/2018 .. 03/01/2046
744560-BR-6 . PUBLIC SERVICE ELECTRIC AND GAS CO . .832,951 |.. .6,779 |. .2.250 |......3.156 ....01/30/2017 .. 09/15/2026 ...
74531E-AC-6 ..... PUGET SOUND ENERGY INC. ...eeenreeenee .6,975,000 |.. 8,873,181 [ e 12,372 [ e e 7.000 |...... 7.294 ...02/01/2018 ...|....03/09/2029 ...
745867-AX-9 ..... 14,000 i 14,302 [ i (B7) [ e e 5.000 |...... 4.412 ....06/19/2019 ...|....01/15/2027 ...
745867-AP-6 ..... . 101,000 [oeeeenieeeeeenna02,709 foeeiciiieeee e (115 [ oo e 6.375 |...... 6.152 ....01/25/2017 ...|....05/15/2033 ...
747525-BR-3 ... QUALCOMM  INCORPORATED Jcic1< 000 P & (1 R KRR /A AU AU RN 4.500 |...... 4.635 ....06/056/2022 ...|....05/20/2052 ...
913017-BA-6 ..... RAYTHEON TECHNOLOGIES CORPORATION .. .2,000,000 |.. e (6,834) | e s 7.500 |...... 6.932 ...04/01/2001 ...|....09/15/2029 ...
756109-AS-3 ..... REALTY INCOME CORPORATION . ..320,000 |.. e (3231) [ e e 3.000 |...... 1.895 ....12/15/2021 ... |....01/15/2027 ...
756109-BJ-2 ..... REALTY INCOME CORPORATION . . .1,630,000 |.. e 1,602,563 [eeieeeeiiieeee e, 250 [ e e 2.200 |...... 2.532 ...01/28/2022 ...|....06/15/2028 ...
767201-AL-0 ..... RIO TINTO FINANCE (USA) LIMITED . .. 3,168,008 [...99.6750 |.............. 3,159,701 |.... 03,168,548 [ i 88 e e e 5.200 |...... 5.204 ....10/28/2010 ...|....11/02/2040 ...
771196-BE-1 ..... 3,121,680 |. ..2,921,502 |. .3,026,308 |.. .. (14,493) |. .3.350 |......2.832 ....10/28/2015 .. 09/30/2024
775109-AL-5 ..... ROGERS COMMUNICATIONS INC. 9,965,300 |. .11,093,670 |. 10,000,000 .9,973,340 |.. .7.500 |......7.529 ....07/30/2008 .. 08/15/2038
749866-AS-0 ..... RREEF AMERICA REIT Il INC 1,000,000 |. ..999,790 |. .1,000,000 1,000,000 |-eeveneeeeemiins feeeeeeeeiis .3.390 |......3.390 ....01/05/2016 .. 01/05/2023
78409V-BE-3 ..... . 13,709,472 |. .10,763,726 |. 13,942,000 13,711,348 |.. .3.900 |......3.983 ....03/14/2022 .. 03/01/2062 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION LLC 3,891,298 |. .. 3,596,070 |. .3,591,000 .3,686,741 .. (41,344) |. .5.625 |......4.322 ...05/17/2018 .. 03/01/2025 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION LLC .. 6,533,820 [...93.9970 |.........on... 5,639,820 |.... .6,000,000 |.. ....6,373,262 4.200 |...... 2.780 ....10/07/2020 ...|....03/15/2028 ...
80282K-AP-1 ..... SANTANDER HOLDINGS USA INC .. 1,081,600 |. .... 1,054,499 4.400 |...... 3.102 ....06/24/2020 ...|....07/13/2027 ...
80282K-AZ-9 ..... SANTANDER HOLDINGS USA INC .. ....2,628,068 3.244 |...... 3.265 ....02/11/2020 ...|....10/05/2026 ...
L8038*-AA-4 ..